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A BRANCHING METHOD FOR STUDYING STABILITY OF
A SOLUTION TO A DELAY DIFFERENTIAL EQUATION
Yu. F. Dolgit and S. N. Nidchenko UDC 517.929

Abstract: We study stability of antisymmetric periodic solutions to delay differential equations. We
introduce a one-parameter family of periodic solutions to a special system of ordinary differential equa-
tions with a variable period. Conditions for stability of an antisymmetric periodic solution to a delay
differential equation are stated in terms of this period function.

Keywords: delay differential equation, periodic solution, stability

1. Statement of the Problem
Consider a scalar differential equation with constant delay

dx(t)
R )} (1)

where f is a continuously differentiable odd function with positive derivative on an interval (—v,~), v > 0.
In this article we study the questions of existence and stability for the periodic solutions satisfying the
antisymmetry condition z(t + 27) = —x(t), t € (—o0,+00). The isolated periodic solutions to delay
differential equations were studied in [1,2]; the periodic solutions with a period divisible by the delay,
in [3,4]; and their stability, in [4, 5].

Using the results of [5], we reduce the problem of finding an antisymmetric periodic solution to the
delay differential equation (1.1) to solving the following special boundary value problem for a system of
ordinary differential equations:

Z1= f(x2), @2 =—f(z1), (1.2)
x1(7) = 22(0), x2(7) = —x1(0). (1.3)

The connection between an antisymmetric periodic solution z to the delay differential equation (1.1) and
a solution {z1,z2} to the boundary value problem (1.2), (1.3) is now given by the formulas

x1(t), te|0,7],
2(t) = 1) 0,7} (1.4)
xo(t —7), ter27].
System (1.2) extends from the interval [0, 7] to the whole real axis and has the first integral
F(z1) + F(xz9) = C = const, z1,x2 € (—7,7), (1.5)

where F(z) = [ f(2)dz, x € (—7,7).

Formula (1.5) defines the position of the integral curves of system (1.2) on the phase plane. The
special initial conditions x1(0, ) = 0 and x2(0, u) = p are associated with the closed integral curves
generating periodic motions {x1(¢, 1), z2(t, 1)}, t € R, for 0 < p < «. The periods T of solutions to (1.2)
depend on pu.

For small values of u, (1.2) is a Lyapunov system [6, p. 153]. To find the asymptotic expansions of
periodic solutions to this system for small values of x, we may use the Lyapunov method [6, p. 159].
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Assertion 1.1. Let f be a thrice continuously differentiable odd function in a neighborhood of the
point x = 0 such that f’(0) > 0. For small values of p, the periodic solutions {x1(t, p), x2(t,pu)}, t € R,
with period T are defined by the formulas

2T

wi(t, 1) = yi (T(u)t’”> , teR, i=1,2,

where y;(s,p), i = 1,2, s € R, are 2n-periodic functions. For small values of p the functions y (s, i)
and ya(s, u) on the interval [0, 27] and the period function T have the asymptotic expansions:

111

27 wf (0)

T(M) = f/(o) - 4(f,(0))2ﬂ2 + O(Mz)a
y1(s, ) = sin () + /(0 (—sin® (s) cos? (s) — sin® (s) + sin (s))p> + o(u?)
’ 24f'(0) ’
ya(s, ) = cos () + ZZf’(?g) (—sin? (s) cos® (s) — cos® () + cos () + o(1?).

Assertion 1.2. Let f be a continuously differentiable odd function with positive derivative on
an interval (—v,v). For the delay differential equation (1.1) to have a periodic solution satisfying
the antisymmetry condition, it is necessary and sufficient that the number 47 belong to the inter-
val (infocu<y T'(1),SUPo< <y T(1)). This interval is complemented with the point ¢t = info<,<y T(11)
(t = supgeycy T(p)) ifinfocpcy T(p) = T(p1) (SuPg<ycry T(1t) = T(p2)) for some puy € (0,7) (2 € (0,7)).

Under the conditions of Assertion 1.2, the antisymmetric periodic solution z(¢, u*), t € R, to the
delay differential equation is expressed by (1.4) in terms of the periodic solution {z1(t, u*), zo(t, u*)},
t € R, to the system (1.2) of ordinary differential equations for which 7'(u*) = 47, 0 < u* < . The delay
differential equation (1.1) may have several such solutions. Their number is determined by the number of
positive solutions to the equation 7'(p) = 47 for 0 < pu < 7. The delay differential equation has a unique
periodic solution if the period function 7" is monotone.

To study stability of an antisymmetric periodic solution z(t,u*), t € R, to the delay differential
equation (1.1), consider the linear approximation equation

dy(t)

= = TG /4, 0))y(t = T()/4) (1.6)

for the equation of perturbed motion. In (1.6), the function a(t,p*) = f'(z(t — T(u*)/4, %)), t € R,
takes only positive values and depends periodically on ¢ with period T'(p*)/2.

In this article we propose to use the branching approach to the problem of studying stability of
a periodic solution. This method is connected with passage from studying stability of the delay differential
equation (1.6) to studying stability of the one-parameter family of delay differential equations

W) paft =T At =T/, e [0.7). W

2. Stability of a Linear Periodic System of Delay Differential Equations
Changing variables in the delay differential equation (1.7):

=T i =y (T2s) st = ().

2 2m 2
we find that " -
gjzf) - 2(5)f/(53(3_”/27/0)@(8—77/2)7 pe[0.7). (2.1)

The coefficient of the so-obtained differential equation is close to a constant for small p; i.e., the delay
differential equation is quasiharmonic.
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Assertion 2.1. Suppose that the conditions of Assertion 1.1 are satisfied. Then, for small positive
values of u, the quasiharmonic delay differential equation (2.1) is stable if T"(0) > 0 and unstable if
T"(0) < 0.

PROOF. For u = 0, the delay differential equation (2.1) has the form d%(:) = —9y(s — m/2). Write
down the characteristic equation of (2.1): A = —e~ (@A, Using the D-partition method, we can show

that it has only two purely imaginary roots A = +4, whereas the other roots have negative real parts.
Consequently, stability of (2.1) for small positive p is determined by the behavior of the characteristic
exponents of this equation which coincide with the numbers +i for 4 = 0. To the pair of purely imaginary
roots of the characteristic equation, there corresponds one semisimple characteristic exponent Ay = 4
of (2.1). Tt is associated with two linearly independent Floquet solutions: y(s) = €** and ya(s) = e~ %,
s € R. The quasiharmonic delay differential equation (2.1) has a m-periodic solution y(s, u) = (s, u),
s € R, which is a Floquet solution to this equation with the characteristic exponent A\ = 4. Since the
characteristic exponent \g is double, the quasiharmonic delay differential equation (2.1) has one more
characteristic exponent A\(u) (A(0) = Ao = 7). If the real part of this characteristic exponent is greater
than zero for small positive values of p then the quasiharmonic equation is unstable. If the real part
of the characteristic exponent A(u) is less than zero for small positive values of the parameter p then
the critical characteristic exponent A = ¢ is simple, the other characteristic exponents have negative real
parts, and the quasiharmonic delay differential equation is stable. Using Assertion 1.1 and the method for
calculation of the characteristic exponents for quasiharmonic delay differential equations [7], we find that
"(0)T"(0
M) =i — LOT0) iiﬂg( L2 + o(yi2).

The assertion is proven.

Stability of (2.1) at the large values of u depends on the disposition of the eigenvalues of the mon-
odromy operator acting in C[—m,0]. The monodromy operator is defined by the formula (Uyp)(d) =
y(m + 9, ¢), ¥ € [—m,0], where y(m + -, ¢) is a segment of the solution to (2.1) with the initial moment
t = 0 and the initial function .

We can replace the problem of finding nonzero eigenvalues p € C of the monodromy operator U with
the problem of finding nonzero eigenvalues z € C to the special boundary value problem [8, p. 49]

i1 = za(V, w)y2, Y2 = —za(m/2+ 0, p)y1, (2.2)
y1(—=7/2) = —2y2(0), y2(—7/2) = 2y1(0), (2.3)

where p = —22, a(V,u) = %f’(i(ﬁ —7m/2,p)), ¥ € [-7/2,7/2], u € [0,7), z,p € C. Reduce the
boundary value problem (2.2), (2.3) to the special form

Jy = zH(V, )y,
y(—=m/2) = 2Jy(0).
Here y = (yl,yg)T, z € C,

=1 0) w0 = (T )

w € [0,v) and ¥ € [—7/2,0]. The eigenvalues z of the boundary value problem (2.4), (2.5) are determined

from the characteristic equation
det(2JY (0,2, ) — I2) =0, (2.6)

where Y is the normed fundamental matrix of system (2.4), Y(—n/2,z,u) = Iz, 2 € C, p € [0,7), I3 is
the identity matrix of order 2. Using Liouville’s formula, we find that

det(Y (0, z, ) = exp( / Tr(H(s,p)) ds) =1, zeC,puel0,y),9e[-n/2,0].
—n/2
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Eventually, the characteristic equation (2.6) takes the form
D(z,pu) = 2% =2V (z, )z +1 =0, (2.7)
where V(z,p) = 5(412(0,2, 1) = 421(0,2, 1)) and Y (9,2, 1) = |lyi; (0, 2, p)|I7, 0 € [-7/2,0], z € C,
w € [0,7). Consider some properties of the normed fundamental matrix Y of (2.4).
Lemma 2.1. The following equality is valid for the fundamental matrix Y :
Y(=m/2 =0, 1, 2) = JY (O, 1, —2)J Y (0, , 2), (2.8)
where ¥ € [-7/2,0], z € C, and p € [0,7).
PROOF. Replacing the argument ¢ with 91, rewrite (2.2) as follows:
1 = za(O1, w)y2, Y2 = —za(n/2+ V1, 1)1, U1 €[—7/2,0].

By the change of variables 91 = —7/2 — 1, v1(¥) = y2(—7/2 = 0), v2(V¥) = =1 (—7/2 =), ¥ € [-7/2,0],
in this system of differential equations, we obtain

01 = —za(, p)ve, Uy = za(w/2 + 9, p)vy. (2.9)
An arbitrary solution {vy,v2} " to the system (2.9) of differential equations is representable as
(Ul(ﬁa 12 Z)a U2(197 Ky Z))T = JTy(_W/2 - 197 12 Z)? (210)

where y(9, i1, 2) = (y1(9, 1, 2), y2(9, 1, 2)) T, 9 € [-7/2,0], z € C, p € [0,7), is some solution to (2.2).
Then
(Ul(ﬁa L, Z), 'U2(7~9a L, z))T = JTY(_TF/2 - 197 12 Z)Da
withd € [~7/2,0], 2 € C, u € [0,7), and D € C2. In view of the arbitrariness of the solution {v1,v2} ", the
vector constant D can take arbitrary values in C2. The solution {v, ’Uz}T also admits the representation
(U1(197 My Z)’ 02(19’ K, Z))T = y(197 K, _Z) = Y(’ﬂa s _Z)C (211)
for some C € C2. The following is valid:
Y (9,1, —2)C =JY(—71/2 =0, 1, 2)D, 9 €[-7/2,0], z€C, pel0,7).
Putting ¢ = —7/2 in the above equality, we find that C = J Y (0, 1, 2)D, z € C, i € [0,7). Consequently,
Y (9, 1, —2)J Y (9, 11, 2)D = J Y (=7/2 — 9, u,2)D, 9 € [-7/2,0], z € C, p € [0,7).
In view of the arbitrariness of D € C2, the last equality implies (2.8).
Lemma 2.2. The following is valid for the fundamental matrix Y :
Y(_W/2 =V, p, Z) = SY(@,,U,, Z)Y(Ovuv Z), (212)
where ¥ € [-7/2,0], z € C, p € [0,7), and S = <(1) (1)>
PROOF. By the change of variables ¥; = —7/2 — 9, v1(¥) = ya2(—7/2 — ), v2(I) = y1(—7/2 = 9),
¥ € [-7/2,0], in (2.2), we obtain the new system of differential equations
b1 = za(V, p)va, b2 = —za(m/2 + 9, p)vr.
An arbitrary solution {v1 (9, i, 2),v2(9, u, 2)} 7, ¥ € [-7/2,0], z € C, u € [0,7), to the new system of
differential equations is representable as

(1 (9, 1, 2),v2(0, 1, 2)) T =Y (9, p, 2)C,
where ¥ € [-7/2,0], z € C, u € [0,7), and C € C2. But the same solution is also representable as
(01(0, 1, 2), 020, 11, 2)) T = SY (=7/2 = 9, p, 2) D,
where ¥ € [-7/2,0], 2 € C, u € [0,7), and D € C% Then
Y, p,2)C =8Y(—n/2 =9, u,2z)D
forall ¥ € [-7/2,0], z € C, u € [0,7). It follows from this equality with ¢ = —x /2 that C' = SY (0, u, 2) D.

Then
Y (0, p,2)SY (0, p, 2)D = SY (—7/2,p1,2)D, 9 € [-7/2,0], z€ C, p€0,7).

Since D € C? is arbitrary, we arrive at (2.12).
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Lemma 2.3. Let f be a continuously differentiable odd function with positive derivative on an in-
terval (—v,7). Then the function V satisfies the conditions:

(a) V(LN) =1,pe [077);

(b) V(=z,p) = =V(z,p), 2 € C, p €10,7).

PROOF. We can show that (2.1) has an antisymmetric 27-periodic solution (s, u) = dxé‘;’“), s € R,
w € 10,7). It is associated with the eigenvalue p = —1 of the monodromy operator, since the identity
(/2 +0,u") = —x(9,u*), 9 € [-7/2,0], holds for an antisymmetric periodic solution to the delay
differential equation (1.1). To this number there correspond the two eigenvalues z = £1 of the boundary
value problem (2.4), (2.5). It follows from (2.7) that V satisfies the conditions V' (1, u) = 1, u € [0, 7).
The first assertion of the lemma is proven.

Show that y12(0, i, 2) = —y21(0, i, 2), u € [0,7), z € C. By Lemma 2.2, Y(0, u, 2)SY (0, u, 2) = S,
p € [0,7), z € C, or, in expanded form,

(ane sy ooy~ (3 1)),

all(u7 2) = yll(onuv Z) y21<07:u’7 Z) + 3112(07/% Z))a

where

ara (11, 2) = Yi2(0, 1, 2) + y11.(0, 11, 2)y22(0, 1, 2),

a1 (11, 2) = y11(0, 1, 2)y22(0, 1, 2) + w31 (0, 1, 2),

a2, 2) = (y12(0, p1, 2) + y21(0, 1, 2))y22(0, i, 2),
wel0,y), zeC.

Let y12(0, 1, 2) + y21(0, 1, 2)) # 0 for some p € [0,7), z € C. Then the matrix equality implies that

yll(oa/jﬁ Z) = y22(0a,u’72) = Oa le(OaM, Z) = y21(0’/‘bv’z) =+l

In this case det Y (0, i, 2) = —1; a contradiction. Consequently,

y11(0, 6, 2)  y12(0, i, 2)
' 07 ’ B ? Oa ) (C
(04:2) <_y12(0aﬂ, z)  y22(0, p, 2) pel0,y), z €

Now, by Lemma 2.1, Y (0, —z) = J'Y~1(0,2).J, or in expanded form,

y11(0, 1, —2)  y12(0, 1, —2) v11(0, 1, 2)  —y12(0, 1, 2)
—y12(0, 1, —2)  y22(0, p, —2) y12(0, 1, 2)  y22(0,p,2) )7

where p € [0,7) and z € C. From the matrix equality we find that

le(Oa M, _Z) = —912(07 M, 2)7 M S [077)7 zZ € (c
Consequently,
V(=2,p1) = y12(0, , —2) = =y12(0, i, 2) = =V (2, 1), p€0,7), 2 €C.

The lemma is proven.

As p varies, the roots of (2.7) move over the complex plane in the symmetric manner with respect
to the imaginary axis. Therefore, studying their motion, we can only consider the right half-plane. It
follows from Lemma 2.3 that (2.7) has the roots z = +1; moreover, for each real root z; # 1, there is
a real root —z1 and, for each complex root z9, there are complex roots —zs, Zs, and —Zzs.
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Lemma 2.4. Let f be a continuously differentiable odd function with positive derivative on an in-
terval (—v,+7). If a root z of (2.7) satisfies the condition |z| =1 then either z =1 or z = —1.

ProoF. Consider the following boundary value problem:
Jy = H, n)y,y(=7/2) = 2Jy(0), |z|=1, A\,z€C. (2.13)

For fixed values of the arguments ¥ € [—1,0] and p € [0,7) the matrices H (9, u) are positive definite.
Hence, the auxiliary boundary value problem (2.13) is selfadjoint. In view of this fact, (2.13) has at most
countably many eigenvalues A which may have only one limit point A = co. The eigenvalues (if any) are
real and have finite multiplicity [9, p. 176]. If the boundary value problem (2.4), (2.5) has an eigenvalue
z satisfying the condition |z| = 1 then (2.13) has the eigenvalue A = z. Since all eigenvalues of (2.13) are
real, we conclude that the eigenvalue in question is either z =1 or z = —1. The lemma is proven.

By Lemma 2.4, the roots of the characteristic equation, moving continuously on the complex plane,
may meet the unit circle |z| = 1 only at the points z = 1 and z = —1. By symmetry of motion of
the roots of the characteristic equation, the two roots intersect simultaneously the circle at the points
z =1 and z = —1. Also, the directions of intersection of the circle coincide. The root z = 1 becomes
multiple at the intersection moment. This condition enables us to determine the corresponding value of
the parameter u = p*. We have

OD(1, p*) VL) OV )
0z 0z 0z
Consequently, the traversal of the roots of the characteristic equation on the complex plane through the
unit circle occurs at the values of the parameter p determined by the equation

8Vélz,,u) =0, wpel0,y). (2.14)

Consider a neighborhood of the point z = 1. Put z = 1 + Z, where Z is a small perturbation. We
search for the fundamental matrix of (2.4) in the form of an asymptotic expansion

Y (0,2, 1) = Yo(9, ) + Y1 (9, p)z + Ya (9, 1) 2° + 0(2%),

where ¥ € [-7/2,0], Z € C, and p € [0,7). For finding the coefficients of this asymptotic expansion we
have the equations

=2 -2V (1, 1" = 0.

Yo = J H(Y, w)Yo, (2.15)
Vi =J T H@O, )Y+ J T H(Y, p)Yo,
Yo =J PHW, )Y+ JLHW, p)Y1, 9 € [—n/2,0], u € [0,7).
Since Y (—7/2,z,u) = I, z € C, we have
Yo(=7/2,p) = T2, Yi(=m/2,p) =0, Yao(—7/2,n) =0, pe€l0,7).

Knowing Yp, we can find the matrix functions

9

V(o) = = [ Vo0 Y5 o) TH (s Yo, ) s, (2.16)
—7/2
9

Y2(197:U’):_ / YO<197M)YO_1(S7IU’>‘]H(57M)Yl(snu)dsv (217)
—7/2

where ¥ € [-7/2,0) and p € [0,v). The matrix Yy of the Hamilton equation satisfies the identity
[9, p. 103]
)/()T(ﬁa/'b)*]yb(ﬁnu) = Ja v e [_71-/270]7 JIRS [057)
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Therefore, the following formulas hold:

0

Va(0o) = Yo ) [ ) H s, i)Yo, ) s, (2.18)
—7/2
9

Va(to) = Yo [ (i) H (s, ) Yas, ) d, (2.19)

—7/2

where ¥ € [-7/2,0] and p € [0,7). The matrix function Yj is a fundamental matrix for the system of
differential equations

¢ = JﬁlH(ﬁv w1,
where 1 = (11,%2) ", ¥ € [-7/2,0], and u € [0,). Write down this system in the coordinate form

P = a(ﬂa ,u)@bg, T;ZJ2 = _a(ﬂ-/Q + 19#)@% ve [_71-/270]’ IS [0?7) (220)
Here T T
a(0.1) = TN (0 — /2,) = A (/2 49, ),
T T
(/249 ) = 0 10, ) = T (/2 49, ),
where (Z1(s, 1), Z2(s,1)) ", s € [0,7/2], u € [0,7), is a solution to the system of differential equations
din — T(w) , - dis  T(p) , -
s ?f(l?)a ds _?f(xl)
Then (2.20) becomes
b= T s mj2 4 0, =~ (2 400 (2.21)

Lemma 2.5. Let f be a continuously differentiable odd function with positive derivative on an in-
terval (—7,7). Then the normed fundamental matrix of (2.21) has the form

9%2(s.1) + T’ () (s)f(Z1(s, 1)) f(@1(s,))

Yo(9, 1) = ( ok o _ S > , VER, pe(0,7). (2.22)
_ 18(/#) —i—TZ(:)(s)f(xg(s,u)) I( J?((uiu)) e /oro

Proor. Consider the system of linear differential equations

dxg

= flwat, w))ws,  —= = —f(x1(t, p))wr, (2.23)

d£C1
dt
which is the system of differential equations in variations for (1.2). Using the methods of [5], we find its
normed fundamental matrix:
1 dxl(tvﬂ) axl(tvu)

0,
X(t,p) = (f(lu) dx;?;u) am(‘zm > , teR, ue(0,v).

flp) dt ou

By the change of variables

po W (T(“) 5> = i1(s), a2 <T(“)s> = @a(s), seR, pe(0,7),

or o or
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from (2.23) we obtain

din  T(p) dzo T ()

ds ?f/(@(&ﬂ))iza ds —?f/(il(svﬂ))i"lv (2.24)

where s € R and p € (0,7). Using the properties of the 27-periodic solution

(@1(s, 1), Fa(s, ) " = (561 <T(M)8,M> , T2 (T(M)S,MDT, seR, pe(0,7),

27 27
to the system of differential equations
B TG, . dis  T(
e R Ul A T3 &2 S\
ds 27
we find the fundamental matrix of (2.24):

f(Z2(s,1)) 91 (s,1) T’(M) ~
%o = (T miin, )
— b)) OTafon) oy T s (3 (5, 1)

s € Rand p € (0,7). System (2.21) is adjoint to (2.24). Their solutions are connected by the transfor-
mation

(‘%1(77'/2 + 197:“)7 572(71-/2 + ﬁ?ﬂ))T = J(wl(ﬂnu)v ¢2(§7M))T7 (UNS R? IS (077)

We have the equality N
JYo(9, p)d = X (m/2+ 9V, pu)e, 9 ER, pe(0,7),

where ¢,d € R2. We now find ¢ = Jd. Consequently, the fundamental matrix Y has the form (2.22).

Lemma 2.6. Let f be a continuously differentiable odd function with positive derivative on an in-
terval (—v,7). The root z = 1 of (2.7) is multiple if and only if u = p* is a critical point of the function T';
ie., T'(p*) = 0. Moreover, the multiplicity of the root is two.

PrROOF. Write down the expansion of the function
V() = 1+ VA()Z + Va(u)32 + o(22), (2.25)
in a neighborhood of the point z = 1 where z =1+ %, Z € C. Using the definition of V', we find that
1

Vi) = 5 (11200, 1) = y21(0, ),
) (2.26)
Va(p) = 5(912(0 1) — Y3, 0,1)), pel0,7).

It follows from (2.18) that Y7(0, ) = —Yo(0, u)JJD(u), u € [0,7), where

0

D(p) = / Yy (s, ) H (s, 1) Yo(s, ) ds,  p € [0,7).
—m/2

For each value y € [0,) the matrix D(u) = ||d;;(1)||3 is symmetric and positive definite; i.e., di1(p) > 0,
doo(p) > 0, and di2(p) = doy(p). It follows from (2.22) that

1w
.0 = (TS D) e,
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Calculating the matrix Y1 (0, u), o € [0,7), we find that

ov(l,z T(p

L2 vaw) = o)™ (), e 0.9, (2.27)
It follows from the last formula that condition (2.14) is valid for p = p* if and only if 77(u*) = 0. The
first part of the lemma is proven.

Consider a small neighborhood {u : [ — p*| < §, p € [0,7)} of the critical point u = p* and a small
neighborhood {z : |z —1| < ¢, z € C} of the point z = 1. Change the variables z = 1+ %, |Z| < ¢, in (2.7).
Using (2.25), transform (2.7) to the form

21— 2V () — 2Va()) — 2Vi () + 0(2) = 0, 5| < &, |p— pi*| < 6. (2.28)
Show that V5(u*) is less than zero. From (2.19) we obtain the representation
Y2(07 M*) = Yb(OJ /’L*)JKv

where
0 S
K:/aw/cwmwaw%
—m/2 —7/2

C(s) =Yy (s, ") H (s, 11*)Yo(s, 1) = ||cij(s)]|3 is a symmetric positive definite matrix for fixed values of
the argument s € [—7/2,0]. Calculating the matrix

* ki1 k2
Y5(0, = )
2(0,47°) ( ko1 koo >
we find Va(pu) = %(lﬁg — ka1). Using the definition of K, we obtain
0 0 0 0

1
VQ(M*):5 / <2012(8) / c12(8)ds — c11(s) / c22(8) ds — caa(s) / cn(s)ds> ds
—7/2 —7/2 —7/2 —7/2
0 0 0
1 2
:2( /612(8)d8> — / c11(s)ds / co2(s) ds < 0.
—m/2 —7/2 —m/2
Consequently,
#D(1, ")

) — a0 2w () £ 0,

and the lemma is proven.

Lemma 2.7. Let f be a thrice continuously differentiable odd function with positive first derivative
on an interval (—v,v). As p increases in a small neighborhood of a critical point p*, the root of the
characteristic equation goes from the interior to the exterior of the unit disk (from the exterior to the
interior) if T"(p*) > 0 (T"(p*) < 0).

PROOF. Since Va(u*) < 05 therefore, (2.28) has a unique solution in the domain |Z| < ¢, |u— p*| < ¢
[10, p. 26] which is defined by the formula

pVi(0)
zZ= ﬁ‘g(mﬂ‘i‘o(ﬁ), p=p—p
Using (2.27), we find that
) ) P VT 0+ )£ 02
el () P T )+ o) P )T ) = da0at) D 00T ),

Consequently, the directions of the passage of the root of (2.7) through the unit circle are determined by
the sign of T”(u*). The lemma is proven.
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Theorem 2.1. Let f be a thrice continuously differentiable odd function with positive first derivative
on an interval (—v,~). Suppose that the second derivative of the function T is different from zero at
its every critical point. Then for noncritical points u° € (0,) of the function T, the delay differential
equation (2.1) is stable if T'(u°) > 0 and unstable if T'(u°) < 0.

PROOF. In the proof of Assertion 2.1 we demonstrated that (2.1) for x4 = 0 has a purely imaginary
characteristic exponent A\(0) = i, while all other characteristic exponents have negative real parts. Using
the relation p = e between the characteristic exponents and the eigenvalues of the monodromy operator,
we obtain p(0) = —1. The other eigenvalues of the monodromy operator for p = 0 lie inside the domain
lp] < 1. Use the relation p = —z~2 between the eigenvalues p of the monodromy operator and the
roots z of (2.7). Then the eigenvalue p(0) = —1 is associated with the pair of roots z; 2(0) = +1 and
the eigenvalues p inside the domain |p| < 1, with roots in the domain |z| > 1. By Lemma 2.3, there is
an eigenvalue p1(pn) = —1, u € [0,7), associated with the pair of roots 2z 2(p) = £1, p € [0,7), of (2.7).

Observe that the point u = 0 is critical and the signs of the values of T” alternate at successive
critical points.

Let T"(0) > 0. Consequently, 7"(p) > 0 for 0 < p < p1, where py is the critical point nearest to
p = 0. Then, by Assertion 2.1, equation (2.1) is stable for small positive p. The multiple roots z; 2 = £1
split and two roots go to the domain |z| > 1. By Lemma 2.6, no roots of (2.7) may appear in the domain
|z| < 1 with the increase of p on the interval 0 < p < up. Consequently, we have stability. At the critical
point 3 we have T (1) < 0 and T"(u) < 0 for pp < p < pg, where g is the critical point nearest to p;
from the right. By Lemma 2.7, as the parameter p passes through the point p;, a pair of roots of (2.7)
enters the domain |z| < 1 and stability changes for instability. On the interval pu < p < po, the number
of roots in the domain |z| < 1 cannot change and hence we have instability on this interval.

Let T"(0) < 0. Consequently, 7"(u) < 0 for 0 < p < p1, where py is the critical point nearest
to 4 = 0. Then, by Assertion 2.1, equation (2.1) is unstable for small positive u. The multiple roots
212 = £1 split, and two roots go to the domain |z| < 1. By Lemma 2.6, with the increase of p on the
interval 0 < p < p1, the number of roots of (2.7) in the domain |z| < 1 cannot change. Consequently,
we have instability on this interval. At the critical point pu; we have T"(u1) > 0 and T'(u) > 0 for
w1 < p < po, where po is the critical point nearest to p; from the right. By Lemma 2.7, upon the passage
through the point p; a pair of roots of (2.7) exits from the domain |z| < 1 and instability changes for
stability. On the interval u; < p < p2 the number of roots in the domain |z| < 1 cannot change and
hence we have stability on this interval.

This analysis demonstrates that stability of (2.1) for noncritical points of the function 7' is determined
by the sign of the first derivative of the period function 7" at these points. The theorem is proven.

3. Stability of Periodic Solutions to a Nonlinear Delay Differential Equation

We return to the problem of stability of an antisymmetric periodic solution to a delay differential
equation.

Theorem 3.1. Let f be a thrice continuously differentiable odd function with positive first derivative
on an interval (—v,~). Suppose that the second derivative of T' is different from zero at its every critical
point and a noncritical point u° € (0,7) of the function T is a root of the equation T () = 47. Then
the antisymmetric periodic solution to the delay differential equation (1.1) corresponding to this root is
stable (unstable) if T'(u°) > 0 (T"(u°) < 0).

PROOF. Suppose that the condition T7(u") < 0 is satisfied for the noncritical point u® € (0,7). It
follows from the proof of Theorem 2.1 that there is a pair of roots of (2.7) in the domain |z| < 1. This
pair is associated with an eigenvalue p° of the monodromy operator whose absolute value is greater than
one. Then, by the theorem on instability in linear approximation [11, p. 287], a periodic solution to the
delay differential equation (1.1) is unstable.

Suppose that the condition T7"(u) > 0 is satisfied at a noncritical point % € (0,7). It follows from
the proof of Theorem 2.1 that all roots of (2.7) lie in the domain |z| > 1 except for the pair 2{, = £1.
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This pair 2?,2 is associated with the eigenvalue p” = —1 of the monodromy operator. The roots of (2.7) in

the domain |z| > 1 are associated with the eigenvalues of the monodromy operator in the domain |p| < 1.
Show that the eigenvalue p® = —1 is simple. Using the relation z = ip_% between the roots of (2.7)

and the eigenvalues of the monodromy operator, write down the characteristic equation for finding p:

D(p,u®) = —p~ 4 2ip" 2V (~ip~2, %) + 1 =0.
Then

D(p, 1) _ o V(L) V(1,0
dp L=V dz dz 7 0.

p=—1

Using an analog of the Andronov—Vit theorem for functional-differential equations [11, p. 287], we con-
clude that a periodic solution to the delay differential equation (1.1) is stable.

References

1. Grafton R. B., “Periodic solutions of certain Lienard equations with delay,” J. Differential Equations, 11, No. 3, 519-527
(1972).

2. Nussbaum R. D., “Periodic solutions of some nonlinear autonomous functional differential equations,” Ann. Mat. Pura
Appl. Sec. 4, 101, 263-306 (1974).

3. Kaplan J. L. and Yorke J. A., “Ordinary differential equations which yield periodic solutions of differential delay
equations,” J. Math. Anal. Appl., 48, No. 2, 317-324 (1974).

4. Dormayer P., “The stability of special symmetric solutions of #(t) = af(z(t — 1)) with small amplitudes,” Nonlinear
Anal., 14, No. 8, 701-715 (1990).

5. Dolgii Yu. F. and Nikolaev S. G., “Stability of a periodic solution of a certain nonlinear differential equation with delay,”

Differentsial'nye Uravneniya, 37, No. 5, 592-600 (2001).

Malkin I. G., Some Problems in Nonlinear Oscillation Theory [in Russian], Gostekhizdat, Moscow (1956).

Shimanov S. N., “Stability of quasiharmonic systems with delay,” Prikl. Mat. Mekh., 25, No. 6, 992-1002 (1961).

Dolgil Yu. F., Stability of Periodic Difference-Differential Equations [in Russian|, UrGU, Ekaterinburg (1996).

Yakubovich V. A. and Starzhinskii V.M., Linear Differential Equations with Periodic Coefficients [in Russian|, Nauka,

Moscow (1972).

10. Vainberg M. M. and Trenogin V. A., The Branching Theory of Solutions to Nonlinear Equations [in Russian], Nauka,
Moscow (1969).

11. Hale J. K., Theory of Functional-Differential Equations [Russian translation]|, Mir, Moscow (1984).

© o N>

Yu. F. DoLGil

URAL STATE UNIVERSITY, EKATERINBURG, RUSSIA

E-mail address: Yurii.Dolgii@usu.ru

S. N. NIDCHENKO

URAL STATE LAW ACADEMY, EKATERINBURG, RUSSIA

E-mail address: NsnOOl@usla.ru, nidchenko_sergey@mail.ru

1049




<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (Adobe RGB \0501998\051)
  /CalCMYKProfile (U.S. Web Coated \050SWOP\051 v2)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJDFFile false
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /LeaveColorUnchanged
  /DoThumbnails false
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 524288
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts true
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Remove
  /UsePrologue false
  /ColorSettingsFile (Color Management Off)
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 150
  /ColorImageMinResolutionPolicy /OK
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 600
  /ColorImageDepth 8
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.01667
  /EncodeColorImages true
  /ColorImageFilter /FlateEncode
  /AutoFilterColorImages false
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 150
  /GrayImageMinResolutionPolicy /OK
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 600
  /GrayImageDepth 8
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 2.03333
  /EncodeGrayImages true
  /GrayImageFilter /FlateEncode
  /AutoFilterGrayImages false
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 1200
  /MonoImageMinResolutionPolicy /OK
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 2400
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName (http://www.color.org)
  /PDFXTrapped /False

  /SyntheticBoldness 1.000000
  /Description <<
    /DEU <>
    /ENU <>
  >>
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [2834.646 2834.646]
>> setpagedevice


