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Abstract. Theorems for the existence of periodic solutions for diverse mod-
els of population dynamics are obtained as corollaries of a few basic the-
orems, thus unifying the analysis of a broad class of scalar models in a
single setting. The latter mechanism allows to obtain existence condi-
tions for a broad class of nonlinear, non-autonomous models and models
with state-dependent delays. The technique fulfills multiple roles: it can
be used to expand on well-known results as well as to shorten existing
proofs. We provide some examples which illustrate the applicability of
our results.
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1. Background and related results

The problem of the existence of periodic solutions in population dynamics is a
well-trodden venue, however, the results are scattered in the different sources,
obtained via different mechanisms and are not unified. In the literature, we
found (in historical order) the studies for general non-autonomous models [7,
10,14-16,18,22-24, 28, 31,34-37,39-43] with some applications for the particu-
lar models. The results obtained separately for some classical models described
in the Appendix were presented in [1-6,8,9,11,13,17,19-21,26,37,38|.
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We begin with the most celebrated class of semilinear models:

dx
i —a(t)z(t) + Ab(t)g(z(t — 7(t))). (1.1)
Most of the criteria involve the quantities go = lim, .o+ 242 and go, =

u
limy, o0 w; and the methods are based on Krasnoselskii fixed point theo-
rem on cones in Banach spaces and its generalizations, e.g. Leggett-Williams

theorem, and the use of the fixed point index.

Firstly, we quote some useful results. For (1.1), in [42] (2002) it was
assumed that a,b > 0 and 7 are continuous and T-periodic, g is continuous

and positive, A > 0 and
1 (T
a=— t)dt.
a T/o a(t)

The method of upper and lower solutions was used. In particular, [42, Theorem
5] it was shown that if g is nondecreasing on [0, +00) with g(0) > 0 and
# — 400 as u — 400, then there exists a constant A\, > 0 such that
the equation has a positive T-periodic solution for 0 < A < A, while there
exists no such positive T-periodic solution if A > \,. Under the same assump-
tions a similar result holds for the equation with reversed signs or a “mirror”

equation

B~ atyalt) ~ MlDya(a(t — (1))

In [42] there are no explicit estimates (bounds) for A, and no applica-
tions. Technically speaking, this paper was published in 2002, but all the
results could be seen already in the earlier paper [10] (2001), where the
basic assumptions are: g, a, b, T are continuous and nonnegative; a,b and
7 are T-periodic functions; a(tg) > 0 for some ty in [0,7]. Under cer-
tain explicit conditions, intervals for A where the equation has one, two
or no positive periodic solutions were obtained in [10]. All conditions for
the existence of at least one/two positive periodic solutions, are expressed
via different behaviors of the ratio g(tT’“), however, no applications are
given.

For the special case of (1.1)

‘;i; = —a(t)z(t) + g(t, 2t — 7(1))), (1-2)

the existence of a positive periodic solution is guaranteed in [34, Theorem 2.1]
(2004), if one of the following conditions holds:

t t
(Hy) liminf min 9t u) > 1, limsup max 9t u) <1,
u—0 ¢€[0,7] a(t)u u—too t€[0,7] a(t)u
or
t t
(H2) limsup max gt u) <1, liminf min g(t,u) > 1,

u—0  te0,7] a(t)u u—-+o0 t€[0,7] a(t)u
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with applications to (4.8) and (4.10). However, for the models (4.5) and (4.11)
the special condition b(¢) > a(t) for all ¢ is required. The following modification
of the Eq. (1.2)

CC% = —a(t)z(t) + g(t,x(t — 11(t)), ..., z(t — 7o(2))) (1.3)
was studied in [41] (2007) where the existence of single and multiple peri-
odic solutions was obtained. For example [41, Theorem 3.3], the existence of a
positive periodic solution is proven by conditions analogous to (H;) and (Hs)
in [34]. Multiple corollaries provide existence results for the biological models
(4.2), (4.8) and (4.10) for which at least one positive periodic solution exists.
Tt was also proven that for models (4.5) and (4.11) a positive periodic solution
exists if b(t) > a(t) for all t. Also, the existence of positive periodic solutions
for the logistic model (4.1) with several delays was proven. In a related work
[40] (2005) a slightly different form of model (1.3) is under study:

dx
o = —a(t)e(t) + g(t, u(t),
where the vector u is defined by

ult) = (e 0 salraa), [ bt s)ats)is).

As particular applications, the author claims the existence of periodic solutions
for models (4.2), (4.8) and (4.10). For models (4.5) and (4.11) the special con-
dition ming<;<7 b(t) > % is required, where H = e~ Jo () dt The existence
of positive periodic solutions for the logistic model (4.1) with several delays
was proven as well (see also [41]).
In [36] (2004), the nonlinear model

% = a(t) f(x(t))z(t) — Ab(t)g(x(t — 7(1))).
was examined. The existence, multiplicity and nonexistence of positive T-peri-
odic solutions were proven, under the assumptions: a, b, 7 are T-periodic
functions, @ > 0, b > 0, f,g € C(]0,+00),[0,+00)) with g(u) > 0 for u >
0,0 <! < f(u) < L <400, > 0. Explicit intervals for the parameter A\ such
that equation has one, two or no positive T-periodic solutions were obtained,
and no applications were given. All results obtained in [36] are applicable to
a “mirror” equation. In the interesting paper [14] (2011) (see also [28]) the
boundedness condition on f was relaxed, and the existence of three periodic
solutions under appropriate assumptions was obtained via the method of lower
and upper solutions.

In this paper, we obtain existence results for certain class of abstract mod-
els. This, in turn, will lead to sufficient conditions for the existence of periodic
solutions for diverse models originated from biological applications, unifying
the analysis of a broad class of models of population dynamics in a single
setting. It includes: nonlinear, non-autonomous models; models with multiple
and state-dependent delays. Our technique is twofold: it can be used to expand
on well-known existence results as well as to shorten existing proofs. We also
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study some qualitative properties of these solutions. We provide a variety of
different examples, which shall explicate the applicability of our results.

2. Main results

2.1. Continuation theorem for the abstract model

We begin our study with an abstract existence theorem for the functional
differential equation

a'(t) = @(x)(t), (2.1)

where ® maps the space of continuous T-periodic functions into itself. In more
precise terms, set

X ={x e CR,R):2(t+T) = x(t) for all t}

and assume that ® : X — X is continuous and maps bounded sets into
bounded sets. For convenience, we define, for r < s,
X ={zre X :r<z()<sforallt}

The closure of X shall be denoted by cl(X?). For z € X, its absolute maxi-
mum and minimum values and its average % fOT x(t) dt are denoted by a4,
Tmin and T, respectively. If U is an open and bounded subset of X and I :
c(U) — X is compact with Ku # u for all u € OU, then the Leray—Schau-
der degree of the Fredholm operator F = Id — KC at 0 shall be denoted by
degrs(F,U,0). For a detailed definition and properties of the degree see for
example [12,27]; here, only the following basic properties shall be used:

1. (Solution) If degrs(F,U,0) # 0, then F has at least one zero in U.

2. (Homotopy invariance) If F\ = Id — Ky with Ky : ¢l(U) — X compact
such that Cyu # u for all w € OU, X € [0,1] and K : cl(U) x [0,1] — X
given by K(u,\) := Kx(u) continuous, then degrs(Fx,U,0) does not
depend on A.

3. I K(cl(U)) C V, with V C X a finite dimensional subspace, then

degrs(F,U,0) = degp(F|aw)nv,U NV,0),

where degp denotes Brouwer’s degree.
4. If ¢ : [r,s] — R is continuous and ¢(r), ¢(s) # 0, then

sgn(o(s)) — sgn(o(r
el (5,0 = )~ son(elr))

Finally, we consider the natural inclusion R C X and define a mapping
¢ : R — R as follows. For v € R, let x, € X be the constant function given by
x(t) = 7 for all ¢; thus ®(z,) is an element of X and we may set

T
o) = (x”):%/o D(z,)(t) dt.

In the sequel, we shall ignore the isomorphism « + x.,; hence, the same sym-
bol v shall be used to denote both a real number and the constant function

Ty =Y.

i
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We establish the following continuation theorem, that will be the key for
the further studies.

Theorem 2.1. Assume there exist constants r < s such that

1. If 2/ (t) = A®(z)(t) for some x € cl(X?) and 0 < X <1, then x € X?.
2. ¢(r)p(s) <O.
Then (2.1) has at least one solution x € cl(X7).

Proof. For ¢ € X, define Pp(t) := fg (u) du and

Ko(t) := Pp(t) — Py + (Z - t) ?.

In other words, K¢ is defined as the unique element x € X such that 2/(t) =
p(t) — @ for all t and 7 = 0.
Next define, for A € [0, 1], the compact operator Ky : X — X given by

Kaz(t) =7+ ®(z) + \KP(x)(t).
For A > 0, it is readily seen that
2'(t) = AP(x)(t) for all t < z(t) = K z(t) for all t.
Indeed, if € X is such that 2/(t) = A®(x)(¢) for all ¢, then integration at both

sides and the fact that A # 0 yield ®(x) = 0. It follows that z — Z = AK®(z)

and hence © = T 4+ AK®(x) = T + ®(z) + AKP(x). Conversely, if x € X
satisfies the equality x(t) = ICx®(z)(t) for all ¢, then a/(t) = MK ®(z)]'(t) =
A[@(z)(t) — ®(x)]. Moreover, as T = K)®(z) = T + ®(z), we deduce that

®(x) = 0 and the claim is proven.

Thus, it suffices to verify that the function F, := Id — IC) vanishes in
cl(X?) for A = 1. Assumption 1 implies that Fy does not vanish on 0X? for
0 < A < 1; on the other hand, observe that Im(Ky) C R and thus assumption
2 implies that Fy does not vanish on 0X;. Furthermore, if v € R C X then

Foly) =7 —[F+ @(7)] = —é(y). It follows that

1if ¢(r) > 0> ¢(s)
—1if ¢(r) <0< ¢(s).

From the homotopy invariance of the Leray—Schauder degree, we conclude that
degrs(Fi,X:,0) = £1 and the result follows. O

degrs(Fo, X, 0) = —degs (6, (r.5), 0) = {

In particular, the previous continuation theorem applies to the following
problems with state-dependent delay:

a(t) = F(t,a(t), z(t — 7(t, 2(1)))) (2.2)

and the integro-differential equation

S = F (t,x(t), /ti o h(s,m(s))ds) (2.3)
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where 7, h : R? —» R and F : R? — R are continuous and T-periodic in the first
coordinate. Indeed, it suffices to consider the Nemitskii operators ® : X — X
given by

O(x)(t) := F(t,x(t),z(t — 7(t,z(t))))

and

O(x)(t) :=F (t,x(t),/t ) h(s,x(s)) ds)

respectively. The next section is devoted to the study of some specific cases of
Egs. (2.2) and (2.3).
2.2. Applications to general equations with delay

Motivated by the applications (see Appendix), let us firstly consider the fol-
lowing abstract problems:

z'(t) = —a(t) + h(t,z(t), z(t — 7(¢, z(t)))), (2.4)
and
' (t) = —a(t)z(t) + g(t, x(t), x(t — 7(t, 2(t)))) (2.5)
or, more generally,
o'(t) = —f(t, (1) + g(t, 2(t), x(t — 7(t, 2(t)))) (2.6)

along with the corresponding “mirror” equations. Throughout this section we
shall assume that h : R® — [0,4+00),g : R x [0, +00)? — [0, +0c0) and f,7 :
R X [0, +00) — [0, +00) are continuous and T-periodic in the first coordinate
and that @ € X satisfies a(t) > 0 for all ¢. All the results in this section can
be established analogously for their “mirror” versions. The following results
should be considered just as general applications of the abstract continuation
theorem, but they might be improved in some specific cases, if the nonlineari-
ties satisfy for example certain local or global monotonicity conditions. For con-
venience, let us define the quantities a, (x) := mazcjo,1 ftt_T(t,z) a(s)ds,ar =

fOT a(t)dt and ag := sup,cg min{a-(z),ar}.
Theorem 2.2. Assume there exist constants r < s such that
[h(t,r,r+u) —a(t)]. [h(t, 8,8 —v) —a(t)] <0 (2.7)

for allt € R and any u,v such that 0 < u < ag and 0 < v < ap. Then (2.4)
admits at least one T-periodic solution in X;.

Proof. In the setting of Theorem 2.1, observe that

T
o(v) = %/0 [h(t,v,7) — a(t)] dt.

In particular, using (2.7) with v = v = 0, it is clear that the functions h(-,r,7)—
a and h(-, s,s) —a do not vanish and have opposite signs; thus ¢(r)p(s) < 0.
Furthermore, if x € cl(X?) satisfies

2/ (t) = N—a(t) + h(t,z(t), z(t — 7(t,2(t))))]
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for some A € (0,1], then 2/(t) > —Xa(t) > —a(t) and hence z(t1) — z(t2) <
fttf a(t) dt for any t; < ts. As z is T-periodic the previous inequality implies,
in particular, that x(t) < i, + ar for all t. Moreover, if x reaches its abso-
lute minimum at ¢ = &, then x(§ — 7(£,2(§))) < Tmin + a-(z(€)) and thus

(€ —7(&2(8))) < Tmin + ao. Suppose that z,,;, = r, then
0=2'(§) = AN[—a(&) + h(&,r,r +u)]

for some u such that 0 < u < ag, a contradiction. Similarly, x4, # s and the
conclusion follows. O

For model (2.5) we obtain the following statement.

Theorem 2.3. Assume there exist positive constants p < o such that
t,p, k t l
g(t, p, kp) _a(t)} . [9( ,0,0/1)
p o

for allt € R and any k,l such that 1 < k < e® and 1 <1< e®. Then (2.5)
admits at least one positive T'-periodic solution in X[ .

—a(t)| <0

Proof. Set y(t) = In(x(t)), then Eq. (2.5) is equivalent to

y/ = 7a(t) + h(ta y(t)v y(t - T(t7 6y(t))))a

where
_g(t.e¥,e?)
h(t,y,z) := -
Thus, the proof follows from the previous theorem, taking r := Inp and s :=
Ino. ]

The preceding theorem is readily adapted to model (2.6):

Theorem 2.4. Assume there exists a € X such that f(t,z) < a(t)z for all t
and all x > 0. Further, assume there exist positive constants p < o such that

(A, p, kp) = [ (&, p)).[A(E, 0,0/1) = f(t,0)] <O

for allt € R and any k,l such that 1 < k < e and 1 <1 < e®. Then (2.6)
admits at least one positive T'-periodic solution in X[ .

We may also consider the following integro-differential problem

a'(t) = —f(t, (1) + g(tvx(t))/ h(s, z(s)) ds (2.8)

t—7(t,z(t))

and its “mirror” version, with 7, f,g,h : R x [0, +00) — [0,400) continuous
and T-periodic in the first coordinate. For convenience define, for each o > 0:

Romin (@) == oin h(t, @), hmaz(@) = o?%XTh(t’a)'

Then a straightforward imitation of the preceding proofs yields:
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Theorem 2.5. Assume there exists a € X such that f(t,z) < a(t)x for all t
and all © > 0. Further, assume there exist nonnegative constants p < o such
that

7(t, p)g(t, p)hmaa (kp) — f(t,p) <0 <7(t,0)g(t, 0)hmin(o/l) = [f(t, 0)
or

7(t, p)g(t, p)hmin(kp) — f(t,p) > 0> 7(t,0)g(t, 0) hmaz (0 /1) — f(t,0)
for all t € R and any k,l such that 1 < k < e® and 1 <1 < e*T. Then
Eq. (2.8) admits at least one positive T-periodic solution in Xy
2.3. Sublinear models
In this section we shall focus on a special class of sublinear models. Consider

2'(t) = —a(t)z(t) + g(t, 2(t — 7(t, 2(t)))), (2.9)

with a € X, 7,9 : R x [0,+00) — [0,400) continuous and T-periodic in the
first coordinate, and define the limits 9 € [0, +00] given by

t t
Yo := liminf min M, Yoo := lim sup max M
u—0*t t€[0,T] u u——+o00 t€[0,T] u

In this setting, the sublinearity condition that shall be assumed throughout

the section can be simply expressed as: 7o, < oo. In other words, we shall

assume that the function g(¢,-) grows at most linearly, uniformly for ¢ € R.
Our first result is a direct consequence of Theorem 2.3:

Theorem 2.6. Assume that
Yoo < a(t) <o forallt.
Then Eq. (2.9) admits at least one positive T-periodic solution.

Proof. Since v, < amin, there exists a constant o, > 0 such that

e
M < min V0 >0, VE€[0,T].
o
Similarly, there exists a constant py > 0 such that
t,p -
g(ﬁp) > Gmas ¥ € (0, po), Vit € [0,T7.

Hence, it suffices to take arbitrary positive constants p, o satisfying

p < poe %, o> 05eT

and apply Theorem 2.3. g

In a similar fashion, a generalization of this result for a sublinear case of
Eq. (2.6) can be obtained from Theorem 2.4.

It is worth noticing that the assumption in Theorem 2.6 implies, in par-
ticular, that a(t) > 0 for all t. The next theorem for model (2.9) assumes a
weaker condition on a, provided that the nonlinearity is strictly sublinear. In
this case, the proof does not follow from Theorem 2.3, which is no longer valid
when a % 0, so we shall introduce a direct fixed point argument.

For the reader’s convenience, let us recall the well known Schaefer’s Theorem:
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Theorem 2.7. [33] Let E be a Banach space and let K : E — E be a compact
operator. Assume there exists a constant M such that

x = AKx for some X € (0,1] = ||z|| < M.
Then K has at least one fized point.

Remark 2.8. In some texts, Schaefer’s theorem is known as Leray—Schauder
fixed point theorem, although the latter is more general. Its proof can be eas-
ily deduced from the properties of the Leray—Schauder degree and it has the
advantage of simplicity, in the sense that the assumptions do not involve the
concept of degree. However, the degree method is more powerful, in the sense
that it can be applied to some situations that are not covered by Schaefer’s
theorem.

Theorem 2.9. Assume thata > 0, voo =0 and
g(t,0) #0  for somet (2.10)
or
a(t) <~o forallt. (2.11)

Then (2.9) admits at least one positive T-periodic solution.

Proof. Since @ > 0, for any ¢ € X the linear problem ’'(t) 4+ a(t)x(t) = ¢(t)
has a unique T-periodic solution. In particular, the open mapping theorem
implies the existence of a constant ¢ such that ||zl < ¢||2’ + azx||« for every

r € X NCYR,R). Thus, we may define K : X — X as the compact operator
given by Kw(t) := x(t), where x € X is the unique T-periodic solution of the
linear problem

' (t) + a(t)z(t) = g(t, lw(t — (¢, 2(1))]).
We seek a positive fixed point of K. Let us firstly assume that (2.10) holds.
We claim that if « is a fixed point of K, then z(t) > 0 for all ¢t. Indeed, let
A(t) == fg a(s) ds, then

(e"z)' (1) = ADg(t, |t — 7(t,2(8))]) = 0.

Suppose that equality holds for all ¢, then g(¢,|z(t — 7(¢,2(t)))|) = 0 for all ¢
which, in turn, implies that © = 0. Thus ¢(-,0) = 0, a contradiction. Hence
the previous inequality is strict for some ¢, and then integration on [t,t + T
yields

A 2t 4 T) > AWz (2).
Due to the periodicity we deduce:

eA®) (EA(T) - 1) x(t) > 0,

and therefore z(t) > 0 for all ¢. Thus, from Schaefer’s Theorem, it suffices to
establish the existence of a constant M such that all the T-periodic solutions
of the problem

2'(t) + a(t)x(t) = Ag(t, |a(t — 7(t, x(t)))])
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with A € (0,1] satisfy the inequality ||z|lcc < M. As before, it is seen that
z(t) > 0 for all ¢, so it suffices to find a uniform bound for x,,q.. With this
aim, fix a constant € > 0 to be specified. Since 7o, = 0, there exists a constant
k > 0 such that g(¢t,u) < eu+ k for all u > 0. Then

Tmaz = ||T]|oo < ||z’ + ax||oo = e\ max g(t,z(t — 7(t,2(t)))) < c(eXmaz + k).

t€[0,T)
Thus, choosing € < % it follows that x4, < 1%& =M.
Next, assume that (2.11) holds. Let pg > 0 be chosen as in Theorem 2.6

and fix a positive ag < poeJo la(Dldt,

g(t, ) > 0 for all ¢t. Let us define

.  Jgtu) ifu>
g(t,u) == {g(t,ao) if u < ap.

As ag < po and e, > 0, then

From the preceding case, we deduce the existence of a positive T-periodic
solution  of (2.9) with g instead of g.

We claim that x,,;, > ag. Indeed, in first place let us observe that, as

T

2 (t) > —a(t)z(t) then Ty, > e Jo e®ldly  Now suppose Tmin < Qo,
then x4, < po and hence

g(t,x(t — 7(t,2(t)))) > amazz(t — 7(t,2(t))) > alt)x(t — 7(t, z(t)))
for all ¢. Fix tg such that z(tg) = Zmin, then

a(to)Tmin = g(to, x(to — 7(to, Tmin))) = 0

and, in particular, a(tg) > 0. Furthermore,
a(to)xmin == g(tO; I(tO - T(t07xmin))) > a(to)l’(to - T(thxmin)) Z a(tO)xminv

a contradiction. We conclude that x,,;, > aq; this fact implies that

gt 2t —7(t,2(t)))) = g(t, x(t — 7(t,2(t))))
for all t and the proof is complete. O

A more general result may be obtained for model (2.6) as a straightfor-
ward imitation of the proof of Theorem 2.9.

2.4. Monotone case: properties of the solutions

In this section we shall study the behavior of the solutions of (2.9) with a
state-independent delay, namely the equation

() = —a(t)z(t) + g(t, z(t — 7(t))) (2.12)
under the following conditions:
1. a and 7T are continuous and T-periodic functions with 7(¢) > 0 for all ¢
and @ > 0.
2. g : R x [0,400) — (0,400) is continuous, T-periodic in the first coordi-
nate and non-increasing in the second coordinate.
We recall from Theorem 2.9 that these conditions imply the existence of at
least one positive T-periodic solution. Also, it is easy to check that solutions

of the initial value problem with positive initial data ¢ € C([—Tmaqz, 0], R) are
globally defined and positive for all ¢.
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Proposition 2.10. Let x,y > 0 be solutions of (2.12). If there exists a constant
to such that x(t) > y(t) for all t > to, then limy_ 4o [z(t) — y(t)] = 0.

Proof. Let w(t) = x(t) — y(t), then
w'(t) + a(t)w(t) = g(t, z(t — 7(8)) — g(t, y(t = 7(1))) <0
for ¢ — Tiaz > to. Setting A(t) := fot a(s)ds, yields

(eAw)/ (t) <0
for t > tg + Tymae. In particular,
AW w(t) < ATty + Taa),
that is

t 3
w(t) < e Jotrmar Bty 4+ 100).

Since @ > 0, we deduce from periodicity that ftto_H ~a(s)ds — +oo as t —
+oo and the conclusion follows. (]

Proposition 2.11. If z,y > 0 are T-periodic solutions of (2.12), then there
exist at least two points ty,ts € [0,T) such that x(t;) = y(t;).

Proof. From Proposition 2.10, if, for example, z(t) > y(t) for all ¢, then
limy— 4 oo [x(t) — y(¢)] = 0, therefore x(¢) = y(t). The conclusion follows from
periodicity. O

Proposition 2.12. Assume a(t) > 0 for all t and define

t+Tmax

M = max / g(s,0)ds.
te[0,T] Jy

Then for any given positive solutions x,y of (2.12) there exists a constant tg

such that |x(t) — y(t)] < M for all t > to. In particular, positive T -periodic

solutions of (2.12) are stable.

Proof. Let x # y be two positive solutions of (2.12). If the graph of x intersects
the graph of y at most finitely many times, we deduce from Proposition 2.10
that lims—, oo [2(t) — y(¢)] = 0 and the result follows. Next, suppose that the
graph of x intersects the graph of y infinitely many times and let ty < ¢; be
such that w(t) := z(t) — y(t) > 0 on (to,?1) and w(t;) = 0. In first place, as g
is nonincreasing on its second coordinate and positive we deduce that

w'(t) +a(t)w(t) = g(t,x(t — 7(t))) — g(t,y(t — 7(1))) < 9(t,0),
which implies

t ,
w(t)</ g(s,0)e a(r)drds</ g(s,0)ds

to to

for all t > tg. Let n € (to,t1) be such that w(n) = maxy,<i<¢, w(t). We claim
that n < tg + Tinaz- Indeed, if tg + Typae > t1 then the result is obvious;
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otherwise, for every t € (to + Tpnaz, t1] we have that z(t — 7(t)) > y(t — 7(¢t))
and consequently w'(¢) + a(t)w(t) < 0. As before,

ds

- t als
w(t) <e ftOJrTmM () ’U)(to + Tmax) < w(tO + Tmaw) < YU(U)

for t € (to + Tmaa,t1] and the claim is proven. Hence,

to+Tmax
< < < M.
torg?gtl w(t) B toﬁtgtloafrmaz U/(t) o /to 9(870) o< M

3. Examples and discussion

In this section we shall discuss and give some examples concerning the results
in Sects. 2.2 and 2.3 and the applications to the different models presented in
the Appendix.

In first place, observe that Theorems 2.2, 2.3, 2.4 and 2.5 can be readily
adapted to a model with a finite number of delays 71,...,7x : R? — [0, +00)
continuous and T-periodic in the first coordinate. For example, existence of
positive T-periodic solutions of model (4.1) follows easily, provided that a > 0
and b; > 0 for ¢ = 1,..., N continuous and T-periodic. Direct application of
Theorem 2.2 shows the existence of a positive T-periodic solution for models
(4.8) and (4.10), and also for (4.5) and (4.11), provided that b(t) > a(t) > 0
for all ¢t (see also [34]). Another application of Theorem 2.2 is given in the next
example.

Ezample. Consider the problems
2" (t = (1))

o' (t) = —a(t) + b(t)z"(t) Tl

and

10—ttt

with a, b, ¢ > 0 continuous T-periodic functions, m,n > 0 and k£ > 0. Then:

1. If £+ m > n, then there exists at least one positive T-periodic solution.

2. If kK +m = n, then there exists at least one positive T-periodic solution,
provided that b(t) > a(t) for all ¢.

3. If K+ m < n, then there exist at least two positive T-periodic solutions,
provided that a(t) < M(¢)b(¢) for all ¢, where

sk(s+w)™
max ———————.
lw|<ar<s C(t) + (S + U))n
In particular, model (4.9) is contained in case 1 with £k = 1 and m = n.
This case also contains the equation considered in [8], which is a “mirror”

equation for (4.9). Model (4.12) is included into the three previous cases with
k=1m=0and n <1, n=1,n> 1 respectively.

M =

The following two examples are direct applications of Theorem 2.3.
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Ezample. The Michaelis-Menten Model (4.14)

b(t)a(t — 7(t))
"(t) = x(t) |a(t) —
(1) =20 o) = T @t — (1)
admits at least one T-periodic positive solution, provided that a,b,c > 0 are
continuous and T-periodic and b(t) > a(¢) for all ¢. Similar conclusions hold for
models (4.2) and (4.3) for arbitrary positive continuous T-periodic functions
a, b, c and for (4.13), provided that a,b and ¢ are positive T-periodic functions

and Inc(t) < % for all ¢.

Ezample. Consider the equation
B(t)z(t) _syr Bzt —1)
! _ R i S A T_ NN )
' (t) = —a(t)z(t) A0 + 2@ + 2e A0 + 2 (= 7) (3.1)
with a, 3,6, A : R — (0, 400) continuous and T-periodic and 7 > 0 a constant.

Set f(t,z) := a(t)r + Ag()tr;n and a(t) := a(t) + %, then by Theorem 2.4

existence of a positive T-periodic solution follows under the condition

92— < a(t)A(t)

+1 (3.2)
for all ¢. In particular, (3.2) implies that 3(¢) > a(t)A(t) for all ¢.
This equation was studied in [30] for
a=ay, (=0, A=1, §=d.
Note that the condition

T < filnao—’_ﬁo,
do 250

required in [30, p. 169] for the existence of a positive equilibrium z,, is exactly
the same as (3.2) applied to this particular case. Using the contraction map-
ping theorem, the authors prove, for some appropriate > 0, that if n is large
enough then there exists a unique positive T-periodic solution x (for some
period T') such that z(t) > 1+ n for t € [-7,0]. As z, — 1 for n — oo,
it follows that x is non-constant. This shows, in particular, that the solution
obtained as an application of Theorem 2.3 is not unique. The problem of prov-
ing uniqueness or multiplicity of positive T-periodic solutions for arbitrary n
remains open.

The next example shows that Theorem 2.4 can be improved if one takes
advantage of the monotonicity properties of the nonlinearity.

Example. Consider the following Nicholson’s blowflies model with a nonlinear

density-dependent mortality term, introduced in [3]:

(1) = —lm +e(t)a(t — 7(t, a(t)))e~dOE-TEz0)

with a, b, ¢,d > 0 continuous and T-periodic and 7 : RX, +00) — [0, +00) con-
tinuous and T-periodic in its first coordinate. Here, a sufficient condition (not
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deduced from Theorem 2.4) for the existence of positive T-periodic solutions
is that a(t) < b(t)c(t) for all t. Indeed, in the setting of Theorem 2.1 we have

— 1 g —d(t)y _ ’ya(t)
o) =7 [ |ettmemer - 2O a
50 ¢(s) <0 < ¢(r) for s > 0 and 0 < r < 1. Moreover, if
2(t) = A (—m +e(t)a(t — 7(t, x(t)))ed(t)m(tT(t’m(t))))

for some 0 < A < 1 then 2/(¢) > —a(t) and hence Tz — Tmin < fOT a(t)dt. It
2(N) = Tyaz = s then

ams e

for some v such that 0 < v < fOT a(t)dt. This yields a contradiction when
s> 0. On the other hand, if 2(§) = x4, = 7 > 0 then

z(&—7(¢, x(g)))efd(ﬁ)w(ﬁff(ﬁ,m(i))) > peUOT
when 7 is small enough. This implies

a(§) (€)=
bE) iy 2 O

a contradiction for r < 1.
Next, we will illustrate an application of Theorem 2.5.

Ezample. Consider the Nicholson integro-differential Eq. (4.6)

2 (t) = —a(t)z(t) + b(t) /t, ) (5)(s)e 476 g

for some positive, continuous and T-periodic functions a, b, ¢,d and 7. If

min > ———— for all t,
c >T(t)b(t) or a

then the second condition in Theorem 2.5 is fulfilled. Indeed, here f(t,z) =
a(t)z, g(t,x) = b(t) and h(t,z) = c(t)ze”*D* and
T(1)g(t, p)min(kp) — f(t,p) = (T(O)b()emine™ o= —a(t)) p > 0
()9t 0V (/%) = [(t,0) < (7(Ob(E)emaze™ /"~ a(t) ) o <0

if the positive constants p,o satisfy p < 1, ¢ > 0. Similar results may be
easily obtained for model (4.4).

The techniques developed in the present paper can be also regarded as a
tool to shorten existing proofs. For example, the assumption of Theorem 2.3
is fulfilled if ¢ satisfies the condition (H;) or (Haz) in [34, Theorem 2.1] (see
Sect. 1 of the present paper).
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A less trivial example is the main theorem in [23] for the state-dependent
model

() = —F(t,z(t — 7(t, 2(t))))

with F,7 : R? — R continuous and T-periodic in the first coordinate, which
establishes: if there exists a constant B > 0 such that zF(¢t,z) > 0 for all
t,z € R with |z| > B, and F is either bounded from below or from above,
then the problem has at least one T-periodic solution. This result can be
seen as an immediate consequence of Theorem 2.2: indeed, if for example
F(t,z) > —M for all t,x € R, then it suffices to take a = M and h(t, z(t—7)) =
M+ F(t,x(t—7)) and condition (2.7) is satisfied for arbitrary r < —(B+ M),
s>B+ M.

In the same way, we may obtain a shorter proof of the result in [42]
(mentioned in the introduction of the present paper) for the model

a'(t) = —a(t)z(t) + Ab(t)g(z(t — (1))

with continuous T-periodic a,b > 0 and continuous g : [0, +00) — (0, +00)
nondecreasing and superlinear, namely g(“) — 400 as u — +o0. Indeed, it

suffices, as in Theorem 2.9, to consider the problem

2'(t) = —a(t)z(t) + Ab()g(|z(t — 7(1)])-

Firstly, observe that if the problem has no positive T-periodic solutions for
some A, then, by Theorem 2.7, it has at least one positive T-periodic solution
for some \ < A«. Nonexistence for large values of A is immediate since @ is
bounded from below: if z is a positive T-periodic solution, then Zmaez < e¢T

min
and hence

(Inz)'(t) + a(t) = )\b(t) 9z (i — TT(%

g u)

) (t = (1)) e glw)
0 > Ab(t)e”" " min =

The latter implies that )\bmlnu>o eT@ Finally, if & is a positive

< a

T-periodic solution for some A and /\ e (0, ;\) then it is easy to verify that
the operator K defined by Kw(t) := x(t), where z is the unique T-periodic
solution of the linear problem '(t) 4+ a(t)x(t) = Ab(¢)g(|Jw(t — 7(¢))|) maps the
set {r € X :0<uxz(t) < &) forall t } into itself, and hence, by Schauder
theorem (see e.g. [27]), it has a fixed point. Thus, there exists A, > 0 such that
the problem has at least one positive T-periodic solution for A € (0, \,) and
no positive T-periodic solutions for A > A,.

As a final remark, it is worth to observe that Theorems 2.2, 2.3 and 2.4
are valid for an arbitrary delay, even for 7 = 0. However, this is not necessarily
true if we allow the equations to depend on 7. This is obviously the case of
Theorem 2.5. Also, we may counsider for example the modified problem (2.4):

2 (t) = —a(t) + Th(t,z(t),z(t — 7))

with a and h as in Sect. 2.2. Similarly to Theorem 2.2, existence of T-periodic
solutions is proven if

[Th(t,r,r +u) — a(t)].[Th(t,s,s —v) —a(t)] <O
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for some r < s, for all t € R and 0 < u,v < ag. When 7 = 0, the problem has
no T-periodic solutions and the previous condition clearly fails.

In contrast with these examples, some problems may have no solutions
when 7 is large. For example, condition (3.2) ensures that, if a(t)A(t) < G(t)
for all ¢, then problem (3.1) has at least one positive T-periodic solution for

any 7 € [0,7,), where
128
= |=1In .
! 6 aA + ﬁ min

On the other hand, the periodic problem has no positive solutions if 7 is large.
Indeed, if x is such a solution, then setting a(t) := a(t) + % it is seen that
2'(t) > —a(t)x(t) and hence Tpar < Tmine®®. I x(n) = Tmax, then
o) = Bmz(n—7) (26_5(77)#(77 -7)  A(m) +z"(n— T))

A(n) +a(n—7) Tmaz An) + 2300

and we obtain:
Bn)z(n —7) —5(n)T —nTa
0 < K angy oy (2.
This implies that the problem has no T-periodic positive solutions when
< In2+nTa

6min

Likewise, the results of Sect. 2.4 hold when 7 = 0, although they become triv-
ial: in this case, it is immediate that trajectories of the ordinary differential
Eq. (2.12) do not intersect; thus, the positive T-periodic solution obtained
from Theorem 2.9 is unique and globally asymptotically stable. The situation
is different when 7 % 0. For example, consider the particular case of Eq. (4.8)

WithCLEé,b:CElaHdTEQGZ

:Zfl(t) + l’(t) — 6fz(t72e)'
e
This equation has an equilibrium z* = 1; however, if z is a solution with
2(0) = 2 and x(t) > 2 for ¢ < 0, then z(t —2¢) > 2 for t < 2e. Suppose
that the graph of = does not cross the equilibrium, then 2 (¢) > 1 for all ¢ and
#'(t) < 15¢ for 0 < t < 2e. This implies z(2¢) < 2 < 1, a contradiction.

€

Appendix: basic scalar models of population dynamics

Logistic models:
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& = x(t) (a(t) —b(t) /ti o c(s)x(s)ds)

Nicholson models:

@ = —a(t)z(t) + b(t)x(t — 7(t))e~D=t="®)

& = —a(t)e(t) + b(t) /t . () (s)e— ) g

Lasota—Wazewska model.
i = —a(t)z(t) + c(t)e tHrE=7®)
Mackey—Glass models:

t= a0+ T

b(t)z(t — ()

1+ an(t—7(t))
b(t)x(t)

1+ an(t —7(t))

T = —a(t)x(t) +
= —a(t)x(t) +

Gompertz (Fox production) model.
&= —a(t)z(t) + b(t)z(t) In

Michaelis—Menten model.
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