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Abstract. A class of second order differential systems with nonlocal conditions

u’(t) + f1(t,u(t),v(t)) =0, te(0,1),

() + fo(tut),v(t)) =0, te(0,1),

u'(0) = v'(0) = 0, w(1) = au(n), v(1) = av(n)
is considered under some conditions concerning the first eigenvalue of the relevant linear problem.
By constructing a cone K1 X Ko which is the Cartesian product of two cones and computing the
fixed point index in K7 X Ka, the existence of positive solutions for the systems is established. An
example is provided to illustrate the main results.
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1. INTRODUCTION

In this paper, we study the existence of positive solutions for the following second
order differential systems with nonlocal conditions

u’(t) + fr(t,u(t),v(t)) =0, te(0,1),
' (t) + fo(t,u(t),v(t)) =0, te(0,1), (1.1)
w'(0) =v'(0) =0, u(1) = au(n), v(1) = av(n),
where a,n € (0,1) are given constants, f; € C(I x RT™ x RT,R*) (i = 1,2), in which
I=10,1], R* =0, +c0).
The subject of nonlocal boundary value problems (BVPs) is an important branch
of differential equations. Over the past decades, great efforts have been devoted to the

study of nonlinear multi-point BVPs due to their theoretical challenge and extensive
real-word application. Recently, much attention has been focused on investigating the
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existence and multiplicity of positive solutions for nonlinear nonlocal BVPs [1,9,11,13-
18,20,21]. On the other hand, many problems in applied mathematics lead to the
study of systems of differential equations, for instance, in population dynamics and
chemical engineering [5,8]. Recently, many authors studied systems BVPs for differ-
ential equations, for example [2,7,10,12,19,22]. In [2], the authors established some
fixed point theorems for systems of two equations in Banach spaces, and then applied
them to the nonlinear differential equations two point BVP

o’ + f(t,u,v) =0, te]lo,n],
v+ g(t,u,v) =0, tel0,n],
u(0) = u(w) = v(0) = v(7) =0,

where the nonlinearities f and g in the two equations are sublinear. In [12], a new
version of Krasnosel’skii’s fixed point theorem in cones is obtained for systems of
operator equations. As an application, the author investigated the existence and
multiplicity of positive periodic solutions of nonlinear differential system

uy (t) = —ar(t)ua (t) + e fr(t, ua (t), ua(t)),
uy(t) = —ag(t)ua(t) + ea fa(t, ui(t), ua(t)),

where f1 and fo are posed with some kinds of monotonicity conditions. In [10, 22]
the following three point BVP for a second order differential systems

U/I+f(tav):07 tG(O,l),
v”+g(t,u) =0, te (Ovl)a
u(0) = v(0) =0, u(l) = au(n), v(1) = av(n)

is considered, where n € (0,1), 0 < an < 1, and the existence and multiplicity results
of positive solutions were shown by using Krasnosel’skii fixed point theorem and fixed
point index theory in cones. In [7], Henderson et al. studied the positive solutions for
second order differential systems.

Motivated by the above works, we will consider the generic second order differential
systems with nonlocal conditions. In the present paper, the existence of positive
solutions is obtained by means of the fixed point index theory under some conditions
concerning the first eigenvalue with respect to the relevant linear problem. We remark
here that we deal with our problem on the Cartesian product of two cones. By
constructing a cone K7 X K5 which is the Cartesian product of two cones in the
Banach space C[0, 1] and computing the fixed point index in K; x K, the existence
of positive solutions is established. Since the nonlinear term is superlinear in one
equation and sublinear in the other equation, and the assumptions made involve the
first eigenvalue of the relevant linear problem, it seems to be difficult to prove our
results by using the fixed point theorems of cone expansion and compression as were
done in [7,10,12,19]. Our methods are different from those used in [2,7,10,12,19,22],
but utilize some methods in [3, 4]. Our results generalize and extend some known
results.

By a positive solution of problem (1.1), we mean a pair of functions (u,v) €
C?(I,R*) x C%(I,R") which satisfies (1.1) and u(t) > 0, v(t) > 0 for all t € I.
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We impose the following assumptions:

(Hy) limsupmax sup M < A1 < liminfmin inf 00
u—0 t€l R+ u—oo tel veR+

(Hz) limsupmax sup M <A1 < hm inf min inf 200

v—oo tEI weER+ —0 tel ueR+

(H3) TFor afixed t € I and u € RT, sup fi(t,u,v) < +o0.
veERT

(Hy) Forafixedte I andveRT, sup fo(t,u,v) < +o00.
uERT

In the assumptions (Hy) and (Hz), A; is the first eigenvalue of the linear problem

{u%@+AM@=0,te(QU,
' (0) =0, u(l)=au(n).

Based on the knowledge of linear differential equations, we know that \; is the minimal

o e . 2
positive root of the equation cos /z = acosny/r and 0 < Ay < Z-.

The rest of the paper is organized as follows. In Section 2, we present some
preliminaries. In Section 3, the result of existence of positive solutions is established.
Finally, we formulate a concrete example to illustrate our result.

2. PRELIMINARIES

Let E = C0,1], then E is a Banach space with the norm |lu|| = max;cs |u(t)|. Set
P={ueFE:u(t)>0,tel}.
Lemma 2.1 ([17]). Let o, € (0,1), then for h € P, the problem
u'(t)+h(t) =0, te(0,1),
u/'(0) =0, u(1) = au(n)

has a unique solution u(t fo t,s)h(s)ds, where the Green’s function G(t,s) is
defined by
1—
;.”777 O<5Sna0<t<sa
11—«
1-s
1 ) n§8<170<t<85
Glts)=13 , o
TJ—, 0<S<77,8<t<1,
1—
as_ty USSS1a3<t<1
l-a

It is easy to verify that G(t, s) has the following properties:
(1)  G(t,s) is a nonnegative continuous function on I x I.
(5)  G(t,s) <G(0,s) for any ¢,s € I.

(iii)  G(t,s) > S2DG(0, 5) for any t,s € I.
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Let K = {u € P : minjeyu(t) > O‘l(iigz)ﬂuﬂ}, then K is a cone in E. For any
A €I, u,v € P, we define the mappings A,(}\,-), B,(A\,-) : P — P and Ty(-,-) :
PxP—PxPhby

1
Ay(A\ u)(t) = / G(t,8)[(1 — N)u?(s) + Mfi(s,u(s),v(s))]ds, tel,

0
B,(\v)(t) = ; G(t, s)[(1 — XN)\Vv(s) + Afa(s,u(s),v(s))lds, tel,

and
Th(u,v)(t) = (Ay(A\,u)(t), Bu(\v)(t), tel.

It is well known that the positive solution of problem (1.1) is equivalent to the non-
zero fixed point of 77 in K x K. We first give the following result for a completely
continuous operator.

Lemma 2.2 Ty : K x K — K x K 1is completely continuous.

Proof. From the continuity of f1, fo and G(t,s), by standard arguments, A,, B,
P — P are completely continuous, and hence T) is completely continuous. In the
following, we shall prove that T)(K x K) C K x K. For (u,v) € K x K and t € I, it
is clear that A, (A, u)(t) > 0, and

:/0 Gt $)[(1 = Nu2(s) + M (s, u(s), v(s))]ds
< / G(0,8)[(1 — N)u?(s) + Afi(s,u(s),v(s))]ds,
0

then
[Au (A u)|| < /0 G(0,5)[(1 = N)u?(s) + M(s, u(s), v(s))]ds.
Thus
/ G(t,8)[(1 = N)u?(s) + Mfi(s,u(s),v(s))]ds
> W/ G(0,8)[(1 — Nu?(s) + Mfi(s,u(s),v(s))]ds
> Dol cer

, a(l —n)
in 4,0,0)(0) = S 4,0
Therefore, A, (A, u) C K. Similarly, we can show that B, (\,v) C K. Hence, T (K x
K)C K x K.
The following two lemmas are needed in our arguments.
Lemma 2.3 ([4]). Let E be a Banach space and let K; C E (i = 1,2) be a closed
convez cone in E. Forr; >0 (i = 1,2), denote K,, = {u € K; : ||lul]| <r;}, 0K,, =
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{u € K; : |lu| = r;}. Suppose A; : K; — K; is completely continuous. If u; #
Aiui, u; € 0K, then
Z(Aa K'V'l X K7“23K1 X KQ) = i(Avi'f'nKl) ! i(AQaKM:K?)v

where A(u,v) := (Aju, Asv), (u,v) € K1 X K.
Lemma 2.4 ([6]). Let A: K — K be a completely continuous operator, and denote
K,={ue K :|u|| <r}, 0K, ={ue K : |ju|| =r}.

(i) If |Au|| > ||ul|, v € OK,, then i(A, K,,K) =0;

(i) If |Au|| < ||ul|, v € OK,, then i(A,K,,K) = 1.

3. MAIN RESULTS

Theorem 3.1 Assume that conditions (Hy) — (Hyq) hold. Then problem (1.1) has at
least one positive solutwn

Proof. For A =0, A,(0,u) fo (s)ds. Taking
2(1 - a)
To = / G O S = m,

then for u € 0K,, 0 <r < ry, we have
2

1 1
4,00 < [ GO0 (s)ds < [ul* [ G(0.5)ds == < = [u].
0 0 0
By Lemma 2.4, we get that i(A4,(0,-), K,,K) =1, 0 <r < rg. On the other hand,

-1
taking Rg = [ (1(10”;')3 fo (0,s ds} (> 70), then for u € 0Kr, R > Ry, we have

14, (0, )| za(l_”)/lc(o,s)lﬂ

a(l—n) al=n), 7°
>—

o [, con [
o a(l —n) 2/1
=[S e [ 0,50

RQ
Ry > R = ||ul.

By Lemma 2.4, we have i(A,(0,-), Kr, K) = 0. Similarly, we can show that

1
1B.(0.0)] < /Tl / G(0, s)ds
a(l—n)]* !
50,01 > | S22 VT [ Gosas

- (o) =[50 ([ cwn)

Choose
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then 0 < 75 < Ry < +o00. For 7 € (0,7), R > Ry, we get that

1Bu(0,0)[ <[lvll, v e dKg,

1Bu(0.0)] > o]l o € OF.
Thus, by Lemma 2.4, for 7 € (0,7), R > Ry, we have

i(By(0,-), K7, K) =0, i(By,(0,:), Kz, K) =1
The additivity of fixed point index and Lemma 2.3 yield that
i(Th, (Kp \ K;) x (K \ E), K x K)
=i(4,(0,), Kr \ K, K) - i(Bu(0,), Kz \ K7, K) = —1.
In the following, we shall show that

i(Tx, (K, \ Kry) < (KR, \ Kry), K x K) = i(To, (Kg, \ Kr,) % (Kgy \ Kr,), K % K),

here 71 € (0,79), Ry > Ry, 2 € (0,7), R2 > Ry will be determined later. By the
homotopy invariance of fixed point index, we need only to prove that

(u,v) # Ta(u,v),  (u,0) €0 [(Kp, \ Kr,) x (Kp, \ Kr,)] - (3.1)

We divide the proof into four steps.
Step 1. By the first inequality of (Hj), there exist 0 < e < A\ and 0 < 1 <
min{rg, A\; — &1} such that

filt,u,v) <A\ —e)u, tel, 0<u<ry, veRt. (3.2)

We shall prove that (u,v) # Tx(u,v) for all A € I and (u,v) € 0K,, x K. In fact, if
there exist A\g € I and (ug,vg) € OK,, x K such that (ug,vg) = Th,(uo,vp), then by
the definition of operator T),, (ug, vo) satisfies

{ —ug(t) = (1= Xo)ug(t) + Ao f1(t, uo,v0), te€T,
u(0) = 0, up(1) = aug(n).
By (3.2) and (3.3), we have

—uf (t) < (1 = Xo)ud(t) + Ao(A — e1)uo(t) < (M1 —e1)uo(t), tel. (3.4)

Multiplying inequality (3.4) by (tan+/A; — tan+/A1n) cos VA1t and integrating over
[0, ], and multiplying inequality (3.4) by (tan /A1 —tan /A1t) cos /A1t and integrat-
ing over [n, 1], respectively, and then using the additivity of integration, we have

— tan \/)\»1/01 ull(t) cos /Ay tdt + tan /A7 /077 ufl (t) cos /A tdt
+ / 1ug (t) sin /A tdt
n
<(A; —e1)tan \/x/ol ug(t) cos /A tdt
— (A1 —&1) tan /A1y /077 uo(t) cos /Artdt — (A — 1) /1 uo(t) sin /A tdt.
"

(3.3)
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Using integration by parts in the left side and the fact that cos A1 = acosnv Ay,
through some tedious calculations we have

1 n
tan v/ \1 / ug(t) cos v/ Artdt — tan / /\177/ ug(t) cos v/ A tdt
0 0

1 (3.5)
— / UO(t) sin \V Altdt S O,
n
hence .
(tan /A1 — tan\/A1n) / ug(t) cos v/ A tdt
0
1 1
< / uo(t) sin v/ A1 tdt — tan v/ \q / ug(t) cos v/ Artdt < 0.
n n
But

7
(tan /A1 — tan v/ A1) / uo(t) cos v/ Aitdt > 0,
0

which is a contradiction.
Step 2. By the second inequality of (Hjy), there exist €5 > 0 and H > 0 such that

filt,u,v) > (M +e)u, tel, u>H, veR.

Let C1 = (A1 + €2)® + SUDyes uefo,a],ver+ [f1(t 4, 0) = (A1 + e2)ul, by (Hs) we know
C7 < 4o00. Thus it is easy to see that

filt,u,v) > (M +e)u—Cy, tel, ueRT veRT, (3.6)
u? > (A +ea)u— (A +e9)? > (M +e2)u—Cp, ueRT. (3.7)

If there exist A\g € I and (ug,v9) € K x K such that (ug,v9) = Th,(uo,v0), then
(up, vp) satisfies (3.3). By (3.3), (3.6) and (3.7), we have

—ug (t) > (M +e2)up(t) — C1, tel

Following the procedure used in (3.5), we have

1 n
tan\//\l/ uo(t)cosx//\ltdt—tan\//\m/ uo(t) cos v/ A tdt
0 0
1 —
—/ uo(t) sin v/ A tdt < Gi(l=a)
n

€9v/ A1 cos \/)\1777
consequently
K Ci(1—a)
tan /A1 — tan /A uo(t) cos \/ Aitdt < ,
( ! 177)/0 o(?) ! T e/ Aiacos VA
and

a(l—n) Ci(l—a)
t VA1 —tan /A Vv Atdt < .
1—an an an v Au)|Juo] / cos gav/ A1 cos VA1

So,
Ci(1—a)(1—an)

g2v Al —n) tan v Ansin /A (1 —n)

[|uoll <
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Ci(l1—a)(1—an)
eavAra(l—n) tan VA1 sin VA1 (1—n)
(u,v) # Ta(u,v) for t € I and (u,v) € 0K, x K.
Step 3. By the second inequality of (Hz), there exist €3 > 0 and 0 < h < m
such that

If we choose R = + 1 and Ry > max{Ry, R}, then

fo(t,u,v) > (M +e3)v, tel, 0<v<h, ueR". (3.9)
By0§v§h<m,wehave
V> (A +e3)v, 0<v<h. (3.10)
Choosing 0 < 1 < min{7g, h}, by (3.9), (3.10), and proceeding as in Step 1, we can
get that (u,v) # Th(u,v) for t € I and (u,v) € K x 0K,,.
Step 4. By the first inequality of (Hza), there exist 0 < €4 < Ay and M > 0 such that
folt,u,v) < (A —eq)v, t€l, v>M, uecR".
Taking Cy = m + SUDser veo, M) uer+ f2(t,u,v), by (Ha) we know Co < +o0.
Then it is easy to see that
falt,u,v) < (A —eq)v+Cq, tel, ue RT, veRT, (3.11)

Vo< (A —eg)v+C2, veRT. (3.12)

As for the arguments in Step 2, if (ug,v9) = T, (uo,v0) for Ao € I and (ug,v9) €
K x K, we can show that

Co(1 - a)(1 - an) -
eav/ Ml —n)tanvAnsiny/A (1 —n)

Choose Ry > max{Ro, R}, then we have (u,v) # Ty(u,v) for A\ € I and (u,v) €
K x BKR2.
Combining the above four Steps, we have proved that (3.1) is valid, then

i(T1, (Kp, \ K;,) X (Kp, \ K;,), K X K)
:i(T(Jv (KR1 \Tﬁ) X (KRz \KiTz)’K X K) =-L

flvol| <

Therefore, T} has a fixed point (u*,v*) € (Kg, \ K,) x (Kg, \ K,,). Obviously,
(u*,v*) is a positive solution of problem (1.1). This completes the proof.

Remark 3.2 Because fi is superlinear and fo is sublinear, it is difficult to construct
a single cone in product space and use the norm-type expansion and compression
theorem. Since f1 and fy in the two equations have different features, the solution
operator corresponding to one of the equations has the properties of cone expansion
and the other equation has the properties of cone compression.

Remark 3.3 Through similar but more complicated arguments, we could obtain a
similar result for the following m-point BVP of second order differential systems

W(0) + F(tu0),0(0) =0, 1€ (0,1)
() 4+ g(t,u(t),v(t)) =0, te(0,1),

W(0) = 0) =0, ul) = 3 aguln), o(1) = - ol
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where ag,m; € (0,1) (i = 1,2,-++- ,m — 2) are given constants, f,g € C(I x RT x
RT,RT).
4. AN EXAMPLE

Consider the following three point BVP
32+ sinv

(¢ 1+ t?)u? =0, te (0,1
u’(t) + (1 +t7)u” +u 1o , te(0,1),
1 13+ sinu
MY £ (2 —tud +ozo T =0, te (0,1
() + (2 - 1ot + ot , t€(0,1), (4.1)

W (0) = ' (0) = 0, u(1) = %u (;) u(1) = %v @) .

Problem (4.1) can be regarded as a problem of the form (1.1) with a = 2, n = 1,

2+ sinv 1 13+ sinu
t, =1+ +ud t — (2 _ s 4 gz 2 Y
fl( U7U) ( + )'LL tu 1+ov fQ(,'I.L,’U) ( )'U to 14w
It is easy to verify that the conditions (Hz) and (H4) hold. In addition,
t7 ) .
0 <lim sup max sup M < limsup(2u + 3u2) =0,
u—0 €l R+ U u—0
t
lim inf min inf M > liminf u = 400,
u—oo tel yeR+ u U—00
t
0 <limsup max sup M < lim sup(2v7% + 3117%) =0,
v—oo €L L eR+ v V—00
t
liminf min inf M > 1imsupv_% = 400,
v—0 tel ueRt [ v—0

then conditions (H;) and (Hgp) are satisfied. Hence, problem (4.1) has at least one
positive solution by Theorem 3.1.
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