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EXISTENCE OF POSITIVE SOLUTIONS FOR
BOUNDARY-VALUE PROBLEMS WITH INTEGRAL BOUNDARY
CONDITIONS AND SIGN CHANGING NONLINEARITIES

SHU LIU, MEI JIA, YINGQIANG TIAN

ABSTRACT. In this article, we show the existence of positive solutions for
boundary value problems with integral boundary conditions and sign chang-
ing nonlinearities. By using a fixed point theorem in double cones, we obtain
sufficient conditions for the existence of two positive solutions.

1. INTRODUCTION

The theory of boundary value problems with integral boundary conditions for
ordinary differential equations arises in different areas of applied mathematics and
physics. For example, heat conduction, chemical engineering, underground water
flow, thermo-elasticity, and plasma physics can all be reduced to nonlocal problems
with integral boundary conditions. For boundary value problems with integral
boundary conditions and comments on their importance, we refer the reader to
[7, 10, [I1] and the references therein. For more information about the general
theory of integral equations and their relation with boundary value problems we
refer to [Il [].

Moreover, boundary value problems with integral boundary conditions constitute
a very interesting and important class of problems. They include two, three, multi-
point and nonlocal boundary value problems as special cases. The existence and
multiplicity of positive solutions for such problems have received a great deal of
attention. To identify a few, we refer the reader to [2, @, 12 13| 14, 5] and
references therein. But the corresponding theory for boundary-value problem with
integral boundary conditions and sign changing nonlinearities of one-dimensional
p-Laplacian is not investigated till now. By using the fixed point theorem in double
cones, Guo in [8] discussed the existence of positive solutions for second-order three-
point boundary-value problem

" + f(t,x) =0,

0<t<1,
2(0) — B32'(0) =0, (1) =ax

(),
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where f is allowed to change sign. Sufficient conditions are obtained by imposing
growth conditions on f which ensure the existence of at least two positive solutions
for the above boundary value problems. Meanwhile, they proved a fixed point
theorem in double cones which generalize the fixed point theorem in a cones to
some degree. By using a theorem similar to the one in [8], Cheung [3] proved the
existence of two positive solutions for the problem

(@,(u)) +h(t)f(t,u) =0, 0<t<l1,

with each of the following two sets of boundary conditions

m—2
u'(0) =0, wu(l) =Y au(&)
=1

w0) = Y- aul€e), (1) =0,

where h : [0,1] — R and f:[0,1] x [0,00) — R are continuous functions.

Recently, by using the classical fixed-point index theorem for compact maps,
Feng [5] established sufficient conditions for the existence of multiple positive so-
lutions for the second-order impulsive differential equations, with p-Laplacian and
integral boundary conditions,

—(@p(u'(1)) = f(t,ult), t#tk, t€(0,1)
—Au\t:tk = Ik(u(tk;)), t= 1, 2, ey Ny

W0) =0, u(l)= / g(t)u(t)dt.

0

Motivated by the above, we consider the existence of positive solutions for the

boundary-value problem, with integral boundary conditions and sign changing non-
linearities of one-dimensional p-Laplacian,

(pp(u')) + f(t,u) =0, 0<t<1,

m—2
au(0) — bu'(0) = Z a;u(&i), (1.1)
i=1

u(l):/o g(s)u(s)ds,

where a,b € [0,+0), a; € (0,+), 1 =1,2,....m—2,0< & < - < oo < 1,
m >3, pp(u) = [ulP2u,p > 1, o, = (pp) !, and % + % =1

We will assume the following conditions:

(H1) f:[0,1] x [0,400) — R is continuous;

(H2) f(1,0)> 0 (f £0) for t € [0, 1];

(H3) a > 32" % a;; g is non-negative, integrable, and o := fol g(t)dt € [0,1).

2. PRELIMINARIES

For a cone K in a Banach space X with norm | - || and a constant r > 0, let
K. ={reK:|z| <r}, 0K, = {x € K : ||z|| = r}. Suppose a : K — [0,400)
is a continuously increasing functional, i.e., « is continuous and a(Ax) < Aa(x) for
A € (0,1). Denote K(b) = {x € K : a(z) < b}, 0K(b) = {z € K : a(z) = b} and
K,(b) ={zx € K:a < |z|,a(z) < b}.
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Lemma 2.1 ([8]). Let X be a real Banach space with norm || - || and K, K' C X
two cones with K' C K. Suppose T : K — K and T* : K/ — K' are two completely
continuous operators and o : K' — R a continuously increasing functional satis-
fying a(x) < ||z|| < Ma(x) for all x in K', where M > 1 is a constant. If there
are constants b > a > 0 such that

(C1) | Tz| < a, for z € OK,;
(C2) | T*z| < a, for x € 0K, and a(T*z) > b for x € OK'(b);
(C3) Te =T*x, forx € OK.(b)N{u: T*u = u},
then T has at least two fized points y1 and yo in K such that
0< lyll <a<llyall, aly2) <o
We also denote CT[0,1] = {u € C[0,1] : u(t) > 0,t € [0,1]}.
Lemma 2.2. For any h € C1|0,1], the boundary-value problem
(op()) +h(t) =0, 0<t<1,

au(0) — bu'( Zal (&), (2.1)

u(l):/o g(s)u(s)ds,

has a unique solution of the form

ufty = PulAn) £ B a1y ool = Jy hdn)ds /Otsoq(Ah— /Osh(T)dT)d&

a— 22112 a;

(2.2)

_ fl g(s) f Pq f dT—Ah)dr)d 1 s -
== 1—(_)/‘0 +/t %(/o h(r)dr — Ap)ds, (2.3)

where Ay, satisfies
(a — m_l a; fo f ©q fo T)dT — Ap)dr)ds

1—fo

+a/01 (/ ()dT—Ahds—Zal/ <pq/ T)dr — Ap)ds

(2.4)

bpg(Ap) =

Proof. If u is a solution of (2.1)), it is easy to see that

op(t(8)) — (' (0)) = — / h(s)ds.

Let Ap = ¢,(v/(0)). Integrating, we can have

u'(t) = @q(An _/0 h(s)ds). (2.5)

Integrating from ¢ to 1, we have

u(t) = u(l) — /t1 wq(Ap — /OS h(7)dT)ds.
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Substituting u( fo s)ds, we obtain
1 1 s
u(t)z/ g(s)u(s)ds—/ gpq(Ah—/ h(r)dr)ds.
0 t 0

Using the above equation and u( fo s)ds, we have

/O g(s)uls)ds / g(s)ds / (s)( / (i / h(r)dr)dr)ds = / g(s)u(s)ds,

i.e.,

I3 9() ([ ea(fy h(r)dr — A;L)dr)ds'

s)u(s)ds =
| ateuts T s

So
_ fOl g(s) f Pq fO dT — Ah)d?")d 1 s -
u= 1 _fo +/t %Oq(/o h(t)dr — Ap)ds. (2.6)

Integrating (2.5)) from 0 to ¢, we obtain

u(t) = u(0) +/O wq(An — /OS h(r)dr)ds.

Using the boundary condition au(0) — bu/(0) = 7" % a;u(&;), we have
by (A i (A T)dT)d ¢ s

u(t) = DpelAn) £ X 5 paldn = Jy hr)dr) S+/ wq(Ah—/ h(r)dr)ds,
a—=3—y @i 0 0

Where Ap, can be easily obtained from the boundary condition au(0) — bu'(0) =

Py 2 au u(&;) and. O

Lemma 2.3. Assume that (H3) holds. Then for each h € CT(0,1], there exists a
unique Ay, € (0, fo dT) satzsfymg . ) and (| . Moreover, there is a unique
on € (0,1) such that Ap, = [)" h(T)dT.

Proof. For h € CT|0,1], define
(a—>" 20, fo f fOT h(T)dr — n)dr)ds
1=y o

—a/ol cpq(/os h(7’)d7’—r])al$—|—Wlﬁbz__fai/i1 wq(/osh(T)dT—n ds

where 7 € (—o0, +00). Hence

Hy(n) = bpq(n) —

m—2

- (2ai—a>/1¢q</sh<f>dr—n)ds—mfai/& <pq(/osh(7-)d7-—77)ds

(a—ST"ai fo f goq fo T)dT — n)dr)ds
L= Jy o
By the properties of the function ¢4(-), we know that Hy(n) is strictly increasing
function on (—oo, +00). We also easily know that Hy(0) < 0, Hh(fo1 h(r)dr) > 0,

SO we can prove the lemma by the continuity of Hj,. Namely, there is a unique
Ap € (0, fo T)dr) satisfying (2.2]) and (2.3]). Meanwhile, we could have that there

+ bipg(n) —
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is unique oy, € (0,1) such that A, = [7" h(7)dr by the continuity of fo 7)dT on
[0, 1]. O
Lemma 2.4. Assume that (H3) holds. If h € CT[0,1], then the solution of bound-
ary value problem has the following properties:

(i) u(t) is a concave function;

(i) u(¢) >0, t €[0,1];

(i) u(on) = maxo<i<1 u(t), where oy, is defined in lemmal[2.3
Proof. Suppose that u(t) is the solution of .

(i) From the fact that (¢,(u’))’(t) = —h(t) < 0 we know that ¢,(u’) is non-
increasing. It follows that w'(t) is also non-increasing. Thus, u(t) is concave down
on [0,1].

(ii) From (i), we know that the minimum of u(¢) is obtained at 0 or 1. So we
only have to prove that u(0) > 0 and also u(1) > 0.

Firstly, we prove that u(0) > 0. If u(0) < 0 and «'(0) > 0, by the condition
au(0) — bu'(0) = >0 % a;u(&;), we have

m—2
- Z a;u(&;) = bu'(0) >0,
i=1
$0

02 Y aul) (2.7)

Froma > Y7 % a; > 0, we have

From ({2.7) and (2.8)), we obtain
m—2 m—2
Z a;u(0) > Z a;u(&;).
i=1 i=1

Hence, there is a j, 1 < j < m — 2 such that 0 > u(0) > u(§;). Then we obtain
that u(1) = mingejo,1) u(t) < 0 and that there is 1, <12 € [0,1] such that u(t) <0
when ¢ € [0,m1] U [n2, 1] and u(t) > 0 when ¢ € [771,772]

From the boundary condition w( fo s)ds, we have

u(1)] = —u(1) = - / " g(s)u(s)ds — / " g(s)u(s)ds - [ stputsas

m n2

< /0’“ g(s)lu(s)|ds + /7:2 g(s)|u(s)|ds + /772 g(s)|u(s)|ds (2.9)
1
0l [ ais

We havefO s)ds > 1 which is contradiction to with (H3), so w(0) > 0.

If u(0) <0 and u’(0) < 0, we can prove that «(0) > 0 by using the same way as
in (2.9). Similarly, we can prove u(1) > 0. Therefore, we obtain that u(t) > 0 for
te0,1].
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(iii) From the boundary conditions, we can easily show that the maximum of wu(t)
can not be at 0 or 1. If u(0) is the maximum, then «’(0) < 0 which is contradicted
m—2

with boundary condition au(0) — bu'(0) = >, a;u(&;). If u(1) is the maximum,
it is contradicts the boundary condition u(1) = fol g(s)u(s)ds. O

From Lemmas [2.2{ and we have u/(t) = @4 ([,”" h(r)dr). By the concavity of
u(t), we know u(op,) = maxo<;<1 u(t).

Lemma 2.5. If u € C[0,1] and u(t) > 0 is a concave function, then for any
§€(0,1), we have

min u(t) > o||u]l.
5<t<1-6

Proof. Let u(o) = |Jul||. We discuss three cases:
(i) If 0 < 6, then ming<;<1-s u(t) = u(1 — ). By the concavity of u(t), we have

u(o) — u(l) < u(l—0) —u(l)
1—-0 - ’
i.e.,
u(l—190) _ u(o) 1 1
> - :
6 _1—U+((5 1—0‘>u(1)
Foro <d<1—9,wehavel —o > 4. So
0
- > > .
u(l—19) > T _O_u(o) > du(o)

(ii) If ¢ > 1 — 4, then mins<;<1_su(t) = w(d) and o > §. By the concavity of
u(t), we have

u(o) — u(0) < u(d) — u(0)
o - ) '
ie.,
So
u(d) > gu(a) > du(o).

(iii) For 6 <o <1—39, if mins<;<1-s u(t) = u(l — §), the proof is the same as
(1); if ming<¢<1—s u(t) = u(0), the proof is the same as (ii).
From the three cases above, the proof is complete. ([l

Let X = C[0,1] and ||u]| = maxo<i<1 |u(t)|, denote K = {u € X : u(t) >
0,t € [0,1]} and K’ = {u € K : u(t) is a concave function on [0,1]}. Obviously,
K,K' C X are two cones of X with K’ C K. For u € K, from Lemma [2.5] we know
mingeps g1y u(t) > +lu| with & > max{é, 1_5%}, and we can show 1 — + > .

Denote

a(u) = min wu(t), forue K’
telz,1-%]
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We have a(u) < ||u|| < ka(u). Define T : K — K by

[bsaq( o fru(r)dn)+ 37 % ai fot eq (ST f(rou(r))dT)ds
a=>7 " as
+f(f @q(f;“ f(r, u(T))dT)dS} , 0<t<aoy,,
[fol 9() ([ ea(J, f(ru(r))dr)dr)ds
1,‘[01 g(s)ds

+ [ ea(f], f(T’U(T))dT)dsr, ou <t <1,

where BT = max{B, 0} and o, is defined in Lemma
Define A : K — X by

beg (J§* £ (ru(n)dr)+ 275 ;. o' ea(JT fr,u(r))dr)ds
a=37 " ai

+ [y og ([T f(r,u(r))dr)ds, 0<t< oy,
Jo 9 wq(f2, f(ru(r))dr)dr)ds

) l—fol g(s)ds
+/, gpq(f;u f(r,u(r))dr)ds, ou <t<1.

For u € X, denote 6 : X — K while (6u)(t) = max{u(t),0}, then T'= 6o A. For
u € K’', define T* : K’ — K’ by
bog (J 1 (ru(r))dr)+305 agf(fi 0 (S I (ru(r))dr)ds
a=37 " ai

+f0t @q(f:u fr(r,u(r))dr)ds, 0<t <oy,
Jo 9() ([ ea(J2, 1 (rou(r))dr)dr)ds

) 1—f01 g(s)ds
—|—L <Pq(fgsu F(r,u(r))dr)ds, ou <t <1

Lemma 2.6. T* : K/ — K' is completely continuous.

Au(t) =

T*u(t) =

Proof. Obviously, we know T*(u) > 0. By [p,((T*u)'(t))] = —fT(t,u(t)) <0, it
is easy to show ¢, ((T™u)’(t)) is non-increasing. Then (T*u)’(t) is also monotone
non-increasing, i.e., (T*u)(t) is concave function. Thus T* : K/ — K’. We can have
T* is completely continuous from Ascoli-Arzela theorem and concavity of f+. O

From Lemma we have the following lemma.

Lemma 2.7. A function u(t) is a solution of boundary value problem (1.1|) if and
only if u(t) is a fized point of the operator A.

Lemma 2.8 ([8]). If A: K — X is completely continuous, then T = oA : K — K
is also completely continuous.

Lemma 2.9. If u is a fized point of operator T, then w is also a fixed point of
operator A.

Proof. Let u be a fixed point of operator of T. Obviously, if Au(t) >0, t € [0,1],
then u(t) is a fixed point of operator A.

We prove that if Tu(t) = u(t), then Au(t) > 0 for ¢ € [0, 1].

Suppose this is not true, then there is a to € (0, 1) such that Au(ty) < 0 = u(tp).
Let (t1,t2) be the maximal interval which contain ¢y and such that Au(t) < 0,
t € (t1,t2). It follows [t1,t2] # [0, 1] from (H2).
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If to < 1, we have u(t) = 0 for t € [t1,ta], Au(t) < 0 for t € (¢1,t2) and Au(ts) =
0. Thus (Au)'(t2) > 0. From (H2), we know [p,((Au)'(t))] = —f(t,0) < 0, so
t1 =0.

On the other hand, from the fact that Au(t) < 0 for ¢ € [0,t2) and Au(ts) =
0, (Au)'(t2) > 0 and (Au)"’(t) < 0, we can obtain (Au)’(0) > 0. Without loss of
generality, we suppose that there exists ¢ = k such that u(§;) < 0 for 1 < ¢ <
k and w(§) > 0 for k < i < m—2. Since (Au)'(0) > 0, a > EZZ_IQ a; and
aAu(0) — bAW' (0) = X277 a; Au(&;) < 0, we have

k m—2
laAu(0) — bAu'(0)| > a| Au(0)| > ZaﬂAu(O)\ + Z a;| Au(0)]
i=1 i=k+1
k m—2
> Zai|Au(§i)| - Z a; Au(&;)
i=1 i=k+1
m—2
= (Y auu(&)
i=1
m—2
= > aiAu(&)],
i=1

a contradiction. So t9 = 1.

If t; > 0, then we have Au(t) = 0 for t € [t1,12], Au(t) < 0 for t € (¢1,1) and
Au(t1) = 0. Thus (Au)'(t1) < 0. We have [p,((Au)'(t))] = —f(t,0) <0 by (H2).
This implies Au(t) < 0 for t € (t1,1] and Au(1) = mingep, 17 Au(t).

We can prove that Au(t) > 0 for ¢ € [0,t1]. If there exists a t3 & [t1,1] such
that Au(ts) < 0 and there is a maximal interval [t4, 5] which contains t3 such that
Au(t) < 0 for t € (t4,t5). Obviously [ts,t5) N [t1,1] =0, so 1 & (t4,t5); i.e., t5 < 1,
this is a contradiction with the above discussion. Thus we can show Au(t) > 0 for
t €10,t].

For Au(1l) < 0, we have

1
Au(l):/o g(s)Au(s)ds.

Then

|[Au(1)] = —Au(1) = —/0 1 g(s)Au(s)ds —/ g(s)Au(s)ds

t1

< [ alauias + [ g(s)lautn)as

t1

= lau(v)] [ gl

So |Au(1)] < |Au(1)| fol g(s)ds which is a contradiction with (Hs). Thus t; = 0.
The above also contradicts [t1,t2] # [0, 1]. Thus the proof is complete. O
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3. MAIN RESULT

Denote
o Sm—a2tl 118 1 B 1
t ==, M—q(i2 e N_max{ Za#%” - S)ds},
o bta 1, 1 [& 1
No = mm{m(fl =) Q/i 9(s)((€ = 1) = (& — 5)")ds
b+a1§1 1 1 1_% 1
(b+a£1)q(1 ko &), q/1 9(s)(1 =& — E)q — (s —51)q)d3}~

It is easy to see that Ny > 0 and % <ttt < 1—%.

Theorem 3.1. Suppose (H1)-(H3) hold, that there exist nonnegative constants
c1,C, c3 such that

1 <
C C
k‘3 3

and that f satisfies the following growth conditions:
(H4) f(t,u) >0 for (t,u) € [0,1] X [c1, c3];
(H5) f(t,u) < pp(F) for (t,u) €[0,1] x [0, ca];
(H6) f(t,u) > @p(53) for (t,u) € [1,1— 3] % [res,cal;
(H7) f(t u) > op(5- ) for (t,u) € [1,1 - %] X [%C27C3].
Then ) has at least two positive solutions u; and ug such that

0<ec < max{ 9 1}ey <

1
0 < fluall < ez < uall,  aluz) < zes.
Proof. For any u € 0K,,, from (Hjs) we have

Tull = Tu(t)| = Tu(?).
ITull = masx [Tu(t)| = Tu(®)

If t < o, we have

{lwq(foa“ Flulm)dn) + Y02 ai [ g (J7 f(7,u(r))dr)ds

a— 227;12 a;

+ /O o / " f(T,u(T))dT)ds]+

1 ca 2
< bpg( [y wp(R)dr) + 3270 ®a; fo ¥Pq fo op(F)dr)ds

a— " a

1 1
¢
[ [ eSoins
c a+b
= NQW < ¢,
a—3 1 a

and if £ > o, we have

_ Yats)([! J 0 f(ru(r))dr)dr)ds 1 s
ru = (B2 ¢ (—f?lj;((s)di DL Y P
0 t Ou

Tu(t) =
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fol fo ¥Pq fo ‘pp N2 )dr)dr)ds ! ! C2 s
< e + [ e[ enGrana

e 1
N1-— fol g(s)ds

From the above, we have ||T'u|| < ¢z, So (C1) of Lemma [2.1]is satisfied.

For v € 0K/ ; ie., v € K" and |Jul| = cz. From Lemma and (H5), we can
prove that ||T*u|| < ¢ using the same way as the Tu above.

ForuE@K’( 3); ie, u € K and a(u) = $c3. So ez < u(t) < ¢ for
+ <t <1- 1. From Lemmas u . 7land (H6), we have

S Ca.

a(T*u) = min T u(t) > f||T*u|| 1T*( w)

te[é@_i]

_ L (bl ) + S 0 i g7 u(r))dr)ds
k

a—3"%a

+ /Oa %(/:u f*(r,u(f))dT)dS>

1 (fol 9()(J, ealfy, f*(r,ul(r))dr)dr)ds
k 1-— fol g(s)ds

+ /Ui wq(/; f+(T,U(T)>dT)dS)
imin{/ot* wq(/st* f+(7',u<7'))d7')d8,/tj 04 t f+(7’u(7)>d7)d8}
imm{/; soq(/:* sop(]c\j)dﬂd&/:'i @q(/tj epl(5)dr)ds}

v

Y

C3 in 1+€m 2 1 17£m—2 1
> " m _ e (__>"2 —\4q
> S min (R e, (= -y
_1
—k63.

Finally, we show that (C3) of Lemma [2.1]is also satisfied.

Let v € 0K/, (3c3) N{u : uw = T*u}, then u = T*u, u € K’, |lul| > c; and
au) < es.

We know [|ul| < ka(u) < ¢z and a(u) > 7llul > feg by Lemma By
T* : K/ — K’ and the definition of T*, we can get

min u(t) = min{u(0),u(1)} > 0.

0<t<1

From the boundary condition au(0) — bu'(0) = >~ 12 a;u(&;), we have

m—2
au(0) = bu'(0) + Z au(&;)

u'(0) + aru(éy)

b
bu' (§) + aru(&1)

AVARLY,
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( (1) —w(0)) + aru(&r),

G
where £ € (0,£1). So we can obtain
b+ ai1&
> .
)

From the definition T* and the use of condition (H7), we have

&1 Oy &1 &1
w(Er) > /O o4 / £ (r u(r))dr)ds > [ co [ £ ru()dr)ds

k
Cil _ l q 3
pfo(fl k) ) if Ou >§17

and

u(§1)>/1_ / £ ))dT)ds>/ll_}“<pq( " u(r)dr)ds

&1
— - i < &,
qNO (1 51) lf Uu f— 51
Hence,
b—l—alfl Cc1 1
> . z )N >
w0) 2 SIS e - - 1 )} 2 e
From the boundary condition u( fo s)ds, we have
&1 &1 &1 &1
u(1) > / g(s)u(s)ds > / g(s)(/ g T (7,u(r))dr)dr)ds
0 P P T
>Cl</§1 ($)((&1 — )1 — (&1 — ))ds), iy > ¢
qNO % gis 1 ]i) 1 S S), 1I Oy, 1,
and

1-1 1-1 1-% r
u(l) > / g(s)u(s)ds > / g(s)(/ g fH(r,u(r))dr)dr)ds

1 &1

c1 =% 1, q )
UL A6 i), o6

So, u(1) > ¢1. Therefore, for u € K] (1c3) N {u: u=T*u}, we have
1 <ut) < ul| < ka(u) = cs.

It follows f(t,u(t)) > 0, ¢t € [0,1] from (H4). Thus, T*u = Tu. So the condition
of Lemma is satisfied. Then by Lemma we know that operator T has two
fixed points u; and us satisfying

1
0 < lurl] < e2 < Jusz|, alu) < %03.

The proof is complete. O
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