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1. Introduction

The present paper is concerned with the following singularly perturbed systems of
differential equations with piecewise constant argument

{ o'(t) = F(t,x(t), {a(t + i)} n, y(@), {y([t + i)} x o),
ey (t) = G(t,x(t), {x([t + D} En, y(®). {y ([t + D)}y €)

in the case that F and G are almost periodic for ¢ uniformly on R2V+2 x R2N+2,
where € > 0 is a small parameter, x € R, y € R, and [] denotes the greatest
integer function. The existence problem of almost periodic solution has been studied
in a series of papers ( [1, 4, 8, 9, 18, 20, 21] ). To our knowledge, there are no
discussions about the spectrum of almost periodic solution to (1.1) up to now. The
main purpose of this paper is to study the spectrum or module of almost periodic

(1.1)
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solution. Approximation theorem and quasi-periodicity are employed. Differential
equations with piecewise constant argument (EPCA, for short) have received extensive
investigations (see, e.g., [2,5,10, 19-24] and references therein). In these equations,
the derivatives of the unknown functions depend on not just the time ¢ at which they
are determined, but on constant values of the unknown functions in certain intervals
of the time ¢ before t. These equations have the structure of continuous dynamical
systems in intervals of unit length. Continuity of a solution at a point joining any
two consecutive intervals implies a recursion relation for the values of the solution
at such points. Therefore, they combine the properties of differential equations and
difference equations. The equations are thus similar in structure to those found in
certain “sequential-continuous” models of disease dynamics as treated by Busenberg
and Cooke in [2]. Another potential application of EPCAs is in the stabilization of
hybrid control systems with feedback delays. By a hybrid dynamical system we mean
one with a continuous plant and with a discrete (sampled) controller. The hybrid
dynamical systems have widely been studied (see [24] and its references therewith ).
Some of these systems may be described by EPCA.

As is well known, the existence problem of periodic solutions and almost periodic
solutions has been one of the most attracting topics in the qualitative theory of or-
dinary or functional differential equations for its significance in the physical sciences.
There have been many remarkable works ( [3,4,6-10,12-15,17-18, 20-23] and the ref-
erences cited therein ) concerning the existence of almost periodic solutions. For a
special form of singularly perturbed differential equation (1.1):

xl(t) = F(t,z(t),y(t),€), (1.2)
Ey/(t) =G(t,z(t),y(t), e), .
the existence of periodic solutions has been studied by Flatto & Levinson [8], and
Anosov [1], etc.. Hale & Seifert [9] and Chang [4] generalized their results and in-
vestigated the existence of almost periodic solutions to Eq.(1.2). Recently, Smith
[18] also showed the existence and stability of almost periodic solutions to Eq.(1.2).
Clearly, Eq.(1.1) is a generalization form of Eq.(1.2).
Suppose that f(t) and g(¢) are almost periodic. Then the module containment
property:
mod(g) C mod(f)

can be characterized in several ways (see [6, 7, 12, 13]). For periodic functions this
inclusion just means that the minimal period of g(¢) is a multiple of the minimal
period of f(t). Therefore the discussion about module containment is very important.
We also note that there was a discussion about the spectrum containment of almost
periodic solution to ordinary differential equations in [3], i.e., Cartwright compared
the basic frequencies of almost periodic differential equations & = (z,t), © € R"
with those of its unique almost periodic solution. Mallet-Paret [14] gave an extension
of such Cartwright’s theorem to functional differential equations. But there are no
papers to singularly perturbed systems.
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It is assumed that the degenerate system

{w'(t) F(t,x(t), {x ([t + )} N, y(@), {y([t + )}y, 0),
0= G(t,x(t), {2t + )}, (@), {y([t + )}y, 0)
has an almost periodic

»
that is, we suppose

(1.3)

«

outer ” solution which we take to be the trivial solution,

F(t,0,--,0,0)= G(t,0,---,0,0) =0

so that (z,y) = (0,0) satisfies (1.3). Our aim is to seek for almost periodic solutions
of Eq.(1.1) near the “outer” solution and to study the spectrum of the almost periodic
solutions. Expanding (1.1) about the trivial solution gives

N N

¥(t) =at, x(t) + Y ait, ([t +1i]) + bt )yt) + Y bit, y([t+1])

i=—N i=—N

+ £t 2(t), {a(lt + D}y, y(@), {y((t + D}y, ),
N N

/(1) = et () + 3 ety allt +i) +dlt y) + Y dilt, ([t + )

i=—N =N
+ gt 2(t), {x(t + i)} n y(@), {y (it + )} ©)-

(1.4)
One can think of, e.g., a(t,€) as OF/0x(¢,0,---,0,¢). In the present paper, in fact,
we will consider the following general singularly perturbed systems

N N
¥(t) =at, x(t) + Y ait, ([t +i]) + bt )y(t) + Y bit, y([t+1])
i=—N i=—N
+f(t7xtauyt76)u
N N
ey (t) =c(t,x(t) + > cilt,n([t+i]) +d(t,y(t) + Y di(t,e)y([t +i])
i=—N i=—N
+g(t7xtuyt76)u

(1.5)
where f,g: Rx C x C x [0,69) — R, here C = C([-1,0],R). We define z; € C as
2:(0) = x(t+0),—1 <0 <0 and |z¢] =sup_j<p<q |2(t + 0)|.

We say that a function (z,y) : R — R x R is a solution of Eq.(1.5) ( or Eq.(1.1)
) if the following conditions are satisfied

(i) (x,y) is continuous on R,

(ii) the derivative (2/,y') of (z,y) exists on R except possibly at the point ¢ =
nne€Z={--,-1,0,1,---} where one-sided derivative exists,

(iii) (x,y) satisfies Eq.(1.5) ( or Eq.(1.1) ) in the intervals (n,n + 1), n € Z.

The following hypotheses are assumed to hold throughout the paper.
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(H1) a(t,e€), a;i(t,e), bt €), bi(t,e), c(t,€), ci(t,e), d(t,e), di(t,e), i =0,%1,---,
+ N, are almost periodic functions in ¢. They are continuous in €, uniformly in ¢ € R.
Let M denote a common bound for these functions on (¢,€) € R x [0, €g].

(H2) a(t,0) = a% a;(t,0) = a?, c¢(t,0) = 0, ¢;(t,0) = 0, d(t,0) = d°, d;(t,0) =
d?, i=0,%£1,---,4+N, are constants and d° < 0.

(H3) All roots of algebraic equation

N
> A =0
i=—N

are not on S* £ {z € C; |z| = 1}, where

Ag = e’ +a° ad(e”’ — 1), Ay =a® afe’ —1) -1,

Ai:ao_lag(eao—l), i=—1,42,--- £N.

(H4) All roots of algebraic equation
N .
> Dip'=0 (1.6)
i=—N

are not on S*, where

Dy=-d"'d0,  Dy=-d 'dd -1,
D;=—d*'d®,  i=-142,--- £N.

(H5) f, g are almost periodic in ¢ uniformly on (¢, ) € C x C. Furthermore, there
exist nondecreasing functions M (€) and n(p,€), 0 < e < €y, 0 < p < po satisfying
lim. .o M(¢e) = 0, lim(, e)—(0,0y 7(p, €) = 0, such that

|£(£,0,0,€)| < M(e), |g(¢,0,0,¢)| < M(e), teR, 0<e<e,

and o _ _
£t 6016,0) — £(t6.8.0) < n(p. )6 — 8| + | — ]
|g(t5 ¢a¢a€) - g(ta ¢51/}56)| S T](pv 6)[|¢ - ¢| + |1/} - 1/}”

hold for all t € R, |¢), |9, |%], [¢| < po, 0 < € < €.

This paper is organized as follows. In section 2, we discuss quasi-periodic func-
tions, almost periodic functions. We also discuss the Bohr exponents (or spectrum)
for almost periodic sequence. In section 3, we discuss a quasi-periodic differential
equations with piecewise constant argument and the spectrum’s relations between
almost periodic sequence (solution) and almost periodic function (solution). Quasi-
periodic DPCA with a parameter will be discussed in section 4. Quasi-periodic and
almost periodic singularly perturbed DPCA will be discussed in sections 5 and 6, re-
spectively. Approximation ideas are employed to discuss the spectrum. We formulate
a nonlinear result in section 7.
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2. Almost Periodic Functions / Sequences

Definition 1. ([6, 7, 12, 13]) A function f : R — R is called an almost periodic
function introduced by Bohr, if it is continuous and for any € > 0, the e-translation

set of f
T(f,e)={T€R; |f(t+7)— f(t)] <e¢ t €R}

is a relative dense set on R.

The theory of almost periodic functions is sometimes called Bohr’s theory and
can be found in some remarkable books. There is a deep connection between almost
periodic functions and periodic functions of several variables ( including a countable
number ). It is well known that for every almost periodic function f(t), the mean
value

1 T 1 T+a

M = lim — t)dt = lim — t)dt
A= pim g [ pwae= g [ g

exists uniformly with respect to a. Let {A;} denote the set of all real numbers such
that

1T .

aif) = Jim g [ fOexp(=in0it 0

It is well known that the set of numbers {A;} in the above formula is countable. With
each almost periodic function f we associate the Fourier series

F(#) ~ > ax exp(itet),
k

where ar, = a(\g; f). The elements ay are called the Fourier coefficients and the
numbers Ay the Fourier exponents of f. Denoted by Ay the set of all Fourier exponents
{Ar} of f, which is called the spectrum of f. The set {Ziv n;A;} for all integers N
and integers n; is called the module of f(t), denoted by mod(f), which is the least
additive subgroup of the integral numbers containing the Fourier exponents of f(t).

A finite or countable set of real numbers 51, B, , By, -+ is said to be rationally
independent, if the equality 101 + 12082+ + 7,8, =0 ( r1,--- , 7, are rational and
n is an arbitrary natural number ) implies that all of r1,r9,--- , 7, are zero. A finite
or countable set of rationally independent real numbers (1, 82, -+, Bn, - is called
a rational basis of a countable set of real numbers Ay, Ao, -+, Ay, -+ if every A, is

representable as a finite linear combination of the 3; with rational coefficients, that
is,
JNRN PR (3 PR 9.
n 1 ﬁl + T9 62 + + rmkﬁmk (TL PR=P) )

where the 7“;-”) are rational numbers. If all the r§-") are integers, then the basis is

called an integer basis. If a basis consists of a finite number of terms, then it is called
a finite basis.

Suppose that f is almost periodic in the Bohr’s sense. When a basis in mod(f) is
both integer and finite, f is called to be quasi-periodic. Let wi,ws,- -+ ,w, be ratio-
nally independent real numbers. If each element in mod(f) is linear combinations of
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w; with integral coefficients, we say that f is a quasi-periodic function with frequen-
cies (52,52, -, ;—;) This definition is virtually given by Bogoliubov. Quasi-periodic
functions form a special case of almost periodic functions. In fact, P.Bohl and E. Es-
clangon first considered the quasi-periodic function as a generalization of the notion
of periodic function. Some of the methods of P. Bohl and E. Esclangon have been
used by Bohr to elaborate his theory. In Bohr’s theory, any denumerable set of real
numbers is admitted for the frequencies of an almost periodic function.

For convenience and explicitness, the quasi-periodic function is often defined in
some literatures and books as follows. Suppose F(01,0s, - ,6,) is 1-periodic in each
01,02, ---, 0, and Lebesgue integral. The set of such functions is denoted by L(T"),
where T" = R"/2aZ". If wy,- - ,w, are rational independent, a function z : R —
R, ¢t — z(t), is said to be quasi-periodic with frequencies (w1, - - - ,w,.) if x is continuous
and there exists a continuous function F' € L(T") such that

2(t) = F(wit,wat, - ,wpt),  VtER. (2.1)

It is easy to prove that when F' is continuous, x(t) in (2.1) is almost periodic in
Bohr’s sense and quasi-periodic in Bogoliubov’s sense ( e.g., see [12]). If we denote
by P, QP, AP, AA the set of periodic functions, quasi-periodic functions, almost
periodic functions, almost automorphic functions, respectively, it is well known that
the following relation holds:

PcCOPCAP C AA.
In the present paper, we also use several Banach spaces as follows. Assume that

wi,wa, - ,w, € R. We denote w = (w1, ,wy),m = (mq, -+ ,m,) € Z", and
<m,w >=miwi + - + myw,. Set

QP() = {f(t) = X fme™ <> t € B 3 lfnl < 00, fom = Fnl:
Setting | f| = >_,, [fm|, it is easily shown that (QP(w),|-|) is a Banach space. Set

QP(w; ) = {6(n) = > x> <H>" 0 € 2ok = 6u, Y Ion] < +o0}.
k k

Every sequence in QP(w;Z) can be seen as that of a function in QP (w) taken values at
integer points t = n € Z. Setting |¢| = >_, |¢x|, it is easy to prove that (QP(w;Z), |-|)
is a Banach space. We define

GOP(1,w) = {o(t) € C(R) [6(t) = 3" an({the® 71, 6 4(5) = Gu(s),
k

vk, 6i(s) € CI011: Y sup [dn(s)| < +oo},

L 0<s<1

where C(R) denotes the set of continuous functions defined on R. It is easy to see
that GOP(1,w) is a linear space on R (or C ). Clearly, if ¢(t) € QP(w), then

90



Almost Periodic Solution of Singularly Perturbed EPCAs

o(t) € GOP(1,w), since we can write

d)(t) _ Z ¢kei2w<k,w>t _ Z ¢k({t})ei2ﬂ<k,w>[t],
k k

where ¢ (s) = ¢pe??™<F«>s which implies that GOP(1,w) is not empty. We define

gl = 20221 |6(5)], Yo € GOP(1,w).

k

It is easy to show that (GOP(1,w),|| - ||e) is a Banach space ( e.g., see [10, 23] ).
It should be noted that we do not require in the present paper that wiy,--- ,w, in
above mentioned QP and GOP is rationally independent. It is easy to see that every
function in QP (w) is quasi-periodic.

The Approximation Theorem 1. ([6, 7, 13]) For every continuous almost peri-
odic function f: R — R and for every e > 0 there is a trigonometric polynomial

Ne
Pe(t) =Y byeexp(itet) (bye € C Ae € Af) (2.2)
v=1

such that
sup | f(t) — Pe(t)| <,
teR

where by, . is the product of a(Ay.c; f) and certain positive number (depending on € and

Ave ).

As a simple consequence of this Theorem we can conclude that if f(t) and g(t)
are two almost periodic functions and a(}; f) = a(); g), then f = g. It follows that if
Ay is finite, then f(t) is a trigonometric polynomial, i.e., suppose Ay = {\1, -+, Ar},
then there exist a1,--- ,a,, such that f(t) =37, ajeit; t € R. It could be shown
that every almost periodic function f(t) is the diagonal function of a limit-periodic

function of a finite or countable number of variables.

Definition 2. ([6, 7, 15]) A sequence g := {g(n)}nez is called an almost periodic
sequence, if for any € > 0, there exists an | = l(e) € N with the property that for any
a € Z there is a T € Z satisfying a <7 < a+1 and |gin+7) —g(n)| <e, Vne€Z.

Suppose that g is an almost periodic sequence. Then the continuous function
G : R — R defined by G(n) = g(n),n € Z, and G(n + s) = g(n) + s[g(n + 1) — g(n)]
for s € [0, 1] is an almost periodic function ( See [6, 7] ).

By the Approximation Theorem 1 for almost periodic functions, G' can be approx-
imated by some trigonometric polynomials Py (t),k = 1,2,--- , of the form Py(t) =
Sk Tgm €xp(idg,mt), where g, € C and g, € R, such that

1
sup |G(t) — Py(t)| < =, k=1,2,---
teR k
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In particular, it follows that lim oo (SUp,ez | D omey Thm2y , — 9(n)]) = 0, where
Zle;m = €xP(iAk,m ), which shows that ¢ is a uniform limit of sequences of the form
finite
Z T2l Tm € C 2y, € ST i={2 € C;|z| = 1}.

m=1

It follows from [6] that the limit

N—m
. T 1 —k IR T 1 —k
alesg) = Jim g 3 <o) = i gy 30 )

exists uniformly for m € Z when z € S*. a(z;g) is called the Bohr transform of g. In
case that ¢ is trigonometric polynomial, that is, g is of the following form

P
g(n) = Zxkzg, rp € C,zp € Sz # 21(k # 1)),

k=1
it is easy to check that a(z;g) = xy, if 2 = 2, for some k =1,2,--- ,p, and a(z;9) =0
if 2 # 2z, for any k = 1,--- ,p. We denote by o,(g) the set which consists of all
numbers z € St satisfying a(z;g) # 0, and call o,(g) the Bohr spectrum of g. It
is easy to see that o4(g) is at most countable. We define the module of an almost
periodic sequence {g(n)} as

N
mods(g) = {H an]’ Vz; € op(g9),n; € Z, N € N}.
j=1

With each almost periodic sequence {g(n)} we also associate the Fourier series

g(n) ~ Zxkzg, 2, € St
k

where xp = a(zg;g). The elements xj are called the Fourier coefficients and the
numbers zj the Fourier exponents of {g(n)}. We can formulate the approximation
theorem for an almost periodic sequence as follows.

The Approximation Theorem 2. Suppose that g is an almost periodic sequence.
For any € > 0 there is a sequence of approzimating polynomials P.(n) of the form

Ne

P(n) = wkezfe, ke € 0b(9)
k=1

such that

sup [g(7) — Fe(7)| <,
TEZL

where xy ¢ is the product of a(zk,e; g) and certain positive number.
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Proof. This Theorem can be established by modifying the arguments in [13, pp.14-
21]. We omit its proof. [

It follows from this Theorem that if f and g are almost periodic sequences and if
a(z; f) = a(z; g), then f = g. We could conclude that if o4 (g) is finite, then {g(n)} is
a trigonometric polynomial.

3. Quasi-Periodic Differential Equations

In this section, we consider the following differential equations with piecewise constant
argument

N
a(t) = a®z(t) + Y adx({t+1i]) + f(D), (3.1)
i=—N
where f(t) € QP(w), w = (w1, ,w,). When wy, -+ ,w, are rationally independent,

the existence of quasi-periodic solution of (3.1) has been studied in [10]. In this
section, for the aim of the present paper (see section 6), we would like to consider
the general case for w = (w1, -+ ,w,), i.e., we do not require that wy, - ,w, are
rationally independent ( for short, w is not rationally independent ). We begin with
some lemmas.

Lemma 1. If f(t) is an almost periodic function, then the sequence

thhoez = { [ " I (s (32)

neZ

is an almost periodic sequence with the Bohr spectrum oy(h) = €. Furthermore, if
f(t) € QP(w), then {h(n)} € QP(w;Z). Here a is a constant.

Proof.  The almost periodicity of {h(n)} has been proved in [20, 22]. It suffices
to study the spectrum relation. Since f(t) is an almost periodic function, it fol-
lows from the Approximation Theorem 1 that for any k > 0 there exists fi(t) =

Sork L Frme?mt Ay, € Ay such that

m=1 5
50~ e < 7, k=12,

Define T
hi(n) = / e H1=8) f(s)ds, VneZk=1,2,--- (3.3)

A direct calculation shows

- L [t — et L .
hi(n) = E Fk)mi_el)‘m" = E Hkme”‘m",
a—iA\m
m=1 m=1
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[e% —eirm]

a—1iAm

where H kom = ka , which is the Fourier coefficient corresponding to the

Fourier exponent e**m. hy(n) is a trigonometric polynomial, oy, (hy,) = e C ey =
{et*m A\, € A}, Tt is easy to see that

. clal

sup [ (n) — h(n)| < S

. Vk=1,2,--.
nez k

This implies that o(h) C €**7. For any fixed \j, € Ay, we can assume ng > jo. So,
we can rewrite
ng
fk(t) — Z Fk,melAMt + Fk,j()eZ)\jot-
m=1,m#jo

It is easy to see that a(\jy; f) = limp_eo a(Njo; fx) = limy oo Fij,. Thus, we can
obtain

N o 5 ~ ea _ e’i)\]‘o
a(eo;h) = lim a(e'o;hy) = klggo Hyjo = a(Xjo; f)————

k—o0

a — i/\jo ’
It follows that e?o € o3, (h). Thus, oy(h) = €7 If f(t) € QP(w), then Ay = {27 <
m,w > | Vm € Z"} and fi(t) can be taken as partial sum of f(t). U

Lemma 2. If f € GOP(1,w), then {h(n)} defined by (3.2) is in OP(w,Z).
Proof. Since f € GOP(1,w), we have

1) =3 fel{eperretet,
k

Clearly,
n+1

n+1
/ ea(nJrlfs)f(S)dS — / ea(nJrlfs) Z fk({s})ei2ﬂ<k,w>nds

n k

1
— Z/ eank(l _ S)dS . i2r<kw>n
L YO

Lemma 3. If f(t), g(t) € GOP(1,w), then f(t)g(t) € GAP(1,w).
Proof. If

78 = 30 RNt g(t) = 37 gu({tpe<het
k k

it follows from Cauchy’s Theorem that we can write

h(t) = f(t)g(t) = Z fk({t})ei2”<k"">[t] . Zgj({t})ei27r<j-,w>[t]
i J
= Z hm({t})ei2”<m’“’>[t]_

and Y |hm| < 400. U
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Lemma 4. If f(t) € GOP(1,w), then
t
/ =% f(s)ds = ka({t})ei2”<k’”>", n<t<n+l1, (3.4)
n k

where fy (1) 4s continuous for each k.
Proof. Since f(t) € GOP(1,w), we have

FO) =3 fe{g)e RN sup [ fi(r)] < +oo.
k

L TE[0,1]

t t
/ ea(tfs)f(s)ds _ / ea(tfs) Z fk({s})ei27r<k,w>[s] ds
n n k

t—n
_ Z ea(tfn) / efasfk(s)ds . ei27‘r<k,w>n
k 0

:ka({t})ei27r<k,w>n7 n S t<n+ 1,

k
where .
fe(r) = e‘”/ e~ fir(s)ds.
0
Clearly, >, sup, (o1 | fr(T)] < +o0. O

Since the concept of almost periodic functions is in terms of functions on R, it is
suggested that one should find a solution of Eq.(3.1) on R, and not just on RT. If
x(t) is a solution of Eq.(3.1) on R, we have the following relations:

N t
z(t) = eao(t*”)x(n) + (eao(tfn) -1) Z ao_la?x(n +1) +/ eao(tfs)f(s)ds, (3.5)
i=—N n

n <t <n+1. In view of the continuity of a solution at a point, we arrive at the
following difference equation

N n+1

z(n+1) = eaox(n)—l— Z (eao—l)ao_la?x(n—l—i)—l—/ eao(”ﬂfs)f(s)ds, n € 7.
i=—N n
(3.6)
By using (H3), Eq.(3.6) can be rewritten in the form
N
Z Aiz(n+1) = h(n), (3.7)
i=—N

where

n+1 o
h(n) = —/ e® (MF1=9) £(5)ds.
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In what follows, our idea is to study the properties of the sequence solution of Eq.(3.7).
Through the sequence solution and (3.5), we study the properties of solution of
Eq.(3.1). In [22], we proved the following results.

Lemma 5. Assume that (H3) holds. Then for any {h(n)} € QP(w1,Z) ® QP(ws,Z),
the system (3.7) possesses a unique sequence solution{z*(n)} €QP (w1, Z)B QP (w2, 7Z),
where

Qp(wl, Z) D QP(LUQ, Z)

_ _ 1) i2n<ky,wi>n (2) i2n<ka,wa>n
= {{u(n)}‘u(n)— E u,(C e 1w1on E uy e 2w,
1 — 2

k1
1 2 1 (1) (2 _(2
Z |u,(€1)| + Z |u,(€2)| < 400, u&,)él = u,(cl), u&)w = u,(w)}.
k1 ko

Furthermore, there exists a constant M 4 such that

[|2*[] < Mallh]| = M sup |h(n)]
ne

Remark 1. It should be pointed out that when w is rationally independent, Lemmas
2-5 have been shown in [23]. In this paper, we focus on the general case. We can find
that its proofs are in an analogous way to those in [23]. We give its proofs only for
reader’s convenience.

Theorem 1. Assume that (H3) holds. We have the following conclusions.

(i). For any almost periodic f(t), Eq.(3.1) has a unique almost periodic solution
x(t) and there exists U > 0 such that ||z|| < U||f]|.

(ii). For any f(t) € QP (w), Eq.(3.1) has a unique solution z(t) € GOP(1,w) and
there exists U > 0 such that ||z|| < U||f]|.

Conclusion (i) has been proven in [20] (or see [22] ). Conclusion (ii) has essentially
been shown in [10] because we could easily find that w is not needed to be rationally
independent. We recall the proof’s main points for convenience. First, we show that
Eq.(3.7) possesses a unique bounded sequence solution z*(n), which is almost periodic
sequence in case (i) and in QP(w,Z) in case (ii), respectively. Then, define a solution
z(t) of Eq.(3.1) by using (3.5) with x(n) = z*(n), n € Z. z(t) is continuous on R. It
can be shown that x(¢) is almost periodic in case (i) and in GOP(1,w) in case (ii),
respectively. It is easy to see that under (H3) the bounded solution on R of Eq.(3.1) is
unique. In view of that f(t) € QP (w) is almost periodic, it follows that the obtained
solution x(t) is almost periodic in case (ii).

Corollary 1. Assume that (H3) holds and 1,w are rationally independent. Then for
any f(t) € QP(w), Eq.(3.1) has a unique quasi-periodic solution x(t) with frequencies
(Lw).

From Theorem 1, it follows that Eq.(3.1) possesses a unique almost periodic solu-

tion z(¢) and z(t) € GOP(1,w). It has been shown in [10] that the unique continuous
almost periodic solution z(t) can be written in details as

x(t) = F(t,wt),
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where

F(el, 92) _ eao{el} Z eri2ﬂ<k,92>€7i27r<k,w>{91}
k

N
0 —1 . .. .
+ (ea {61} _ 1) § CLO CL? § :erz2ﬂ'<k,w>]ez27r<k,02>e 2n<k,w>{01}

j=—N k

+ Z Tr ei2m<k,02>

p 2 < k,w > —aP

_ Z Ir ei2w<k,92>e—i2w<k,w>{91}ea°{91}
- 27 < k,w > —aP

(see [10] for details ). Clearly, F is periodic in 6; and 62 with period 1, and Lebesgue
integral. Setting 6 = (61, 62), we have the Fourier expansion

F(6y,02) ~ Z Fm€i2ﬁ<m"é>,
where the Fourier coefficient
Fm _ / F(é)efi27r<ﬁ1,é>dé'
Tl4r
We get the Fourier expansion of z(t) as

x(t) ~ Z Fmei27r<m,d)>t,
m

where @ = (1,w). It follows that A, = {27 < m,& >}. Since 1,w are rationally
independent, it is known that A, has a finite and integer base 1,w. Therefore, x(t) is
a quasi-periodic function with frequencies (1,w) in Bogoliubov’s sense.

4. Quasi-Periodic Differential Equations With Parameter

In this section, we consider EPCA with a parameter

N

e (1) = dy(t) + 3 dy(lt+1]) + g(t). (4.1)
i=—N

Because an almost periodic function is defined on R, we continue to find a solution
of Eq.(4.1) on R, and not just on R*. If y(¢) is a solution of Eq.(4.1) on R, we obtain
the following relations:

N t
y(t) = edO(E*%)y(n)—i— Z (edo(ffg)—1)d0_1d?y(n+i)+/ edo(%*")g(m)da7 (4.2)

n

i=—N e
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n <t <n+1. In view of the continuity of a solution at a point, we arrive at the
following difference equation:

0 N 0 _ % n
yn+1)=e“ymn)+ > (e —1)d° 1d?y(n+i)+/n e ("T =9 g(eo)do. (4.3)
i=—N 3
Let )
Dole) = e +d° 'd0(eT — 1),
_ 0
Di(e) =d 'd2(ec —1) -1,
0
Di(e) =d° 'd(eT —1), i=—1,42,--- ,£N,
n+1
e(n,e) = — edo(nrl_a)g(ea)da.
Then Eq.(4.3) can be written as
N
> Di(e)y(n+1i) = e(n,e). (4.4)
i=—N

Lemma 6. If g(t) is an almost periodic function, then for any fized € > 0, the

sequence
n+41

{e(”ae)}nezz{/ﬂ e edo(%ﬂj)g(m)do}

nez

is an almost periodic sequence with the Bohr spectrum oy(e) = e*o. Furthermore, if
f(t) € QP(w), then {e(n,e)} € QP(w;Z).

Proof. The almost periodicity of {e(n, €)} has been proved in [20]. Note that e(n, €)
can be rewritten as

n+1
1 40
e(n,€) = / —edT("H_‘T)g(o)da.

€

The rest parts are the same as the proof of Lemma 1. So we omit it. 0

Lemma 7. If g(t) € GOP(1,w), then

t

/e edo(nf*s)g(es)ds — ng({t},e)ei2”<k’w>", n<t<n+l,
< K

€

where gi(T, €) is continuous on T for each k and € > 0.

Proof. Since g(t) € GOP(1,w), we have

g(t) = ge({t})e?™<F<=1 N " sup |gi(7)] < +o0.
k

r TE0]]
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It is easy to see that

/e edo(njliS)g(es)dS :/e edo(n:rlfs) ng({es})ei2ﬂ<k,w>[es]ds
n . k

d (¢ t=n d° o<k
ZE 67( —n) —eingk(S)dS . ei2m<k,w>n
0
k

€

:ng({t}76)ei2ﬂ'<k’w>n, ng ¢ <TL+1,
k

where

€

_ 1w [T _ao,
Jgk(1,€) = —e < / e < °gr(s)ds.
0

It is easy to see |gr(T,€)| < |dl—0| SUpPg<, <1 gk ()| for 0 <7 < 1. O

Theorem 2. Suppose that (H2) and (H4) hold. Then there exists an €1 > 0 such that
when 0 < € < €1, for any {e(n,e)} € QP(w,Z), the difference equation (4.4) has a
unique sequence solution y*(n,€) € QP(w,Z) and there exists a constant V > 0 such
that

ly*(n,€)| < Vsuple(n,e)|, 0 <e<e,ncl. (4.5)

nez

Proof. Since lim._,g D;(¢) = D;, i =0,%1,--- ,+N, it follows from (H4) that there
exists €1 such that when 0 < € < €7, all roots of the algebraic equation

Z Di(e)p* =0 (4.6)

are not on S'. For such € > 0, suppose that the different roots of Eq.(4.6) are
denoted by pi(e€),- -, ps(€), with multiplicities &1, -+ , ks, ijl kj =2N. Let L =
{] Jm(e) < 1,1 <1 < 2N}, L' = {l] |m(e)] > 1,1 <1 < 2N}. Note that the
multiplicity of characteristic roots will vary with € > 0. We omit € dependence in
s, kj, L, L’ only for simplicity. We define a sequence {y(n,¢€)} by

Kki—1
y(n) =323 kg 3 = DF " el o)
leL ;:701 m<n—1 (47)
AN ki Y- o+ Dy Y (ee(my €),
leL’ j=0 m>n

where the unknown constants k; ;, 0 < j < x; — 1,1 <[ < s, are determined later.
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Putting the sequence {y(n, )} defined by (4.7) into Eq.(4.4), we can obtain

Klfl Klfl

o> k(€)= Y kugmle) =0,
IEL j=0 leL’ j=0

Hl—l ) Nl—l )
SN ki HEOWN =27 = 0N ki) T2 ()(N - 2) =0,
leL j=0 leL’ j=0

kigup ()N — 1) — kg (N — 1) = :

IEL j=0 lEL’ j=0 Dy (e) (4.8)

Klfl Iilfl D (6)

j ; N—-1

Z Z ki (€)N7 — Z Z ki () N7 = B AR
leL j=0 leL’ j=0 v (€)

Hl—l ) Hl—l )
Z Z ki (e)(2N) — Z Z ki (e)(2N)!
leL j=0 leL’ j=0

= (D—l(e)vDO(e)v"' 7DN(6))7

where R(D_1(€), Do(e€), -+ ,Dn(€)) is a rational function of D_y(e€), -+ ,Dn(e). If
we see kj(l € L), —k;(l € L') as unknown variables, then the coefficient of the linear
system (4.8) is the Casorati matrix. Its determinant is different from zero (see [11] for

details). Hence, we can uniquely determine a set of values (ki (e€),--- ,k3n(€)) from
Eq.(4.8). Therefore, the sequence {y*(n,€)} defined by

yne) =3 > ke S In—(m+ 1)V u " (ee(m, )
leL j=0 m<n—1
- (4.9)
+ 35T k@ Y = (m+ D" ()e(m, €)
leL’ j=0 m>n

is a solution of the difference equation (4.4).
Since e(n, €) € QP (w,Z), we can assume

e(n,e) = ZEm(e)ei2”<m’“’>", Z |Ep(€)] < +00, 0 < e <e.

At this moment, y*(n,€) in (4.9) can be rewritten as

y*(n, E) _ Z Ym (6)61'271'<7n,w>n7
m
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where
Iilfl
Ym(e) _ Em(é)[z Z kzk,j (E)e—z2w<m,w>pj(Ml(6)6—127r<m,w>)
leL j=0
Iilfl
Y kO (Ops (g (e)em BT,
leL’ j5=0
pi(r) =1+z+272* + -tz +-- ) |z <1
For each 0 < € < €1, we have
rp—1 Kp—1
Yo ()] < [Em (D> ki@l () + D> 1k (@)l (@)l (g ())]-
leL j=0 leL’ j=0

It follows that {y*(n,e)} € QP(w,Z) for each 0 < € < €1. It suffices to show (4.5).
We consider the system

_Z Dyy(n +1i) =0, (4.10)

where D, are as in (H4). Without loss of generalization, we can assume Dy # 0.
(4.10) becomes

Dy
y(n+N) = D yln+ N —1) DNy(n) D y(n—N). (4.11)
Clearly, Eq.(4.11) is equivalent to the system
u(n+ 1) = Cu(n), (4.12)
where
uo(n) y(n — N) 0 1 0
u1(n) (n=N+1) 0 0 0
u(n) = = . ) = o - .
' . _Dnn DNz . _D_n
uan—1(n) yiln+ N —1) Dy Dn Dn
Similarly, the system
N
> Di(e)y(n+i)=0 (4.13)
i=—N
is equivalent to the system
u(n+1) = C(e)u(n), (4.14)
where
0 1 0
0 0 0
Cle) = o
Dn_1(€) Dy _2(€) _D,N(e)
Dn (e) D (€) Dn (e)
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From (H4), we know that (4.12) admits an exponential dichotomy. From the rough-
ness theorem for exponential dichotomies, we know that there exists €1 > 0 (without
loss of generalization ) such that when 0 < € < €1, the system (4.14) also admits an
exponential dichotomy. The unique bounded solution y*(n, €) of system (4.4) can be
estimated by the constants appeared in the exponential dichotomy and the constants
can be chosen to be independent of the small perturbation ( see [16, Prop. 2.10] ) so
that we can obtain that there exists a constant V such that

ly*(n,e) < Vsuple(n,e)|, 0<e<e, ne
neZ 0

Theorem 3. Suppose that (H2) and (H4) hold. Then there exists an €1 > 0 such that
when 0 < € < €1, for any g(t) € QP(w), Eq.(4.1) has a unique solution y(t,g,€) €
GOP(1l,w). The map g — y(g,€) defines a bounded linear operator V.g satisfying
[I[Vell <V, 0<e<er. The map e — V. is continuous for 0 < e < €1.
Proof. From Lemma 6, it follows that

n+1

e(n,e) = edo(n%lfg)g(eo)da, nez

n

is in QP (w,Z) for each fixed € > 0. Obviously, it can be assumed that if 0 < € < €,
2 2
e(n,e)] < —su t)| = — .
()] < 7 supg(0) = ol

Theorem 2 implies that Eq.(4.3) possesses a unique sequence solution y*(n,e) €
QP (w,Z). We define by (4.2)

N t
y(t,e) = edo(éf%)y(n) + Z (edo = 1)d0_1dgy(n +1i) —|—/ edo(éf")g(ea)da,

n

i=—N e
with y(n) = y*(n,€),n <t <n+ 1. Since y*(n, €) is a solution of Eq.(4.3), it follows
that y(t,€) is continuous on R and satisfies Eq.(4.1). Since y*(n,e) € QP(w,Z), it
follows from Lemma 7 that y(t,€) can be rewritten in the form

y(t,e) = G(t,wt,e),

where G(61, 02, €) can be rewritten as

G(91, 0, 6) _ e‘7170{6)1} ZEk (e)ei2ﬂ<k,92>€7i27r<k,w>{(~)1}
k

N

I (e%"{el} —1) Z dO*ldjo_ZEk(6)ei27r<k,w>jei27r<k,02>e—i27r<k,w>{01}
j=—N k
Ik 27 <k,02>

_l’_ - e »U2

;’LQTF<I€,(.«)>E—CZO
. Z gk (2T <k 02> —i2n<kw>{01}, L {01}
- 27 < k,w >¢€e—d° ’
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if we write g(t) = Y, gre’?™ <>t € QP(w). Clearly, y(t,e) € GOP(1l,w). The
boundedness and continuity are similar to those in [20]. So we omit it. O

5. Quasi-Periodic Singularly Perturbed Differential Equations

In this section, we consider the following singularly perturbed differential equation

N

N

> ailte)a((t +4)) + bt )y(t) + Y bilt,e)y([t+1)) + f(2),
i=—N i=—N
N
>

2/ (t) = a(t, e)x(t) +

N
cilt, ([t +i]) +d(t, Yy(t) + Y dit y([t+1]) +g(2),
i=—N i=—N
(5.1)
where f(t), g(t), a(t, €), b(t, €), etc., are quasi-periodic. In the following, we sometimes
use the notations a.(t) = a(t,€), a;(t) = a;(t, €) for convenience, ect.

Theorem 4. Assume that a(t,e), a;j(t,€), b(t,€), bj(t,€), c(t,e), c;(t,e), d(t,e),

dj(t,e) € QP(w). Under assumptions (H1)-(Hj), there exist €1, 0 < €1 < €q, positive
functions o j(€), 1 <1i,j <2 defined for 0 < € < €1, satisfying

lim aq,1(€) = U, 1hrn+ ay,2(€) =2UV(N 4+ 1)M,
—0t+ e—0
g 0=, g ) <V

such that for any f(t) € QP(w1),g(t) € QP(w2),0 < € < €1, system (5.1) possesses a
unique solution (x*(t, f,g,€),y*(t, f,g,€) € GOP(1, (w,w1,w2)). The solution satisfies

|lz[] < ar 1 (@IIFIl + av2(O)lgll, [[9ll < az,1 (O fI] + azz2(e)llgll- (5.2)
The map (f,g) — (x(f,g,€),y(f,g,€)) defines a bounded linear operator L(€) satisfy-
ing ||[L(€)]] <AUV(N + 1)M + 2U 4 2V and € — L(e) is continuous for 0 < € < €.
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Proof. Let @ = (w,w1,ws). For any (z0(t),yo(t)) € GOP(1,0), we consider

N
2'(t) = a®z(t) + Y afe(lt +i) + (ac(t) — a®)zo(t)
i=—N
N N
+ Y (aie(t) = ad)ao ([t + ) + be(D)y(t) + Y bic@)y([t +]) + f(2),
i=—N i=—N

N
ey (t) = dy(t) + > dly([t +]) + (de(t) — d*)yo(t)
i=—N

N

N
) (diet) = d))yo ([t + 1)) + cc(B)zo(t) + Y eie()ao([t +i]) + g(1).
i=—N =N
(5.3)

From the variation of constants formula, it follows that

0 N 0 1

z(t) = e® "Wg(n) 4 Z (ev ™ — 1)’ adx(n + 1)
i=—N

N t
+ Z / eao(tfs)[aiﬁe(s)—a?]ds-xo(n—l—i)
+ Z / o’ (1= Db; o (s)ds - y(n + 1)

+/ "= [(ac(s) — a®)ao(s) + be(s)y(s) + f(s)]ds
N
y(t) = edo(éfg)y(n) + Z (edo(%%) - 1)do_ld?y(” + 1)

i=—N

£y / =) (d, (e0) — d)dor - yo(n + )
+ Z / edo(g_”)ci7e(eo)da-xo(n—i—i)

—i—/: edo(éfg)[(de(eo) — d")yo(eo) + ce(ea)zo(eo) + g(ea)ldo, n <t <n + 1.

€

(5.4)
In view of the continuity of a solution at a point, we arrive at the following difference
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equation

i=—N
N n+1
+ / e 1= g (s) — al]ds - o (n + i)
i=—NYT
N n+1
+ > / e =, (s)ds - y(n + i)
i=—NY"
n+1
+/ e 1= [(ac(s) — a®)ao(s) + be()y(s) + f(s))ds,
" ) N (5.5)
yn+1)=e“ym) + > (e — 1) dly(n + i)
i=—N

n+1

N
> / "), (eo) — dO)do - yo(n + i)
N

n
= €

n+1

—N
Z ’ edo(nTﬂ_U)ciﬁe(ea)da ~xzo(n +1)
—N

n

+
2

+
i=

€

n+1
€ d()(ni»l _

+ 7 [(de(ec) — d°)yo(eo) + cc(ea)zo(eo) + g(eo)]do.

n

Note that the second equation in (5.5) is solved first. From Lemmas 3, 4, 6 and
Theorem 2, it has a unique sequence solution {y(n,€)} € QP(®,Z). Similar to the
proof in section 4, it can be proved by Lemma 7 that the y defined by (5.4), with
values y(n,€) at t = n, is in GOP(1,o). Then this y is put into the first equation in
(5.5) which is then solved for {z(n,€)} in QP(®,Z). Therefore, the inhomogeneous
difference equation (5.5) has an sequence solution (z(n,e¢),y(n,e€)) € QP(@,Z). At
this time, it can be proved that the solution (x(¢,€),y(t,€)) defined by (5.4), with
values (z(n,€),y(n,€)) at t = n, is the unique solution of Eq.(5.3) in GOP(1,&) by
Lemmas 2, 3, 4. See section 4 for reference.

Writing (z,y) = 7 (zo,%0; f,g,€), then solving (5.1) is equivalent to finding a
fixed point of T (-,-; f,g,€). The contractibility of 7 and (5.2) can be proved in an
analogous way to those in [20]. So we omit it. O
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6. Almost Periodic Singularly Perturbed Differential
Equations

In this section, we consider the following singularly perturbed differential equation.

2/ (t) = a(t, e)x +Z a;(t,e)z([t +i]) + b(t, €)y +th6 ([t +d)+f(t),

ey’ (t) = c(t,e)x +Z ci(t,e)x([t + 1)) + d(t, e)y —l—Zd toe)y([t +1i])+g(t),

(6.1)
where f(t),g(t),a(t,€),b(t, €), etc., are almost periodic.

Under (H1), we can show that the spectrums of a(t, €) and a,;(t,€), =N < j < N,
are independent of e. Similar results also hold for b(t, €), c(t, €), d(t, €), etc. Without
loss of generality, we give a proof for a(t, €).

Since a(t, €) is almost periodic in ¢ and continuous in € € [0, €p] uniformly in ¢ € R,
we have a* : R — C([0, €], R), where a*( ) ={a(t,e); 0 <e<e}. From the uniform
continuity on e, it follows that for each €, there exists o(¢’) such that

T(f,n,e) ={7 €R; la(t +7,¢) —a(t,e)| <n, VteR}

is independent of € € (¢/ — o (¢’), € + o (€’)). Using the compactness of [0, €], we know
that T'(f,n, €) is independent of € € [0, ¢o]. It follows that if 7 € T(f,n,€), we have

la*(t+7) —a*(t)| = sup |a(t+7,€) —a(t,e)| <n.

0<e<ep

Thus, it implies that a* : R — C([0, €], R) is an almost periodic function. a* has a
Fourier expansion

Za* Xy t ; a(/\y;a*) c C([O,EO]uR).

It follows from the Approximation Theorem

—~

see [13]) that
, VteR,

where ZLZ(t) = Z:k Alt’yei)\ytvjllt,u € C([O, 60],R). Therefore, Aa(t,e) =Ay = {/\1, A2,
-} is independent of € and |a(t,€) — a(t, €)] < L, an(t,€) = S0k | Ap (€)™,
In what follows, without loss of generality, we suppose that the spectrums of all
coefficients in (6.1) are same, that is,

Aa(t,q) = Aa(t,eg) = Aaj(t,el) = Aaj(t,EQ) £ A7 0<s5< N,V 0 <e1,e2 < €.

Npit,e) = Mo (t,e) = Ne(tre) = Nejt,e) = Nd(t,e) = Naj(t,e) = A
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Otherwise, we could combine the spectrums so that the spectrums coincide. At this
time, these modules do not have to the smallest ones. For two number sets A, B C C,

we define A+B = {a+b[Va € A,b € B}. Set M = {35, ml)\l’le € Z,Y\ € AVs €
N}. We define a Banach space AP to be the set of all almost periodic functions,
equipped with supremum norm ||¢|| = sup,cg |(2)].

Theorem 5. If (H1)-(H/) hold, then there exist €1, 0 < €1 < €, positive functions
a;5(€), 1 <i,5 <2 defined for 0 < e < €1, satisfying

lim+ aq,1(€) =U, 1ir(r)1+ ag,2(€) =2UV(N 4+ 1)M,

e—0
Elj%g az,1(e) =0, Elj%g asa(e) =V,

am(e) SQUV(N—Fl)M'FU—F‘/, 1§i,j§2,

such that for each (f,g) € AP, 0 < € < €1, with the spectrum relation Ay, Ay C A,
there is a unique solution

(@(f,9,€),y"(f, 9, €) € AP

of Eq.(6.1) and mod(z*(t),y*(t)) C M + {2kn|k € Z}. The solution satisfies

lz*[] < cr s (OIfI] + eaz2(llglls lly*]] < aza()IfI] + aza(ellgll.  (6.2)
The map (f,9) — (*(f,g,€),y*(f,g,€)) defines a bounded linear operator L(€) satis-
fying ||L(e)|| AUV (N +1)M +2U 4+ 2V and € — L(€) is continuous for 0 < € < ;.
Proof. The existence and uniqueness of almost periodic solution (z*(f, g, €),y*(f, g, €)),
(6.2), and the boundedness and continuity of operator have been shown in [20].
It suffices to study the module containment. Set A = {Ai,A9,---}. From the
Approximation Theorem 1, it follows that there exist trigonometric polynomials
EL~k (tv 6), dj,k(tv 6), bk(ta 6)7 bj.,k(ta 6)7 6k(ta 6)7 6j.,k(ta 6)7 dk(ta 6)7 dj,k(tv 6), —-N < .] < N7
fi(t), gr(t) of the forms

N Nk

an(te) =Y Apy(e™!, aji(t,e) = Ajru(e)e™,
v=1 v=1
nE Nk

bk(tv 6) = Z Bk,l/(e)euﬂv ijC(tv 6) = Z B’,k,l’(e)ev\ua
v=1 v=1
N NE

G(t,e) =Y Cru(e™!, Enltie) =Y Cirule)e™,
v=1 v=1
Nk Nk

di(t,€) = Diy(e)e™,  djx(t,e) =Y Djpu(e)e™?,
v=1 v=1

N NE
fk (t) _ Zﬁ‘k,uew\yta gk(ﬂ _ Z ék,yew\ut,
v=1 v=1
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where A\, € A, such that

|di(t,€) — d(t,€)| <

- 1 . 1
(6.0 —alt, ] < 1. Jaseltie) — ay(t.0) < 7.
- 1 1
|b7€(t7€) - b(t7€)| < Ev |b.]yk(t76) - bj(t7€)| < Ev
- 1 1
|ck(t7€) _C(t76)| < Ev |CJ k(tve) Cj(t7€)| < Ev
~ l 1
k

) |Jj>k(t7€) _dj(t76)| < %’ (_N <j<N),

i) = FO1 < 10 ) =90l < 1. k=120,

+ et y(t) + Y bint,y((t + 51) + fult),
j=—N

ey'(t) = et €)x(t) + Z & (ts ) ([t +j1)

+ di,(t, )y(t) + Z dj k(t, )y([t + 51) + gr (D),

n <t <n+ 1. Clearly, ax(t,€),a;r(t, e), ete., are continuous in € uniformly in ¢ € R.
Let ax(t,0) = dg, a; 1 (t,0) = dg‘),k and di(t,0) = dg, d;i(t,0) = d?,k?

Aok = €™ 4+ (™ —1)/af,  Av=afy(e™ —1)/a) -1,

Ajp = @0 (e™ —1)/a3, j=—1,42,---, %N,

D&k::_thd% DLk=-ﬂﬁk/ﬁi—1,

Djj=—d)/dy, j=-1,£2,--- £N.

When & > 1, it follows from (H3) and (H4) that for each fixed k, all roots of algebraic
equations

N .
> A€ =0
j=—N
and

N
> Dywn’ =0
j=—N
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- An . .
are not on S'. Set @), = (S—jr, -+, 5&). We establish a lemma for convenience as

follows. But, its proof will be put in the finality of this section.

Lemma 8. Under the assumptions (H1)-(H4), there exist €1 > 0 and k1 > 0 such that
fork > ki and 0 < € < €1, system (6.3) possesses a unique solution (x}(t,€),y;(t, €)) €
GOP(1,4) and

|23t €)] < (a1,1(€) + 1)Sltlplfk(t)| + (a1,2(€) + 1)Slt1p|§k(t)|,
lyi(t € < (az,1(e) + 1)81;13 | fe(®)] + (az,2(e) + 1)Sltlp AGIF
s0 that there exists a constant Uy 4 such that when 0 < e < €1, we have

sgplw;’é(t,e)l < Uyg, Sgplyz’é(m)l <Uysg- (6.4)

Here, «; ;(€) are as in Theorem 4.

We continue the proof of Theorem 5. Let my = (mq,---,mp, ). It follows from
Lemma 8 that we could write =} (¢, ¢) and yj (¢, €) as

Tt €) = Y X, ({1}, )72l £ By (1, Gyt o),

k
Uit €) = > Vi, ({t}, )™ <me@>1 & Gy (¢, iyt €),
M

where ~ . o . o
Fk (907 ek, 6) _ ZXk,ﬁlk ({90}, E)e—z2w<mk,wk>{90}ez2ﬂ'<mk,9k>,
Mg
kao’ ék, 6) _ Zyk,ﬁzk({eo}a 6)6—i27r<7hk,d)k>{00}ei2ﬂ'<ﬁzk,§k>
mg
are 1-periodic in 6, ?1, -+« ,0p,, respectively, and O = (01, - ,0n,,). Clearly, Fy,, Gj €
L(T™*+1). Setting 0x = (60,01, ,0p,) and 1y = (mg,my,- -+ , My, ), we have the

Fourier expansion ( see [25] for details )

Fk(907 917 T 76nk7€) ~ Z Fk?,’rﬁk (6)6i27r<mk7ék>7
Mk

Gk: (907 917 R Gnk ) 6) ~ Z Gk?,’ﬁ’tk (6)6i27r<mk7ék>7
Mk

where the Fourier coefficients
Fimy (6) = / Fk(ék, e)e—i2ﬂ'<’ﬁlk,ék>dék7
'H‘nk+1

kamk (E) = / Gk(ék, E)e—i2ﬂ'<’ﬁlk,ék>dék.
Tretlt
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We get the Fourier expansions of z} (¢, €) and yj (¢, ) as

wy(t,€) ~ Z Fi .y, (€)€i2ﬂ-<ﬁ7’kx‘2’k >t,
M
yp(t,€) ~ ZGk,mk (e)ei2”<ﬁlkx‘2’k>t,
my
where &, = (1,@%). It follows that

ng
mod(zj (£, €),yk(t, €)) € {D>_muhi|\ € A Vmy € Z} + {2jnj € Z},
=1
which implies that limg_,o, mod(z} (¢, €), yj (¢,
the limit of sets. Set uj(t,e) = x}(t,€) — x*(t
up(t,€), vi(t,e) satisfy the following systems

€)) C M + {2kn|k € Z}, here we use
,€), vi(t,e) = yi(t,e) —y*(t,€). Then

N N

u'(t) = alt, e)ul(t) + _Z ai(t, )u([t + 1)) + b(t, )v(t) + _Z bi(t, €)v([t + i])

+F1(8) = (&) + (@r(t, €) — a(t,))ai () + Y (@k(t.€) = ait,o)ai ([t + 1))
i=—N
N
+(B/€ (t,€) = b(t, €))yi(t) + Z (Bi,k(tv €) — bi(t, €))yr([t +1]),
i=—N
N N

e'(t) = c(t,)ut) + Y cilt,)ul[t+i]) +d(t,eo(t) + > di(t,ev([t+1])
i=—N i=—N
N

£G0(t) — 9(t) + (@ult,©) — clt, i) + 3 Eonltie) = eilt, )i ([t +1])
i=—N
N

+(di(t,€) = d(t, )yin(t) + > (dik(t,e) = di(t, €))yi([t +1]).

i=—N
It follows from (6.2) and (6.4) that when 0 < € < €1, we have

sup |zj(t,€) —x*(t,e)| = 0, suplyi(t,e) —y*(t,€)] = 0, ask — oo.
t t

Thus, we have

lim a(X;x3) = a(X;2*), klim a(Xyp) =a(Xy*), YAeER.

k—o00

Therefore, we could imply mod(z*,y*) C M + {2kx|Vk € Z}. U

Proof of Lemma 8. It follows from Theorem 4 that there exist ¢ > 0 and k1 > 0
such that for k > k; and 0 < € < €1, the system (6.3) possesses a unique solution
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(xp(t,€),yi(t,e)) € GOP(1,&y). It suffices to show (6.4). We give an outline as
follows.
(1). If Ay # 0, then the system

Z A;z(n+1) = h(n) (6.5)

is equivalent to
u(n +1) = Cu(n) + q(n),

where
0
y(n —N) 0
y(n—N+1) '
U(TL) = : ) q(n) = . )
’ 0
n+N-—-1
0 1 0 0
0 0 1 0
C = e
0 0 0 1
_Anv-1 _ ANn->2 A_N
AN AN AN
From (H3), it follows that
u(n + 1) = Cu(n)
admits an exponential dichotomy.
(2). If An i # 0, then the system
N
> Ajwr(nt ) = hi(n) (6.6)
j=—N
is equivalent to
u(n 4+ 1) = Cru(n) + gx(n),
where
0 1 0 0 0
0 0 1 0 0
Cy = , ak(n) =
0 0 0 1 0
_ ANk _AN—2k .. .. _A-nNuk 1
ANk AN,k AN,k Anr hk(n)

From the roughness theorem for exponential dichotomies, we know that there exists
k1 ( without loss of generalization ) such that when k > k1, the system

u(n+ 1) = Cru(n)
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also admits an exponential dichotomy. The unique bounded solution z} (n) of system
(6.6) can be estimated by the constants appeared in the exponential dichotomy and
the constants can be chosen to be independent of the small perturbation ( see [16,
Prop. 2.10]) so that we can obtain

(e ()] < JLasup i (m)].
ne

(3). From the above and Theorem 1, it is easy to see that

N

#(t) = aa(t) + Y agp((t+ i) + fu(t) (6.7)

i=—N

possesses a unique solution 7} (t) € GOP(1,&y,) and there exists a constant U inde-
pendent of k ( note that Z%(¢) can be represented as in (3.5) ) such that

[z ()] < USltlplfk(t)l-
(4). Suppose Dy # 0. Let

Doi(e) = /¢ 4 df (/< —1)/dY,
Diile) = df (% —1)/df — 1,
Djn(e) = (/s —1)/d), j=—-1,%2,--- £N,

nt1
ex(n,e) = eTh (% lfg)gk(ea)da.
If £ > k1 and 0 < € < €7, then the system
N
Y Dikle)yln +i) = ex(n,e) (6.8)
i=—N

is equivalent to

where
0 1 0 0
0 0 1 0
By, (5) = - )
_ Dn-1,k(e) _ Dn-—2,(e) _ D_n,k(e)
D,k () D,k (€) Dy x(€)
0
y(n—N) 0
yln—N+1) .
v(n) = : ;o ak(e) = :
: 0
y(n+ N —1)
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Clearly, limy—oo,e—0 Djk(€) = D; for each fixed j. From (H4) and the roughness
theorem for exponential dichotomies, we know that there exist k1 > 0 and ¢; > 0 (
without loss of generalization ) such that when k > k1 and 0 < € < €1, the system

v(n+ 1) = Bg(e)v(n)

also admits an exponential dichotomy. The unique bounded solution y;(n, €) of system
(6.8) can be estimated by the constants appeared in the exponential dichotomy and
the constants can be chosen to be independent of the small perturbation ( see [16,
Prop. 2.10]) so that we can obtain

|yi:(n, )] < Npsup eg(n, €)|.
nez

(5). From the above and in analogous way to the proof of Theorem 3 ( e.g., see
[20, Thm. 2.4] ), it is easy to prove

N
ej(t) = Ry(t) + Y digy(lt +€)) + gu(t)
i=—N

possesses a unique solution g (¢, €) € GOP(1,@y) and there exists a constant V inde-
pendent of k and e such that

Tk (t )] < ngp |Gk (£)]-

The rest is virtually in an analogous way as in the proof of [ 20, Thm. 3.1]. We
omit it. This completes the proof of Lemma 8. |

7. Nonlinear Singularly Perturbed Differential Equations

In this section, we will discuss the systems (1.5). We formulate the following result.

Theorem 6. Assume that f(t,$,1,¢€),g(t,d,v,€) are almost periodic in t uniformly
for (¢,v) with spectrums Ay, Ay C A. If (H1)-(H5) hold, then there exist €2, p1,0 <
€2 < e and 0 < p1 < po, such that for each € satisfying 0 < € < €3, (1.5) has
a unique almost periodic solution (x*(t,€),y*(t,€)) satisfying ||z|| < p1,||yll < p1,
mod((z*(t),y*(t))) C M+{2kn| k € Z}, and this solution is continuous in € uniformly
int € R and satisfies ||z*(€)|| + |ly*(€)|| = O(M(€)) as € — 0.

Proof. The existence of almost periodic solution has been shown in [20]. It suffices
to show the module containment. We choose p1 (< po) and €2 (< €1) such that

(AUV (N 4+ 1)M +2U 4 2V)[4p1n(p1,€2) + M(e2)] < p1,

1
UV (N +1)M +2U +2V)n(pr, ) < 5.
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Set R = {(z,y) € AP |mod(z,y) C M + {2kn}}. Given (z0,y0) € R satisfying
[lzol| < p1,]lyol] < p1 and 0 < € < €3, let (x,y) be the unique solution in R of

N N
2(t) =alt,)zt) + Y ailt, )zt +1i]) + bt )y(t) + > bilt, )y([t +])
i=—N i=—N
+ f(ta Tot, Yo, 6)7
N N
e (t) = c(t,)z(t) + > cilt,)a(t +il) +d(t, y(t) + Y di(t,)y([t+1))
i=—N i=—N
+ g(t7 L0ty Yo, 6)'

Such an (z,y) € R exists by Theorem 5 and the estimate

[f(t; Zoe, Yor, €)] < m(p1, €2)2[|zol| + [yoll] + M (e2)
< 4P177(p1762) + M(62)7 te R70 <e< e

In fact, (z,y) = L(e)(f(-, o, Yo0,€),9(-,Z0,Y0,€)) = T (x0,y0,€). The existence of a
solution of (1.5) in R is equivalent to the existence of a fixed point of the mapping 7.
We estimate (z,y) using Theorem 5 as

x| < (a1,1(€) + a1,2(€))[4p1m(p1, €2) + M(e2)] < p1.

and similarly for ||y||. Thus, 7(,-,€) maps the closed set F = {(xo,%0) € AP :
mod(xg,y0) C M+ {2k7}, ||zoll < p1, ||vol] < p1} into itself for each e with 0 < € <
" Setting (x,y) = T (o, yo,€) and (Z,7) = T (Zo, Jo, €), it is easily shown that

|l — || < [AUV(N +1)M +2U + 2V]n(p1, €2)[|lzo — Zol| + |lyo — Fol[]
and similarly for ||y — ||, yielding

llz —Z[| + |ly — 7l
< 2[AUV(N + 1)M +2U + 2Vn(p1, €2)[||r0 — Zol| + [|yo — Foll]

1 _ ~
< 5[”1170 — Zol| + |lyo — Fol]-

Hence 7 is a uniform contraction. The rest is in an analogous way to those in [20].
So we omit it. 0
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