Electronic Journal of Differential Equations, Vol. 2008(2008), No. 99, pp. 1-10.
ISSN: 1072-6691. URL: http://ejde.math.txstate.edu or http://ejde.math.unt.edu
ftp ejde.math.txstate.edu (login: ftp)

POSITIVE SOLUTIONS OF A THIRD-ORDER THREE-POINT
BOUNDARY-VALUE PROBLEM

BO YANG

ABSTRACT. We obtain upper and lower estimates for positive solutions of a
third-order three-point boundary-value problem. Sufficient conditions for the
existence and nonexistence of positive solutions for the problem are also ob-
tained. Then to illustrate our results, we include an example.

1. INTRODUCTION

Recently third-order multi-point boundary-value problems have attracted a lot of
attention. In 2003, Anderson [2] considered the third-order boundary-value problem

u'(t) = f(tyu(t), 0<t<1, (1.1)

u(ty) = u'(t2) = yu(ts) + ou’ (t3) = 0. (1.2)

In 2008, Graef and Yang [5] studied the third-order nonlocal boundary-value prob-
lem

u"'(t) = g(t)f(u(t), 0<t<1, (1.3)
w(0) = ' (p) = / w(t)u (t)dt = 0, (1.4)

For more results on third-order boundary-value problems we refer the reader to
1, @, 7, [, [T 12, [13].

In this paper, we consider the third-order three-point nonlinear boundary-value
problem

u"(t) = g()f(u(t), 0<t<1, (1.5)
u(0) — au/(0) = u/(p) = Bu/(1) +yu” (1) = 0. (1.6)

To our knowledge, the problem (|1.5))-(1.6) has not been considered before. Note
that the set of boundary conditions (|1.6) is a very general one. For example, if we
let =03 =0and p=+v =1, then (1.6 reduces to

uw(0) = /(1) =u"(1) =0, (1.7)
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which are often referred to as the (1,2) focal boundary conditions. If we let o = 0,
B =0, and v = 1, then (1.6) reduces to

u(0) = u/(p) = u" (1) = 0. (1.8)
The boundary-value problem that consists of the equation (1.5)) and the boundary
conditions (1.8]) has been considered by Anderson and Davis in [3] and Graef and
Yang in [6]. Our goal in this paper is to generalize some of the results from [3] [6]

to the problem (1.5))-(1.6).

In this paper, we are interested in the existence and nonexistence of positive
solutions of the problem —. By a positive solution, we mean a solution
u(t) to the boundary-value problem such that u(¢) > 0 for 0 < ¢t < 1.

In this paper, we assume that

(H1) The functions f : [0,00) — [0,00) and g : [0,1] — [0,00) are continuous,

and g(t) # 0 on [0, 1].
(H2) The parameters «, 3, v, and p are non-negative constants such that 5+~ >
0,0<p<1,and 2p(1 4+ ) > 1.

(H3) If p=1, then v > 0.

To prove some of our results, we will use the following fixed point theorem, which
is due to Krasnosel’skii [10].

Theorem 1.1. Let (X,] - ||) be a Banach space over the reals, and let P C X be a
cone in X. Assume that Q1,8 are bounded open subsets of X with 0 € Q; C Oy C
Qo, and let

L:PN(Qy—Q)—P
be a completely continuous operator such that, either
(K1) [|[Lul| < ||lu|l if w € PN O, and ||Lu|| > ||u|| if v € PN OQy; or
(K2) ||Lu|| > ||u]] if w € PN OQ, and | Lu|| < |Jul| if v € PN ODs.
Then L has a fived point in P N (Qy — Q).

Before the Krasnosel’skii fixed point theorem can be used to obtain any existence
result, we have to find some nice estimates to positive solutions to the problem
f first. These a priori estimates are essential to a successful application of
the Krasnosel’skii fixed point theorem. It is based on these estimates that we can
define an appropriate cone, on which Theorem can be applied. Better estimates
will result in sharper existence and nonexistence conditions.

We now fix some notation. Throughout we let X = C[0, 1] with the supremum
norm

o]l = max |v(t)], VveX.
t€[0,1]

Obviously X is a Banach space. Also we define the constants

Fy = limsup f($)7 fo = liminf @,
vt X z—0t X

F = limsup f(x), foo = liminf M
z—+o0 T r—4oo T

These constants will be used later in our statements of the existence theorems.
This paper is organized as follows. In Section 2, we obtain some a priori estimates

to positive solutions to the problem —. In Section 3, we define a positive

cone of the Banach space X using the estimates obtained in Section 2, and apply
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Theorem[I.1]to establish some existence results for positive solutions of the problem
(1.5)-(1.6). In Section 4, we present some nonexistence results. An example is given
at the end of the paper to illustrate the existence and nonexistence results.

2. GREEN’S FUNCTION AND ESTIMATES OF POSITIVE SOLUTIONS

In this section, we shall study Green’s function for the problem —, and
prove some estimates for positive solutions of the problem. Throughout the section,
we define the constant M = 3+ v — Bp. By conditions (H2) and (H3), we know
that M is a positive constant.

Lemma 2.1. If u € C3(0, 1] satisfies the boundary conditions (1.6) and u"'(t) = 0
on [0,1], then u(t) =0 on [0,1].

Proof. Since v (t) = 0 on [0, 1], there exist constants aj, as, and a3 such that
u(t) = ap + ast +ast?, 0<t<1.
Because u(t) satisfies the boundary conditions (|1.6)), we have

1 —«o 0 a1 0
0 1 2p az | =(0]. (2.1)
0 8 26+7)) \as 0

The determinant of the coefficient matrix for the above linear system is 2M > 0.
Therefore, the system (2.1) has only the trivial solution a; = as = ag = 0. Hence
u(t) = 0 on [0, 1]. The proof is complete. O

We need the indicator function x to write the expression of Green’s function for
the problem (1.5)-(1.6]). Recall that if [a,b] C R := (—o0, +00) is a closed interval,
then the indicator function x of [a, ] is given by

) = 1, ift€[a,b],
Mot =0, it t ¢ [a, b].

Now we define the function G : [0, 1] x [0,1] — [0, 00) by

- _ 2
Glt9) = MQQP 2t =17 + ¢ 28) X0, (8)
__p=s5 o2
- 2(B+7—pB) (2 +8)(B+7) = B )xp0)(5).

We are going to show that G(t, s) is Green’s function for the problem (1.5))-(/1.6]).
Lemma 2.2. Let h € C[0,1]. If
1
y(t) = / Glt, s)h(s)ds, 0<t<1,
0

then y(t) satisfies the boundary conditions (1.6) and vy (t) = h(t) for 0 <t < 1.
Proof. If

y(t):/o G(t, s)h(s)ds,
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then
Do it — )2
o)== [ B lar o+ - s+ [ S 0w -
"B+ —Bs : '
+ ; T(Qap + 2pt — t%)h(s)ds.
Differentiating the above expression, we have
t
J(0) =~ [ L2264 = sonlsds + [ (1= s)hs)ds
0 (2.3)

0
1 J—
+/0 AN

:ﬁ/oppj\}sh(s)ds—l—/o h(s)ds—/o Wh(s)ds, (2.4)

y"(t) =h(t), 0<t<1.

It is easy to see from (2.3) that y/(p) = 0
By making the substltutlon t=0in and (| ., we get

and

=— p;a s 7ﬁ+7 ps s)ds
y0) = = [ e+ i d+/ ph(s)ds  (25)

and

y'(o):_/opPM (B+)h ds+/ ”B” 55 h(s)ds. (2.6)

It is clear from (2.5) and (2.6) that y(0) — ay '(0) =
By making the substltutlon t=1in and (| .7 we get

= [ / (1~ s)h(s)ds + / PP 1n(s)as

' (1 B+ —Ps
—l—/o h(s)ds /0 % h(s)ds

Simplifying the last two equations, we get

and

1 J—
= —7/ s)ds —I—’y/ pMSh(s)ds, (2.7)
:ﬁ/ M d—ﬁ/ M h(s)ds. (2.8)
It is easily seen from and . ) that By’(1) +~y”(1) = 0. The proof is now
complete. ([l

Lemma 2. 3 Let h € C[0,1] and y € C3[0,1]. If y(t) satisfies the boundary
conditions and y"'(t) = h(t ) for 0 <t <1, then
0<t<1.

57
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Proof. Suppose that y(t) satisfies the boundary conditions and y"'(t) = h(t)
for 0 <t <1. Let
/ G(t, s) ds, 0<t<l1.

By Lemma 2| we have k"' (t) = h(t) for 0 <t <1, and k(¢) satisfies the boundary
conditions If we let m(t) = y(t) — k(¢), 0 < ¢ < 1, then m"’(t) = 0 for
0<t<1 and m(t) satisfies the boundary conditions . By Lemma we have
m(t) = 0 on [0, 1], which implies that

1
- / Gt $)h(s)ds, 0<t<1.
0

The proof is complete. U

We see from the last two lemmas that
1
t) = / G(t,s)h(s)ds for0<t<1
0

if and only if y(t) satisfies the boundary conditions (1.6) and y"'(t) = h(¢) for
0 <t < 1. Hence the problem (1.5)-(1.6) is equivalent to the integral equation

P = /O Gt 9)g() flu(s))ds, 0<t<1, (2.9)

and G(t,s) is Green’s function for the problem -.

Now we investigate the sign property of G(t, s). We start with a technical lemma.
Lemma 2.4. If (H2) holds, then

2pa+2pt —t2 >0, 0<t<I1.
Proof. Assuming that (H2) holds; if 0 < ¢ < 1, then
2pa 4+ 2pt — 2 = t(1 —t) + 2pa(1 — t) + (2p(1 + ) — 1)t > 0.

The proof is complete. O

Lemma 2.5. If (H2)—(H3) hold, then we have

(1) If0<t<1and0<s<1, then G(t,s) > 0.

(2) If0<t<1and0<s<1, then G(t,s) > 0.
Proof. We shall prove (1) only. We take four cases to discuss the sign property of
G(t, s).

(i) If s > p and s > ¢, then

B+~ —0s 2
= — (2 2pt — > 0.
G(t, s) YTi (2pa+ 2pt —t%) > 0
(ii) If s > p and s < t, then
B+v—Bs 2y, (t—5)?
= - > 0.
G(t, s) 5 (2pa + 2pt — t°) + 5 >0

(iii) If s < p and s > t, then

1
G(t,s) = =(2as + 2st — t2) > 0.
2
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(iv) If s <pand s <t, then
2
G(t, s) :aer? > 0.

Therefore G(t, s) is nonnegative in all four cases. The proof of (1) is complete.
If we take a closer look at the expressions of G(t,s) in the four cases, then we

will see easily that (2) is also true. We leave the details to the reader. g
Lemma 2.6. If u € C®[0,1] satisfies (1.6), and

u(t) >0 for0<t<1, (2.10)
then

(1) u(t) >0 for0<t<1.

(2) u/'(t) >0 on [0,p] and u'(t) <0 on [p,1].

(3) ulp) = lul.
Proof. Note that G(t,s) > 0if t,s € [0,1]. If ¥ (¢t) > 0 on [0,1], then for each
t € ]0,1] we have

u(t) = /O Glt, sy (s) ds > 0.

The proof of (1) is complete.
It follows from ({2.3)) that

W (t) = /t p(s—t)u'”(s) ds + / w-(p—ﬂu'”(s)ds.

If 0 <t < p, then it is obvious that u/(¢t) > 0. If ¢ > p, then we put (2.3 into an
equivalent form
t 1
_ 1+ _
W (t) = _/p (s p)('Y]\';ﬁ( ))u///(s) ds _/t ﬂ""’]yw Bs (t — p)u' (s) ds,
from which we can see easily that u/(t) < 0.

Part (3) of the lemma follows immediately from parts (1) and (2). The proof is
now complete. O

Throughout the remainder of the paper, we define the continuous function a :
[0, 1] — [0, +00) by
 2pac+ 2pt — t?
 2pa+p?

a(t)

. 0<t<l.
It can be shown that

a(t) > min{t,1 —t}, 0<¢<1.
The proof of the last inequality is omitted.
Lemma 2.7. If u € C3[0,1] satisfies (2.10) and the boundary conditions (1.6)),
then u(t) > a(t)u(p) on [0,1].
Proof. If we define

h(t) = u(t) —a(t)u(p), 0<t<1,

then

Rty =u"(t) >0, 0<t<1.

Obviously we have h(p) = h/(p) = 0. To prove the lemma, it suffices to show that
h(t) > 0 for 0 <t < 1. We take two cases to continue the proof.
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Case I: 1'(0) < 0. We note that h’'(p) = 0 and I’ is concave upward on [0, 1]. Since
h’(0) < 0, we have h/(t) < 0 on [0,p] and A/(¢t) > 0 on [p,1]. Since h(p) = 0, we
have h(t) > 0 on [0, 1].

Case IL: A/(0) > 0. It is easy to see from the definition of h(t) that

h(0) = ol (0).

Since a > 0, we have h(0) > 0.

Because h'(0) > 0 and h(0) > 0, there exists 6 € (0, p) such that h(d) > 0.

By the mean value theorem, since h(d) > h(p) = 0, there exists r1 € (d,p) such
that h'(r1) < 0. Now we have h'(0) > 0, h'(r1) < 0, and h'(p) = 0. Because h'(t)
is concave upward on [0, 1], there exists ro € (0,71) such that

R'(t) >0 on0,re), A'(t)<0 onlry,p], R'(t)>0 on (p,1].

Since h(0) > 0 and h(p) = 0, we have h(t) > 0 on [0, 1].
We have shown that h(t) > 0 on [0, 1] in both cases. The proof is complete. O

In summary, we have

Theorem 2.8. Suppose that (H1)—(H3) hold. If u € C3[0,1] satisfies (2.10) and
the boundary conditions (1.6]), then u(p) = ||u| and u(t) > a(t)u(p) on [0,1]. In
particular, if u € C3[0,1] is a nonnegative solution to the boundary-value problem

(L5)-(T.6)., then u(p) = |ju|| and u(t) > a(t)u(p) on [0,1].

3. EXISTENCE OF POSITIVE SOLUTIONS

Now we give some notation. Define the constants

1 1
A= [ Gw.s)gslats)ds. B= [ Glp.s)as)ds
0 0
and let
P={veX:uv(p) =0, a(t)o(p) <v(t) <v(p) on [0,1]}.
Obviously X is a Banach space and P is a positive cone of X. Define an operator
T:P— X by
1
Tult) = [ Glt9)g(s)f(uls)ds, 0=t ueX.
0

It is well known that T': P — X is a completely continuous operator. And by the
same argument as in Theorem we can prove that T(P) C P.
Now the integral equation (2.9)) is equivalent to the equality

Tu=u, ué€P
To solve problem ([1.5))-(1.6)) we need only to find a fixed point of T in P.

Theorem 3.1. If BFy < 1 < Afs, then the problem (L.5)-(1.6) has at least one
positive solution.

Proof. Choose € > 0 such that (Fy + €)B < 1. There exists Hy > 0 such that
flz) < (Fo+e)zx for 0 <z < Hj.
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For each u € P with |lu|| = H;, we have
1

(Tu)(p) = ; G(p,5)9(s) [ (u(s)) ds

< G(p, s)g(s)(Fo + €)u(s) ds

<R+l [ Glplgte)as
= (Fo + &)[ul| B < [Jull,
which means ||Tu|| < |Jul|. So, if we let Q1 = {u € X : ||u|| < H1}, then
|Tul| < |jul, forwue Pnos.
To construct Qg, we first choose ¢ € (0,1/4) and ¢ > 0 such that

l1—c

(foo —9) G(p,s)g(s)a(s)ds > 1.

C

There exists Hs > 0 such that f(z) > (foo — )z for & > Hs. Let Hy = Hy + Hs/c.
If w € P with |ju|| = Ha, then for ¢ < ¢ <1 — ¢, we have

u(t) > min{¢, 1 — t}||ul| > cHs > Hs.
So, if u € P with ||u|| = Ha, then

T = [ G, 8)9(s) f(uls)) ds

> G(p,5)9(5)(foo — O)u(s)ds
1—c

> G(p,5)g(s)a(s)ds - (foo = O)l[ull = [ull,

(&

which implies [|[Tu|| > ||ul|. So, if we let Qs = {u € X | ||lu|| < Hz}, then Q1 C Qa,
and

ITul] > ||u|l, forue PNos.
Then the condition (K1) of Theorem is satisfied, and so there exists a fixed
point of T" in P. The proof is complete. U

Theorem 3.2. If BF,, < 1 < Afy, then (L.5)-(1.6) has at least one positive
solution.

The proof of the above theorem is similar to that of Theorem [3.1] and is therefore
omitted.

4. NONEXISTENCE RESULTS AND EXAMPLE

In this section, we give some sufficient conditions for the nonexistence of positive
solutions.

Theorem 4.1. Suppose that (H1)-(H3) hold. If Bf(x) < z for all x € (0,+00),
then (1.5)-(1.6)) has no positive solution.
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Proof. Assume the contrary that u(t) is a positive solution of (L.5)-(1.6). Then
u€ P,u(t) >0for0<t<1,and

1
u(p) = / G(p, 5)g(5) [ (u(s)) ds
< B~ /0 G(p,s)g(s)u(s)ds

1
<57 [ G oglis o) < ulp)
0
which is a contradiction. O

In a similar fashion, we can prove the following theorem.

Theorem 4.2. Suppose that (H1)—(H3) hold. If Af(xz) > x for all x € (0,+00),
then (1.5)-(1.6) has no positive solution.

We conclude this paper with an example.
Example 4.3. Consider the third-order boundary-value problem

u"(t) = g(t) f(u(t)), 0<t<1,
u(0) — v/ (0) =4/ (3/4) = /(1) +u"(1) = 0,

—~
%H;
N =
~—

where
g(t)=(1+t)/10, 0<t<1,

14 3u
=A
Flu) = da

u > 0.

Here ) is a positive parameter. Obviously we have Fy = fo = A\, Foo = foo = 3.
Calculations indicate that

198989 ~ 9889
2112000’ ~102400°

From Theorem B.1] we see that if

1 1
3.538 ~ 34 <AL B~ 10.355,

then problem ([4.1)-(4.2) has at least one positive solution. From Theorems [4.1] and
4.2 we see that if

1 1
A< 35 ~345 or > 17 10.613,

then problem (4.1)-(4.2)) has no positive solution.
This example shows that our existence and nonexistence conditions are quite

sharp.
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