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Abstract

In this paper we prove a recent conjecture by M. Hirsch, which says that if (f,2) is a discrete time
monotone dynamical system, with f: 2 — € a homeomorphism on an open connected subset of a finite
dimensional vector space, and the periodic points of f are dense in 2, then f is periodic.
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1 Introduction

The theory of monotone dynamical systems concerns the behaviour of dynamical systems on subsets of
real vector spaces that preserve a partial ordering induced by a cone in the vector space. Pioneering
studies by M. Hirsch [2], B [4] and numerous subsequent works, see [Il, [4, [6, [7, @, [I1] and the references
therein, showed that under suitable additional conditions the generic behaviour of such dynamical systems
cannot be very complex. Common additional conditions include smoothness conditions on the system
and various strong forms of monotonicity.

In this paper we will consider discrete time dynamical systems (f,€2), where  is an open connected
subset of a finite dimensional real vector space V and f: 2 — € is a homeomorphism which is monotone
with respect to a solid closed cone C' C V: so, f(x) <¢ f(y) whenever x <¢c y and z,y € €. For such
discrete dynamical systems the complexity of the generic behaviour is not well understood. Recently,
however, M. Hirsch [5] showed that if the cone C' is polyhedral, then the system cannot display chaotic
behaviour in the following sense. He showed that if such a monotone dynamical system (f,{2) has a dense
set of periodic points in 2, then f is periodic, that is to say, there exists an integer p > 1 such that
fP(x) = x for all x € Q. Furthermore, he conjectured that this result holds for general solid closed cones
in finite dimensional vector spaces. The main purpose of this paper is to confirm this conjecture.

As in [5] we will also use the following theorem, which is a direct consequence of Montgomery [g].

Theorem 1.1 (Montgomery). If f: Q — Q is a homeomorphism of an open connected subset Q of a
finite dimensional real vector space V and each x € ) is a periodic point of f, then f is periodic.
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2 Preliminaries

We begin by recalling some basic terminology. Throughout the paper V will be a finite dimensional real
vector space equipped with the usual norm topology. A cone C C V is a convex set such that \C' C C for
all A > 0 and C N —C = {0}. The cone is said to be solid if the interior of C, denoted C°, is non-empty.
We will only be working with solid closed cones. Given a solid closed cone C, the dual cone of C' is given
by C* = {p € V*: p(z) > 0 for all z € C}, which is also solid and closed. Let us fix u € C°. Then the
state space of C' is defined by

So={reC: p(u) = 1},

which is a compact convex set that spans V*. We write 0S¢ to denote the boundary of S¢ with respect
to its affine span.

The cone C induces a partial ordering <o on V by x <¢ y if y — x € C. We shall write z <¢ y
if x <¢ y and x # y, and write © <¢ y if y —x € C°. Given x,z € V we define the order-interval
[z,2]c :={y € V:z <¢ y <¢ z}. Note that if x <¢ z, then [z,z]c is a compact, convex set with
non-empty interior, denoted [z, z|g, and [z, 2]z = {y € Vo <c y <¢ z}. A map f: Q — Q, where
Q C V, is said to be monotone (with respect to a cone C), if x <¢ y and z,y €  implies f(z) <¢ f(y).

We also use the following basic dynamical systems terminology. We denote a discrete time dynamical
system by a pair (f,Q), so f: Q@ — Q. We say that = € Q is a periodic point in (f,Q) if there exists an
integer p > 1 such that fP(z) = x. The least such p > 1 is called the period of x. A periodic point with
period 1 is called a fized point. The set of all periodic points of (f,2) is denoted Per(f), and the set of
all fixed points of f is denoted Fix(f). A periodic point z € Q of f with period p is said to be stable if
there exists a neighbourhood U C 2 of x such that fP(U) C U.

Lemma 2.1. If (f,Q) be a monotone dynamical system, where f: Q — Q is a homeomorphism and
Per(f) is dense in Q, then

(i) for each x € Q there exists y, z € Per(f) such that y <¢ = <¢ .
(ii) each periodic point of f is stable.

Proof. The first assertion follows directly from that fact that (x+C°)NQ and (z —C°) NQ are non-empty
open sets, and Per(f) is dense in .

To prove the second assertion let = be a periodic point of f with period p. Let y, z € Per(f) such that
y <o x K¢ z. Suppose that y has period ¢, and z has period r. Let s be the least common multiple of
q and r. Then

s—1
U=, )
k=0

is a neighbourhood of x such that fP(U) C U. O

The next proposition is a consequence of [5, Proposition 6]. As the proof in [5] uses advanced results
from algebraic topology, we include a more elementary proof for the reader’s convenience.

Proposition 2.2. Let (f,) be a monotone dynamical system, where f: Q — Q is a homeomorphism
and suppose that Per(f) is dense in Q). If x € Q, then Per(f) is dense in (x +9C)NQ and (x —9C) NS

Proof. We will only give the proof for (z + 0C) N and leave the other case, which can be proved in an
analogous way, to the reader. First note that by considering the monotone dynamical system (g, {2 — x),
where g(v) = f(v+ x) — x, we may as well assume that z = 0. Now let v € ICNQ and S C Q be a
neighbourhood of v. Then, given u € C°, there exists an ¢ > 0 such that [v — eu,v + eu]x € S. Now
(v+C°)Nv—eu,v+eulg is an open subset of 2, and hence contains a periodic point of f, say z. Likewise,
(v—C°)N[v—eu,v+eulg contains a periodic point of f, say y. So, v—cu <o y <c v <¢ 2z ¢ v+eu,
and [y, z]c C [v — eu,v + culg.



Let r be the least common multiple of the periods of y and z, and write ¢ = f". So, y,z € Fix(g).
Now let M be the collection of M C Fix(g) such that M is totally <c-ordered with min M = y and
max M = z, and order M by inclusion. Then each chain (M) in (M, C) has an upper bound, namely
UaM,. Indeed, if a,b € U,M,, then there exists an « such that a,b € M,, and hence either a <¢ b or
b <c a, as M, is totally <g-ordered. Thus, by Zorn’s Lemma (M, C) has a maximal element, say M.

We claim that M is a connected subset of ). To show this we argue by contradiction. So, suppose
that there exist U, W C M non-empty and relatively open such that UNW = () and M = UUW. We may
as well assume that y € U. Note that both U and W are totally <c-ordered. Thus, {z,}, w € (W, X),
forms a net, where wy < wo if we <¢ wy and x,, = w for all w € W. Now for each ¢ € S¢ we have that
{¢(xy)} is a decreasing net that is bounded below by ¢(y), and hence it converges. As S spans V*, we
conclude that {z,,} converges to say w* € [y, z]c. As C is closed, we get that w* <¢ w for all w € W.

Now let Uy = {u € U: u <¢ w*}. Then y € Uy and Uy is totally <cg-ordered. Thus, {z,}, u € (U, <)
forms a net, where u; < ug if u; <¢ w2 and z,, = u for all u € Uy. As before, as the net {x,}, u € Uy, is
increasing, it converges to say u* € [y, z]¢, and u <¢ u* for all u € Uj.

Note that as Fix(g) is closed, w* and u* are fixed points of g. To derive a contradiction that proves
the claim we distinguish two cases: u* # w* and u* = w*. If u* # w*, then v* <¢ w* and v* and w*
are stable fixed points of g by Lemma [2.1fii). It now follows from [I, Proposition 1] that there exists
n € Fix(g) with uv* <¢ n <¢ w*. Note that U UW = M implies that n € M and M U {n} € M, as each
w € W satisfies n <¢ w* <¢ w, each u € Uy satisfies u <¢ u* <¢ 1, and for each u € U\ Uj there exists a
w € W with n <¢ w* <¢g w <¢ u. This, however, contradicts the maximality of M. On the other hand,
if u* = w*, then writing £ = v* = w* we see that £ € M. Indeed, if £ € M, then either £ € U or £ € W,
which is impossible as € € UNW, U and W are relatively open, and U NW = (). As in the previous case,
one can check that M U {¢} belongs to M, which again contradicts the maximality of M. This shows
that M is connected.

To complete the proof we consider the continuous function h: V' — R given by

h(z) = inf p(z) forxzeV.
pESc
Recall that 0 <¢ v <¢ 2z and y <¢ v. So, for each ¢ € S we have that 0 < ¢(v) < ¢(z), which
implies that h(z) > 0, since S¢ is compact. Moreover, there exists ¢* € S such that ¢*(v) = 0, so that
©*(y) < ¢*(v) = 0. This implies that h(y) < 0. Now, as h is continuous and M is connected, h(M) is a
connected subset of R, and hence there exists ¢ € M such that h(¢) = 0. It follows that ¢(¢) > 0 for all
¢ € S, and there exists ¢’ € S¢ such that ¢'(¢) = 0, since S¢ is compact. Thus, ¢ € 0CN[y, z]c € ICNS
and f7(¢) = ¢g(¢) = ¢, which completes the proof. O

The proof of the main result relies on a couple of geometric lemmas concerning convexity of finite
dimensional solid closed cones. For basic convexity notions we follow the terminology of [10]. Given
x € 0C we write

v(z) = {p € 9Sc: p(z) = 0}.
Note that v(x) = v(Ax) for all A > 0, and v(z) is non-empty for each = € 9C, as each x € 9C has a
supporting functional.
We will consider 0S¢ and 0C' as topological spaces with the induced norm topology from V* and V,
respectively.

Lemma 2.3. If U C 0S¢ is open, then {x € 0C: v(z) C U} is open.

Proof. Suppose by way of contradiction that there exists z € 9C with v(z) C U and a sequence {z,} in
0C' converging to z with v(z,) € U for all n > 1. Then for each n > 1 there exists a ¢, € v(z,) with
on € U. As 0S¢ is compact, we may assume after taking a subsequence that {p, } converges to ¢ € dSc.
Now note that

0 < p(2) < lp(2) = wlzn)| + l@(zn) = enlza)| < llellllz = zall + llo = @nllllznll



for all n > 1. Since the right-hand side converges to 0 as n — oo, we conclude that ¢(z) = 0, and hence
¢ € v(z) C U. This is impossible, since {¢, } converges to ¢ € U, ¢, ¢ U for alln > 1, and U is open. [

Remark 2.4. Note that given U C 09S¢ open, the set {x € 0C: v(z) C U} may be empty. If, however,
@ € 0S¢ is an exposed point of S¢, then by definition there exists y € 0C such that ¢(y) = 0 and
¥(y) > 0 for all ©» # ¢ in 9Sc. In that case v(\y) = {p} for all A > 0. Thus, for any neighbourhood
U of an exposed point ¢ in 0S¢ we know that {x € dC: v(z) C U} N W is non-empty and open, for all
non-empty neighbourhoods W of 0 in V.

By Straszewicz’s Theorem [10, Theorem 18.6] the exposed points of S are dense in the extreme points
of So. As S¢ is the convex hull of its extreme points, S¢ is also the convex hull of its exposed points.
Let 1, ...,y be linearly independent exposed points of S¢, where d = dim V* = dim V', and let

d
K:{Z)\iwi:)\l,...,)\dzo}, (2.1)
1=1

which is a solid closed cone in V*. The dual cone of K is K* = {x € V: ¢;(x) > 0foralli =1,...,d},
which is also closed and solid. Furthermore let

1 d
= z;w (2.2)

Then v is a strictly positive functional for K*, that is to say, ¥(x) > 0 for all x € K* \ {0}.

Lemma 2.5. For i = 1,...,d there exist neighbourhoods U; of 1; in 0Sc such that if p; € U; for
i=1,...d, then

(i) ¢1,-..,¢q are linearly independent.

(ii) v is a strictly positive functional for the solid closed cone

K ={xeV:pix) >0 forali=1,...,d}.

Proof. The first assertion follows directly from the fact that the set of invertible linear maps L: R — V*
is open by considering the invertible linear map A: = +— Zgzl x1; for z € RY,

The second assertion follows from the fact that the map L — L~! is continuous on the set of invertible
linear maps from R% onto V*. Indeed, consider A as above. Now if ¢, ..., ¢, are linearly independent,
then the linear map B: x +— Z?:l xip; is invertible. Thus,

B~ — (1/d,...,1/d)|| = |B~ 'y — A7l < |B™H = A7H[[|¢]),

implies that (B~14); > 0 for all i = 1,...d, if B~! is sufficiently close to A71. As ¢ = B(B~ %)
Z;i:l(B_lw)igoi, we conclude that ¢(x) = Z?zl(B_ld))igpi(x) > 0 for all z € K"\ {0}, since ¢;(z) >
for some j and (B~14); > 0 for all 4.

0o |l

3 Proof of periodicity: Hirsch’s conjecture

Theorem 3.1. If (f,Q) is a monotone dynamical system, where f: Q — Q is a homeomorphism on an
open connected subset Q0 of a finite dimensional real vector space V' and Per(f) is dense in §, then f is
periodic.



Proof. By Montgomery’s Theorem it suffices to show that each = € € is periodic. So let x € (). By
considering the dynamical system (g, — z), where g(v) = f(v+ z) — x for v € Q — z, we may as well
assume that = 0. From Proposition [2.2) we know that the periodic points of f are dense in 9C' N and
—0C N Q.

Now as above choose 91, ..., 1Y, linearly independent exposed points of S¢, and let 1) = % Zle ;. By
Lemma there exist open neighbourhoods U; of ; in 9S¢ for ¢ =1, ..., d such that if we take p; € U;
for i = 1,...,d, then ¢1,...,¢, are linearly independent, and % is a strictly positive functional for the
solid closed cone K/ ={z € V: p;(x) >0 foralli=1,...,d}.

Lemma implies that for each i we have that W; = {z € 0C'": v(x) C U;} is open in 0C. It follows
that W; N Q2 and —W; N Q are non-empty and open in JC N Q2 and —9C N 2, respectively, as 1; is an
exposed point of dS¢, see Remark 2.4l As the periodic points of f are dense in —9C N, there exists a
periodic point z; € —W; NQ of f with period, say p;, for i = 1,...,d. Let p; € U; be such that p; € v(z;).
So, p1, ..., pq are linearly independent and p;(z;) =0 fori=1,...,d.

Now consider the set S} = {y € Q: z; <¢g yforalli =1,...,d}. Then 0 € S; and for each y € S
we have that p;(y) > pi(z;) = 0 for all i = 1,...,d. So y belongs to the solid closed cone K| = {v €
V:pi(v) >0 forall i =1,...,d}. Moreover, 1 is a strictly positive functional for KJ.

Likewise, there exist periodic points z1,...,2q with z; € W; NQ for i = 1,...,d. Let ¢; be the period
of z;, and take o; € v(z;) C U; for all . Then oy,...,04 are linearly independent and o;(z;) = 0 for all
i. Now consider So = {y € Q:y <¢ z;foralli =1,...,d}. So, 0 € Sy and for each y € Sy we have
that o;(y) < 0i(2;) = 0 for all 4, and hence y belongs to —K), where K, = {v € V: ¢;(v) > 0 for all i =
1,...,d} is a solid closed cone. Again v is a strictly positive linear functional for KJ.

Thus, S; NSy C K{ N (—K}) and 0 € S; N Sy. In fact, we have that S; NSy = {0}. Indeed, if
y € S1N Sy, then ¢(y) > 0, as y € K{. But also ¢(y) <0, as y € —K}. Thus ¢(y) = 0, which implies
that y = 0, since v is a strictly positive linear functional for K7.

To complete the proof note that if we let r be the least common multiple of p1,...,p4,q1,- .., qq, then
f7(0) € Sy N So, as f is monotone. Thus, f7(0) = 0 and we are done. O
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