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Abstract

In this paper, given f : [a,b] x (C([a,b]))"? x R? — R a L'-Carathéodory function, it is
considered the functional higher order equation

U0 = fFlx,u .., U200, 0"V 0)
together with the nonlinear functional boundary conditions, for i=0,...,n-2

Liuu,...,u",u%a) =0,

Lo (U U U0, 002 (6)) =0,

Here, L;,i=0,...,n -1, are continuous functions. It will be proved an existence and
location result in presence of not necessarily ordered lower and upper solutions,
without assuming any monotone properties on the boundary conditions and on the
nonlinearity f.

1 Introduction
In this paper, it is considered the functional higher order boundary value problem, for
n > 2 composed by the equation

u" (x) :f(x, .. u”" u" 2 (), u(”_l)(x)) 6))]

for a.a. x € I := [a,b], where f : I x (C(I))""? x R? — R is a L'-Carathéodory function,
and the function boundary conditions

L,'(u, u’,...,u(”’l),u(i)(a)) =0, i=0,...,n-2,

2
’ (n-1) , (1-2) _ ( )
L,,_l(u,u,...,u YU (b))-O,

where L;,i = 0,...,n—1, are continuous functions without assuming monotone conditions
or another type of variation.

The functional differential equation (1) can be seen as a generalization of several types
of full differential and integro-differential equations and allow to consider delays, max-
ima or minima arguments, or another kind of global variation on the unknown function
or its derivatives until order (# — 3). On the other hand, the functional dependence in (2)
makes possible its application to a huge variety of boundary conditions, such as Lidstone,
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separated, multipoint, nonlocal and impulsive conditions, among others. As example, we
mention the problems contained in [1-15]. A detailed list about the potentialities of func-
tional problems and some applications can be found in [16].

Recently, functional boundary value problems have been studied by several authors fol-
lowing several approaches, as it can be seen, for example, in [17-24]. In this work, the
lower and upper solutions method is applied together with topological degree theory, ac-
cording some arguments suggested in [25-27].

The novelty of this paper consists in the following items:

+ There is no monotone assumptions on the boundary functions L;, i = 0,...,n -1, by
using adequate auxiliary functions and global arguments. This fact with the functional
dependence on the unknown function and its derivatives till order (n — 1) will allow
that problem (1)-(2) can include the periodic and antiperiodic cases, which were not
covered by the existent literature on functional boundary value problems. In this
sense, the results in this area, as for instance [28—32], are improved, even for n = 2,
where equation (1) loses its functional part.

+ No extra condition on the nonlinear part of (1) is considered, besides a Nagumo-type
growth assumption. In fact, as far as we know, it is the first time where lower and
upper solutions technique is used without such hypothesis on function f, by the use of
stronger definitions for lower and upper solutions.

+ No order between lower and upper solutions is assumed. Putting the ‘well ordered’
case on adequate auxiliary functions, it allows that lower and upper solutions could be
well ordered, by reversed order or without a defined order.

The last section contains an example where the potentialities of the functional depen-

dence on the equation and on the boundary conditions are explored.

2 Definitions and auxiliary functions
In this section, it will be introduced the notations and definitions needed forward together
with some auxiliary functions useful to construct some ordered functions on the basis of
the not necessarily ordered lower and upper solutions of the referred problem.
A Nagumo-type growth condition, assumed on the nonlinear part, will be an important
tool to set an a priori bound for the (n — 1)th derivative of the corresponding solutions.
In the following, W™ !(I) denotes the usual Sobolev Spaces in I, that is, the subset of
C™~Y(I) functions, whose (m — 1)th derivative is absolutely continuous in I and the mth
derivative belongs to L!(I) and the usual norms

al (fy lu)P dz)'?, 1< p<oo,
u =
i sup{lu(x)| :x €I}, p =00,

for spaces L?,1 < p < oco.

The function f : I x (C(I))*? x R?> — R is a L'-Carathéodory function, that is,
fx, ..., ) is a continuous function for a.e. x € I; f(-,¥0,...,Yu-2,Yu-1) is measurable
for (Y0, .+, ¥u-2,¥n-1) € (C(I))""? x R?; and for every M > O there is a real-valued function
Y € LY(I) such that

V(x,yo,yl,yz,y3)| <¥ux), fora.e xe[0,1]

and for every (¥, y1,¥2,y3) € (C(I))"? x R? with |y;| <M, fori=0,...,n—1.
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The main tool to obtain the location part is the upper and lower solutions method. How-
ever, in this case, they must be defined as a pair, which means that it is not possible to
define them independently from each other. Moreover, it is pointed out that lower and
upper functions, and the correspondent first derivatives, are not necessarily ordered.

To introduce ‘some order, some auxiliary functions must be defined.

For any a, 8 € W"~2Y(I) define functions oy, B;: I — R, i = 0,...,n — 3, as it follows:

o,_3(x) = min{a(”_g)(a),ﬂ(”_g)(a)} + /xoz(”_z) (s)ds,

Ba(x) = max|a (), B(a)} + f " B2 (5) ds,

. 3)
ai(x) = minfa?(@), @)} + [ (o),
Bi(x) = max{a®(a), 89(a)) + f "B (s) ds,

fori=0,...,n—4.

The Nagumo-type condition is given by next definition.

Definition 1 Consider I';,y; € C(I), i =0,...,n—2, such that I';(x) < y;(x), Vx € I, and the

set
E-= {(x,yo,...,y,,_l) el XR":yx) <y; < F,-(x),i:O,...,n—Z}.

A function f : I x R” — R is said to verify a Nagumo-type condition in E if there exists
or € C([0,+00), (0, +00)) such that

V(xryo’n-vyn—l” §¢E(|yn—1|)7 (4)

for every (x,%o,...,Y4-1) € E, and

+00

t

/ ——dt >max I',_5(x) — min y,,_»(x), (5)
» ©e(t) xel xel

where r > 0 is given by

~ { Foa(b) = Y2(@) Toa(@) = ya(b) }
7 1= max , .
b-a b-a

The next result gives an a priori estimate for the (1 — 1)th derivative of all possible solu-

tions of (1).

Lemma 2 There exists K > O such that for every L'-Carathéodory function f : 1 x
(C))"? x R? — R satisfying (4) and (5) and every solution u of (1) such that

vilx) <u(®) <Ti(x), aexel, (6)
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fori=0,...,n—2, we have
] <R ?)

Moreover, the constant R depends only on the functions ¢ and y;,T; (i=0,...,n—2) and
not on the boundary conditions.

Proof The proof is similar to [19, Lemma 2.1]. d
The upper and lower solution definition is then given by the following.

Definition 3 The functions o, 8 € W!(I) are a pair of lower and upper solutions for
problem (1)-(2) if a2 (x) < B2 (x), on I, for all (vy,...,v,_3) € A := [atg, Bo] X -+ X
(@3, B3], and for every (w;, ws) € B:= [« B"-?] x [-K, K], for some K > 0, the fol-
lowing inequalities hold for a.e. x € [a, b],

a(n)(x) Zf(xv V0oseeesVn-3, a(niz) (x)r a(ﬂfl)(x))’

(8)
ﬁ(ﬂ) (x) Ef(xi Vos-ee5Vn-3, 13(}1—2) (x), 13(}’1—1) (x));
and forj=0,...,n-3,
Lj(vo,...,vn_s,W1,W2,Ol/(6l)) >0,
Ly (Vos-» Vg, w1, wa, " 2(a)) > 0,
Lu-1(Vos > Vi, wi, wa, "2 (b)) > 0,
©)

L/(V07 cees V-3, W1, W, ,3](“)) <0,
Ln—2 (VO; ceey V-3, W1, W, ﬂ(n_Z) (ﬂ)) S O!

Ln—l (VO! ceeryVp-3, W1, Wo, ﬁ(n_Z)(b)) S 0.

3 Existence and location result
In this section, it is provided an existence and location theorem for the problem (1)-(2).
More precisely, sufficient conditions are given for, not only the existence of a solution ,
but also to have information about the location of &, and all its derivatives up to the (n—1)
order.

The arguments of the proof require the following lemma, given on [29].

Lemma 4 Forv,w € C(I) such that v(x) < w(x), for every x € I, define
q(x, u) = max{v, min{u, w}}.
Then, for each u € C'(I) the next two properties hold:

(a) d%q(x, u(x)) exists for a.e. x € I.
(b) Ifu,u,, € C\(I) and u,, — u in C\(I) then

d%ﬂ(x: U (%)) — dixq(x, u(x)) foraexel
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Now, we are in a position to prove the main result of this paper.

Theorem 5 Assume that there exists a pair of lower and upper solutions («, 8) of problem
1)-(2).

Iff : I x (CI))"% x R? — R is a L'-Carathéodory function, satisfying a Nagumo-type
condition in

(x:_yO:-uryn—l) el x ]Rn_l :ai(x) <y = ﬂi(x)’ i=0,...,n=-3,

a2 (x) < y,0 < D (w),

then problem (1)-(2) has at least one solution u such that

a;(x) <u?(x) < Bix), i=0,...,n-3,

a"P(x) <u"P(x) < p" D), Vxel
for every x € I, and [u"V(x)| < K, Vx € I, where

K =max{R, [«" V)], |" P )|} (10)

and R > 0 is given by (7).

Proof Define the continuous functions, for i=0,...,n -3,

8(x, i) = max{e;(x), min{y;, Bi(x)}}, a

8u-2(%, yn—2) = max {2 (x), min{y,2, "2 ()}},
and the truncation, not necessarily continuous,
£(z) = max{-K, min{z,K}},

with K given by (10).
Consider the modified problem composed by the equation

() () _ x,ao(.,u),...,6,1,3(.,”(;473))’
u(x)=f (8,,2(’57 u(”*z)(x)),é(%((hfz(x, ) ) 12)

and the boundary conditions, for i =0,...,n -2,

D) =6; @ o o)y Bua(ul?),
u (ﬂ) = (Sz (ﬂ, u (ﬂ) + Lz (%‘(%(8”2(; u(n—Z))))’ M(l)(a) )

(=2)(p) = (n-2) 8o(- M),...,Sn_2(~,u(”_2)),
u (b) =0y (]9, u (b) +L, (f(%(8n2(‘; u(n_z)))), u(n—Z)(b) .

(13)

The proof will follow the next steps:
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Step 1. Every solution # of problem (12)-(13), satisfies

@) <u" P (w) < B ),

ai(x) < uP(x) < Bi(x), i=0,...,n-3,

and [#"V(x)| < K, for every x € I, with K > 0 given in (10).
Let u be a solution of the modified problem (12)-(13). Assume, by contradiction, that
there exists x € I such that @2 (x) > 12 (x) and let x € I be such that

mei}l(u —a)" D (x) := (u— )" (%) < 0.

As, by (13), u"2(a) > «"?(a) and u"~?(b) > «"-2(b), then x, € (a,b). So, there is
(%1,%2) C (a, b) such that

u" D (x) <a"P(x), Vxe (x1,%),
(14)
(—-a)" (1) = (- )" (x) = 0.

Therefore,
Sua (2, u" D (%)) =" (%), Vx € (x1,5),

and

d
Ean—Z (x, u2 (x)) =a"D(x), ae xe(x,x)

Now, since for all # € C"~2(]) it is satisfied that (8o(-, ),...,8,_3(-,u)) € A, we deduce
that

u(n)(x) =f x,80( 1)y ..., 8,-3(, M(n_g)): Sna(x, u(n—2)(x))’
E(L (ua(x, u" 2 (x))))

= f(%80(o 1), .., 8u3 ("), 0" D (x), "V (x))
<a”(x) forae. xe (x1,%).
As (u — )" V(xo) = 0 and (u — )"V is nonincreasing in (x1, %), this contradicts the
definitions of x¢ and x».
The inequality #"~? (x) < 8"~ (x), in I, can be proved in same way and so,

o) < U ) < B, Vael >

By (13) and (3), the following inequalities hold for every x € I
X X
u"I(x) = " (a) + / u" 2 (s)ds > a,_3(a) + / a2 (s) ds
> min{a(”‘s)(u),ﬁ(”‘?’)(a)} + / " 2(s) ds = a3 (x).

Analogously, it can be obtained u"3(x) < Bu_sx), forx e 1.
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The remaining inequalities are obtained by the same integration process.
Applying previous bounds in Lemma 2, and remarking that

K s R s
—d. —ds,
/, o) Szf, o) *

for K given by (10), it is obtained, by Lemma 2, the a priori bound |~V (x)| < K, for x € I.
For details, see [33, Lemma 2].

Step 2. Problem (12)-(13) has at least one solution.

For X € [0,1] let us consider the homotopic problem given by

(n) _ x,So(-,u),...,én_g(-,u(”‘s)),
= (an_z(x, 20 (3)), 6 (4 (525, 2 (3)) 1o
and the boundary conditions, for i =0,...,n -2,
: ‘ 8o( ),y 8pa (-, u?),
O(a) = 18 @ u® | 2 AL,
u(a) = A8 (a,u (a) + L; (E(d%((sn—z('; u(n—Z))))’u(i)(a))) :=ALa,,
_ _ 8 (-,u),...,8,1_2(~,u(”*2)), (17)
(n-2) _ (n-2) 0
u (b) = 18,2 (b, u (b) + L, (E(%((Sn-z(', u("’z)))), u(”z)(b)>)

= )\,LB

Let us consider the norms in C"7}(I) and in L!(I) x R", respectively,

o

[Vllcn1 = max{ [Vl
and
|(h, 1y, ... )| = max{ ||kl 1, max{|fl,..., |1l }}.

Define the operators £ : W (I) ¢ C"'(I) — L'(I) x R” by Lu = (u", u(a),...,u"? (a),
u"2(b)) and, for » € [0,1],i=0,...,n -2, Ny : C"}(I) = L}(I) x R" by

2,80 (1), .., 8z (-, "), 8,5 (x, =D (x)),
Nou= )Lf d (n-2) ’
W= &( 7 (Bna(x, u"¥(x))))
ALap...ohLa AL

Since Ly, ...,L,-1 are continuous and f is a Ll-Carathéodory function, then, from Lemma 4,
N, is continuous. Moreover, as £7! is compact, it can be defined the completely continu-
ous operator Ty, : C"}(I) — C"1(I) by Tohu = LN, (u).

It is obvious that the fixed points of operator 7, coincide with the solutions of problem
(16)-(17).

As N, u is bounded in L(I) x R” and uniformly bounded in C"~}(I), we have that any
solution of the problem (16)-(17), verifies the following a priori bound

”I’l||c"”1 = ”5_1 ch—l ’M(u)‘ = I_(l

for some K > 0 independent of A.
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class: bmc-onecol-v1v.2013/04/26  Prn:2013/04/29;14:47 p. 8/11»

Intheset Q = {u € C" () : ||ul|cn1 < K +1}, the degree d(Z - T;, 2, 0) is well defined for
every A € [0,1] and, by the invariance under homotopy, d(Z — Ty, 2,0) =d(Z — T1,,0).
As the equation x = 7 (x) is equivalent to the problem

u"(x) = 0,

uNa)=uDb)=0, i=0,...,n-2,

which has only the trivial solution, then d(Z — 7y, 2,0) = 1. So, by degree theory, the
equation x = 71(x) has at least one solution, that is, the problem (12)-(13) has at least a

solution in Q.

Step 3. Every solution u of problem (12)-(13) is a solution of (1)-(2).

Let u be a solution of the modified problem (12)-(13). By previous steps, function u ful-

fills equation (1). So, it will be enough to prove the following inequalities, fori = 0,...,n—3:

ai(a) < u?(a) + L, (

"N a) <u"P(a) + Ly (

<" (@)

and

"D (b) < ul" 2 b) + Ly (

< B 2).

Assume that

u(a) + Ly (

Then, by (13), u(a) = Bo(a). By previous steps, it is obtained the following contradiction

with (18):
u(a) + Ly (

= Pola) + Lo (

< Pola).

50(', Lt), .
(L0

80(-, M), .
E(L (5,

80(') I/l), e 8n—2(x, M(n_Z)(x))r
E (4 (82, u" 2 (x)))), Bo ()

s Bua (o, u" D (x)), ) > Bo(a).

2 (%, u"2(x)))), u(a)

(K] 8;4—2 (x’ M(n_2> (x))r
2 (%, u"2(x)))), u(a)

Applying similar arguments, it can be proved that

ag(a) <ula)+ Lo (

80(’r I/l), ey 8n—2(x’ u(n_Z)(x)),
E(L (852, u" 2 (x)))), u(a)

8010, 8ua (3, u 2 (),
E (L (8ya (e, u" D (x))), u (a)

)

) = ﬁi(a)’

80('! M)r e 871—2 (x: u(n—Z)(x)),
E (L (B (o, u" D (x)))), "2 (a)

So(, 1), ..., 8pn (2, u2(x)),
£ (L (Broale u D (), 1 (b)

)

)

(18)

20
21
22
23
24
25
26
27
28
29
30
31
32
33
34
35
36
37
38
39
40
a0
42
43
44
45
46
47

Page 8of 11


http://www.boundaryvalueproblems.com/content/2013/1/81

«BVP 13661 layout: Onecolumn v.1.0  file: bvp_186.tex (Svajune) class: bmc-onecol-vl v.2013/04/26 ~ Prn:2013/04/29; 14:47  p. 9/11»
« reference style: mathphys»

Fialho and Minhés Boundary Value Problems 2013, 2013:81
http://www.boundaryvalueproblems.com/content/2013/1/81

and analogously, forj=1,...,n-3,

80('? 14), e 8n—2(x'; M(H_Z)(x)),

. () .
aja) <u’(a)+1L; (5(%(5;12(% 12 (), u? (a)

) < Bj(a).

Also, using the same arguments and the same techniques, it can be proved that
8 ) rn-ran— ) (n=2) )
a"Na) <u"a) + L, ; 6. (nizz)(x N (52))

£ (L (8,2, 1D (), u")(a)

< "),

wm@sw%mwﬂ<6wwwwmmwmmx>

E (4 (8naloe, ul" 2 (x)))), ul"2(b)

< ") O

4 Example

This section contains a problem composed by an integro-differential equation with some
functional boundary conditions, whose solvability is proved in presence of nonordered
lower and upper solutions. We remark that such fact was not possible with the results in
the current literature. This example does not model any particular problem arising in real
phenomena. Our purpose consists on emphasizing the powerful of the developed theory
in this paper by showing what kind of problems we can deal with.

Consider, for x € [0,1], the fourth-order equation

wino

u™ () = / u(s) ds + max (@) + (') - (") +1) 19)
0 xelo,
coupled with the boundary value conditions
— min #”(x) —26u(0) =0,
x€[0,1]
u(s) — (u(O))3 +14. =0,
(20)

max u(x) —2u”(0) = 0,
x€[0,1]
Ju"(1) = 0.
One can verify that functions
x3 x3
a(x) = e 12x* +20x—1 and Bx) = 3 +124% +1
are, respectively, lower and upper solutions for the problem (19)-(20). Moreover, we de-

duce that

x2 9 x3 ., 9
al(x):—g —24x—§, ozo(x):—g —12x —Ex—l,

x3 40
Bi(x) = x% + 24x + 25, Bo(x) = 3 +12x% +125x + 3
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and 1
2
F®50,91,92,53) = / yo(s)ds + max n@}+(20)" - (r3(6) +1)%, 3
0 x€l0,
4
Lo(z1,22,23,24,25) = — min z3 — 262zs, s
x€[0,1]
Li(z1, 22,23, 24,25) = 21 — (2z5)° + 14, 6
7
Ly(z1,2,23,24,25) = max zj — 2z, 8
x€[0,1]
9
LS(ZI’ 22,23, Z4,Z5) = _\3/2—5' 10
1
As the continuous function f verifies (4) and (5) for ¢g, (y3) = % +(y3 + 1)% in b
. 13
(6,90, 91,92, y3) € [0,1] x R*: »
E - —%3—12x2—%x—1§y0§;—‘3+12x2+125x+‘§—0 s
T —%2—24x—%§y1§x2+24x+25 ’ 6
—x—24 <y, <2x+24 .
then, by Theorem 5, there is a nontrivial solution « for problem (19)-(20) such that 8
19
x3 s 9 x3 9 40 20
—— —12x" - —x-1<u(x) < - +12x° +1256+ —,
6 2 3 3 21
x2 9 9 22
—= —24x- = <u(x) <x°+24x + 25,
2 2 23
—x—24 <u’(x) <2x+ 24, 24
25
forall x € [0,1]. 26
27
28
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