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The methods of lower and upper solutions and monotone iterative technique are employed to
the study of integral boundary value problems for a class of first-order impulsive functional
differential equations. Sufficient conditions are obtained for the existence of extreme solutions.

1. Introduction and Preliminaries

In this paper, we study the following integral boundary value problems (BVPs for short) of
the impulsive functional differential equation

xX'(t) + b(t)x(t) = f(t,x(t), [Kx]()), t#t, te]=[0,T],

Ax(tr) = Ix(x(tk)), k=1,2,...,m, 11)

T
x(0)+uf x(s)ds = x(T), u<0,

where f € C(J x R%,R),Ir € C(R,R), (1 <k <m), b(t) € C(R), b(t) <0, J =[0,T], 0 =
<t <t <<ty <ty =T.K:PC(J) —» PC(J), where PC(J) ={u:] — Ruis
continuous for t € J, t#t, u(t)),u(t;) exist, and u(t;) = u(t;), i = 1,2,...,m}. Furthermore,
we will assume that K is continuous and monotone nondecreasing, and for any bounded
set A C PC(J), KA is bounded. Ax(tx) = x(t;) — x(t,) denotes the jump of x(t) at t = t;
x(t;) and x(t,) represent the right and left limits of x(t) at t = t;, respectively. Denote J' =
T\ {ti, ta, .o tm}
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Let PCY(J) = {u € PC(J) : u be continuously differentiable for t € J, t#t;}. PC(J)
and PC!(J) are Banach spaces with the norms

lullpe(yy = supflu(®)|: t € J}, lullperyy = max{||u||PC(]), ||”'||pc(])}- (1.2)

By a solution of (1.1) we mean a u € PC!(J) for which problem (1.1) is satisfied.

Note that (1.1) has a very general form, as special instances resulting from (1.1),
one can have impulsive differential equations with deviating arguments and impulsive
differential equations with the Volterra or Fredholm operators. When y = 0, I = 0, (1.1)
reduces to

x'(8) +b(t)x(t) = f(t, x(t), [Kx](t)), te]=][0,T],
x(0) = x(T).

(1.3)

In [1], Cao and Li. studied and understood existence and stability of solution of this equation
by using fixed theorem and monotone iteration techniques.
When p =0, b(t) =0, (1.1) reduces to

x'(t) = f(t,x(t), [Kx](t), t#tx, t€]=1[0,T],
Ax(ty) = Ix(x(tx)), k=1,2,...,m, (1.4)
x(0) = x(T).

In [2], Li discussed and built the existence theorem of solutions of this equation by using
fixed theorem, upper and lower solutions methods and monotone iterative techniques.

When pu = 0, b(t) = 0, [Kx](f) = x(t), the equation (1.1) reduces to the periodic
boundary value problem of the impulsive differential equation

x'(t) = f(t,x(t)), t#tx, te]=[0,T],
Ax(ty) = Ix(x(tx)), k=1,2,...,m, (1.5)
x(0) = x(T).

There are plenty of results on studying the periodic boundary value problem of impulsive
differential equations (see [3-8]). According to author’s know, there are no dependent
references for studying the (1.1) yet. To fill in this void, we try to find the conditions on f
and I, so that make sure that the (1.1) exists extremal solution.

It is well known that the monotone iterative technique offers an approach for
obtaining approximate solutions of nonlinear differential equations, for details, see [4] and
the references therein. There also exist several works devoted to the applications of this
technique to boundary value problems of impulsive differential equations, see, for example,
[1-3, 5-14]. In this paper, we consider (1.1) by using the method of upper and lower
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solutions combined with monotone iterative technique. This technique plays an important
role in constructing monotone sequences which converge to the solutions of our problems. In
presence of a lower solution a and an upper solution p with a < f, we show under suitable
conditions the sequences converge to the solutions of (1.1) by using the method of upper and

lower solutions and monotone iterative technique.

Definition 1.1. The functions a,p € PC!(J) are called lower solution and upper solution of

(1.1), respectively, if

a(t) +b(t)a(t) < f(ta(t), [Ka](t), t#te, t€],
Aa(ty) < Ix(a(ty)), k=1,2,...,m,

T
a(0) +yf0a(s)ds <a(T), pu<O.

B (t) +b(t)p(t) > f(t, p(t), [KP] (1)), t#t, te],
AP(tr) Zlk(ﬂ(tk)), k=1,2,...,m,

T
pO)+uf po)ds>pm), <o

In what follows we define the set
[@,8] = {w e PC(J,R) : a(t) <w(t) < B(t), te T}

fora,p € PC(J,R) and a < B.
We list the following conditions.

(Hy) a(t), p(t) are lower and upper solutions of (1.1) such that a(t) < (#).

(H3) There exists M > 0 such that

f(txy) = f(%Y) 2 -M(x -3),

fora(t) <X <x < p(t), [Tal() <T<y < [TPI(), tE].

(H3) Thereexist0< Ly <1, k=1,2,...,msuch that

Ii(x) - I(y) > -L(x-y), k=1,2,...,m,

fora(t) <y <x<p(t), te]

(1.6)

(1.7)

(1.8)

(1.9)
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2. Main Results

To obtain our main results, we need the following lemmas.

Lemma 2.1 (see [9]). Suppose that the following conditions are satisfied.

(Ao) Sequence {ti} satisfies 0 <ty <ty <tp---,and lim,_, t, = co.
(A1) m € PCY[], R] and m(t) is left continuous at ty,, k=1,2,....
(Az) For k = 1,2,..., t> to,

m'(t) <p(tym(t) +q(t), t#ty, te],

@2.1)
m(ty) <dgm(te) +bx, k=1,2,...,m,

where q,p € C[R,, R], by, di > 0 are constants, then

m(t) < m(ty) H dy exp( tp(s)ds>
to

to<tk <t

+ Z < H d; exp< t p(s)ds>>bk (2.2)
fo<ti<t \ tk<tj<t te
t t
+ j [T dkexp (I P(G)d0>q(s)ds.

tos<t<t

Lemma 2.2 (see [12]). If m € PC(J) and

m'(t) < -Mm(t), t#ty, te]=][0,T],
Am(ty) < -Lim(ty), k=1,2,...,m, (2.3)
m(0) <m(T),

where M >0, 0< L <1,thenm(t) <0, t € J.

Lemma23. Ifx € PC(J), M>0, 0<L¢ <1, k=1,2,...,mand (1/(1-e™™MT)) 31" Ly <1,
then the equation

X'(t) + Mx(t) =o(t), t#t, te]=1[0,T],
Ax(tg) = —Lix(tx) +dx, k=1,2,...,m, (2.4)
x(0)+d=x(T), deR

has one unique solution.
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Proof. Firstly, we prove that (2.4) is equivalent to the integral equation

e—Mt T m
x(t) = _1—6—‘MTd + fo G(t,s)o(s)ds + kzzoG(t, tr) (—Lxx(tx) + dx), (2.5)
where
o-M(t-s)
1—6—_W/ 0 <s<t< T,
G(t,s) = | ,-M(T+t-s) (2.6)
1o Mr’ 0<t<s<T

If x(t) € PC!(J) is solution of (2.4), then, by directly integrating we obtain

- Mt
x(t) = —1_67 f G(t, s)o(s)ds + ZG(t te) (~Leax (te) + die). (2.7)
k=0

If x(t) € PC!(J) is solution of the above-mentioned integral equation, then

k=0

x(t)=-M I:_lf_e—l\:[ft\”d +I G(t,s)o(s)ds + ZG(t ti) (—Lgx(tx) + dk)] +0o(t)

=-Mx(t) +o(t), t#tx,
Ax(tx) = —Li(x(tx)) +dx, k=1,2,...,m

(2.8)
T o-M(T-5) m ,~M(T—t)
x(0) = - ~=d + J' MTo(s)ds+Z —= (~Lix(t) + d),
-MT T p=M(T-s) e M(T-t)
x(T) = - _e_MTd jo - MTO'(s)ds+Z = (=Lix(t) + d).
This yields x(0) + d = x(T). So (2.4) is equivalent to the integral equation
e~ Mt T
Now, we define operator A : PC(J) — PC(]J) as
oMt T m
(Ax)(t) = _1_6——MTd + J‘OG(t, s)o(s)ds + kEZ;)G(t, ti) (—Lix(tx) + di). (2.10)
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For each x,y € PC()),
|(A0)(0) - (Ay) O] < T— 77 1,MTZLk|x vl < fMTZLk”“k’ vl @
and so

42 ®) = (AN O < Tz DL lx(t) - vt 1)
k=0

This indicates that A : PC(J) — PC(]J) is a contraction mapping. Then there is one
unique x € PC(J) such that Ax = x, that is, (2.4) has an unique solution x(t). The proof is
complete. 0

Theorem 2.4. If the conditions (H1), (Hy), (H3) are all satisfied, and, in addition, if there exist
M > 0,0 < Ly <1,k = 1,2,...,m such that (1/(1 - eMT)) 3" Ly < 1, then the
impulsive equation (1.1) has minimal and maximal solutions p(t),r(t) € PC(J) in [a, ], and
there are monotone sequences {a,}, {pn} convergeing uniformly to p(t), r(t) in J, respectively, where
ayp = a, Po =P, and a,(t), B,(t) are lower and upper solutions of (1.1), respectively.

Proof. For each ¢ € [a, p], we consider the equation

X' () = f(Ly®), [Kg| (1) —bB)gt) - M(x(t) - ¢(t), t#bk, t€],

Ax(tr) = Ie(¢(te)) = L (x(tx) — g (te)), k=1,2,...,m, 213)

T
x0)+uf yods =x(1), <o

By Lemma 2.3, we know that (2.13) has a unique solution x(t) € PC'(J). Now, we define
operator A : PCY(J) — PC!(J) as Ay = x.
We will prove that {a,}, {f,} have the following properties.

(a) ap < Aag, ABo < Po.
(b) A is monotone nondecreasing on [ag, fo].

Proofs of properties (a), (b) are divided into three steps to proceed.
Step 1. Suppose that p = ag — a1, then
P =ag—a; < -b(ta(t) + f(t,a(t), [Ka](t)) - f(t, alt), [Ka(t)](t))
+b(Ha(t) + M(aa(t) —a(t)) = -Mp(t), t#ix,
Ap(t) = Aap — Aay < Ii(a(t)) — Ie(a(tc)) + Li(ar (i) — a(tx)) = —Lip(tc), t=tk,
p(0) = ag(0) — a1 (0) < p(T).

(2.14)

By Lemma 2.2, we obtain p(t) < 0,t € J, so ap(t) < a;(f).
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Step 2. Suppose that p = 1 — fo, then
p' =P - By < b(OBE) - £ (£ BE), [KBI () + (£, (1), [KB®)] (1))
b)) - M(Bi(H) - p(t) = -Mp(t), t=t,,
Ap(ty) = APy — APo < —I(B(tr)) + I (B(tk)) — L (Br (k) — P(tx)) = —Lip(ty), t=t,
p(0) = p1(0) = o (0) < p(T).
By Lemma 2.2, we obtain p(t) < 0,t € J, so pi1(t) < fo(t).
Similary we can show that a; (t) < B1(t), hence ag(t) < a;(t) < pi(t) < Po(t).

Step3. f n=m, a1 <y < Pm < Pm-1, thenwhenn =m+1, let p = a,, — ay11. Then

p =y, —a,, < =b)ana(t) + f(t,am-1(t), [Kam-1](t))
= M(am(t) — am-1(t)) = f(t, am(t), [Kan(t)]())
+b(t)am(t) + M(am (t) — am(t))

=-b(t)(am-1— am) — Mp(t), t#t.

Furthermore, b(t) <0, a1 —a, <0, thusp' = a'y, — a1 < —Mp(t),

Ap(tk) = Aay — A1 = I (apm-1(tx)) — Li(am(tx) — am-1(tx))
= Ix(am(t)) + Li(ame1 (tk) — am(tx)) < —Lip(tx), t=t,

T
P(0) = an(0) - am+1(0) = #IO (@m(s) = am-1(s))ds +p(T) < p(T).

By Lemma 2.2, we obtain p(t) < 0,t € J, 50 a,, (t) < appir (2).
Similarly, we can assume that p = B,41 — frn- When £ #

P = Brir = B < —bO) P () + f (£ (), [KPm] (£)) = M (Brmsa () = (1))
- f(t/ ﬂm—l (t)/ [Kﬂm—l (t)] (t)) + b(t)ﬂm—l (t) + M(ﬁm (t) - ﬁm—l (t))
= _b(t) (ﬂm - ﬂm—l) - MP(t)

Furthermore, b(t) <0, B — P11 <0, thusp' = g | — B, < —Mp(t), when t = t,

Ap(tk) = Aﬂmﬂ - Aﬁm = Iy (,Bm(tk)) - L (,Bm+1 (tk) - ,Bm(tk))
— I (Bm-1(tx)) + Lic (B (tk) = Pm-1(tc)) < —Lip(tx),

T
P(0) = Prs1(0) = fn(0) = ﬂjo (Bur(5) - pm(s))ds + p(T) < p(T),

hence by Lemma 2.2, we obtain p(t) <0, t € J, 50 Bs1(t) < B(t).

(2.15)

(2.16)

(2.17)

(2.18)

(2.19)
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In the same way we can prove that a1 (t) < Be1(t).
Thus by mathematical induction we can know that

an—lsan Sﬂns,ﬁn—l/ 1’l=0,1,2,..., tE] (220)

So far, we finish the proof of the properties (a), (b).
Now we prove that a,,,f,, n = 0,1,2,..., are lower and upper solutions of (1.1).
Similarly, we can use mathematical induction to prove this.

When n = 0, ag, fo are already lower and upper solutions of (1.1).
Whenn =1,

ar(t) = f(t,a(t), [Ka](t) - bt)a(t) - M(ay (t) - a(t))
— f(tar(t), [Kar](t)) + f(t, a1 (t), [Kar](F))
< ftan(t), [Kaa] (1)) = b(Hau(t), t#k, te],
Aey (t) = T(a(t)) = Lic(ar () — a(ti)) + I (b)) = T (e (tc)) (2.21)
<I(m(t)), k=1,2,...,m,

T T
a1(0) + ‘uL ay(s)ds < a1(0) + yfoa(s)ds =m(T), pu<0.

Thus a; is lower solution of (1.1).
Suppose that a,, is lower solution of (1.1) when n = m.
Thenwhenn =m+1,

Ut (1) = f(E (), [Katy] () = b(E) @ () = M (et (£) = t(£))
— ft mer (1), [Ketyd 1 (D) + f(E, i (8), (Kt 1(8))
S ft am (), [Kamal(t) —b(t)ama(t), t#t, t€],
Attyer (te) = Te(@m () = Lic(@met () = @ () + I (e () (2.22)

- Ik(‘xm+1 (tk)) S Ik(txm+1 (tk))/ k = ]-/2/ e, m,

T T
Am1(0) + yj Ami1(s)ds < a1 (0) + yf am(s)ds = a1 (T).
0 0

Thus by mathematical induction we can know that a,, is lower solution of (1.1). In the
same way we can prove that f3, is upper solution of (1.1).

By ap1 < ap < By £ Pu,n = 0,1,2,...,t € ], we can know that when
n — +oo, {an},{Pn} have limits p(t),r(t), respectively. Since they are independent of t when
n — +oofa,}, {.} converge uniformly to p(t), r(t) and a, < p(t) < r(t) < Pn < Pu-1, 1 =
0,1,2,..., te].
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According to a,, B, satisfying (2.13), that is,

a,(t) = f(t an-1(t), [Kana] (1)) = b() a1 (t) — M(an(t) — ana(t)), t#te, t€],
Aay(ty) = Ix(an-1(tk)) — Li(an(te) —an-1(ty)), k=1,2,...,m,

T
0, (0) + yj tnr(5)ds = an(T), p <0,
0

(2.23)
ﬂ;(t) = f(tr pn—l (t)r [Kﬂn—l] (t)) - b(t)pn—l (t) - M(ﬂn(t) - ﬂn—l (t))r t# tx, te ]/

APu(ti) = I (Pu-1(tk)) = L (Bu(ti) = Pua(te)), k=1,2,...,m,

T
Bu(0) + ufoﬂn_1<s>ds = puT), u<0,

when n — +o00, we have

p'(t) = f(tpt), [Kp](t) —b(H)p(t), t#tx, tE],
Ap(te) = I(p(te)), k=1,2,...,m,

T
p(0) + ‘uJ‘ p(s)ds=p(T), u<O0.
’ (2.24)
r'(t) = f(t,r(t), [Kr](t) —b(t)r(t), t#t,te],

Ar(te) = Ik(r(te)), k=1,2,...,m,

T
r(0) + yfor(s)ds =r(T), u<O.

Equation (2.24) indicates that p(t), r(t) are solutions of (1.1).
Lastly, we prove that p(t), r(t) are minimal and maximal solutions of the equation (1.1)

in [, B].
Suppose that x(t) is a solution of the equation and satisfies x(t) € [a,p],t € ],
obviously, we can assume that there is an 7 such that a,, < x < ..
If p(t) = aps1 — x, then

P =ay, - X' <-bt)an(t) + f(t, an(t), [Kan](t))
= M(ana(t) - an(t)) = f (£ x(8), [Kx(B)](£)) + b(£)x(t) (2.25)
< =b(t)(ay, —x) — Mp(t), t #tk.
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And since b(f) <0, a,, —x <0, p' < -Mp(t),
Ap(tk) = Aapyr — Ax = Ii(an(t)) — Li(ans1(tk) — an(te)) — Ie(x(tk)) < —Lip(te), t=tk,

T
p(0) = a,.1(0) — x(0) = #Jo (x(s) —ay(s))ds +p(T) < p(T).
(2.26)

Hence by Lemma 2.2, we can obtain p(t) <0, t € J,so a.1(t) < x(t). Similarly, we can obtain:
x(t) < Pni(t), t € J. This indicates that a, () < x(f) < Bpa(f), t € J, n =0,1,2,... . Hence
when n — +oo, we can obtain that p(t) < x(t) < r(t), t € J. This ends the proof. O

Finally, we give an example to illustrate the efficiency of our results.
Example 2.5. Consider the problem of

t
x'(t) — x(t)sint = —x(t) +t + f x(s)ds, 0<t<1, t#t,
0

1 1
Ax(h) =-gx(h), t=7, (2.27)

1
x(0) - Lx(s)ds =x(1),

where b(t) = sint, f(t,x(t), Kx(t)) = —x(t) +t + fgx(s)ds, Ii(x) = —x. Obviously, a(t) =
0, p(t) = 1 —t are the lower solution and upper solution for (2.27) with a(t) < pB(t),
respectively. f(t,x, Kx) — f(t,y,Ky) = —(x - y) - fg(x(s) -y(s))ds, Ii(x) - LL(y) = —(x - y).
Let T =1, Li = 1/8, the conditions of Theorem 2.4 are all satisfied, so problem (2.27) has the
maximal and minimal solutions in the segement [a(t), B(t)].
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