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1. INTRODUCTION

Recently, the existence and multiplicity of positive solutions for nonlinear ordinary
differential equations and difference equations have received a great deal of attentions.
To identify a few, we refer the reader to [1,2, 3, 4,5] and references therein. But most
work were done under the assumption that the first order derivative z’ is not involved
explicitly in the nonlinear term. In [6], Bai et al.studied the two-point boundary value
problem

2(t) + a(t) f(t,,2) = 0 (1.1)
subject to one of the following two pairs of boundary conditions
x(0) =z(1) =0, or x(0) = 2'(1) = 0. (1.2)

By using a new fixed-point theorem introduced by Avery and Peterson [7], they
obtained sufficient conditions for the existence of at least three positive solutions for
this system.

In recent years,accompanied by the development of the theory of functional dif-
ferential equations, many authors have paid attention to boundary value problem of
functional differential equations (for example, see [8]-[10]). In [10], Jiang and Zhang
used fixed-point index theorem in cones to study the existence of at least one positive

The work is sponsored by the Anhui Provincial Natural Science Foundation (10040606Q50) and
the Natural Science Foundation of Anhui Educational Department (Kj2010B163).

205



206 CHUNFANG SHEN AND LIU YANG

solution for the boundary value problem of second-order delay differential equations
of the form

")+ f(t,z(t—7)) =0,0<t < 1,7 >0, (1.3)

z(t)=0,—7<t<0, =z(1)=0. (1.4)

In [11], by using the fixed-point theorem by Avery and Peterson, the authors studied

the existence of three positive solutions for boundary value problem of delay differen-
tial equation

2/ () + f(t,x(t), 2’ (t—1))=0,0<t <1, (1.5)

z(t)=F(t),-1<t<0,z(1) =0. (1.6)

In this paper we consider existence of positive solutions for delay differential equa-

tions

() + f(t,x(t),2'(t — 1)) =0,0 < t < 1, (1.7)
xz(t) = F(t),—1 <z <0,z(1) = Bx(§), (1.8)
where
F(-1)=0,F(0) = pz(n),0 <n <& <1, (1.9)
and problem
2" (t)+ fit,z(t), 2’ (t—1)=0,0<t <1, (1.10)
z(t)=Fi(t),-1<z<0, z(1)= Z_: a;x(&), (1.11)
where .
Fl(—].) = 07F1(0) = ﬂ1$/+(0),0 < 61 < 52 << gm,Q < 1. (112)

In this article it is assumed that:
C1) £, f1 € C([0,1] x [0, +00) x R, [0, +00));

C2) 0= < T 028 < gl = B) + (1= a)(1 = 56) > s

m—2
Cg) a; 20,60 >0,i=1,2,--- ;m — 2 satisfying 0 < Z ;& < 1.
i=1
Cy) F(t),Fi(t) € C*[—1,0] is a nonnegative concave functional on [-1,0].

2. BACKGROUND DEFINITIONS AND PRELIMINARIES

For the convenience of the reader, we present here the necessary definitions from
cone theory in Banach spaces. This definitions can be found in recent literature.
Definition 2.1. Let E be a real Banach space over R. A nonempty convex closed set
P C F is said to be a cone provided that

(i) au € P, for all u € P,a > 0;

(#4) u, —u € P implies u = 0.

Note that every one cone P C FE induces an ordering in E given by z < y if
y—x e P.

Definition 2.2. An operator is called completely continuous if it is continuous and
maps bounded sets into pre-compact sets.
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Definition 2.3. The map « is said to be a nonnegative continuous convex functional
on cone P of a real Banach space E provided that a: P — [0, 400) is continuous and

a(te + (1 = t)y) < ta(z) + (1 - t)aly),

for all z,y € P and t € [0,1].
Definition 2.4. The map 5 is said to be a nonnegative continuous concave functional
on cone P of a real Banach space E provided that 8 : P — [0, +00) is continuous and

Btz + (1 —t)y) > tB(x) + (1 - )B(y),
for all z,y € P and t € [0, 1].
Our main results will depend on an application of a fixed-point theorem due
to Avery and Peterson .
Let ~, 0 be nonnegative continuous convex functionals on P, o be a nonnegative
continuous concave functional on P and ¢ be a nonnegative continuous functional on
P. Then for positive numbers a, b, ¢ and d, we define the following convex sets:

P(y,d) = {z € P|y(z) < d},
P(v,a,b,d) = {z € P|b < a(x),y(z) < d},
P(v,0,a,b,¢,d) = {z € Plb < a(x),0(z) < c,v(z) <d}
and a closed set
R(y,v,a,d) = {z € Pla < ¢(x),~(z) < d}.
Lemma 2.5. Let P be a cone in a real Banach space E. Let v, 8 be nonnegative

continuous convex functionals on P, a be a nonnegative continuous concave functional
on P and 1 be a nonnegative continuous functional on P satisfying:

B(\w) < Xp(a), for 0 <A< 1, (2.1)
such that for some positive numbers | and d,
a(z) < (), [lz]| < ly(z) (2.2)

for all x € P(~,d). Suppose T : P(vy,d) — P(v,d) is completely continuous and there
exist positive numbers a, b, ¢ with a < b such that
(S1) {z € P(v,0,a,b,¢c,d)|a(z) > b} #0, and a(Tx) > b for x € P(~,0,,b,¢,d);
(S2) a(Tz) >b for x € P(y,a,b,d) with 0(T'z) > ¢;
(S3) O0€R(v,¢,a,d) and Yp(Tx) < a for x € R(v,v,a,d) with ¥(z) = a.

Then T has at least three fized points x1, T2, x5 € P(y,d) such that:

Y(x;) <d,i=1,2,3; b < alzr);a < ¥(xa), alxzs) < bj(xs) < a. (2.3)

3. SoLuTIONS OF (1.7)-(1.9)

In this section we impose growth conditions on f, F' and apply fixed-point theorem
we mentioned above to establish the existence of three positive solutions of (1.7)-(1.9).
Firstly we give some lemmas which are useful in the proof of our main results.
Lemma 3.1. Denote p = (1—5&)(1—pu)+un(1—23), the Green’s function of boundary
value problem

-2 =0, (3.1)

2(0) = pa(n), (1) = x(§), (3-2)
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8

s[(1=B&) + (8- 1)t s<t,0<s<n
t(1 =B +(B—1)s] +pu(l—n+pn—pBE)(s—t) t<s50<s<n
Glt,s) = 24+ s —ps)l(1 =B+ (8= 1)1 s<tn<s<¢
’ p) (un+t—pt)[(1— B85+ (B —1)s] t<sn<s<E
(L= s)(t = pt + pm) + p(s — 1) s<t,{<s<1
(1—=8)(un— ut +1) 1<s5<s<1

Further if condition C3) holds, then G(t,s) >0 for 0 <t, s <1.

Let X = CY([-1,1] \ {0}) U C'[~1,1] be endowed with the ordering x < y if

x(t) < y(t) for all t € [-1,1] and the norm
o = max{ mex |o@)],max{ max |o'2)], mex{z’ (0),}(0)}}}.
It is easy to see X is a Banach space relative to the norm defined above.

From z'(t) = —f(t,z(t),2'(t — 1)) < 0, we know that z is concave on [0,1]. We
define the cone P C X by P = {zx € X : () is nonnegative on [-1,1] and concave on
[—1,0] and [0, 1] respectively}.

Lemma 3.2. If 2(t) € P is a solution of problem (1.7)-(1.9), then

max |z(t)] <1 max{ max |2’ (¢)], max{z, (0),2"_(0)}},

—i<t<1 te[~1,1\{0}
where
minf1+ | T i
l= L =
1+|1*u| p=1
B¢ _
1+|ﬁ| p=1

18 a constant.
Proof. It’s easy to see that
/ ’ ’ o /
ma{,_ max  |a'(0)], max{a’, (0),a' (0)}} = max{_max |a'(0)], max, |a' (O}
t

t
For F(t) = F(-1) +/ F'(s)ds = / F'(s)ds,—1 <t <0, we see
-1

-1

t
< ! < "(t)). .
Fo)< [ POl < 170) (33)
For t € [0,1], if 4 # l,as x(0) = px(n) and mean value theorem, there exists
to € (0,m) such that z(0) = all ' (to).

¢
Considering z(t) = z(0) + / z'(s)ds we have
0

|l=(t)] <

Lol + [ @l < (7 ) max OL 64
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If 8 # 1,considering x(1) = Sz (), similarly we get

1—
o0 < (5524 1) s 1270 55)
Let
1—

mind1+ 17 P g

[ = 1+|%| B=1
1—
1*“1_5% p=1

From (3.3),(3.4), (3.5) we can obtain that

max |z(t)] <1 max{ max [2'(t)|,max{2’ (0),z" (0)}}.

—1<t<1 te[-1,1\{0}
Lemma 3.3. If z € P is a solution of problem (1.7)-(1.9), we have
s .
i, > § max [a(t)], (3.6)

where § = min{n,1 — &} < 1 is a constant.
Proof. Let x(t1) = Jnax |z(t)|, t1 € [0,1]. From the concavity of z(t),
<t<

min_a(t) = min{(¢_1), 2(&)}.

t€[n,€]
Here we distinguish two cases. (1) : Ir[liné] z(t) = z(n). Here n < t;. We get
te(n,
o) = 2(0) (1) = 2(0) o
Uj t
Arranging (3.7) and considering x(0) > 0, we have x(n) > nz(t1).
(2): min z(t) = z(¢). Here £ > t;. From
ten]
1t 1—¢
we see (&) > (1 — &)x(ty).
Considering (3.7), (3.8) we get that
in > mi - = . .
[Din, > min{n, 1 — &} max [z(t)] = 0 max |x(t) (3.9)

Let the nonnegative continuous concave functional «, the nonnegative continuous
convex functionals -, 6 and the nonnegative continuous functional ¢ be defined on
the cone by

y(z) =max{ max [2'(t)],max{2 (0),z" (0)}},

te[—-1,1]\{0}
= mi i t t
¥(x) mm{teﬁ?éfln] ()], max [(t)[},
0(x) = max |z(t)], a(x) = min  |z(t)].

0<t<1 te[—&,nN[n,£]
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By Lemma 3.2, 3.3 the functionals defined above satisfy:

00(x) < a(r) < 0(x), ||lz] = max{O(x), y(z)} < Iy(z), a(z) < ¥(). (3.10)
Therefore conditions (2.1) and (2.2) are satisfied.

Let
OG(t,s) 0G(t, s)
a{/| ) 0d5/| N ds),

m = min{ / G(n, )ds, / G(&, 5)ds),

1
N = max / G(t,s)ds,)\zmin{%, al}.

0<t<1 J,
We assume that there exist positive constants a, b, c,d with a < b < Ad such that:
Ay f(tu,v) < d/M,(t,u,v) €10,1] x [0, Id] x [—d, d];
As)  f(t,u,v) >b/m, (t,u,v) € [n,&] x[b, b/d] x [—d, d;
Asz)  f(t,u,v) <a/N,(t,u,v) € [0,1] x [0, a] x [—d, d].
Theorem 3.4. Under assumption A;) — As) and C1), Cs), Cy), problem (1.7)-(1.9)

has at least three positive solutions x1, Ta, T3 satisfying

max{ max ‘x;(t”? max{xl(i)-',-(o)? 'r(z ( )}} < d fOT’ i = la 27 3

te[—1,1]\{0}
b< min |z1(t)], a< max |z2(t)] with min |x2(t)] < b;
te[n,¢] 0<t< ten,¢]
Jmax |1’3( )| < a. (3.11)

Proof. Suppose xz(t) is a solution of boundary value problem (1.7)-(1.9). Then z(t)
can be expressed as

—-1<t<0
1
/ Glt, 5)f(s,2(s), 2 (s — 1))ds 0 <t <1
0

Define an operator T': P — P by
-1<t<0

/1 G(t,s)f(s,z(s),2'(s —1))ds 0<t<1
0

It is well known that the operator T is completely continuous. Now we show all
conditions of Lemma 2.5 are satisfied.

If z € P(v,d), then v(x) = max{ mafc\{o} |2’ (t)], max{z’_(0),2"_(0)}} < d.
It is easy to see that _max |1: (t | < d and Jnax |1: (t)] <d. So, when t € [-1,0],

)
we have v(T'z) = _max |F/( )| y(z(t)) <
d),

When t € [0,1], for € P(v,d), we have Jnax |z’ ()] < d. With Lemma 3.3,
assumption (A7) implies f(¢,z(t),2'(t — 1)) < d/M.
Thus

Y (Tw) = max [Ta!(8) = max{ T2 (0)], [T/ (1)}
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<max{/ |8Gt5|t of (s,2(s), 2 (s — 1))ds /|8Gt8|t L F (s w(s), 2 (s — 1))ds)

<max{/ |8G”\t ods/ |8G”|t st Lo Sy
M M
Hence T : P(vy,d) — P(v,d).
To check condition (S7) of Lemma 2.5, we choose z(t) = 5=¢ We can see that

z(t) = g € P(v,0,a,b,¢,d) and a(g) > b. So {z € P(,0,a,b,¢c,d|a(z) > b)} # 0.

Next we show that a(Tx) > bfor x € P(v,0,a,b,¢c,d).
As x € P(7,0,a,b,¢,d), we have b < z(t) < b/, |2'(¢)| < d for t € [n,€]. From
assumption (As) we have f(¢,z(¢t),2'(t — 1)) > b/m.
Then
o(Ta) = min{(T2)(0), (72)(9)

= mln{/ G(n, s)f(s,z(s),2'(s — 1))ds, G (&,58)f(s,2(s),2' (s — 1))ds}

Thus, condition (S3) of Lemma 2.5 is satisfied. Finally we show that (S3) also
holds.

Clearly, ¥(0) = 0 < a shows 0€R(v,%,a,d). Suppose x € R(v,%,a,d) with
¥(x) = a. For assumption (Az)we have

1 1
_ o a _
uas (To)0)] = o [ G(t.s)f(s.05). /(5= 1))ds < 7 o [ Git.s)ds =

Thus ¢(Tx) = Jnax [(Tz)(t)| < a. So condition (S3) of Lemma 2.5 is satisfied.

Therefore, an application of Lemma 2.5 implies problem (1.7)-(1.9) has at least
three positive solutions x1,xs, 23 and (3.11) is satisfied. The proof is complete.
Remark 3.5. In [11], the author defined the functionals 6, o with

0(x) = max |z(t)|,alx) = min z(t)|.
(@)= g leOo(@) = win o)

By the definitions and the concavity of x(t), they claimed

a(z) > i&(w) (3.12)

In fact, considering the concavity of z(t), we can get that

min xz(t) > - max x(t)

te[-3,—1 4 te[-1,0]
and )
i > - t). 3.13
té?;flg]x()— 4tgl[g§]fc() (3.13)

But it’s easy to see that we can’t get (3.12) by (3.13). Thus we define the functionals
different with [11].
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Remark 3.6. To apply Lemma 2.5, we only need T : P(v,d) — P(v,d), therefore
condition Cy) can be substituted with a weaker condition

Hy): feC(0,1] x [0,1d] x [~d,d], [0, +00)).

4. SOLUTIONS OF (1.10)-(1.12)

In this section we deal with problem (1.10)-(1.12). The method and existence
results are remarkable analogous to those in section 3. Also we give some Lemmas
firstly.

Lemma 4.1. Denote p; = 51(1 —mil a;)+1 —mil a;&;, then boundary value problem
i=0 =0
" +y(t) =0, (4.1)
m—2
2(0) = $12/(0), #(1) = ) (&), (42)
) i=1
has solution x(t) = / G1(t, s)y(s)ds, where
0
m—1
1 =8+ >0 ar(s = &)l(Br +1) t<s
Gi(t,s)=— A m=1
Pl s+ 8001 - t)JrkZ ar(t — ) (B1 + &)+ kZ ap(t —&)(s+p1) t=s
=0 =i

for &1 < s <&
Proof. Suppose G(t, s) is the Green’s function of problem (4.1), (4.2).
For&_ 1 <s<&,i=1,2---m—1, we let
— A+ Bt t<s
Gt;s) _{ C+Dt t>s
From the definition and properties of Green’s function and (4.2) we have

A+ Bs=C+ Ds
B—-D=-1
A=p1B

1—1 m—1
C+D=> ap(A+ B&)+ Y, an(C+ DEy)
k=0 k=1

We get
61 m—1
A=—(s=1)+ Y ap(& —9),
P k=i
1 m—1
B=—[(s—1)+ Y (& —9)],
p k=i

m—1 m—1

C= ;[z_: agPis + 5(2 apéy — 1) + ﬂl(z arér — 1)),

k=0 k=0 k=i
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m—1 i—1
51+8 Zak)—zak(& + &)l

=i k=0
Thus
- (5= 1)+ 'S arle — 9B +1) b<s
G(t,s)==- k=i _—
Pl (s+ B0t - 1)+k20ak(8 =) (B + &)+ 1; ap(&e —t)(s+ /1) t=s

We show the expression of the Green’s function for problem (4.1), (4.2).
Let G1(t,s) = —G(t, s), then the solution of boundary value problem (4.1) — (4.2) is

1 1
x(t):/o é(t,s)(fy(s))ds:/o G1(t, s)y(s)ds. (4.3)

Lemma 4.2. If C3) holds, we claim G1(t,s) > 0,t,s € [0,1].
Proof. For §;_1 <s<¢&;,ift <s,

m—1 m—1 m—1
(1—5)—&—20%(5—@)2 Zakgk (1-29) —|—Zo¢k s — &)
k=i k=i k=i

m—1
Zak 1—¢&,)s>0.
k=i

Ift>s,
-1

(s+ 801 1) Zaktfs (B +&k) + ) anlt —&)(s + B1)

k=0

3

el
Il

7

m—1
Z (t—s)(B1+&)+ > ar(l—&)(s+ Bt > 0.
k=0 k=1
Then G(t,s) > 0,t,s € [0,1].
Lemma 4.3. If x € P and is a solution of problem (1.10)-(1.12), then
< !/ / !/ .
s [o(0)] < (B + Dmax{_max | [2/(0)] max{s’ (0).5,(0)))

Proof. When t € [—1,0],  max |z(t)] < max |2'(t)| obviously.
[ 10] te[ 1,0]

When ¢ € [0, 1], for z(t )+ f = B12/(0) + fo t)dt, we have
\MMSWwﬂm+/Lﬂmwswru>q%m<n
0
‘We sum up the conclusions above to obtain that

/ / /
_max fe®] < (B4 Dmax{ | max | [2(1)], max{z_ (0), 22 (0)}}-

Similar to Lemma 3.3, we have

min > §; max |z(t)],
telg;-1.85] —1<t<1
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where &; € {€1,82,- -+ ,§m_1},01 = min{&; 1,1 — &5}

Let the nonnegative continuous concave functional o, the nonnegative continuous
convex functionals 1,67 and the nonnegative continuous functional ¥; be defined on
the cone similarly to Theorem 3.4.

By Lemma 4.3 the functionals satisfy:

6101(z) < ax(z) < 01(x), ||z] = max{b:(x), ()} < (B + D) (x), ar(z) < ().
(4.4)
Therefore conditions (2.1) and (2.2) are satisfied.

Let
L 0G(t,s) L 0G(t,s)
M:max/i’:ds,/i’zds7
1 { ; | ot lt=0 ) | ot lt=1ds}

& &
mq = min{ Gl(fj_l,s)ds, Gl(ﬁj,s)ds},
§i-1 §i—1
N, = 0121?2(1/ Gy (t,s)ds, A\ = mm{ ,01(81+ D)}

To present our main results, we assume there ex1st constants 0 < aq,by,c1,dq,
a1 < by < A1d; such that
A4) f(t,u,v) < dl/Ml, (t,u,v) S [O, 1] X [0, (/81 + 1)d1] X [—d1,d1];
A5) f(t,u,v) > bl/m17 (t,u,v) € [fj—lagj] x [b17b1/5l] X [_dladl};
Ag) f(t,u,v) < al/Nl, (t,u, U) € [0,1] X [0,0,1] X [7d1,d1].
Theorem 4.4. Under assumption Ay) — Ag) and Cy),C3), (Cy), the boundary value
problem (1.10)-(1.12) has at least three positive solutions x1, Ta,x3 satisfying

max L], max{z/;_ (0 <d =1,2,3;
a {te[ 11]\{0} |23 (t)|, ma {$(1)+( ), x(l (0)}} 1 fori
b1 < i t)l; < t
! te[girll,éj] 1 (@)l o Orgfg(l lz2()
with
i t b1; . 4.5
te[gl—lrll,éj] lw2(t)] < b; 012%1 [3(t)] < ax (45)

Proof. Define an operator T1 : P1 — P; by
—-1<t<0

(Tu)(t /Glts (s,x(s),2'(s—1))ds 0<t<1

It is well known that the operator T} is completely continuous and z(t) is a solution
of problem (1.10)-(1.12) if and only if it solves operator equation

z(t) = (Th)=(t). (4.6)

If x € Pi(m,d1), when t € [-1,0],v1(Thz) < dy obviously. When ¢ € [0, 1], it is easy
to see that f(t,z(t),2'(t — 1)) < dy/M;y. Then

Y(Tha) = max [(Tha)'(t)| = max{|(T)(0)], |(Tx)" (1)}

! 8G1(t S) 1 8G1(t S) d1
gmax/i’:ds,/i’:ds—<—M—d
{ 0 | ot |t 0 0 | ot |t 1 } M 1 1-
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Hence T1 : Pl(")/ladl) — Pl(")/l,dl).

From the proof of Theorem 3.4 and the definitions of M7, mq, N1, all the conditions
of lemma 1 are satisfied obviously. Therefore, problem (1.10)-(1.12) has at least three
positive solutions 1, 2, z3 and (4.5) is satisfied.

Remark 4.5. To apply Lemma 2.5,we only need that Ty : Py(y1,d1) — Pi(y1,d1),
therefore condition C7) can be substituted with a weaker condition, namely
HQ) fl € C([Ov H X [07 (ﬂl + 1)d1} X [7d17d1}7 [O,+OO))

5. EXAMPLE

Finally we present an example to check our main results. Consider the boundary
value problem

/() + f(t,x(t), 2 (t—1)) =0, 0<t<1, (5.1)
z(t)=F(t)=7+6t—t*, —1<t<0, (5.2)
1 1 2
0) = 1)=- 5.3
#(0) = a(3), a(1) = 52(5), (53)
where
t 3 LRY:
Z Z 0<u<sb
AT =
fltuv)=q 1, v
—el 112 3
5e+ 5+5(3001) u>5
1 2 1 4
Choose a = 1,b = 4,d = 3000, = §’€ =3 we note that § = §’l =3 and the
Green’s function
1
s(4 — 3t) sgt,()gsgg
1
5s —t — 3st tgs,()gsgg
4 1 2
-t s<t,5;<s<g
3 3 3
Glts) =1 4 1 2
- =S t<s,5<s<_
3 3 3
2
2—s—1 sgt,ggsgl
2
2—2s tgs,ggsgl

Conditions Hy),C3),Cy4) hold and F(—1) = 0 obviously. By the definitions above, we

get
0G(t, 0G(t, 5
M= ma{/| s|t0d/| b)) sy =2,

m:min{LBG( ds/G ds}_,
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1
37 . m 4
V= gups, [ G = = min{ o) = 1

Consequently f(t,u,v) satisfy
F(t,u,v) < 3600, (t,u,v) € [0,1] x [0,4000] x [—3000, 3000];

12
ft,u,v) > 18, (t,u,v) € [g, g] x [4,12] x [—3000, 3000];

2
Fltu,0) < % (t,u,0) € [0,1] x [0,1] x [~3000,3000].

Then all assumptions of Theorem 3.4 are satisfied. Thus problem (5.1) — (5.2) has
three positive solutions x1, x2, x3 satisfying

ma. ma x}(t)], max{a}, . (0),z/,,_(0)}} <3000 for i = 1,2,3;
o, max ol max{aly , (0),a(,(0)}} < :
4 i t; 1 t
< i 0 1< gmax (1)

with

i, [22(8)] < 4 max |os(t)] < 1.
Remark 5.1. The early results about positive solutions of boundary value problems,
to author’s best knowledge, are not applicable to this four-point boundary value
problem of functional differential equation.
Remark 5.2. If u =0, 5 =0,0r 51 =0, ; =0,i =1,2,--- ,m — 2, Theorem 3.4
or 4.4 gives Theorem 3.2 of [11]. So our main results extend the results of [6], [11].
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