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1. INTRODUCTION

We consider the n-th order nonlinear differential system
(5) { u((”))(t) +0(t)f(v(t)) =0, t€(0,T)
o\ (t) + c(t)g(u(t)) =0, t € (0,T), n>2,
with the m-point boundary conditions
m—2
u(0) = u/(0) = -~ = u"=D(0) = 0, w(T) = au(&)+bo
(BC) m—
v(0) =v'(0) = --- = w2 (0) =0, v(T)

N =

a;v(&:) + bo,
i=1
where me N, m>3,0<& < <§po<Tanda; >0, t=1,m—2.

The system (S) with b(t) = Ab(t), ¢(t) = pc(t) (denoted by (S)), T = 1 and
the three-point nonlocal boundary conditions u(0) = u’(0) = --- = u(®=2)(0) = 0,
u(1) = au(n), v(0) = v'(0) = --- = v(*=2(0) = 0, v(1) = awv(n), where 0 < 7 < 1,
0 < an™ ! < 1, has been investigated in [2]. By using the Guo-Krasnoselskii fixed
point theorem, the authors give sufficient conditions for A and u such positive solutions
of the above problem exist. In the paper [5] the authors studied the existence of
positive solutions to the n-th order m-point boundary value problem

u™ () + f(t,u,u') =0, t € (0,1),

u(0) = () = =u"D(0) =0, u(t) = Y k(&)
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by using the extension of Krasnoselkii’s fixed point theorem in a cone. In [8] we
give sufficient conditions for A and p such that the system (.§ ) with n = 2 and the
boundary conditions
m—2
Bu(0) —yu'(0) =0, w(T) = Z a;iu(&;) + bo

(BCo)

3.
[

Bv(0) —v'(0) = 0, v(T)

a;v(&) +bo, meN, m >3,
1

i
for by = 0, has positive solutions. In [9] we investigate the existence and nonexistence
of positive solutions of the system (S) with n = 2 and the boundary conditions (BCj)

with by > 0. The discrete case of the (S) for n = 2, namely the system

A%up, 1 + A f(v,) =0, n=1,N -1
A%, 1+ pepg(uy,) =0, n=1,N -1, N >2,

with the m + 1 - point boundary conditions

m—2
ﬁuo - VAUO - 07 unN — Z aiuﬁi = O?
i=1
m—2
Bvg — yAvg =0, vy — Z a;vg, =0, m > 3,
i=1

where A is the forward difference operator with stepsize 1, Au,, = u,41 — Uy, and

k,m def {k,k+1,...,m} for k,m € N, has been studied in [7]. We also mention the

paper [6] where the authors investigated the existence and nonexistence of positive
solutions for the m-point boundary value problem on time scales
u®Y (t) +a(t) f(u(t)) =0, te(0,T),
m—2
Bu(0) — yu(0) =0, w(T) = Y au(&) =b, m >3, b>0.
i=1

The multi-point boundary value problems for ordinary differential or difference
equations have applications in a variety of different areas of applied mathematics and
physics. For example the vibrations of a guy wire of a uniform cross-section and
composed of NV parts of different densities can be set up as a multi-point boundary
value problem (see [12]); also many problems in the theory of elastic stability can be
handled as multi-point problems (see [14]). The study of multi-point boundary value
problems for second order differential equations was initiated by II'in and Moiseev
(see [3]-[4]). Since then such multi-point boundary value problems (continuous or
discrete cases) have been studied by many authors (see for example [1], [10]-[11],
[13], [15]-[16]), by using different methods, such as fixed point theorems in cones, the
Leray-Schauder continuation theorem, nonlinear alternatives of Leray-Schauder and
coincidence degree theory.

Inspired by the work [6], in this paper we shall prove an existence result for the
positive solutions of problem (S), (BC), by using the Schauder fixed point theorem.
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We shall also give sufficient conditions for the nonexistence of the solutions for our
problem.

We shall suppose that the following conditions are verified

(H1)0<§1 <€y < <o < T, a; >0fori=1,m— 2,

m—2

d=T""=>"a;g" >0, by > 0.
i=1

(H2) The functions b, ¢ : [0,7] — [0,00) are continuous and there exist to, ty €
[Em—2,T) such that b(tg) > 0, c(to) > 0.
(H3) The functions f, g : [0,00) — [0, 00) are continuous and satisfy the conditions

a) There exists ¢ > 0 such that f(u) < %0, glu) < %0, for all u € [0, ¢o].
b) lim Jw) =00, lim gtw) _

u—oo U T wSx u B
where

b

n—1

T n—1 Tn_l r n—1
L:max{d(n_l)!/o (T —5)" " b(s) ds, m/o (T —s) c(s)ds}.

2. PRELIMINARY RESULTS

In this section we shall present some auxiliary results from [5] related to the fol-
lowing n-th order differential equation with boundary conditions

u™ () +yt) =0, 0<t<T, (1)
w(0) =4/ (0) = --- =2 (0) =0, uw(T)= z_: a;u(&;). (2)
m—2

Lemma 2.1. ([5]) Ifd=T""1 = > a & " #0,0<& < < &noa < T and
i=1
y € C([0,T]) then the solution of (1), (2) is given by

t’n—l

u(t) = m/o (T —s)" " 'y(s)ds

n—1 m—2 &
N h Z ai/o (& — )" "y(s)ds (3)
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Lemma 2.2. ([5]) Under the assumptions of Lemma 2.1, the Green function for the
boundary value problem (1), (2) is given by

n— m—2
] iffj§8<§]j+1,s§t, :
g1 m—2
G(t,s) =< d(n—1)! (T —s)" ™~ i_ZHai(fz‘ —s)"
RS {m s>t j=0m=3,
n—1 nel -
d(?njll)!(TS) *m(tfs) cif Emea<s<T, s<t,
=L $)" if b <s<T, s>t (& =0).

Using the Green function, the solution of problem (1),(2) is given by

:/ G(t,s)y(s)ds
0

Lemma 2.3. ([5]) Ifa; >0 foralli=1,m—-2,0<& <+ <&no<T andd >0,
then G(t,s) > 0 for all t, s € [0,T].

Lemma 2.4. ([5]) Ifa; >0 foralli=1,m—-2,0< & < -+ <&n2<T,d>0
and y € C([0,T]), y(t) > 0 for all t € [0,T)], then the unique solution u of problem
(1), (2) satisfies u(t) > 0 for all t € [0,T).

Lemma 2.5. Ifa; >0 foralli =1,m—2,0< & < -+- <€ <T,d>0,
y € C([0,T7), y(t) > 0 for all t € [0,T], then the solution of problem (1), (2) satisfies

n—1 T
u(t) < h/o (T —s)" " Yy(s)ds, Vte[0,T],

n—1 T
u(&;) > d(fz—l)/ (T —s)" " ‘y(s)ds, Vj=1,m— 2.

m—2

Proof. By (3) we have

tn—l Tn—l

W) < oy [ = e ds < g [ s s

for all ¢ € [0,7T].
Then by using Lemma 2.2 and Lemma 2.3 we obtain

ulty) = / G(&, 5)y(s) ds > /T G(&,)y(s) ds
gn 1

= dn — D)1 /mz(T —5)" " Yy(s)ds,

forall j =1,m — 2. O
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Lemma 2.6. ([5]) We assume that 0 < & < -+ < &n_o < T, a; > 0 for all
i=1,m—=2,d>0andyec C([0,T]), y(t) > 0 for allt € [0,T]. Then the solution of
problem (1), (2) verifies [Einf . u(t) > v||u|, where

te

b€ [Em—2,T]

n— m—2
. am—Q(T - Em—Q) am—2€m_12 .
mln{ T—ap sty T ,if ;:1 a; <1,

{alfn_l " } =

. 1 m— .

min if E a; > 1
n—1 ’gn—-1 ("’ v =
T T P

and ||ul| = sup [u(t)].
t€[0,T)

3. MAIN RESULTS

First we shall present an existence result for the positive solutions of (5), (BC).
Theorem 3.1. Assume that the assumptions (H1), (H2), (H3)a hold. Then the
problem (S), (BC) has at least one positive solution for by > 0 sufficiently small.
Proof. We consider the problem

RM(t) =0, t € (0,T)

MO) = W(0) = - = hOD(0) =0, WD) = S ahie)+1. D

The solution h(t), t € (0,T) of equation (4); is
_ Cltn_l CQtn_Q

h(t) = =1 + (=2 + + Cpat + O
Because h(0) = --- = h("=2(0) = 0 we obtain C, = --- = C,, = 0, so h(t) =
m—2
C1t"~1/(n — 1)!. By the condition h(T) = Z a;h(&;) + 1 we obtain
i=1
ol A e 1 ~ —1
= i 1 Tt — LN = (n—1).
(=1, ;a(n—l)!+ or C; ;aﬁl (n—1)
Hence Cy = (n — 1)!/d. So
tn—l
mty=""", telo.. (5)

We define the functions x(t), y(t), t € [0,T] by
x(t) = u(t) — boh(t), y(t) =v(t) —boh(t), t €[0,T].
Then (S5), (BC) can be equivalently written as

{ M (&) +b(t) f(y(t) + boh(t)) =0 (6)
Y™ (t) + c(t)g(x(t) + boh(t)) =0, t € (0,T)
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with the boundary conditions

m—2
z(0) =2'(0) =---=2""2(0) =0, z(T)= a;ix (&)

s (7)
y(0) =y/(0) = --- =y"=2(0) =0, y(T) = Z aiy(&).

=

1
Using the Green function given in Lemma 2.2, a pair (z(t),y(t)) is a solution of
problem (6), (7) if and only if

a(t)

T T
/O G(t,s)b(s)f (/0 G(s,7)e(1)g(2(T) + boh(T)) dr +boh(5)> ds,
(8)
T
y(t):/o G(t, 5)e(s)g(x(s) + boh(s)) ds, 0<t<T,

where h(t), ¢t € [0,T] is given by (5).
We consider the Banach space X = C([0,T]) with supremum norm || - || and we
define the set

K ={zeC(0,T]), 0<ux(t) <cy, Vt€[0,T]} C X.
We also define the operator A : K — X by
T
0

T
A(:c)(t)z/o G(t, s)b(s)f< G(s,T)e(T)g(z(T) + boh(T))dT + boh(s)> ds, 0 <t<T.

For sufficiently small by > 0, by (H3)a we deduce

Fu(®) +boh(D) < P gle(t) +boh(t) < 2, Va,y € K, ¥Vt e [0,T]
Then for any z € K we have, by using Lemma 2.4, that A(z)(t) > 0, V¢ € [0,T).
By Lemma 2.5 we also have

Tn—l

V) < oy L (= elatalr) + () dr
n—1 T c
< %hA (T — 1) te(r)dr < ZOL =cy, Vs€0,T]

and

Tn—1 T _—
< o (=9 ) + b)) s

0 T[T tp(syds < L1 = o, Ve [0,T
_fm/o( —s) (S)S_f = Co; €[0,7].
Therefore A(K) C K.

Using standard arguments we deduce that A is completely continuous (continuous
and compact). By the Schauder fixed point theorem, we conclude that A has a
fixed point # € K. This element together with y given by (8) represent a solution
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for (6) and (7). This shows that our problem (S), (BC) has a positive solution

u=x+ boh, v=1y+ bph for sufficiently small by. O
In what follows we shall present sufficient conditions for nonexistence of positive

solutions of (5), (BC).

Theorem 3.2. Assume that the assumptions (H1),(H2),(H3)b hold. Then the prob-

lem (S), (BC) has no positive solution for by sufficiently large.

Proof. We suppose that (u,v) is a positive solution of (5), (BC) . Then

x=u—"boh, y=v—>boh

is solution for (6), (7), where h is the solution of problem (4). By Lemma 2.4 we have
x(t) >0, y(t) >0, Vt € [0,T], and by (H2) we deduce that ||z| > 0, ||y|| > 0. Using
Lemma 2.6 we also have

inf  x(¢) > ~|lz]| and inf > ’
e, @ 2llell and - inf  y(t) 2yl

where + is defined in Lemma 2.6.
Using now (5) - the expression for h, we deduce that

f - =
telems T d Tt g
So
&,
inf  h(t) = 2Z2==||h]| > 7|4
b O = 222l 2 ]
Then
inf z(t) + boh(t)) > inf  x(t) + b inf  h(t
e, (O FoRB) 2 nf o 2(t)Fbo  Inf o A(E)
> y([z]l + bolAll) = vllz + boh|
and

inf t) + boh(t)) >  inf t)+by inf  h(t
te[gg_m(y( ) + bo ())_te[gf}_my( )+ 0 e, 1y (t)

=yl + dollAll) = ~lly + bohll-

We now consider

_dn = 1! min ' —8)" " e(s)ds ' —8)""'b(s)ds h
R= e ( {/ (T —s) ()d,/ (T —s) b()d}) > 0.

m—2 m—2

By (H3)b, for R defined above we deduce that there exists M > 0 such that
f(u) > 2Ru, g(u) > 2Ru, for all u > M.
We consider by > 0 sufficiently large such that

inf t) +boh(t)) > M and inf t) + boh(t)) > M.
et (@) Fboh(8) 2 M and | inf  (y(2) + boh(t)) 2
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By using Lemma 2.5 and the above considerations, we have

gn—l T
y(gme) 2 d(nmifl)'/ (T _ S)n—lc(s)g(x(s) + boh(s)) ds

é-n—l ?“72

< ﬁ / (T = 5)"""e(s) - 2R(x(s) + boh(s)) ds
é-nfl ’7"“72

> #_‘21)! / (T — )" e(s) - 2RT€[€ij}i T](.T}(T) + boh(7)) ds
R n—1 T

= M/f (T — s)""'e(s) ds - ||z + bohl| = 2z + bohl| = 2|jz].

Therefore we obtain
1 1
<= ) < =yl
2]l < Su(€n-2) < 5yl (9)

In a similar manner we deduce (&,,—2) > 2|jy + boh|| > 2||y|| and so
1 1
9l < 2a(6n2) < 3. (10)

1 1
By (9) and (10) we obtain ||z| < §Hy|| < Z||ac||, which is a contradiction, because

lz]| > 0. Then, when by is sufficiently large, our problem (S), (BC') has no positive
solution. 0

4. AN EXAMPLE

We consider T = 1, b(t) = bt, ¢(t) = ct, t € [0,1], b,ec > 0, n = 3, m = 5,

2
2
51:%, 52:%, (11:1, QQZ%. Thendzlf;a1§3:§>0

az’ ba
We al Si he f ions : — = — =
e also consider the functions f, g : [0,00) — [0,00), f(z) oy g(x) 71
with a, b > 0. We have lim 7f($) = lim —g(m) = 00. The constant L from (H3) is

r—o00 I r—0o0 I
in this case

e e 1
Lmax{w/o (175)2bsds,2—d/0 (15)205ds}16max{b,c}.

We choose ¢y = 1 and if we select a and b satisfying the conditions

S22 3 11 g 2 (1]
“ L max{bc} S A 7 WA

then we obtain f(z) < 2 < 1, g(z) <

SIS

< %, for all z € [0,1].
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Thus all the assumptions (H1) — (H3) are verified. By Theorem 3.1 and Theorem
3.2 we deduce that the nonlinear third-order differential system

avd
u” (t) + btvit)il—f)l =0
w3
o"(t) + CtuIZt)(—i)l =0, te(0,1)

with the boundary conditions

u(0) = u'(0) = 0, u(l) =u(z) + zu(F) + bo

v(0) = v'(0) =0, v(1) =v(z) + 30(35) + bo,
has at least one positive solution for sufficiently small by > 0 and no positive solution
for sufficiently large by.
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