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Positive solutions and nonlinear multipoint
conjugate eigenvalue problems *

Paul W. Eloe & Johnny Henderson

Abstract

Values of \ are determined for which there exist solutions in a cone of
the n'® order nonlinear differential equation, u(™ = Aa(t)f(u), 0 <t <1,
satisfying the multipoint boundary conditions, u) (a;) = 0,0 < j < n;—1,
1 <i<k where 0 = a1 < az < -+ < ar = 1, andezlmzn,
where a and f are nonnegative valued, and where both \wl\i_rﬁﬁ f(z)/|=|

and ‘ l‘im f(z)/|z| exist.
x| —0o0

1 Introduction

Let n > 2 and 2 < k < n be integers, and let 0 = a1 < a2 < --- < ar =1 be
k

fixed. Also, let nq,...,n, be positive integers such that » n;, = n.
i=1
We are concerned with determining eigenvalues, A, for which there exist
solutions, that are positive with respect to a cone, of the nonlinear multipoint

conjugate boundary value problem,
u™ = Xa(t)f(u), 0<t<1, (1.1)
u(a;) =0, 0<j<ni—1, 1<i<k, (1.2)
where
(A) f:R — [0,00) is continuous,

(B) a:[0,1] — [0,00) is continuous and does not vanish identically on any
subinterval, and

(C) fo= lim @) and foo = lim £®) oxist.

|z|—0t || |z]—o00 |z]
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This work constitutes a complete generalization, in the conjugate problem
setting, of the paper by Henderson and Wang [16] which was devoted to the
eigenvalue problem (1.1), (1.2) for the case n = 2 and k = 2. While the paper
[16] arose from a cornerstone paper by Erbe and Wang [12], which was devoted
ton = 2 and k = 2 for the cases when f is superlinear (i.e., fo = 0 and fo = o)
and when f is sublinear (i.e., fo = 0o and fo, = 0), the development since has
been rapid. For example, Eloe and Henderson [6] gave a most general extension
of [16] for (1.1), (1.2) in the case of arbitrary n and k& = 2. Other partial
extensions have been given for higher order boundary value problems, as well
as results for multiple solutions, in both the continuous and discrete settings;
see for example [1, 2, 4, 8,9, 11, 15, 17, 21, 22, 23]. Foundational work for this
paper is the recent study by Eloe and McKelvey [10] of (1.1), (1.2), for arbitrary
n, k=3 and n;1 =ng = 1.

For the case of n = 2 and k = 2, (1.1), (1.2) describes many phenomena in
the applied mathematical sciences such as, to name a few, nonlinear diffusion
generated by nonlinear sources, thermal ignition of gases, and chemical concen-
trations in biological problems where only positive solutions are meaningful; see,
for example [13, 14, 20, 27]. Higher order boundary value problems for ordinary
differential equations arise naturally in technical applications. Frequently, these
occur in the form of a multipoint boundary value problem for an nt* order or-
dinary differential equation, such as an n-point boundary value problem model
of a dynamical system with n degrees of freedom in which n states are observed
at n times; see Meyer [24]. It is noted in [24] that, strictly speaking, boundary
value problems for higher order ordinary differential equations are a particular
class of interface problems. One example in which this is exhibited is given by
Keener [18] in determining the speed of a flagellate protozoan in a viscous fluid.
Another particular case of a boundary value problem for a higher order ordinary
differential equation arising as an interface problem is given by Wayner, et al.
[28] in dealing with a study of perfectly wetting liquids.

We now observe that, for n = 2, positive solutions of (1.1), (1.2) are concave.
This concavity was exploited in [12, 16] and in many of the extensions cited
above in defining a cone on which a positive operator was defined. A fixed point
theorem due to Krasnosel’skii [19] was then applied to yield positive solutions
for certain intervals of eigenvalues. In defining an appropriate cone, inequalities
that provide lower bounds for positive functions as a function of the supremum
norm have been applied. The inequality to which we refer may be stated as
follows:

Ify € C0,1] is such that y(t) > 0,0<t <1, and y’(t) <0,0<t <1,
then

<t<

W

y(t) = : (1.3)

Inequality (1.3) was recently generalized by Eloe and Henderson [5] in the fol-
lowing sense:



EJDE-1997/03 Paul W. Eloe & Johnny Henderson 3

Let n>2and 2< ¢ <n—1. Ity € C0[0,1] is such that
(1" ™M) >0, 0<t<1,
yD0)=0, 0<j<l—1,
yI(1)=0, 0<j<n—(—1,

then
<t<

] w

, (14)

=

1
y(t) = - llyll,
where ||y|| = Jnax ly(s)| and m = max{¢,n — £}.

An inequality analogous to (1.4) for a Green’s function was also given in [6].

In a later paper, Eloe and Henderson [7] obtained a further generalization of
(1.4) for solutions of differential inequalities satisfying the multipoint conjugate
boundary conditions (1.2). In that same paper [7], an analogous inequality was
also derived for a Green’s function associated with y(™ = 0 and (1.2). Tt is that
generalization of (1.4) as it applies to solutions of (1.1), (1.2) which eventually
leads to the main results of this paper.

In Section 2, we state the generalization of (1.4) as it applies to solutions
of (1.1), (1.2). We also state the analogous inequality for a Green’s function
that will be used in defining a positive operator on a cone. The Krasnosel’skii
fixed point theorem is also stated in that section. Then, in Section 3, we give
an appropriate Banach space and construct a cone on which we apply the fixed
point theorem to our positive operator, thus yielding solutions of (1.1), (1.2),
for open intervals of eigenvalues.

2 Preliminaries

In this section, we state the Krasnosel’skii fixed pointed theorem to which we
referred in the introduction. Prior to this, we will state the generalization of
(1.4) as given in [7]. For notational purposes, set a; = Z?:i—i—l n;, 1 <i<k-1,
let S; C (a;,ai4+1), 1 <i <k —1, be defined by

Si = [(3ai + air1)/4, (ai + 3ait1) /4],
let

a= min {aip— ai},

and let

m =max{n —ny,n —ng}.

Theorem 2.1 Assumey € C™[0,1] is such that y™ (t) >0,0<t <1, and y
satisfies the multipoint boundary conditions (1.2). Then, for each 1 <i < k—1,

(“Dy(t) = [yl (™ tes; (2.1)
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where |ly|| = max |y(t)]-

The Krasnosel’skii fixed point theorem will be applied to a completely con-
tinuous integral operator whose kernel, G(t, s), is the Green’s function for

y™W =0, 0<t<1, (2.2)
satisfying (1.2). It is well-known [3] that

(=1)*G(t,s) >0on (a;,a;4+1) X (0,1), 1<i<k-—1. (2.3)

For the remainder of the paper, for 0 < s < 1, let 7(s) € (0,1) be defined by

G(r(s).)] = sup |G(t.5)] (2.4

so that, for each 1 <i <k —1,
(—1)*G(t, s) < |G(r(s),s)| on [a;,a;+1] x [0,1]. (2.5)

Then in analogy to (2.1), Eloe and Henderson [7] proved the following in-
equality for G(t, s).

Theorem 2.2 Let G(t,s) denote the Green’s function for (2.2), (1.2). Then,
for0<s<land1<i<k-—1,

(~1)™G(t,s) > (PIG(r(s),s)l, teS;, (2.6)

We mention that inequality (2.6) is closely related to inequalities derived
for G(t, s) by Pokornyi [25, 26]. Inequalities (2.5) and (2.6) are of fundamental
importance in defining positive operators to which we will apply the following
fixed point theorem [19].

Theorem 2.3 Let B be a Banach space, and let P C B be a cone in B. Assume
Q1, Qo are open subsets of B with 0 € Q1 C Q1 C Qo, and let

T:PN(Q\)—P
be a completely continuous operator such that, either
(i) |Tull < lull,uw e PNoh, and | Tull = |[ull,u € PNy, or
(i) || Tul| > |Ju|,u € PN, and || Tul| < ||lull,u € PN INs.

Then T has a fized point in P N (Q2\Q1).
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3 Solutions in a Cone

In this section, we apply Theorem 2.3 to the eigenvalue problem (1.1), (1.2).
The keys to satisfying the hypotheses of the theorem are in selecting a suitable
cone and in inequalities (2.5) and (2.6). As is standard, u € C]0, 1] is a solution
of (1.1), (1.2) if, and only if,

u(t) = A /0 G(t, s)a(s) F(u(s))ds, 0 < t < 1,

where G(t, s) is the Green’s function for (2.2), (1.2).

We let B = C0,1], and for y € B, define |ly|| = supg<;<y [y(t)|. Then
(B,]| - ]|) is a Banach space. The cone, P, in which we shall exhibit solutions is
defined by

P={zxeB| for1<i<k-—1,(-1)*x(t) >0 on [a;, a;t1],
and minges, (—1)*z(t) > (3)™[|l[}-

Theorem 3.1 Assume that conditions (A), (B) and (C) are satisfied. Then,
for each \ satisfying,
4m 1
<A< — :
a(Gdsfor I3 1G(r(s), Sla()dso
there is at least one solution of (1.1), (1.2) belonging to P.

(3.1)

Proof We remark that a special case in the arguments result when f., = co.
However, the modifications required for that case, in the following proof, are
straightforward, and so we omit those details.
Let A be given as in (3.1), and let € > 0 be such that
k1 f <A< — L )
am it [5, |G (5 8)la(s)ds(foo —€) Jo 1G(7(s), s)|a(s)ds(fo + €)

We seek a fixed point of the integral operator T : P — B defined by

/ G(t,s) (u(s))ds, wueP. (3.2)

First, let w € P and let ¢ € [0,1]. Then, for some 1 < i < k — 1, we have
te [auaz+1]v and by (2 3) and ( )7

0 < (-1)%Tu(t) = )\/0 (=)™ G(t, s)a(s)f(u(s))ds

IN

AA|Gv@xﬁmwﬁww»w,
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so that

[Tul| < A/O G(7(s), s)|a(s) f (u(s))ds. (3.3)

Moreover, for u € P and t € S;, 1 <4 < k — 1, we have from (2.6) and (3.3),

1

min(—1)*Tu(t) min A [ (=1)*G(¢, s)a(s)f(u(s))ds

tes; tes; 0
a 1
> (A [ 16, 5)ats) fut)ds
> (D)"ITul.

As a consequence T : P — P. The standard arguments can also be used to
verify that T is completely continuous.

We begin with fo. There exists an H; > 0 such that f(x) < (fo + €)|z|, for
0 < |z| < Hi. So, if we choose u € P with ||u|| = Hy, then from (2.5)

1

Tu()] < A ; |G(7(s), s)|a(s) f(u(s))ds
1
< A ; |G(7(s), s)|a(s)(fo + €)|u(s)|ds
< A ; |G(7(s), s)la(s)ds(fo + €)|ull
< Jul,0<t<1.

So, [|[Tul| < ||ul]. We set
Q) = {.’17 eB ‘ ||.'17H < Hl}
Then

ITu| < ||ull, for u € PNOQy. (3.4)
Next, we consider f,. There exists an Hy > 0 such that f(z) > (foo —€)lz],
for all |z| > Hs. Let Hy = max{2H, (%)mHQ}, and define
Oy = {J} eB ‘ ||J}H < HQ}

Let u € P with [[ul| = Ha. Then, for each 1 <i <k — 1, minses, (—1)*u(t) >
(2)™||lu|| > Ha. Moreover, there exists 1 < ig < k — 1 such that 1 € [a;,, ajy+1]-
Then, by (2.3),
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()™ Tu(z) = A / 10 G5, s)a(s) f(u(s))ds

vV
S~
g
P
)
|
V.
=

%
S~
IMI
poE
Q
|
V)
=
=
3
|
=X
By
V)

1
a\m, 1
> MY [ 16G lais(is— ol
i=1 i
> Jull
Thus, || Tul|| > ||u||. Hence,

| Tul| > [Jull, for u € P N OQy. (3.5)

We apply part (i) of Theorem 2.3 in obtaining a fixed point, u, of T that belongs
to PN (Q2\Q1). The fixed point, u, is a desired solution of (1.1), (1.2), for the
given A. The proof is complete. a

Remark 3.1 It follows from Theorem 3.1, if f is superlinear (i.e., fo =0 and
foo = 0), then (1.1), (1.2) has a solution, for each 0 < A < co.

Theorem 3.2 Assume that conditions (A), (B) and (C) are satisfied . Then,
for each A satisfying

4m 1
=) T <A< —3 ,
am >y [, |G(5,8)la(s)ds fo Jo 1G(7(s), 8)a(s)ds foo

there is at least one solution of (1.1), (1.2) belonging to P.

(3.6)

Proof Let A be as in (3.6), and choose € > 0 such that
4m 1
= T <AL
am it Js,1G(5:8)la(s)ds(fo =€)

T T [V IG(r(s), 9)la(s)ds(fo +€)

Let T be the cone preserving, completely continuous operator that was defined
by (3.2).
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Beginning with fo, there exists an Hy > 0 such that f(z) > (fo — €)|z|, for
0 < || < Hy. Choose u € P with ||u|| = Hi. As in Theorem 3.1, there exists
1 <ip <k —1 such that % € [ay, @ig+1]. Then

(D0Tu(z) = A [ (1 G(Gals) flule)ds

1
= A [ 16G el )i

k—1
1
> A3 [ 16 o) (ulo)as
k—1
1
> A3 [ 160 slols)tfa— s
k—1
> M"Y [ 16G laisio—o)ul
>l

Therefore, if we let
O ={zeB||z| < Hi},

then

[Tl > ||ul|, for u € P NOQy. (3.7)

We now consider f... There exists an Hy > 0 such that f(z) < (feo +
€)|z|, for all |z| > H,. There are the two cases, (a) f is bounded, or (b) f is
unbounded.

For (a), suppose N > 0 is such that f(z) < N, for all z € R. Let Hy =
max{2H;,

NA fol |G(7(s), s)|a(s)ds}. Then, for u € P with |lu|| = Ha,

Tu®)] < A [ |G(t s)|a(s)f(u(s))ds

A
=
Q
—~
K
—~
Va)
—
Va)
=
Q
—~
Va)
~—
ISH
Va)

IN
E
o
IA
~
IN
=

Thus, [|[Tul|| < ||u|. So, if
O = {ze Bz < Ha},

then
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| Tul| < JJull, for u € P N OQy. (3.8)

For case (b), let Hy > max{2H;, Hy} be such that f(z) < f(Hs), for 0 <
|z] < H,. Let u € P with |lu|| = Ha, and choose ¢ € [0,1]. Then, for some
1<i<k—1,t¢€ [a;,ai1], and by (2.5),

(~1)*Tult)

1
)\/O (—1D)*G(t, s)a(s) f(u(s))ds
~ / G (t, 5)]a(s) f (u(s))ds
1

< A ; G(7(s), 5)la(s) f (Hz)ds

1
< A | G(7(s), 8)|a(s)ds(foo + €) Ha
= A | G(7(s), s)la(s)ds(foo + €)[ull
<l

so that ||Tu|| < ||u||. For this case, if we let
Qo ={z e B||lz] < H2},

then
|Tu|| < ||ul|, for u € P N ONs.

Thus, regardless of the cases, an application of part (ii) of Theorem 2.3 yields
a fixed point of 7" which belongs to P N (Q2\24). This fixed point is a solution
of (1.1), (1.2) corresponding to the given A. The proof is complete. O

Remark 3.2 We observe that, if f is sublinear (i.e., fo = o0 and foo = 0),
then Theorem 3.2 yields a solution of (1.1), (1.2), for all 0 < X < 0.
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