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ABSTRACT

The relative scarcity of results that guarantee the existence of so-
lutions for BVP on unbounded domains, contrasts with the high ap-
plicability on real problems of differential equations defined on the
half-line or on the whole real line. It is this gap the main reason that
led to this work.

The differential equations studied vary from second order to higher
orders and they can be discontinuous on time. Different types of
boundary conditions will be discussed herein, for example, Sturm-
Liouville, homoclinic, Lidstone and functional conditions.

The non-compactness of the time interval and the possibility of
study unbounded functions will require the redefinition of the ad-
missible Banach spaces. In fact the space considered and the func-
tional framework assumed define the set of admissible solutions
for each problem under a main goal: the functions must remain
bounded for the space and the norm in consideration. This is achieved
by defining some weight functions (polynomial or exponential) in
the space or assuming some asymptotic behavior.

In addition to the existence, solutions will be localized in a strip.
The lower and upper solutions method will play an important role,
and combined with other tools like the one-sided Nagumo growth
conditions, Green’s functions or Schauder’s fixed point theorem, pro-
vide the existence and location results for differential equations with
various boundary conditions.

Different applications to real phenomena will be presented, most
of them translated into classical equations as Duffing, Bernoulli-Euler-
v.Karman, Fisher-Kolmogorov, Swift-Hohenberg, Emden-Fowler or
Falkner-Skan-type equations.

All these applications have a common denominator: they are de-
fined in unbounded intervals and the existing results in the literature
are scarce or proven only numerically in discrete problems.

Keywords: Unbounded intervals, Lower and upper solutions, Na-
gumo condition, Green’s function, Fixed point theory.
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RESUMO

Problemas de valor na fronteira de ordem superior em
intervalos ndo limitados

A relativa escassez de resultados que garantam a existéncia de
solugdes para problemas de valor na fronteira, em dominios ilimi-
tados, contrasta com a alta aplicabilidade em problemas reais de
equagdes diferenciais definidas na semi reta ou em toda a reta real.
E esta lacuna o principal motivo que conduziu a este trabalho. As
equagdes diferenciais estudadas variam da segunda ordem a ordens
superiores e podem ser descontinuas no tempo. As condi¢bes de
fronteira aqui analisadas sdo de diferentes tipos, nomeadamente,
Sturm - Liouville, homoclinicas, Lidstone e condi¢des funcionais.

A ndo compacidade do intervalo de tempo e a possibilidade de
estudar fungdes ilimitadas, exigird a redefinicdo dos espagos de Ba-
nach admissiveis. Na verdade, o espaco considerado e o quadro fun-
cional assumido define o conjunto de solu¢des admissiveis para cada
problema sob um objetivo principal: as fun¢gdes devem permanecer
limitadas para o espaco e norma considerados. Isto é conseguido
através da definicdo de algumas "fun¢des de peso" (polinomiais ou
exponenciais) no espago considerado ou assumindo um comporta-
mento assintotico. Além da existéncia, as solugdes serdo localizadas
numa faixa. O método da sub e sobre-solugdes ird desempenhar aqui
um papel importante e, combinado com outras ferramentas como a
condic¢do unilateral de Nagumo, as fun¢des de Green ou o teorema
de ponto fixo de Schauder, fornecem a existéncia e localizagdo de
solugdes para equagdes diferenciais com diversas condi¢des de fron-
teira.

Apresentam-se também diferentes aplicagdes a fendmenos reais, a
maioria deles traduzidos para equagdes cldssicas como as equagdes
de Duffing, Bernoulli-Euler-v.Karman, Fisher-Kolmogorov, Swift -
Hohenberg, Emden-Fowler ou ainda Falkner-Skan. Todas estas apli-
cagdes tém um denominador comum: sdo definidas em intervalos
ilimitados e os resultados existentes na literatura sdo raros ou estdo
provados apenas numericamente em problemas discretos.

Palavras-chave: Intervalos ilimitados, Sub e sobre-solucoes, Condigédo
de Nagumo, Fun¢des de Green, Teoria do ponto fixo.
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INTRODUCTION

The leitmotiv of this work is related with higher order boundary
value problems (BVPs) defined on unbounded domains, more pre-
cisely on the half-line or on the whole real line.

Roughly speaking, we can say that BVPs are rather different of
initial (or final) value problems as they have not a continuous depen-
dence of the boundary data. In fact, small perturbations on boun-
dary values may cause vital changes on the qualitative properties of
the corresponding solutions, and even on existence, non-existence or
multiplicity of solutions. The following example will illustrate this
fact:

Consider the second order homogeneous differential equation
y' +y=0. (0.0.1)

The initial value problem, known as Cauchy problem, composed
by and the initial values

y(0) =ki, y'(0) =k

has a unique solution given by y(x) = kjcosx + ky sinx, for every
real kq, k».
However the BVP with and the Dirichlet boundary condi-

tions
y(0) =0, y(m) =e(#0)
has no solution, but the Dirichlet BVP with and

y(0)=0, y(B) =€, with0< B < m,

has a unique solution, y(x) = esﬁlil“ﬁx, and the BVP composed by (0.0.1

together with the boundary conditions




INTRODUCTION

has infinite solutions, of the type y(x) = ¢ sin x, with arbitrary ¢ € R.

Last decades the study of BVPs defined on compact intervals has
been considered by many authors with application of a huge variety
of methods and techniques. However BVPs defined on unbounded
intervals are scarce, as they require other type of techniques to over-
come the lack of compactness.

Historically, these problems began at the end of 19" century with
A. Kneser. This pioneer work described monotone solutions of se-
cond order ordinary differential equations. Others followed his re-
sults and different techniques have been studied, namely the lower
and upper solutions method (see [12] and the references therein).

Several real problems were modeled by these BVPs defined on in-
finite intervals. As examples, we refer the study of unsteady flow of
a gas through a semi-infinite porous medium, the discussion of elec-
trostatic probe measurements in solid-propellant rocket exhausts, the
analysis of the mass transfer on a rotating disk in a non-Newtonian
fluid, the heat transfer in the radial flow between parallel circular
disks, the investigation of the temperature distribution in the pro-
blem of phase change of solids with temperature dependent thermal
conductivity, as well as numerous problems arising in the study of
draining flows, circular membranes, plasma physics, radially sym-
metric solutions of semilinear elliptic equations, nonlinear mecha-
nics, and non - Newtonian fluid flows, the bending of infinite beams
and its applications in the railways and highways. More details and
examples can be seen in [5] and the references therein.

This work is divided in three parts, each one related to some type
of BVPs on unbounded intervals.

The first part, Sturm-Liouville boundary value problems on the half-line,
is dedicated to higher order BVPs with the so called Sturm-Liouville
boundary conditions defined on the half-line, and it is composed by

two chapters:

o Chapter 1 - Third order boundary value problems. Third order dif-
ferential equations on infinite intervals can describe the evolu-
tion of physical phenomena like draining or coating fluid flow
problems. The non-compactness of the time interval and the

possibility of studying unbounded functions require the redefi-
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nition of the admissible Banach space and its weighted norms.
In this chapter it will be proved an existence and localization of,
at least, one solution for a BVP with Sturm-Liouville boundary
conditions. The tools involved will be the one-sided Nagumo-
type growth condition, Green'’s functions, lower and upper so-
lution method and Schauder’s fixed point theorem. An exam-
ple will finish the chapter.

o Chapter 2 - General n'-order problems. This chapter arises in the
attempt to generalize the previous one to order n. In a particu-
lar case, fourth order differential equations can model the ben-
ding of an elastic beam. An example is shown to demonstrate
the importance of the one-sided Nagumo-type growth condi-
tion.

The second part, Homoclinic solutions and Lidstone problems on the
whole real line, considers BVPs on the whole real line, looking for
sufficient conditions on the nonlinearity to guarantee the existence
of homoclinic solutions, and its relation to solutions for Lidstone-

type problems. It contains three chapters:

¢ Chapter 3 - Homoclinic solutions for second order problems. In this
chapter it will be used the lower and upper solutions method
with unordered functions. An existence and localization result
will be settled. Specific applications to Duffing-type equations
and beam equations with damping will finish the chapter.

¢ Chapter 4 - Homoclinic solutions to fourth order problems. Dif-
ferent problems involving Bernoulli-Euler-v. Karman, Fisher -
Kolmogorov or Swift-Hohenberg equations are strongly linked
with fourth order differential equations. This chapter will es-

tablish existence results and examples for each particular case.

¢ Chapter 5 - Lidstone boundary value problems. The Lidstone the-
ory, initially applied to interpolation problems, is considered,
in this chapter, in the whole real line with a strong connection
to the homoclinic solutions. In this final chapter of this part it
will be studied a problem of an infinite beam resting on granu-

lar foundations with moving loads.
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In the last part, Functional boundary value problems, we study BVPs
with functional boundary conditions, that is, with boundary data
that can depend globally on the correspondent variables. In this way
it contains and generalize many types of boundary conditions such
as multipoint, advanced or delayed, nonlocal, integro-differential,
with maximum or minimum arguments, among others. Part 3 is

divided in three chapters, each one with different type of problems:

¢ Chapter 6 - Second order problems. BVPs involving functional
boundary conditions can model thermal conduction, semicon-
ductor and hydrodynamic problems. An application to a pro-
blem composed by an Emden-Fowler-type equation and a infi-
nite multipoint condition will be formulated and solved.

o Chapter 7 - Third order functional problems. Falkner-Skan equa-
tions are obtained from partial differential equations. They can
model the behavior of a viscous flow over a plate. Until now,
only numerical techniques could deal with this type of pro-
blems, however, in this chapter it will be proved an existence
and localization result by topological methods.

o Chapter 8 - Phi-Laplacian equations with functional boundary condi-
tions. This final chapter will deal with weighted norms, namely
the Bielecki norm. This will be a fundamental tool to manage
unbounded solutions. An important fact is that the homeomor-
phism ¢ does not need to be surjective.

Throughout this work, the usual Lemma of Arzela-Ascoli can not
be used due to the lack of compactness, and this issue is overcome
with some methods, techniques and specific tools. We point out
some of them:

e Weighted spaces and the corresponding weighted norms;
e Carathéodory functions admissible for the nonlinearities;
e Green’s functions on unbounded domains;

e Equiconvergence at .
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The space considered and the functional framework assumed de-
fine the set of admissible solutions for each problem under a main
goal: the functions must remain bounded for the space and the norm
in consideration. This is achieved by defining some weight functions
(polynomial or exponential) in the space or assuming some asymp-
totic behavior. Therefore, for each problem it is presented the specific

space and norm to be used.

The type of nonlinearities in the different problems has a common
feature: roughly, they must be measurable in the time variable, con-
tinuous almost everywhere, on the space variables, having a growth
controlled by a L! function on [0, +-co[ or R. A function with such
properties is called in the literature, as a L' —Carathéodory function.
To avoid boring repetitions, we define them for a general unbounded
interval I (see Definition [1.1.1), which will be the half-line, or the

whole real line, according to each problem.

The Green’s functions and their properties play a key role in some

problems, for what we do more detailed considerations.

Basically these functions are solutions of a linear BVP, homoge-
neous or not, and they will guarantee the existence of at least one
solution, and, moreover, they can provide the explicit expression of
the solution for the studied BVP. In a broader sense, they can be
seen as a particular case of the so called kernel functions, as they are

related with the kernel of linear operators.

When dealing with linear and homogeneous ordinary differential

equations on the form

Lu(t) =0 (0.0.2)

it is clear that any homogeneous solution is a linear combination of
some independent functions (in the same number as the degree of
the ODE). However, when the differential equation is non homoge-

neous

Lu(t) = e(t) (0.0.3)

it is fundamental to find a particular solution for each function ¢ and

then add it to the linear combination referred.
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The Green’s functions method is due to George Green (1793-1841),
the first mathematician to use such kind of kernels to solve BVPs.

If equation coupled with homogeneous boundary condi-
tions, has only the trivial solution for e(t) = 0, then the associated
linear operator is invertible and its inverse operator, L~ e, is charac-
terized with an integral kernel, G(t,s), called the Green’s function.
The solution of this problem is then given by

u(t) = L7le(t) := /b G(t,s)e(s)ds,Vt € [a,b]. (0.0.4)

A remarkable characteristics of the explicit expression of the Green’s
functions is the fact that they are independent on the function e. Af-
ter that, one needs to calculate the integral expression and then is
possible to obtain some additional qualitative information about so-
lutions: sign, oscillation properties, a priori bounds or their stability.
All these issues transform the theory of Green’s functions in a fun-
damental tool in the analysis of differential equations. It has been
widely studied in the literature and reveals to be very important
in order to use monotone iterative techniques, lower and upper so-
lutions, fixed point theorems or variational methods (see [30] and
references therein).

The equiconvergence at oo, sometimes called as the stability at oo,
is a crucial argument to recover the compacity of the operator on
unbounded domains. Indeed, with such concept , we can formu-
late a criterion that plays the role of the Arzeéla-Ascoli theorem for
bounded domains. More precisely, if, in some subset M of the space,
the functions are uniformly bounded, equicontinuous on some subin-
tervals of [0,00) or IR, and equiconvergent at oo, or oo, then M is
relatively compact.

As it can easily be seen, the above notion depends on the space
considered, the weights defined, and on the order of the derivatives
involved. Therefore, for the reader’s convenience, we specify in each
problem the detailed criterion referred.

Finally, we point out that in all chapters there are examples to
illustrated each theorem or, even, concrete applications to real phe-

nomena.
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PART I. STURM-LIOUVILLE BVPS ON THE HALF-LINE

INTRODUCTION

Sturm-Liouville theory was initiated by Jacques Charles Francois
Sturm (1803-1855) and Joseph Liouville (1809-1882), to study second
order linear differential equations of the form,

& () + oot~ )y =0,

where p, g are positive functions, A is a constant and w is a known
function called either the density or weighting function.

The common approach to this equations deals with bounded inter-
vals, thatis, t € [a,b], a,b € R, a < b, and with boundary conditions
of the form

c1y(a) + ey’ (a) =0, c3y(b) +cqy’(b) =0, c1,c2,¢3,¢4 €R.

This kind of boundary conditions will, in this first part, be genera-
lized to third and n'"-order BVPs, defined on unbounded intervals.
Thus, in what follows, BVPs with Sturm-Liouville boundary condi-
tions may also be called simply as Sturm-Liouville problems.

The great novelty of this part is to assume an one sided Nagumo
condition. In fact, the usual bilateral Nagumo condition used in the
literature requires a subquadratic growth for the nonlinearities. As
far as we know, it is the first time where the unilateral Nagumo
conditions are adapted to unbounded domains. In this way, the
nonlinearities may have an asymmetric growth, being, for example,
asymptotically unbounded for one side, remaining the subquadratic
growth in the other side.

This first part is separated into two chapters, both dealing with
Sturm-Liouville boundary conditions on the half-line.

In the first chapter it will be proved the existence of at least one
solution for a BVP involving a third order differential equation and
it is based on [86]. Other properties will be proved for such solutions
like localization and asymptotic properties.

Chapter 2 is assigned to a generic n'"-order problem, where the
main result is an existence and localization result, meaning that, it

provides not only the existence, but also the localization of the un-
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known function and its derivatives, via lower and upper solutions
method.

Lower and upper solutions method is an useful technique to deal
with BVPs as, from their localization part, it can be obtained some
qualitative data about solution variation and behavior (see [24) 49, [73)
82, [83]). Another important tool is the Nagumo condition, useful to
obtain a priori estimates on some derivative of the solution, generali-
zing subquadratic growth assumptions on the nonlinear part of the
differential equation.

As it can be seen in the references above, the usual growth con-
dition of the Nagumo type is a bilateral one. However the same
estimation holds with a similar one-sided assumption, allowing that
the BVPs can include unbounded nonlinearities. In this way it gene-
ralizes the two-sided condition, as it is proved in [43} 53]

Finally is worth mentioning that, in both chapters, the nonlinea-
rities are L!-Carathéodory functions and, therefore, they may have
discontinuities in time.

10



Third order boundary value problems

Third order differential equations arise in many areas, such as
the deflection of an elastic beam having a constant or varying cross-
section, three layer beam, electromagnetic waves or gravity-driven

flows (see [51] and the references therein).

In infinite intervals, third order BVPs can describe the evolution
of physical phenomena, for example some draining or coating fluid-
flow problems, (see [102]).

Due to the non-compactness of the interval, the discussion about
sufficient conditions for the solvability of BVPs is more delicate. In
the literature, existence results to such problems are, mainly, due to
extension of continuous solutions on the corresponding finite inter-
vals, under a diagonalization process and fixed point theorems, in

special Banach spaces (see [, 16} [72, [108] and the references therein).

The present chapter will study a general Sturm-Liouville type BVP,
composed by a third order differential equation defined on the half

line
u"(t)y=f(t,u(t),u (t),u""(t)),a.e. t>0 (1.0.1)
together with boundary conditions
u(0)=A, au’(0) + bu’""(0)=B, u"' (+0)=C, (1.02)

with f:R§ x R®—= R a L!- Carathéodory function (eventually dis-

continuous on time), where u”(+oo)::tliJ131 u'’(t), a,b, A,
— 400

B,Ce Randa > 0,b < 0.

11



THIRD ORDER BOUNDARY VALUE PROBLEMS

The setback of dealing with unbounded intervals and the possi-
bility of studying unbounded functions can be overcome with new

definitions of weighted spaces and norms.

1.1 DEFINITIONS AND AUXILIARY RESULTS

As solutions can be unbounded, the functional framework must be
defined with some weight functions and the corresponding weighted
norms.

Consider the space

. x(t
X = {x € C(Ry): tkrfoo w((t)>

€ER, i= 0,1,2}

with w;(t) = 14 t>71,i = 0,1,2 and the norm
1%, = max {{|x[|o, [[x"[l1, Ix"[|2} ,

where
y(t)
wj(t)

By standard arguments it can be proved that (X, |.||x,) is a Ba-

, fori=0,1,2.

lylli = sup

t>0

nach space.
Let us precise the concept of L!—Carathéodory functions to be

used forward.

Definition 1.1.1. Let E be a normed space and I an unbounded interval
(I =RJ or I =R).
A function f : I x R" — R is L'~ Carathéodory if it verifies

i) foreach & € R", t — f(t,¢) is measurable on I;
ii) for almost every t € I, & — f(t,&) is continuous in R";

iii) for each p > 0, there exists a positive function ¢, € L'(I) such that,

for [I]le < p,
f(£ O] < @p(t), ae.t €I

For each particular structure of the space E, and the corresponding

norm, condition #ii) assume different forms of inequalities.

12



1.1 DEFINITIONS AND AUXILIARY RESULTS
Let 7;,T; € C(RJ), such that 7;(t) < T;(t),Vt > 0,i = 0,1 and
E, = {(t,xo,xl,xQ) Ry xR3: y;(t) < x; <T(t),i = 0,1}.

The following one-sided Nagumo condition generalizes the usual
bilateral one.

Definition 1.1.2. A function f : Ey — R is said to satisfy an one-sided
Nagumo—type growth condition in E; if, for some positive and continuous
functions , h and some v > 1, such that

+o0 v T g
/0 P(s)ds < +oo, supP(t)(1+1)" < oo, /o @ds = 400,

>0
(1.1.1)
it verifies either
ftxy,2) < p(h(llzll2), ¥(E x,y,2) € Ey, (1.1.2)
or
ftx,y,2) 2 =p(0)h((|zll2), (£ x,y, 2) € Ey. (1.1.3)

An important goal of this condition is to give an a priori bound on

the second derivative of all existent solutions.

Lemma 1.1.3. Let f : R x R> — R be a L'— Carathéodory function

satisfying and, either (1.1.2), or (1.1.3), in Ey. Then there exists
R > 0 (not depending on u) such that every solution u of (1.0.1),
satisfying

YO Sut) STE,Y (0 <u'(B) STH=0,  (114)

verifies ||u”||» < R.

Proof.
Let u be a solution of (1.0.1), verifying (1.1.4). Consider

r > 0 such that

B — al’(0)
b

B —av/(0)
b

7

r>max{‘

JC&- (1.1.5)

13
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By the previous inequality it’s impossible that |u” ()| > r,Vt > 0,
because

W(0)] = ‘B — a1’ (0) ‘ - max{‘B - o;r’(o)

7

B_iymw}<n

If [u”(t)| < r,Vt >0, taking R > % the proof is complete as

[u”]|2 = sup
£>0

In the following, it will be proved that even when there exists
t > 0 such that |u”(t)| > r, the norm ||u”||, remains bounded, in all

possible cases, either f verifies (1.1.2) or (1.1.3).

Suppose there exists t > 0 such that |u/(t)| > 7, that is u”(t) > r
or u"(t) < —r. In the first case, by (1.1.1), one can take R > r such
that

/
/—ds>Mmax{M1+supF(t)L 1 — fv() v }

| e .90
Pyp— v = -
with M := sggll](t)(l +1)" and My := G it (1+t)Y

If condition holds, then, by , there are t,,t; € R™
such that t, < ty,u”(t,) =rand u”(t) > r,Vt € (£, t+]. Therefore

”N(t+)i s — teul(s) A s b N (s)ds
Joer 5% = ), iy < [, vl
tou'(s)
< M/t* (1+S)Vds
E+ u'(s) vi'(s)
<u+sw)‘+ﬂ+ﬂﬂﬂlds
R s
)Vds></r @ds

Consequently u”(t4+) < R and as t and t; are arbitrary in R", then

= M

Ex

'(t) (T v
<
—M<M1+St;§1+t/o 1+s

u”(t) < R,Vt > 0. Similarly, it can be proved the case where there
are t_,t, € R" such that t_ < t, and u"(t.) = —r,u"(t) < —1,Vt €

(t_,t,).

Therefore ||u”|, < 8 <R, vt >0.

14



1.1 DEFINITIONS AND AUXILIARY RESULTS

Now consider that f verifies (1.1.3). By (1.1.5), consider that there
are t_,t, € RT such that t_ < t, and u”(t.) = r,u”(t) > r,Vt €

(t—,t.). Therefore, following similar steps as before

Wit-) s _ =ou(s) b 1"
/u —ds = \ Ww (s)dsg/t_ P(s)u’(s)ds

b " s u//(s)
< /t_ P(s)u’(s)ds SM/L (1+S)Vds (1.1.6)

') v R s
= MM+ <[ s
( ! i§1§1+tu—1> r h(s) °

So u”’(t-) < R and by the arbitrariness of f_ and ¢, in R", then
u”(t) < R,Vt > 0. The case where there are t.,t; € R, with
t, < ty,such that u”(t.) = —r,u”(t) < —r,Vt € (t.,t4] is proved in
the same way. O

The exact solution for the associated linear problem can be ob-

tained by Green’s functions method.

Lemma 1.1.4. Ife € LY(R]), then the BVP

(1.1.7)

u"(t)+e(t) =0, t>0,
u(0) = A, au'(0) +bu”"(0) =B, u”"(+00) =C

has a unique solution in Xy. Moreover, this solution can be expressed as

—+o00
u(t) = g(t) —l—/ G(t,s)e(s)ds (1.1.8)
0
where
b 52
2 _ —Zt4+st—5,0<s<t
s =5+ 2 a6 =4
a -t 0<t<s< 4o
—+00
Moreover, u'(t) = ¢'(t) +/ Gi(t,s)e(s)ds with
0

Gi(t,s) = - (1.1.9)

15



THIRD ORDER BOUNDARY VALUE PROBLEMS

The lack of compactness is overcome by the following lemma which

gives a general criterium for relative compactness, (see [4]).

Lemma 1.1.5. A set M C X is relatively compact if the following condi-
tions hold:

i) all functions from M are uniformly bounded;
i) all functions from M are equicontinuous on any compact interval of RS ;

iii) all functions from M are equiconvergent at infinity, that is, for any given
€ > 0, there exists a te > 0 such that

u® () uld)(+o0)

wi(t)  wi(+oo)

<e,

forallt >te,u € Mandi=0,1,2.

The well known Schauder’s fixed point theorem will be the exis-

tence tool:

Theorem 1.1.6 ([112]). Let Y be a nonempty, closed, bounded and convex
subset of a Banach space X, and suppose that P : Y — Y is a compact
operator. Then P as at least one fixed point in Y.

An important tool to bound the solution and its derivatives is the
Lower and Upper Solution Method. Let us define the usual lower

and upper functions:

Definition 1.1.7. Given a > 0,b < 0, and A,B,C € R, a function

a € C3(Ry) N Xy is a lower solution of problem , if

o (t) = f(t a(t),a’(t),a" (1)), t = 0,
a(0) < A, aa’(0) + ba”(0) < B, a”(+00) < C.

A function B € C3(RJ) N Xy is an upper solution if it satisfies the
reversed inequalities.

16



1.2 EXISTENCE AND LOCALIZATION RESULT
1.2 EXISTENCE AND LOCALIZATION RESULT

The main result of this chapter will be given by next theorem.

Theorem 1.2.1. Let f : Rf x R® — R be a L'— Carathéodory function.
Suppose there are o, p € C>(RJ) N Xy lower and upper solutions of the

problem (1.0.1), (1.0.2), respectively, such that

o (t) < B'(t),Vt > 0. (1.2.1)

If f verifies the one-sided Nagumo condition (1.1.2), or (1.1.3), in the set

E.={(txy,2) € Rf x R%,a(t) <x < B(H),a'() <y < (D)},
and
f(ta(t),y,z) = f(t,x,y,2) = f(t B(t),y,2), (1.2.2)
for (t,y,z) fixed and a(t) < x < B(t), then the problem (1.0.1),

has at least one solution u € C3(RJ) N Xy and there exists R > 0 such
that

at) <u(t) < B(t), a'(t) <u'(t) < B/(t), [[u"]2 <R, ¥t = 0.

Remark 1.2.2. By|[1.2.1land Definition next inequality is valid
a(t) < B(t),vt>0

and, therefore, E, is well defined and inequalities make sense.

Proof.

Leta, B € C3(R{) N X; be, respectively, lower and upper solutions
of (o), (03 verifying (£23).

Consider the truncated and perturbed equation

1 W)=t

W) = £ 000, 004 D) + T E T e — e )

, >0

(1.2.3)

17



THIRD ORDER BOUNDARY VALUE PROBLEMS

where functions J; : Ry xR — R,j = 0,1, are given by

>
<ul(t) < BO(t) (1.2.4)

Notice that the relation a(t) < B(t) is obtained by integration from
(1.2.1), by the boundary conditions and by Definition

The proof will include three steps:

Step 1: If u is a solution of problem (1.2.3), (1.0.2), then
a(t) <u(t) <B(t), a'(t) <u'(t) < p'(t), Yt >0.

Suppose, by contradiction, that there exists t € Rj with a/(t) > u/(t)
and define
tir>1£(u’(t) —a'(t)) =u'(t:) — /() <O.

o If t, € R then u/(t.) = a’(t.) and v’ (t.) — a”'(t.) > 0.
Therefore, by and Definition [1.1.7, the following contra-
diction holds
0 < u///(t*) _“///(t*)

= f(t, 0(te), 1 (k) u” (1)) +

1 u'(te) — o/ (ts)
t

1+t§1+|u’(t*) o (
(b0 (1,8 (0) + s G — ()
L () - o)
= 14+ £214 |[u/(t) — o (t)] <0

o Ift, =0,

r{g(r)\(u’(t) —a'(t)) :==u'(0) —a'(0) <0

and
u”(0) —a”(0) > 0.

18
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1.2 EXISTENCE AND LOCALIZATION RESULT

By Definition and since a > 0,b < 0, it yields the contra-
diction

o Ift, = 400

inf(u' (1) — ' (1)) i= 1 (+69) — @/ (+09) <0,

u” (+00) —a” (+00) <0,

and the following contradiction holds

0> u"(+00) —a"(+00) >C—C=0.

So &/(t) < u/(t),Vt > 0. In a similar way it can be proved that
B'(t) > u'(t),vt > 0.

Integrating o' (t) < u/(t) < B/(t) on [0,t] for t > 0, by and
Definition [1.1.7]it can be proved that a(t) < u(t) < B(t),Vt > 0.

Step 2: If u is a solution of the modified problem (1.2.3), then there

exists R > 0, not depending on u , such that
|||, < R. (1.2.5)

By the previous step, all solutions of equation (1.2.3) are solutions
of (1.0.1), and as f verifies the one-sided Nagumo condition (1.1.2),
or (1.1.3), this claim is a direct application of Lemma [1.1.3|

Step 3: Problem (1.2.3), has at least one solution.

Take p > max{[[a]lo, Bl &/l 8/l , R}, with R given by (r2.5)
Define the operator T : X; — X3, given by

Tu(t) = g(t) + /()+OOG(t,s)F(u(s))ds,

with c
g(t) :== Etz +

B_bct+A

19



THIRD ORDER BOUNDARY VALUE PROBLEMS

1 u'(s) — 61(s)

Fu(s)) = f(5,00(5). 018), v () + T 3 1w my = sy )l

As f is a L!-Carathéodory function, for any u € X; with [jul/x, < p,
then F € L! because

I e 1 [u'(s) = d1(s)]
/0 [Flus)lds < /0 Po(s) + 1 + 521+ |u/(s) —151(5)\018
+0o0
< /0 Pp(s) +

7 +szals < —+o0. (1.2.6)

By Lemma the fixed points of T are solutions of problem (1.2.3),
(1.0.2). So it is enough to prove that T has a fixed point.

Claim 1: T : X1 — X is well defined.
By Lebesgue dominated theorem and Lemma [1.1.4)

(Tu)(t) _C 1 /+°°
< —+4 = .
Am G Satg ), Flls)ds < e

Analogously, by (1.1.9),
(Tu)(t) L Giles)
t%IJPoo 1+¢ o t%+001+ t%Jroo 14+t P(M(S))ds
—|—oo
< C —1—/ ))ds < o0,
and
. (Tw)"(¢) C 1 +oo
RSl S G B et .
tgr—{loo 2 -2 2 tLlr-Foo/ F(u(s) < oo

Therefore Tu € Xj.

Claim 2: T is continuous.
Consider a convergent sequence u, — u in Xj. Then there exists
r1 > 0 such that ||u,||x, < r and

+oo sup‘ 1+t2 ’
T =Tl < [ maxt o)) IR Fule))ds
0 Sup ||/ 2
£>0
—+00
< / |F(un(s)) — F(u(s))|ds — 0, (1.2.7)
0

20



1.2 EXISTENCE AND LOCALIZATION RESULT

as n — 4-oo.

Claim 3: T is compact.

Let

,sup
>0 1+1£2 >0 1+t

M(s) := max{sup Gs)] ’Gl(t'sﬂ}.

Consider a bounded set B C Xj defined by B := {u € Xj : |lu|x, <r1},
for some r; > 0 such that

Cl [+ 1
r1 > max p,7+/0 M(s) gop(s)er dsy,

with p given by (1.2.6).

Claim 3.1: TB is uniformly bounded.

For any u € B, as [[afly < [[dollo < [IBllo, ll&'lls < lloxlly < 1B']l1,

by one has

Tu(t oo G(t,s
Tully = sup T ()’_t>01+t2+/ p IS E ()

>0 1+1 t>0 1412
< |C|_,_/+o° Po(s) +—= |ds<r
> 1+ 1,
[(Tw)' ()] 8'(1)] |G1(t,9)]
Tu = - < + ———2|F(u(s))|ds
ITully = sup T3 S sup A Jsup | (u(s))]
+o0 1
< |C| —i—/o M(s) (gop(s) + H—sz) ds < rq,
and " c
| Tu||, = supw < el _ 1.
>0 2 2

Thus || Tul|x, < r1, TB is uniformly bounded, and, moreover, TB C B.

Claim 3.2: TB is equicontinuous.

For T > 0and ty,t, € [O, T],
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THIRD ORDER BOUNDARY VALUE PROBLEMS

Tu(tl) B Tu(tz)
1+ 1+8

T |G(t,s) Glty,s)
+/0 1 2

Analogously

glt)  g(h)
T 1+ 148

|F(u(s))|ds — 0, as t; — tp.

1+ 1+8

(Tw)'(t1)  (Tw)'(2)| _ |&'(t)  &'(t2)
14+t 1+t 14+t 1+t
_I_/+°° Gi(t,5)  Gi(tys)

1+4H 1+t

(u(s))|ds — 0, as t; — t

and

‘(Tu)”(h) _ (Tw)"(t2)

5 = /t2 F(s)ds

f1

i’2 1
< d 0, as t; — to.
_/tl (qop(s)+1+sz) s as tq ’

Claim 3.3: TB is equiconvergent at infinity.

Indeed,
Tu(t) . Tu(t) g(t) C
_ < _ =
14 t2 t—1>I—|I—1001—|—t2 |14+ 2

—+00
+/ ‘M— li Glt,s) |F(u(s))|ds — 0, as t — oo,
0

1+2 Shite

14+t twt+oo 1+t | 7 |14t
Foo Gl(t,S) . Gl(t,S)
— 1
+A ‘1+t i '

t—+oo 1+

@0y, T8 120

|F(u(s))|ds — 0, as t — oo,

and

22



1.3 EXAMPLE

2 t—4-c0

(D — i ()| = | [ FGuts)as

+oo 1
g/t ((pp(s)+1+82)ds—>0, as t — +oo.

So, by Lemma TB is relatively compact.
As T is completely continuous then by Schauder Fixed Point The-
orem T has at least one fixed point u € Xj. O

1.3 EXAMPLE

Consider the next third order BVP

W"(t) = (— arctan (u(t)) — 10|u~(t)|eu”<f>> >0,
u(0) = A, au'(0) + bu”(0) = B, u”(+00) =C,

(1.3.1)
with A € (—=1,0], 2 > 0, b < 0 such that —2(a+b) < B < 0 and
C e (-2,0).

Define

Epr = {(t,x,y,z) ERf xR3: —(t4+1)2<x<0,-2t—2<y < o}.

Function f : Ry x R® — R defined by

f(t,x,y,z):= (t—i—ll)z (—arctan x — 10|z|e”),

verifies on Egy the inequality |f(t,x,y,z)| < (tﬁ)Z = @p(t), for

some K, > 0 and p such that max {2, ||z||,} < p. Therefore f is
L!-Carathéodory.

Functions a(t) = —(t+ 1) and B(t) = 0 are, respectively, lower
and upper solutions of problem (1.3.1) with a(t) < B(t) and a/(t) <

B'(t), Vt > 0, verifying .

As
1 7T

flbxy.2) < gy
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THIRD ORDER BOUNDARY VALUE PROBLEMS

the one-sided Nagumo-type growth condition holds in E.y

with ,
7T
P(t) = m, ve(1,2), and h(|z]) := 5

Therefore, by Theorem there is at least a solution u of (1.3.1)
with

—(t+1)2<u(t) <0, 2t —2<u'(t) <0, ||u"|]2 <R, ¥t > 0.

Moreover, from the localization part of the theorem, one can pre-
cise some qualitative properties of this solution: it is nonpositive,
nonincreasing and, as C # 0, this solution is unbounded.

Notice that f does not satisfy the usual two-sided Nagumo-type
condition. In fact, if there exist 1,11 € C(R;,R") satisfying

|f(t,x,y,2)| < 1(t) hi(|z]), Y (¢, x,y,2) € Eexa,
5 ds = + 1
t /t 7 i t 7
with /0 () S oo, then, in particular,

—f(t,x,y,2) < $1(t) ha(lz]), V(t x,y,2) € Eext.

So, for x =0, y,z € R, one has

—f(£,0,y,2) = |z[e* < 1 (t) m(z]).

(t+1)°

_1

Considering 11 (t) := G

the following contradiction holds:

to g s > T g p
roo> [0 s = | mE T
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General n'"-order problems

Like on the previous chapter, n!"-order BVPs on infinite intervals
occur in different areas. For example fourth order differential equa-
tions can model the bending of an elastic beam and, in this sense,
they are called beam equations. Other higher order problems are
related with the study of radially symmetric solutions of nonlinear
elliptic equations, fluid dynamics, boundary layer theory, semicon-
ductor circuits and soil mechanics, either on bounded domains (see
[11, 31, 43|, [83]), either on the real line ([3} [36, 162, 63 [74]).

The study of BVPs on bounded domains is vast but on infinite in-
tervals is scarce. Different methods like fixed point theorems, shoo-
ting methods, upper and lower technique, are used to prove the exis-
tence of solutions. However, these solutions are usually bounded.

Lower and upper solutions method, coupled with the Nagumo-
type condition, guarantee the existence of at least one solution lying
on the strip defined by lower and upper solutions (see [74]) but, to
the best of our knowledge, there are no results when the nonlinearity
satisfies only the one-sided Nagumo-type condition, on unbounded
intervals.

This chapter concerns the study of a general Sturm-Liouville type
BVP composed by a n'-order differential fully equation defined on
the half line (n > 2)

ul () =F(t,u(t),u’ ou" (1)), ae. t>0 (2.0.1)

—~
~~
~
~

and

u(”_z)(O)-l—au(”_l)(O):B, (2.0.2)
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with f:]Rar x R" >R a L!- Carathéodory function, 1 <0, A;, B,
CeRfori=0,1,...,n—3,and u(”’l)(—i—oo)::tl_EJFmOo um=1 (),
The functional setting will be adapted to the n'"-order case, namely
the weight space, the corresponding norms and the notion of L!-

Carathéodory.
As an application of this result, we include a particular case of a

fourth order problem with a beam equation, referred in [34].

2.1 PRELIMINARY RESULTS

A new admissible space will be needed:
For polynomial functions w;(t) = 1+ t""171,i = 0,1,...,n — 1 let

us define the space

(i)
X, = {x e C"URY) ¢ lim )

ceR,i=0,1,.,n—1
t—4-o00 wi(t) : " }

with the norm ||x||x, = max { lxlo, 12/ [|1, ...y || D) ||n_1}, where

y(t)

, fori=20,1,...,n—1.
wj(t)

ly|li = sup

t>0

It is clear that (X», ||.||x,) is a Banach space.

Let 7, T; € C(RY),7i(t) < Ti(t),vt >0, i = 0,1,..,n—2 and

define

Ey = {(t,x0, ., xn_1) € Ry X R" : (t) < x; <Ty(t),i =0,1,...,.n —2}.
Now the one-sided growth condition can be formulated in the fol-

lowing way:

Definition 2.1.1. A function f : E; — R is said to satisfy an one-sided
Nagumo-type growth condition in E, if, for some positive and continuous
functions ¥, h and some v > 1, such that

+o00 v +oo g
/0 P(s)ds < +oo, Stl;%)l[}(t)(] + 1)V < +oo, /0 @ds = +oo,
(2.1.1)
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2.1 PRELIMINARY RESULTS

it verifies either

Ft,x0, 0 xn-1) < W(OA(||xp-1]ln-1),Y(t, X0, -, Xp—1) € B2, (2.1.2)
or

ft,x0, 00 xn-1) = —W()h(||xn-1]ln-1), V(£ X0, -, Xy—1) € Ep. (2.1.3)

Now the a priori estimation is obtained on u("~1), given by the fol-
lowing lemma, which proof follows the same technique as in Lemma
and, for this reason, is omitted.

Lemma 2.1.2. Let f : Rj x R" — R be a L'— Carathéodory function
satisfying and (2.1.2), or (2.1.3), in Ep. Then there exists R > 0

(not depending on u) such that every u solution of (2.0.1), satisfying

yi(t) <ulD(t) <T;(t),vt>0,i=0,1,..,.n—2, (2.1.4)

verifies Hu(”*l) <R

n—1

The exact solution for the associated linear problem can be ob-

tained by a Green function.

Lemma 2.1.3. Ife € LY(R]), then the BVP

;

u™(t) +e(t) =0, ae.t >0,
ud(0)=4;i=0,1,..,.n—3,
u=2)(0) 4 au"-1(0) = B,
u"=1(4e0) = C

(2.1.5)

\

has a unique solution in Xp. Moreover, this solution can be expressed as

—+o0
u(t) = p(t) +/0 G(t,s)e(s)ds (2.1.6)
where 5
— v Ak, B—aC , C n—1
p(t) = I{_X‘aﬁt MR YR e 1
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and
(= (_1)k k ar—2
2k T 0<s<t < 400
G(t,s) = ,;](k—f'l)!(n—z—k)! (n—2)!
(n—ll)!tn_1 - (nfz)!t”_Z, 0<t<s< +oo.

General n'"-order definitions of lower and upper functions are pre-

sented next.

Definition 2.1.4. Given a < 0 and A;,B,C € R,i =0,1,..,.n—3,a
function « € C"(IRJ") N Xy is a lower solution of problem , if

(

aM(t) > f(ta(t),a(t),..,a=V(t)), t >0,
a)(0) < A,

a"=2)(0) + a1 (0) < B,

a1 (+00) < C.

~—

\

A function B € C"(Ry) N Xy is an upper solution if it satisfies the

reversed inequalities.

2.2 EXISTENCE AND LOCALIZATION RESULT

The existence theorem to the n!"-order case follows similar argu-
ments of Theorem and the proof is omitted.

Theorem 2.2.1. Let f : Rf x R" — R be a L'—Carathéodory function.
Suppose there are o, p € C"(Ry) N Xp lower and upper solutions of the

problem (2.0.1), (2.0.2), respectively, such that

a2 (1) < B2 (1), vt > 0. (2.2.1)

If f verifies the one-sided Nagumo condition (2.1.2), or (2.1.3), in the set

E* = {(tl X0y eeer xn—l) S Rg X Rl’l . a(l)(t) S X S ﬁ(l)(t),l — 0/.“,7[ _ 2} ,
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2.3 EXAMPLE

and

f(t,oc(t),...,oa(i)(t),...,un,z,un_l) > f(E,UQ, ey Uiy ooy Up—2, Uy 1) (2.2.2)

> F(tBE), s BD(E), ooyt ttn—1),

for (t, tty_p, tn_1) fixed when aD(t) < u; < BO(t),i = 0,..n — 3, then
problem (2.0.1), has at least one solution u € C"(Ry) N X, and
there exists R > 0 such that

a8y <u®(t) < pO(),i=0,1,..n—2 and Hu(”_l)

1< R, Vt > 0.

n—

Remark 2.2.2. Notice that by integration on [0,t] of and Definition
lower and upper solutions and their derivatives (until order n — 3)
are well ordered, that is,

and E, is well defined.

2.3 EXAMPLE

Consider the next fourth order BVP

1412

u(0)=A, u'(0)=0, u”(0) + au"’(0)=0, u'""(+00) =C,

u(i0) (p) = O (D=6l e ot2-u(1) -y
(2.3.1)

with A >0, -1 <a<0and0< C<6.

This BVP is a particular case of (2.0.1), with Ag=A,A; =
0,B =0 and

—x|w — 6le” —e (6t +2 — z)
1+12

flt,x,y,z,w) = . (2.3.2)

Moreover, functions a(t) = A and B(t) = t3 +t* + A are, respec-
tively, lower and upper solutions for (2.3.1), and Nagumo condition

with is verified with

1 _
l/](t) = m, 1<v < 2, h(|ZU|) = 1,
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on

A<x <B4+ A,
Eo =1 (txyzw) ERJ xR*:  0<y <3242,
0<z<e6t+2

Also f verifies and all assumptions of Theorem are
fulfilled, therefore, there is at least a non trivial solution u of
such that

A<u(t) <B4+ +A,
0 < u'(t) <32 +2t,
0<u’(t) <6t+2,
|u"" |3 <R, ¥t > 0.

Remark that, this solution is unbounded and, from the location
part, it is nondecreasing and convex.

It is important to stress that the nonlinearity does not satisfy
the usual two-sided Nagumo-type condition. Therefore the existent
results in the literature can not be applied to problem (2.3.1).

In fact, if there exist ¢, h, € C(Ry,R") satisfying

|f(t/ x/ylzl w)| S lpz(t)h2(|ZU|),V(t, x/y/Z/ w) S Eex2/

+o0 S
with / ———ds = +oo then, in particular,
0 () P

—f(t,x,y,2,w) < a(t)ha(lw]),

and, fort >0, x=1,0<y <3t>+2t, z=6t+2,and w € R,

w —6le”
For y»(t) = 1+1_t2 one has |w — 6[e” < hy(Jw|) and the following

contradiction holds

+o00 S d > +o00 S d
+0oo > /0 —(S — 6)65 s> /O —hz(s) § = +o00.
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HOMOCLINIC SOLUTIONS AND
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REAL LINE






PART II: HOMOCLINIC SOLUTIONS AND LIDSTONE PROBLEMS ON IR

INTRODUCTION

Qualitative analysis of differential equations has had an increa-
singly important role, specially the analytic study of their asymptotic
behavior and stability.

A homoclinic orbit is a trajectory of a flow of a dynamical system
which joins a saddle equilibrium point to itself. If a path in the phase
space of a dynamical system joins two different equilibrium points,

receives the name of a heteroclinic orbit.

AT

Figure 1: Homoclinic trajectory, heteroclinic connection and hetero-
clinic cycle

The interest in these trajectories goes far beyond mathematics it-
self, as homoclinic and heteroclinic solutions appear in a variety of
mathematical models born in Mechanics, Chemistry or Biology.

The history of these homoclinic and heteroclinic solutions is al-
ready long. In addition to the phase portrait analysis, whose appli-
cability is restricted to autonomous differential equations of second
order, the study of these solutions started by a geometric approach.
Poincaré, Melnikov and Smale were some of the first names to cover
this topic in the 19" century. At the end of the last century a more
functional and analytical approach gave new tools like variational
methods and the theory of critical points. It is worth highlight-
ing Ambrosetti, Ekeland and Rabinowitz (see [32] and references
therein).

This part is separated into three chapters, and each one provides
the existence of homoclinic solutions for higher order nonlinear BVPs,
not necessarily autonomous.

The first chapter will be addressed to problems with second order
equations. Three different applications will be presented to illustrate
the main results of the chapter: a problem with discontinuity in time;
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PART II: HOMOCLINIC SOLUTIONS AND LIDSTONE PROBLEMS ON IR

an application to a Duffing equation; and another over a forced can-
tilever beam equation with damping.

The second chapter will ensure the existence of homoclinic solu-
tions to fourth order BVPs. A generic example will be given and
an application to a Bernoulli-Euler-v.Karman BVP will complete the
chapter.

Finally, last chapter will center the attention on Lidstone’s BVPs,
putting a link between the solutions of Lidstone BVPs in the whole
real line and homoclinic solutions. The results of this last chapter
of this part will be applied to an infinite beam resting on granular

foundations with moving loads.
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Homoclinic solutions for second order problems

The existence of homoclinic solutions for autonomous and nonau-
tonomous differential equations and Hamiltonian systems is an im-
portant subject in qualitative theory. It can be considered as a special
case of the so-called convergent solutions, i.e., solutions defined in the
half-line (or the real line), and having a finite limit to 4 oo (respecti-
vely £ c0), see [14].

In this chapter it is considered the second order discontinuous

equation in the real line,
u" (t) —ku(t)=f (t,u(t), u'(t)),a.e. teR, (3.0.1)

with k > 0 and f : R® — R a L!— Carathéodory function. The
final purpose is looking for homoclinic orbits to 0, that is, nontrivial
solutions of such that

u(:too)::tl_}inoou(t) =0, u’(ioo)::tl_}gloou’(t) =0. (3.0.2)

Several works prove the existence of homoclinic and heteroclinic
solutions for small perturbations (see [35] [116]), or deal with some
superquadratic or subquadratic conditions at infinity (see [98| [103])
or asymptotically quadratic ([39]). Another point of view is to obtain
an homoclinic orbit as a limit of 2k T -periodic solutions of a certain
sequence of periodic boundary value problems (see [} 52, 61]). The
main arguments used in this method apply variational methods, up-
per and lower solutions and fixed point theory ([15), 20, 101 [108]).

Equation arises in several real phenomena, for instance, as
the study of traveling wave fronts for parabolic reaction-diffusion

equations with a local reaction term, and generalizes several classical
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HOMOCLINIC SOLUTIONS FOR SECOND ORDER PROBLEMS

equations such as Duffing-type equations ([54, [94]) or Liénard-like
systems ([114]).

In this chapter we combine the method of lower and upper solu-
tions, not necessarily ordered, as suggested in [53| 82]. Moreover,
our result improves the literature, as the existence and localization
of homoclinic solutions is proved without extra assumptions on the
growth, sign or asymptotic behavior of the nonlinear part.

The chapter is based on the work [87], and is organized as it fol-
lows: first section contains some definitions and auxiliary results to
be used forward and the tools used to deal with the lack of compact-
ness. The existence and localization results for homoclinic solutions
are presented, some of them are obtained in presence of non-ordered
lower and upper solutions, since they are defined as an adequate
pair of functions. Last sections include an example of a discontinu-
ous problem and applications to a Duffing-type equation that models
the forced vibrations of a cantilever beam in a nonuniform field of

two permanent magnets.

3.1 PRELIMINARIES

Define the space

X = {x c CY(R): lim x(t) € IR}

|t| =400

with the norm ||x||x,,=max {||x||eo, [| X' || }, where ||y]|co ::suﬂg ly()].
te
In this way (Xmp, |||/ x,,) is @ Banach space (see [110, [113]).

An important property of functions on space X is shown in next
lemma.

Lemma 3.1.1. Let x € C"(R), n € N, n > 1. If x(4+o0) =1 € R then
x(”)(—i—oo) =0, forn>1

Proof.

In the case where x(+o0) = [, for any dp > 0 there is Tp > 0 such
that for t > Ty one has |x(t) — 1| < J.
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3.1 PRELIMINARIES

Forn =1, take h > 0, 6y = }‘Tél and t > Tj, for some T; > 0.

Therefore, for t > max { Ty, T1 }, one has

\x(t+h) — x(t)] ~ lim |x(t+h) —1+1—x(t)]

"] = i
(1)l hlg(l) h h—0 h
_ _ hé | hé
P G ERE R L
~  h—0 h h—0 h

for any 61 > 0, that is x’'(+c0) = 0.
For n > 1 the proof follows by mathematical induction.

The case x(—o0) = I can be proved by the same technique. O

The following result will play an important role in the proof of the
main result, giving a solution of some linear second order problem

via Green’s functions:

Lemma 3.1.2 ([3]). If h € L'(R), then problem

{u”(t) —ku(t) = h(b), ae.t €R
(3.1.1)

u(+oo) = u'(+o0) = 0.

has a unique solution in Xpo. Moreover, this solution can be expressed as

—+o0
u(t) = /_ G(t,s)h(s)ds (3.1.2)
where .
G(t,s) = —Z—ﬁe_ﬁs_”. (3.1.3)
Proof.

The homogeneous solution of the linear equation is given by
u(t) = c1eV¥ 4 coe VM for c1,c, € R

As the null function is the only solution of the homogeneous pro-
blem associated to (3.1.1), its solution is given by

—+o00
L e*\/’asft'h(s)ds.

u(t) = 37
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HOMOCLINIC SOLUTIONS FOR SECOND ORDER PROBLEMS
For G(t,s) := _%e—ﬁls—tl one has

u(t) = /+°° G(t,s)h(s)ds.

—00

]

Some trivial properties can easily be proved for Green’s functions.

Remark 3.1.3. The above Green’s functions verify the following properties:
aG(t
o G(t,s)and Gét’s) are continuous,
e lim G(ts)=0,

\t|%+oo

aG(t,s)
|t|—+o0 ot

. =0.
To deal with the lack of compactness of set Xy, next compactness
criterion plays a key role, following arguments suggested in [37, 03|

110].

Theorem 3.1.4. A set M C Xy is compact if the following conditions
hold:

i) both {t — x(t) : x € M} and {t — x'(t) : x € M} are uniformly
bounded;

ii) both {t — x(t) : x € M} and {t — x'(t) : x € M} are equicontin-

uous in any compact interval of R;

iii) both {t — x(t) : x € M} and {t — x'(t) : x € M} are equiconver-
gent at oo, that is, given € > 0, there exists T(€) > 0 such that
|f(t) — f(£oo)| < €and |f'(t) — f'(£oo)| < €, forall |t| > T(e)
and f € M.

Proof.

In order to prove that the subset M is relatively compact in Xpp,
as we are in a Banach space, we only need to show that M is totally
compact, or, bounded in Xp, that is, for € > 0, M has a finite e-net.

For any given € > 0, by (i)-(iii), there exist constants A > 0, > 0,
and an integer N > 0, such that
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3.1 PRELIMINARIES

) |x(t1) —X(t2)| < §,|x’(t1) —x’(t2)| < %With t1,t» < —N or
t1,to > Nand x € M, Hx||XHz < A;

° |x(t1) —x(t2)| < §,|x’(t1) —x’(t2)| < %With t1,t € [—N,N]
and
|t1 — t2| < 9,x € Xip.-

Define X|_y ) = {x|[—N,N] 1x € XHZ}- For x € X|_y n) define

IIX||N=maX{ sup |x(#)|, sup \X'(t)\}

te[—N,N] te[—N,N]

It can be proved that X[_N,N] is a Banach space with the norm
-l

Let M|_y N = {t = x(t),t € [-N,N]: x € M}. Then M|_y y is
a subset of X|_y n). By Arzela-Ascoli theorem, M|_y ) is relatively
compact in X[_N’N]. Thus, there exist x1,x»,...,xy € M such that
|lx = xi||y < § foranyx € Mand i =1,2,...,k.

Therefore, for x € M, we find that for j = 0,1,

teR

Hx(j) — xl(j)HX: max {sup x(j)(t) — xl.(j)(t)‘}

(sup [¥0 () -« (1),
I<-N' '
— max{ sup [x(0)—x7(),
t|<N |
sup ‘x(j)(t) — xfj)(t)‘
>N
< max{ sup ‘x(j)(t) - xfj)(t) ,E,sup ‘x(j)(t) - xl@(t)‘ } .
t<—N 3 >N

Moreover

tiu_}?vIX(t)—xz'(t)l < tsi};vv(t)—x(—N)|+|X(—N)—Xi(—N)|

€ € €
(-N)—xi(t)]| <=+=+=-=e
+tS§liIZD\]|XZ( ) xl()|—3+3+3 €

Similarly we can prove that all sup ‘x(j) (t) —x; (t)‘ <e.
[t| >N
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HOMOCLINIC SOLUTIONS FOR SECOND ORDER PROBLEMS

So, for any € > 0, M has a finite e-net {Uy,, Ux,, ..., Uy, }, thatis, M
is totally bounded in Xp. Hence M is relatively compact in Xpp. [

To provide the localization part of the main result it is used lower

and upper solutions technique, based on the following definition:

Definition 3.1.5. A function x € Xpo is said to be lower solution of

problem (0.1, 603 if

o (1) —ka(t) > f(ta(t),a'(t)),ae t € R, and a(Foo0) <O0.

A function B € X is an upper solution if the reversed inequalities hold.

Usually, in the literature, these functions have some order relation:
well ordered or reversed ordered. However, next definition can be

applied to «(f) and B(t) with no definite order.

Definition 3.1.6. Functions «, B € Xpgp are a pair of lower and upper

solutions of problem (3.0.1), (3.0.2), respectively, if

o (t) —kw(t) > f(ta(t),a(t),t €R,
BU(t) =k B(t) < f (£, B(t), /(1) , t € R
w(+o0) <0, B(£o0) >0,

3.2 EXISTENCE AND LOCALIZATION OF HOMOCLINICS

First result requires that lower and upper solutions are well or-
dered to guarantee the existence of homoclinic solutions of problem

/ '

Theorem 3.2.1. Let f : R® — R be a L'~ Carathéodory function not
identical to zero and «, B € Xpo be lower and upper solutions of problem

(3.0.1), (3.0.2), respectively, with

a(t) < B(t), vt € R. (3.2.1)
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3.2 EXISTENCE AND LOCALIZATION OF HOMOCLINICS

If f(t, x,y) is monotone in y (nonincreasing or nondecreasing) for (t,x) €

R? fixed, then problem , has a homoclinic solution u € Xy
such that a(t) < u(t) < B(t), vt € R.

Proof.

Consider the modified equation
u'(t) —ku(t) = £ (t,6(t,u(t)),u'(t)), ae. t € R, (3.2.2)

where function § : R2 — R is given by

Step 1: The modified problem (3.2.2), has a solution.

Define the operator T : Xyo — Xpp by

Tu(t) = /_J:oG(t,s)Fu(s)ds.
where

Fu(t) = f (£, 6t u(t),u'(t))

and G(t,s) is the Green Function given by Lemma So it is
enough to prove that T has a fixed point, which is done in the fol-
lowing claims:

Claim 1.1: T : Xpp — Xpp is well defined.

Let u € Xpp. As fisa Ll—Carathéodory function then Tu is conti-
nuous. For rg > 0 such that

ro > max {||afeo, [|Blle}, (3.2.3)
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HOMOCLINIC SOLUTIONS FOR SECOND ORDER PROBLEMS

there exists ¢y, with |f(t,x,y)| < ¢, (), for sup {[x(t)|, [y(¢)[} <o
teR
and a.e. t € R. As Tu and (Tu)’ are continuous, passing to the limit,

by the Lebesgue dominated theorem and Remark

lim (Tu)(t) = [ " lim G(t,5)E,(s)ds = 0,

o0 ~oo [t o
—+00

lim (Tu)'(t) = / im 2SS E a5 — o,

[t|—o0 —co |t|—>oo 0

and, therefore, Tu € Xgp.

Claim 1.2: T is compact.

Let
aG(t,s)
ot

M(s) := max {sup]G(t,s)],sup
teR teR

Consider a bounded set B C Xp, defined by

B:={uecXp:||ullx, <r},

+00
for some r; > 0 such that r; > max {ro, /

M(s)goro(s)ds} , with
ro given by (3.2.3). Then, for t € R,

+o0

ITu(t)| < /j M) Fs)lds < [ M()gils)ds <,

and, analogously |(Tu)’(t)|< r1. Therefore TB is bounded and TB C B.

For a > 0 and fy,t, € [—a,a], because of the continuity of the

Green’s functions and its derivative, one has

+00
lim |Tu(ty) — Tu(tp)] < / lim |G(t1,s) — G(t2,s)||Fu(s)|ds =0,

t1—to co f1—t
+eo oG oG
: / o / </ : e i —0.
t}m}z |(Tu)'(t1) — (Tu) (t2)|< 7oot}1rrtl2 = (t1,9) 5 (t2,8)||Fu(s)|ds=0

So, TB is equicontinuous.
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3.2 EXISTENCE AND LOCALIZATION OF HOMOCLINICS

To prove that TB is equiconvergent at +-co note that

—+00
mm—lmmnmﬂfg/;|qmma@ms

t—+o0

—+o0
< / |G(t,s)|@r(s)ds — 0, — Fo0

() - tim (ry 0] < [ |Fwe)

T 119G
< _—
- /_oo ‘at (t:5)

Therefore, by Theorem T is compact and, by Theorem T
has at least one fixed point u € Xpp.

|Fu(s)|ds

@r(s)ds — 0,1 — oo,

Step 2: Every solution of the modified problem (3.2.2), is a solution
of the initial problem (3.0.1), (3.0.2).

Let u be a solution of problem (3.2.2), (3.0.2). In order to obtain
this step it is sufficient to prove that

a(t) < u(t) < B(t),Vt € R.

Suppose, by contradiction, that there exists ¢ € R such that a(t) >
u(t) and define

inf (u(t) — a(t)) < 0.

This infimum can not be attained at +co. Otherwise, by (3.0.2) and
Definition this contradiction holds:

0 > u(zo0) —a(£o0) > 0.
So, there is t, € R such that
1}&1111{1(1,1(1}) —a(t)) =u(ty) —a(ty) <O.

Then there exists an interval [t_, ¢, ] such that t, € [t_,t,] and u(t) —
a(t) <0,u"(t)—a(t) > 0ae. t € [t_, t1]. Also u'(t) —a'(t) <0, for
te[t_,t,]and u'(t) —a'(t) >0, for t € [t,, t.].
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If f(t,x,y) is nonincreasing in y, for t € [t,, 1] this contradiction is
achieved

0 < /tu”(s) —a’(s)ds :/tt [f(s,8(s,u(s)),u'(s)) + ku(s) —a”(s)] ds

< [ a6 () +huts) o' (5)] ds

t
< k[ u(s)—ua(s)ds < 0.
»

By the previous arguments, a similar contradiction holds if f is

nondecreasing, but with an integration on [f_, t.] C [t_,t4].

So a(t) < u(t),vt € R. In a similar way it can be proved that
B(t) > u(t), vVt € R. O

If the nonlinearity f verifies an anti-symmetric-type property, there

is also homoclinic solutions for the symmetric equation
—u'(t) +ku(t) = f (t,u(t),u' (1)), t e R (3.2.4)

Theorem 3.2.2. Let o, € Xpp be lower and upper solutions of pro-

blem , , respectively, verifying . Iff:R>— Risa

L'—Carathéodory function, with f(t,x,y) monotone in vy, for (t,x) € R?
fixed, and satisfying

ft—x,—y)=—f(txy), Y(txy) € R, (3.2.5)

then there is a pair of homoclinic solutions (u, —u) € X2, such that u

is a solution of problem (3.0.1), and —u solution of (3.2.4), (3.0.2),
verifying

a(t)
—B(t) < —u(t)

IA
=
=
VAN
IN =

Proof.
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3.2 EXISTENCE AND LOCALIZATION OF HOMOCLINICS

Let « € Xy be a lower and upper solutions of problem (3.0.1),
(3.0.2). Then, by (3.2.5),

—a"(t) +ka(t) = — [2"(t) —k a(t)]
< —f(ta(t),a'(t) = f (£, —a(t),—a'(t)), fort € R.

That is —a(t) is an upper solution of problem (3.2.4)), (3.0.2).

Analogously it can be proved that —p(t) is a lower solution of

problem (3.2.4), (3.0.2).
So, by Theorem there is a solution —u of problem (3.2.4),
(3-0.2), such that

—B(t) < —u(t) < —a(t), Vt € R.
0

The well-ordered relation (3.2.1) can be removed if lower and up-
per functions are defined as a pair of functions, applying a transla-
tion technique suggested in [44].

In this case, the main theorem can be formulated in the following

way:

Theorem 3.2.3. Let f : R®> — R be a L'-Carathéodory function and

«, B € Xmp a pair of lower and upper solutions of problem (3.0.1), (3.0.2),
respectively, according to Definition

If f(t, x,y) is monotone in y (nonincreasing or nondecreasing) for (t,x) €

R? fixed, then problem , has a homoclinic solution u € Xy
such that w(t) < u(t) < B(t).

The proof is similar to Theorem replacing the truncature func-
tion § by § : R? — R given as

S(tu(t) = u(t)

Notice that « and B do not need to be well ordered or even ordered
at all.

45



HOMOCLINIC SOLUTIONS FOR SECOND ORDER PROBLEMS
3.3 EXAMPLE OF A DISCONTINUOUS BVP
Consider the second order, nonlinear and discontinuous BVP

w'(t) —u(t) = Sg”(t)”3(t)1-:_(1.21—100u’(t)’t cR

1(£o0) = 1/ (£o0) = 0. SER

1 >0

where sgn(t) = .
-1 ,t<0.

The nonlinear and discontinuous function f : R*> — R defined by

__sgn(t) x*+0.1 — 100y
flbxy) = 5

is monotone in y for (¢, x) € R? fixed and for |x|, |y| < p, and a L'—
_ °+0.1+100p
o 1+ °

Functions a(t) = arctan(t) and B(t) = 0 are, respectively, a pair of

Carathéodory function with ¢,(t)

lower and upper solutions of problem (3.3.1) according to Definition
with &(t) = arctan(t) — 71/2.

Therefore, by Theorem there is at least a non-positive solu-
tion u of with arctan(t) — /2 < u(t) <0,Vt € R,

Ln

Figure 2: Admissible region for solution u

Notice that the null function is not a solution for the problem and
f is discontinuous on ¢.
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3.4 DUFFING EQUATION
3.4 DUFFING EQUATION

In [8] the authors consider equation
—u" () +u(t) = a(t) [u(®))P T ut),t e R (3.4.1)

with p > 1, which models the forced vibrations of a cantilever beam

in the nonuniform field of two permanent magnets.

The structure and behavior of function a :IR — R is a key point for
the existence of homoclinic solutions. Applying the main result it can
be proved that there exists at least one nontrivial solution in cases not
covered, as far as we know, by results in the existent literature.

For example, if a(t) = —ﬁ, p =3,k = 0.1, let us seek a nontrivial

and homoclinic solution for

W(t) = 0.1 u(f) = MOLHO 4 R,

(3.4-2)
u(too) = u'(£o0) = 0.
The nonlinear function f : R?> — R defined by

|x|* x
£ x) =
fitx) 14 2

is a L! Carathéodory function with |x| < p and ¢,(t) = 151—12. Func-
tions a(t) = 341_1?2 — 0.3 and B(t) = 0.3 are lower and upper solutions,

respectively, of problem (3.4.2).
Therefore, by Theorem there are at least two homoclinic so-
lutions: u of (3.4.2) and —u of problem

—u () +0.1 u(t) = %,t €R,

u(+oo) = u'(£o0) = 0. 643

with =17 — 03 < u(t) <03, and —0.3 < —u(t) < —515 + 0.3, for
t € R.

Note that the null function is not a solution, and therefore, u and

—u are nontrivial solutions.
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Figure 3: Admissible regions for both solutions u and —u,
respectively
3.5 FORCED CANTILEVER BEAM EQUATION WITH DAMPING
The second order differential equation
x"(t) + bx'(t) — x + x> = F cos(wt). (3.5.1)

can model the forced vibrations of a cantilever beam in a nonuniform

tield of two magnets.
As it is illustrated in the Figure [} a slender steel beam is clamped

electrical signat

pe

strain gauge

Sinusoidal
exciting

|
force - |
)

beam

N/ f=* N fmogne'ls

| etetets | }
S ! S |rigid frame

Figure 4: Interaction between a cantilever beam, two magnets and an

excitation force

in a rigid framework which supports the magnets. Their attractive
forces overcome the elastic ones, which would otherwise keep the

beam straight. In the absence of some external force, the beam settles
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3.5 FORCED CANTILEVER BEAM EQUATION WITH DAMPING

with its tip close to one or the other of the magnets. The variable x
represents a measure of the beam’s position, say its tip displacement.
As example, lets consider the following equation

u(t) + b(t)u'(t) +c(t)g(t,u) =0, (3.5.2)

. 4
with b(t) = —%,c(t) =1,g9(t,u) = —u— 110£?2 .

This class of ODE arises in diffusion phenomena in biomathema-

tics. For more details see [13, 67].
Note that in this case the BVP
7 _0.01u/(#)+100u* (t)
u'(t) —u(t) = e ,tER,
u(too) = u'(£o0) =0,

(3-5:3)

is not covered by any kind of existence results, to the best of our
knowledge.
The nonlinear function f : R?> — R defined by

_0.01y + 100x*
f(t,x,y) = T

is monotone in y for (t,x) € R? fixed, and for |x|,|y| < p, is a L!-
0.01p+p*

1+2 -
Functions a(t) = 1j—t2 and B(t) = 0.5 are, respectively, lower and

upper solutions of problem (3.5.3), according to Definition[3.1.6, with
&(t) = 14z — 05.
Therefore, by Theorem there is at least an homoclinic solu-

tion u of (3.5.3) such that

Carathéodory function with ¢,(t) =

1

Trp05<u(t) <05 ViER
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Homoclinic solutions to fourth order problems

This chapter provides sufficient conditions for the existence of ho-
moclinic solutions of fourth order nonlinear ODEs. Different ap-
plications are presented to illustrate new results, as the nonlinear
Bernoulli-Euler-v. Karman problem, Extended Fisher-Kolmogorov
problem or the Swift-Hohenberg problem. The method will use
Green’s functions to formulate a new modified integral equation
which is equivalent to the original nonlinear one. Moreover, in an
adequate function space, the corresponding nonlinear integral opera-
tor is compact, and it can be applied an existence result by Schauder’s
fixed point theorem.

It is study the existence of homoclinic solutions to the fourth order,

nonlinear and not necessarily periodic, differential equation
ulO (O ku(®)=F (t,u(t),u'(t),u""(t),u"'(t)), teR, (4.0.1)

with k > 0 and f : R® — R a continuous function verifying an
adequate asymptotic condition.

Note that no further condition will be necessary on the nonlinea-
rity f(t,x,y,z, w), to obtain the existence of homoclinic orbits to
0, that is, nontrivial solutions of such that

u(+too):=1lim u(t)=0, u’(*oo):= lim u’(t)=0. (4.0.2
(£00):= lim u(t) (£00):= lim u’(1)=0. (402)
In the last decades, the study of autonomous and non-autonomous

tourth order differential equations attracted many researchers. To be

more precise, equations of the type

ul (b)) + ku'" (t) + g(u(t))=0, teR, (4.0.3)
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with k € R, and g a locally Lipschitz function, arises in several

theoretical cases and real phenomena such as:

e if k <0, it is known as the Extended Fisher-Kolmogorov equa-
tion and if k > 0, it is referred to as Swift-Hohenberg equation

(see [92]);

e if ¢(u) = u — u?, it is applied in the dynamic phase-space ana-

logy of a nonlinearly supported elastic strut (see [60]);

o if g(u) =u?

— u, it models the pattern formation in many phy-

sical, chemical or biological systems (see [19]);

> — 3 +u, it is used to study the localization and

o if g(u) =u
spreading of deformation of a strut confined by an elastic foun-

dation (see [10, 91]);

o if g(u) = (u+1)" —1, where (1 +1)* = max{u + 1,0}, equa-
tion arises in the search of traveling waves solutions,
([95]), in the study of deflection in railway tracks, ([1]), and
undersea pipelines, ([18]).

The existence of homoclinic solutions were proved by several me-
thods and techniques. Some examples, without pretending to be
exhaustive, are shown in [g7], where it is considered the above non-
linearities by variational arguments and the Palais-Smale condition.

For equation
ul ) (6) + ku' () + a(t)u(t) — b(H)u?(t) — c(£)u’(t)=0,

in [101], it is proved the existence of one nontrivial homoclinic solu-
tion with a(t) and c(t) positive bounded and continuous functions,
and b(t) a bounded continuous function, applying Mountain Pass
Theorem, and, in [70], the existence of nontrivial homoclinic solu-
tions in the nonperiodic case. In [65], the authors show the existence
of two homoclinic solutions for some nonperiodic fourth order equa-
tions with a perturbation.

This chapter put the emphasis in a perturbation with an unknown
function where the nonlinearity is given by a generic continuous

function, with dependence on u and all derivatives till order three.
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As far as we know it is the first time where it is considered such
perturbation associated to generic nonlinearity, which has to verify
only an asymptotic condition (see assumption (4.2.1)).

The arguments are based in the explicit form of the Green’s func-
tions associated to the linear perturbation of (4.0.1), in a compactness

criterion and fixed point theory.

The chapter is organized as it follows: first it is defined an ade-
quate space, the explicit expressions of the associated Green’s func-
tions and other main tools, such as the criterion used to deal with
the lack of compactness and the fixed-point theorem. Existence re-
sults for homoclinic solutions are presented next, together with the
relation of asymptotic properties of the nonlinearity on some quali-
tative data of homoclinic solutions. Finally an example and some
applications will be shown to illustrate the applicability of the main
theorem.

4.1 DEFINITIONS AND AUXILIARY RESULTS

Let us define the space

Xpg = {x € C3(R): lim x(t) = O}
|t|—>+oo
with the norm ||x||x,, = max{||x|leo, [|X'[|cc, |*” ||cos || *""]|c }, Where

lwlleo = suplaw(t)].
teR

In this way (Xpu, ||.||x,;,) is a Banach space.

The following result will play an important role in the proof of the
main result, giving a solution of some linear fourth order problem

via Green'’s functions:
Lemma 4.1.1. Ifh € LY(R), then, for some k > 0, the problem

(4.1.1)
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has a unique solution in Xp4. Moreover, this solution can be expressed as

+00
u(t) = /_ G(t,s)h(s)ds (4.1.2)
where
Yoo Yl
G(t,s) = Lk_e % sin (%Jﬁ) (4.1.3)
Proof.

The homogeneous solution of the linear equation is given by
u(t) = e (c; cos(At) + casin(At)) + e~ A (c3 cos(At) + cysin(At))

with A = {‘/§ and ¢y, ¢, ¢3,¢4 € R.
As the null function is the only solution of the homogeneous pro-
blem, Green’s functions can be defined and the general solution of

is given by
Vk [t s Q/% T
u(t) = B sin Z'S —t + 1 h(s)ds

For G(t,s) := \f —Als=t sin (A|s — t| + Z) one can write

u(t) = /+°° G(t,s)h(s)ds.

—00

The following properties of the Green function can easily be proved.

Remark 4.1.2. Fori =0,1,2,3, defining

VET e (kG- mGBit1)
. = \/> i
G (ts): ¢ V2 osin 7 + 1
4 l+1 7%( 75) 4 . .
G (t,s) = Vk e Vi sin Vk(t ) + m(Bit1) ,
! 2k V2 4

then, for j =0,1,2,3,
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: t .
ul () :/ G (t,s)h(s)ds+(— ] G+ t,s)h(s)ds; (4.1.4)
dG(t,s)
— = 0; 1.
|t|1£>noo otl 4-1.5)
, o\
ocws | _ (VF) -
ot/ - 2k o

The following theorem is a key argument to deal with the lack of

compactness of the set Xpa:

Theorem 4.1.3 ([37]). Let M C (C;,R) with

C = {x € C[0, +c0) : 3 lim x(t)}.

t— o0

Then M is compact if the following conditions hold:
i) M is bounded in C;;

ii) functions f € M are equicontinuous on any compact interval of
[0, 4-00);

iit) functions from M are equiconvergent, that is, given € > 0, there
exists T(€) > 0 such that |f(t) — f(+oc0)| <€, forallt > T(e) and
feM.

The proof of this result can easily be applied of compact intervals
of the form [T, T|, for some T > 0, as it is suggested in [93], to
obtain a similar result to the set Xpy4.

Theorem 4.1.4. A set M C Xgpy is relatively compact if the following
conditions hold:

i) M is bounded in Xy,

ii) the functions belonging to M are equicontinuous on any compact
interval of R;

iii) the functions from M are equiconvergent at oo, that is, given € > 0,
there exists T(e) > 0 such that |fO(t) — fO)(xoe0)| < e, for all
|t| > T(e),i=0,1,2,3and f € M.
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4.2 EXISTENCE RESULTS

This section contains an existence result for homoclinic solutions

of problem (4.0.1), (4.0.2) without monotone, periodic or extra as-

sumptions on the nonlinear part.

Theorem 4.2.1. Let f : R° — R be a continuous function not identical
to zero. If for each r > 0 with max{||x||e, ||V |lcc, [|Z]|co, [|W]|ec } < 7 there
exists a positive function ¢, € L' (R) such that

(82 y,z,w)| < ¢i(t), (4.2.1)

then problem (4.0.1), has a homoclinic solution u € Xpyy.

Proof.

Define
Fu(t) := f(tu(t),u' (1), u" (t),u” (1))
and consider the operator T : Xys — Xpy given by

() = | T Gt 5)Fu(s)ds,

—00

with G(t,s) defined by (4.1.3).
As f is a continuous function verifying (4.2.1) and u € Xpy, it is
obvious that F, € L'(R), and, by Lemma the fixed points of T

are solutions of problem (4.0.1), (4.0.2). So, it is enough to prove that
T has a fixed point.

Clearly Tu € C3(R) and by (4.1.5) and Lebesgue’s Dominated Con-

vergence Theorem,

tim (i) (1) = | ™ lim G(t,5)Eu(s)ds = 0

[t|—o00 -0 |t|—o0

and, fori =1,2,3,
. +00 (i)
lim (Tu)( (£) = / lim 2GS s,

|t —o0 —o |tmoo  OH

Therefore Tu € Xpyy, and T : Xpyy — Xpg4 is well defined.
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Now for any bounded subset B C Xp4 and any u € B with
|u||xy, <11, by (4.1.6) and one has

+o00 4 +o0
Tu(t) < [ 1G(3)|Fu(s)lds < 24‘ Pr, < +00,Vt € R,

and, therefore, {Tu(t) : Tu € B} is relatively compact in R.

For a > 0 and #,t € [—a,a], one has, as t; — I,

—+o0
| Tu(ty) — Tu(tz)| =/ G(t1,5) = G(tz5)|[Fu(s)|ds — 0,

—00

and

_/+°°

So the set {u : [a, —a] — R} C B is equicontinuous.

[(Tu)D (1) = (Tu) D (12)| =

9l)G
atl (hys) = =5 (t2:5)

|Fu(s)|ds — 0, fori=0,1,2,3.

By the continuity of f for any € > 0 there exists t, > 0 and 6 > 0
such that when |u(t) —v(t)| <e, for t > t,, then

|Fu(ty) — Fo(t4)] < 6.
So, for i = 1,2,3, and by (4.1.6)

()G
oti (ts)

(M) (t) — (To) (1) = [

(]

|Fu(s) — Ey(s)|ds — O,

as t — +oo.
Analogously, when |u(t) —v(t)| <€, for t < —t,, then

|Fu(—t4) — Fo(—t4)[ < 0.

So, T is equiconvergent at +co, and by Theorem TB is relatively
compact.

Consider now a subset D C Xp4 defined as

D := {I/l € XHy: ||u||XH4 < 7’2},



4.2 EXISTENCE RESULTS

with oo
7o > max {r, M cpr(s)ds} ,

where r > 0 is given by and

M'—max{l 1 1 1}
. ’2\4/@’2\/%’26/% 7

with G5 (t,5) and GJ (t,s) given by Remark (4.1.2).
For t € R, by (4.1.6) and (4.2.1),

“+o0
/ G(t,5)Fu(s)ds

—00

ITul| = sup
teR

[ Sl s )10, () s

oo 1
———¢,(s)ds < 1y,
L. zggterts<n

IN

/+oo oG
oo Off
i+1

I(T)P) = sup
teR

- ()

(t,s)F,(s)ds

< /_oo T¢r(5)d5 <ry for i=1,2,
and
t +o0
1(Tw)"| = sup / G; (t,5)Fu(s)ds — / G5 (1,5)Fu(s)ds
teR [/ = t

< [ Tsup (165 (1,5)] + 1G5 (4,5)]) ¢r(s)ds

®  teR

< /t:o ¢r(s)ds < rs. (4.2.2)

Therefore, TD C D and, by Theorem T has at least a fixed
pOiI’lt u € Xpy. O

With more information on the asymptotic behavior of the nonline-
arity it is possible to derive more data on solutions of (4.0.1):
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Lemma 4.2.2. Let k > 0, u be a solution of (4.0.1), and f a conti-

nuous function verifying

lim  f(t,x,y,z,w) =0, (4.2.3)

[t|—-oc0

(xy)—(0,0)

Then u)(+00) =0, i =0,1,2,3,4.

Proof.

Let us rewrite equation (4.0.1) as

W)~ ()~ () =00 G2

with 61(¢) = f(t, u(t),u'(t),u”(t),u" (t)) — (k+ 1)u(t).

By (4.2.3), for any e > 0 there is ¢ > 0 such that |6;(t)| < ¢, for
every t > o, |u(t)| < o, and |u/'(t)] < 0.

Fix € > 0 and integrate over |0, t[, for any t > 0, to obtain

et (u"(t) —u"(t)+u'(t) —ut)) =C+ /at 51(s)e’ds,

for some C € R, and, subsequently,

" (£) — " (£) +u' () — u(t)]

IN

t

|C|e_t+ee_t/ eds
g

< [Clef+e(1—e"1),

fort > 0.
By letting t — 400 and by the arbitrariness of ¢, it can be defined

52(t) = " (1) — " () + 0/ (£) — u(t), (425)

for some continuous function J; vanishing as t — +o00. Rewriting

again equation (4.2.4)

4
dt

with d3(t) = 02(t) + 4u(t). Arguing as for (4.2.4), it may be defined

(e (u”(t) —2u'(t) + 3u(t))) := 5(t)e (4.2.6)

Sa(t) :=u"(t) — 2u/(t) + 3u(t), (4.2.7)



4.3 EXAMPLE

for some continuous function é,(t) vanishing as t — +oo.
Since both u(t),u'(t) — 0 this implies that u”(t) — 0. Similarly,
from it can be demonstrated that u"’(t) — 0, whereas from

(g.0.1), u@ (1) — 0. O

4.3 EXAMPLE

Consider the fourth order BVP

. u W (D) —(u 2 o 20 m 3
) (1) + u(t) = “OO=EODOPEOH g o
u(£oo) = u'(+o0) = 0.

2 2..,3
Function f(t, x,y,z,w) = * (z—x 1);;% @+l is continuous and verifies

for max{ |l ¥l Izlls s [0llos} < 71, (1 > 0), with

_ArrdeA
(Prl(t) = 1+ t2

Therefore, by Theorem [4.2.1]there exists a non-negative homoclinic
solution of problem (4.3.1) with the phase portrait and its graphic
given by next figures.

o'

015

Figure 5: Phase portrait of the homoclinic solution u of (4.3.1)
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4 2 2 a

Figure 6: Graph of the homoclinic solution u of (4.3.1)

4.4 BERNOULLI-EULER-V. KARMAN PROBLEM

In [63] it is considered the nonlinear Bernoulli-Euler-v. Karman
BVP

ETu®) () + ku(t) = SEA(W' (1))2u” () + w(t), t € R,
u(too) = u'(£o0) =0,

(4.4.1)

w(t)

A El -

u(t)

Figure 7: Infinite nonlinear beam resting on nonuniform elastic
foundations

which is related to the analysis of moderately large deflections of in-
finite nonlinear beams resting on elastic foundations under localized
external loads. More precisely, E is the Young’s modulus, I the mass
moment of inertia, k u(t) the spring force upward, in which k is a
spring constant (for simplicity the weight of the beam is neglected),
A the cross-sectional area of the beam and w(t) the applied loading

downward (see figure [7).
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4.5 EXTENDED FISHER-KOLMOGOROV AND SWIFT-HOHENBERG

PROBLEMS
An example of this family of problems is given by

u(iv)(t) + 31/l(t) _ 3.4+u3(t)17_1:;(f)(u/(t))2, ‘e R,

(4-4.2)

34

Here the loading force w(t) = T

¢ :R* = R is defined by

and the nonlinear function

x> — zy?

8(txy,2) =

The function f(¢t,x,y,z) := g(t,x,y,z) + w(t) is continuous and veri-

fies (4.2.1) for max{||x||o, [[V|leo , |2l } < 72, (12 > 0), with

34+ 21’%

Pry(t) := T

By Theorem there is a nontrivial homoclinic solution u*. More-

over, as f verifies (4.2.3), by Corollary this homoclinic solution
u* of (4.4.2) verifies (u*)®) (£o0) =0, fori = 0,1,2,3,4.

4.5 EXTENDED FISHER-KOLMOGOROV AND SWIFT-HOHENBERG
PROBLEMS

In [65], the authors consider a fourth order differential equation

which can be written as
ul (8 +u(t) = 2u(t) —au”(t) —u?(t), t € R. (4-5.1)

In the literature, when a4 < 0, this equation corresponds to the
well-known Extended Fisher-Kolmogorov (EFK) equation, proposed
in [38], to study phase transitions. If a > 0, is related to Swift-
Hohenberg (SH) equation, which is a general model for pattern-
forming process, to describe random thermal fluctuations in the Bous-
sinesq equation (see [100]) and in the propagation of lasers (see [69]).

In this sense, equation

(T+u(t) (L4+u"(t) —u?(t))
14t

u® () +u(t) = ,teER,  (4.5.2)
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can be seen as a generalized (EFK), or (SH), where the coefficient
of u”(t) depends on the unknown function and it has not a definite
signal. In both cases of the coefficient sign the nonlinear function
f :R3 — R defined by

(1+x)(1+z—x?)
1+t

f(t,x,z):=

is continuous and for max{||x||,, [|zllo} < 73, (r3 > 0), f verifies

with
(A4 (1 +r3+12)
¢r3(t) L 1 _|_ t4 *

Therefore, by Theorem there is a homoclinic solution u* of

problem (4.5.2), (4.0.2). As it is illustrated in the next two figures,
this homoclinic is a sign-changing function.

N

Figure 9: Graph of the homoclinic solution of (4.5.2),
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Lidstone boundary value problems

George James Lidstone (1870-1952) was an English mathematician
who worked, among other things, in the study of polynomial inter-
polation. In 1929 he introduced a generalization of Taylor’s series,
where the innovation part was an approximation of a given function
in the neighborhood of two points instead of one.

Essentially this interpolating polynomial is a solution of a BVP
given by an elementary even order differential equation and boun-

dary conditions defined on a bounded interval

u2m) (ty =0,t € [a,b]
ul(a) =A;,uli)(b) =B;,j=0,1,...,m—1.

In the field of approximation theory the Lidstone interpolating
polynomial of degree (2m — 1) matches u(t) and its (m — 1)
even derivatives at both ends of the compact interval.

The homogeneous differential equation can be generalized and,
coupled with boundary conditions, generates the next BVP

u@m) ¢y = F(t,u(t), u' (t),...,u@m=1(t)),t €[0,1]
ul(0)=A;,uli)(1)=B;,j=0,1,...,m—1.

This kind of BVP are known as Lidstone boundary value pro-
blems.

The particular case m = 2 frequently occurs in engineering and
other branches of physical sciences. For instance, the deflection of
a uniformly loaded rectangular plate, supported over the entire sur-
face by an elastic foundation and rigidly supported along the edges,
leads to this type of problem, or to model the deformations of an
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elastic beam where the type of boundary conditions considered de-
pends on how the beam is supported at the two endpoints (see [55]
and the references therein).

In this specific case, Lidstone boundary conditions,
u(a) =u"(a) = u(b) = u"(b) =0,

means that both endpoints of the beam are simply supported.

Recently, it was introduced the so-called complementary Lidstone
boundary value problems (see [6, [7, [106]) with differential equa-
tions of odd order together with odd boundary derivatives condi-
tions only, that is of the type

un=D () = f(tu(t), u'(t), .., uP"=D (1), t € [a,b]
u(a) — AO/ L[(zjil)(a) — A].,u(Zj*l)(b) = B],] = 1,...,m.

These types of problems with full nonlinearities, that is, with de-
pendence on even and odd derivatives, are very scarce (see [43} 45,
81]). However, as far as we know, Lidstone or complementary Lid-
stone problems were never applied to the whole real line.

This chapter is concerned with the study of a fully nonlinear diffe-

rential equation on the real line
ul@ () + Kru(t) = F(tu(t),u' (), u" (), u" (), t€R,  (5.0.1)

where k € R, f : R°> — R is a continuous function and two Lidstone-

type boundary conditions: the classical ones, with even derivatives,

u(doo) = u" (£o0) = 0; (5.0.2)

with 1) (+oe0) := tlirlp u(t),i = 0,2 and the so-called complemen-
—+oo

tary Lidstone boundary conditions
u(£oo0) = u'(£o0) = 0. (5.0.3)

Notice that solutions of problem (5.0.1), (5.0.3) are homoclinic so-
lutions and in this way the results of this chapter complement and

generalize the ones achieved in the previous one.
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5.1 AUXILIARY DEFINITIONS AND GREEN’S FUNCTIONS

The main arguments are based on the explicit form of Green’s func-

tions associated to problem (5.0.1), (5.0.2), in a compactness criterion
and fixed point theory.

The problem (5.0.1), can model several real phenomena in
beam theory ([1, 16]), suspension bridges ([13, 22]) and elasticity
theory, among others. Equation is often referred as a beam
equation, because it describes the deflection of an elastic beam under
a certain force. The boundary conditions mean that the beam
is simply supported at infinity.

The chapter is organized as it follows: first section contains the
definition of an adequate space, a technical lemma that allows to re-
late solutions of (5.0.1), with homoclinic solutions, the explicit
expressions of Green’s functions and other auxiliary tools, such as
the criterion used to deal with the lack of compactness and the fixed-
point theorem. Next section contains the main theorem and, finally,
last section shows an application to the study of the bending of an
infinite beam on elastic foundations.

5.1 AUXILTARY DEFINITIONS AND GREEN’S FUNCTIONS

The space of admissible functions to be used forward will be

X = {x c C3(R): lim x(t) = O} ,
[t|——+c0
equipped with the norm [|x|[x, = max {[|x/[eo, [|x"[[oo, [[x"[loo, [ [|eo},

where ||w||e = sup |w(t)].
teR
In this way (X, ||.||x, ) is a Banach space.

The following result will play an important role in the proof of the
main result, giving an explicit solution of some linear fourth order
problem via Green’s functions:

Lemma 5.1.1. Ifh € LY(R), then for k € R, the linear problem

u®(t) + k*u(t) = h(t),t € R,

(5.1.1)
u(too) = u""(+o0) =0
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has a unique solution in Xy which can be expressed as

u(t) = /+°° G(t,s)h(s)ds

—00

where
e kxls—t|

: T
G(t,s) = \/§5k3 sin (k*|s —t|+ Z) , (5.1.2)

with k, = B2,

Proof.
The homogeneous solution of the linear equation is given by

u(t) = e (cy cos(kut) + cp sin(kyt)) + e (c3 cos(kit) + cy sin(kyt))

with cq,c2,¢3,c4 € R and the general solution of the homogeneous
problem associated to (5.1.1), is given by

“+00
u(t) = % / ) e %I~ gin (k*ls — | + g) h(s)ds.
e*k*‘S*t‘

For G(t,s) := G(t,s) = Ve

sin (ki|s — t| + J ) , one can write

u(t) = /_:" G(t,s)h(s)ds.

]

Some properties of these Green’s functions are in the following

remark:

Remark 5.1.2. Fori =0,1,2,3, defining

ki (s—t) ;
G;(t,S) = \/6_5_—13511'1 (k*(t — S) + W) ,
20 kit

ki (t—s) ;
G (t,s) := %sin <k*(s —t) + M) ,
V2 4

one has

u(i)(t) = /_too Gl._(t,s)h(s)alsjt(—1)1'/Jroo G;“(t,s)h(s)ds. (5.1.3)
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The following properties of the Green function can easily be proved

lim G(t,s) = lim G/ (t,5) = tlim G (t,5) =0, (5.1.4)
——00

|t|—+o0 t—+-o00

|Gi(t,8)] <

,i=0,1,2,3. (5.1.5)

1
V2R
Next theorem is a key argument to deal with the lack of compact-

ness :

Theorem 5.1.3. For a set D C X to be relatively compact, it is necessary
and sufficient that:

i) {x(t) : x € D} is relatively compact in R for any t € R;

ii) for each a > O the family D, := {x : [—a,a] — R} C D is equicon-
tinuous;

iii) D is stable at +o0, i.e., for arbitrary functions x and y in D, and any
€ > 0, there exist T > 0 and & > 0 such that if |x) (T) —y()(T)| <
o then |xD (t) —yD(8)| < efort > T,and if |x)(~T) -y (-T)| <
6 then |xW(t) —yD(t)| < e fort < =T, for each i =0,1,2,3.

Proof.
The proof is a direct application of [93], Theorem 1. O

5.2 EXISTENCE RESULT

The main result of this chapter is given by the following theorem: :

Theorem 5.2.1. Let f : R® — R be a continuous function. If for each
r > 0 with max {||x||co, |Y||co, [|Z]|c0, |20]|ec} < 7 there exists a positive
function ¢, : R — [0, +00) such that

|f(t, x,y,z,w)| < ¢(t) and /+Oo ¢r(t)dt < +o0, (5.2.1)

then problem (5.0.1), has a solution u € X, which is also a homo-
clinic solution.
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Proof.

Define
Fu(t) := f(t,u(t), u'(t),u"(t),u" (1))

and consider the operator T : X; — X, given by

Tu(t) = [ " Gt 5)Fu(s)ds,

—00

with G(t,s) defined by (5.1.2).

As f is a continuous function, u € Xj, and verifies (5.2.1), it is
obvious that F, € L'(R), and, by Lemma fixed points of T are
solutions of problem (5.0.1), (5.0.2). So, it is enough to prove that T

has a fixed point.

Clearly Tu € C?(R) and, by Lebesgue’s dominated convergence
theorem and (5.1.4),

lim (Tu)(f) — /+°° lim G(t s)Fu(s)ds = 0,

|t| =400 —oo |t|—+oo

lim (Tu)"(f) = /+°° lim Ga(t,s)Fu(s)ds = 0,

|t|—+o0 —00 |t|—+o0

and

t +o00
lim (Tu)(t) = / lim Gy Fy(s)ds — / lim G F,(s)ds = 0,
- t

|t|—)+oo oo t—-+0o0 t——o0
t +o00
. 177 _ . — i . + —
|t|lirﬂoo(Tu) (t) N /_oo tEr—Poo G3 Fu(S)dS /t tgr—noo G3 FM(S)dS 0.

Therefore Tu € Xy, and T : X; — X is well defined.

Let B C X be a bounded subset . That is, there is r; > 0 such

that, for any u € B, one has |ju|x, < r1. By (5.1.5) and (5.2.1), for

1=0,1,23,

()| < [lci )R )

1 +o0
\/55_1']{1_1. /_oo ¢r, (s)ds < +00,Vt € R,

and, therefore, {Tu(t) : Tu € B} is relatively compact in R.
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For some a > 0 and t,t, € [—a,a], as t; — 1,

+oo
Tu(tn) ~Tu(t)] = [ |G(t5) ~ Glta ) [Fuls)lds —
(Tu)"(t1) — (Tu)"(t2)| = /f: 1Ga(t,5) — Galta,s)||Fu(s)|ds —> 0,

and fori=1,3,

/_t |G (t1,5) — G; (t2,8)| |Fu(s)|ds

—+00
+ /t G+ (1, 5) — GiF (b, 5)| | Eu(s)|ds — 0.

So the set {u : [—a,a] — R} C B is equicontinuous.

As the stability at oo, by the continuity of f, for any € > 0, there
exists t1 > 0 and 0 > 0 such that when |u(t) — v(t)| <€, for t > t,
then

[Fu(ty) — Fo(t4)] < 0.

So, fori=0,1,2,3,

)00~ (o) W] < [ (G (1) 1Fuls) ~ Fols)lds

+ /t+°° G (4,5)] [Fu(s) — Fu(s)|ds —> 0,

ast — +oo.

Analogously, when |u(t) —v(t)| <€, for t < —t, then

[Fu(—ty) — Fo(—ty)] < 6.

So, T is stable at +=c0 and by Theorem TB is relatively compact.

Consider now a subset D C X; defined as

D:={ueXy:|ulx, <r},

with oo
rp > max {r, M (pr(s)ds} ,
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where r > 0 is given by (5.2.1) and

1 1 1
M := max 1,—5,—2,—3 ’
V2R3 2k 2k,

For t € R, by (5.1.5) and (5.2.1),

+oo
| Tulloe = wp/ G(t,5)Fu(s)ds
teR [/ =
< /+oo 15 ‘f(s,u(s),u'(s),u”(s),u’”(s))]ds
— o0 \/Ek:i
Y
< / ¢r(s)ds <y,
— 0 \/ESki ’
+o00 +o0 1
Humww:wp/ Gﬁﬁﬁ@ﬂsg/ — @ (s)ds < 15,
teR |/ —o0 - 27k,

and

|(Tu) ||e = sup /_too Gy (t,5)Fy(s)ds — /t+oo G{ (t,8)Fy(s)ds

telljoo

g/ sup (|Gy (t,5)| + |Gy (t,5)]) ¢r(s)ds
—® teR

<

1 oo
W/ 4?7(5)115 < 1,

—00

! +00
/_oo Gg,_(t,S)Fu(S)dS—/t Gy (t,5)Fu(s)ds

I(Tu)"[lo = sup
teR

—+00
</ sup (|G (1,9)| + |3 (1,5)]) 9r(s)ds

—® te

< /+oo ¢r(s)ds < ry.

Therefore, TD C D and, by Theorem T has at least a fixed
point u € X.

This fixed point is a solution (5.0.1)), and, moreover, a homo-
clinic solution of (5.0.1), (5.0.2), by Lemma O

Remark 5.2.2. By Lemma the solution of problem (5.0.1),

given by the previous theorem, is also a solution of the complementary Lid-

stone problem (5.0.1), (5.0.3).
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5.3 AN INFINITE BEAM RESTING ON GRANULAR FOUNDATIONS

Soil improvement via stone columns (filling a cylindrical cavity
with granular material) is achieved by accelerating the consolidation
of the soft soil due to the shortened drainage path, by an increase
in the load-carrying capacity and/or by a decrease in the settlement

due to the inclusion of stronger granular material.

Apart from improving the ground below the foundations of resi-
dential as well as industrial buildings, stone columns are also instal-
led in soft soils or loose sand for rail roads and roadways due to the
stringent settlement restrictions.

Many studies are available on the analysis of rails, treated as infi-
nite beams on elastic foundations, subjected to concentrated moving
loads as well as dynamic loads, using different techniques. For de-
tails see and the references therein.

A longitudinal section of a rail idealized as an infinite beam resting
on a ballast layer of a granular fill-stone column-reinforced soft soil
system, is sketched in Fig[iol

£
| L
H_T_ Cranulefill Sl Infinite

X

i ! beam
n,étme
) column
| Soft foundation
d seil (Solt clay)
o - - - o e A - -

Figure 10: Railway resting on reinforced granular fill-poor soil
system

The beam is founded on a granular fill layer of thickness H over-
lying saturated soft soil. The shear modulus of the granular fill layer
is G. The diameter and the spacing of the stone columns are d and s,
respectively.
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In [76]], the differential equation of an infinite beam with a uniform

cross section and a moving load can be written as
4 2
EI% +pvz% - ci—zg +q=P((),

where EI is the flexural rigidity of the infinite beam, ¢ is the distance
from the point of action of load at time t has been considered as
¢ = x — vt, where v is the constant velocity at which the load is
moving on the infinite beam, w(¢) is the transverse displacement of
the beam at ¢, p is the mass per unit length of the beam, c is the
coefficient of viscous damping per unit length of the beam, P(¢) is
the applied load intensity and g is the reaction of the granular fill
on the beam, a function that involves the shear modulus G and the
thickness of the granular fill layer H.

Suppose that, (see [76]),

1 d*w
q:= <1_1+§2>aw_GHd_C2'

for some positive parameters 4, b and d. Then an example of this type

of problems is given by the Lidstone boundary value problem in the
whole real line, composed by the differential equation

2

dtw  a 1 1 o\ d?w dw
(5.3.1)

together with the boundary conditions (5.0.2).
This problem (5.3.1), (5.0.2) is a particular case of the initial pro-

blem , with k* = 77 and

1
1+¢2

1
(&, x1,x2,%3,%4) 1= i [(GH — pv7‘> X3+ coxp +a x] + P(C)}

is a continuous function.

If the applied load P(¢) is bounded, that is, there is K > 0 such
that ||P|| < K, and not identically to 0, then f verifies (5.2.1) with

1 1
¢r(C) == 1+ 2El {|GH—p02|r+ (cv—i—a)r—i—K]
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By Theorem there is a nontrivial solution w of problem (5.3.1),
(5.0.2), which is, by Lemma a homoclinic solution.
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PART III: FUNCTIONAL BOUNDARY VALUE PROBLEMS

INTRODUCTION

Many phenomena of real life have a retrospective effect, i.e., their
status in the future may depend not only from the present but also
from what happened in the past. One of the mathematical processes
appropriate to study this effect distributed over time, it is given by
Functional Differential Equations (FDEs). It should be noted that,
the concept of FDEs generalizes the common differential equations
into functions with a continuous argument.

Let us precise a little more the meaning of "functional”. In Algebra,
we deal with algebraic equations involving one or more unknown
real numbers. Functional equations are much like algebraic equa-
tions, except that the unknown quantities are functions rather than
real numbers.

From an historic point a view, as far as we know, the first time
where functional equations were studied, was in the work of the
fourteenth century mathematician Nicole Oresme (1323-1382) who
provided an indirect definition of linear functions by means of a
functional equation: in modern terminology, we have three distinct
real numbers x, y, and z, and, associated to each one, a variable (the
“intensity” of the quality at each point) which we can write as f(x),
f(y), and f(z), respectively (for more details see [96]). The function
f, considered as a linear function, is defined by the relation

y—x _ fly)—f(x)
z—y  f(z) = f(y)

FDEs only appear, to the best of our knowledge, in the second half

, for all distinct values of x, y, z.

of last century (see, for example, [41) 57, 66]).

However, the word "functional" was restrict to delay, advanced or
neutral differential equations. This concept was adapted to a global
unknown functional variable in, for instance, [23, 27]. If the func-
tional part appear in the differential equation, then it covers diffe-
rential, integral or integro-differential equations, delay, neutral or
advanced equations, among others. If the functional variation exists
in the boundary conditions, so these boundary values problems in-

clude the classical two-point or multipoint conditions, but also non-
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local, integral boundary data, and cases where the global behavior
of the unknown variable and its derivatives are involved. As an illus-
tration of this type of functional problem with functional boundary
conditions, we refer the problem in [85], with a functional variation

in u,u" and " in the differential equation:

_ (4) (u///(x)))/ _ f(x, u//(x),u///(x),u’ u',u”),

fora.e. x €]a, b], where ¢ is an increasing homeomorphism, I := [a, b],
and f:IxR2?x (C(I))’ = R?is a L!-Carathéodory function, and
the boundary conditions

0= Ly (" (a) 0" (b))

where L;, i = 1,2,3,4, are suitable functions with L; and L, not
necessarily continuous, satisfying some monotonicity assumptions.

In all the above references, functional boundary value problems
are considered on bounded intervals. On unbounded domains the
techniques are more delicate due to the lack of compactness of the
correspondent operators. By this reason, for example, the usual
Arzéla-Ascoli Theorem can not be applied.

The three chapters of this third part will present methods and tech-
niques in order to consider some of these type of functional problems
to unbounded domains, namely, the half-line or the whole real line.

In Chapter 6 it will be proved an existence and localization result
for a second order BVP with functional boundary conditions. An
application to an Emden-Fowler equation will be shown to illustrate
the main result of the chapter.

Chapter 7 deals with third order BVPs with functional boundary
conditions. These type of problems can be observed, for example, in
a Falkner-Skan equation and may describe the behavior of a viscous
flow over a flat plate. The localization of a solution and, moreover,
some of its qualitative properties, will be presented in this chapter.

Last chapter, Chapter 8, concerns the study of ¢ -Laplacian equa-

tions. An existence and localization result will be proved and, in
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order to demonstrate the applicability of the main result, two exam-
ples will be shown.
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Second order problems

Previous chapters have shown that some real phenomena are mo-
deled by differential equations of various orders with different types
of boundary conditions such as Sturm-Liouville, Homoclinic or Lid-
stone - type. There are, however, other problems with functional con-
ditions, that is, situations where the boundary data do not depend
on particular points but on the global variation of the unknown func-
tion. These may, for example, be provided with integral, differential,

maximum or minimum arguments.

In order to cover a wide range of applications, in this chapter it
will be studied the general second order differential equation

u" (t)y=f(t,u(t),u’(t)),t>0 (6.0.1)
coupled with functional conditions as follows

L(u,u(0),u’(0))=0
u'(+o00)=B8,

(6.0.2)

with L : C(R§) x R? — R a continuous function verifying some

monotone assumption and B€ R, u’(+00)::tli? u' (t).
— 400

Notice that this functional dependence allows, not only conditions
on the boundary, but also multipoint conditions, that is, require-
ments on one or more interior points.

BVP (6.0.1), covers a huge variety of problems such as sepa-
rated, multipoint, nonlocal, integrodifferential, periodic, anti-periodic
and with maximum or minimum arguments. For example, in the

case of integral conditions, it covers problems that arise naturally in

8o



6.1 DEFINITIONS AND AUXILIARY RESULTS

the description of physical phenomena, for instance thermal conduc-
tion, semiconductor and hydrodynamic problems (see [21), 49, 64, [72,
84,109, (108, 111, [113]] and references therein).

In most cases positive solutions are searched in compact intervals.
However results on the solvability of BVPs on unbounded intervals
(half-line or real line) are scarce.

The main technique relies on the lower and upper solutions. Rather
than the existence of bounded or unbounded solutions, their locali-
zation provides some qualitative data, like, for example, signal vari-
ation and behavior (see [25), 82]). Some results are concerned with
the existence of bounded or positive solutions, as in [71, [T09], and
the references therein. For problem (6.0.1), it is proved the
existence of two types of solution, depending on B : if B # 0 the
solution is unbounded; if B = 0 the solution is bounded.

This chapter follows the paper [33]. In this way it is organized
as it follows: first some auxiliary results are defined such as the
adequate space functions, some weighted norms, a criterion to over-
come the lack of compactness, and the definition of lower and upper
solutions. Next section contains the main result, an existence and
localization theorem, which proof combines lower and upper solu-
tion technique with the fixed-point theory. Finally, last two sections
contain one example and an application to some problem composed
by an Emden-Fowler-type equation with a infinite multipoint condi-

tions, which are not covered by the existent literature.

6.1 DEFINITIONS AND AUXILIARY RESULTS
Consider the space of admissible functions

t
Xr = {x € CY(RY) : tgrfmf(—Jr)t € R, tgrfwx’(t) € IR}

equipped with the norm ||x||x, = max {||x||o, ||x"||1}, where

w(t
lwllo = sup 12O and |l = sup |’ (8)].
>0 1+t £>0

In this way (XF, ||.||x,) is a Banach space.
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Solutions of the linear problem associated to (6.0.1) and usual
boundary conditions are defined with Green’s function, which can

be obtained by standard calculus.

Lemma 6.1.1. Let th,h € LY(R}) and A, B € R. Then the linear BVP

u(t) = h(t),t >0,
u(0) = A,
u'(+00) = B,

has a unique solution in X, given by
—+00
u(t) = A+ Bt +/ G(t,s)h(s)ds
0

where

—s, 0<s<t
G(t,s) =
—t, t<s < +oo.

Proof.

(6.1.1)

(6.1.2)

(6.1.3)

If u is a solution of problem (6.1.1), then the general solution for

the differential equation is:

u(t)y=c1+ct+ /Ot(t —s)h(s)ds,

where c¢1,c2 € R. Since u should satisfy the boundary conditions,

one has oo
ci=A, =8 —/ h(s)ds.
0

The solution becomes

u(t) :A+Bt—t/()+ooh(s)ds+/0t(t—s)h(s)ds

And by computation
—+00
u(t) = A+ Bt +/ G(t,s)h(s)ds,
0

with G given by (6.1.3).
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Conversely, if u is a solution of (6.1.2), it is easy to show that
it satisfies the differential equation in (6.1.1). Also u(0) = A and
u'(+00) = B. O

The lack of compactness of Xr is overcome by the following lemma

which gives a general criterion for relative compactness, referred in

[3]-

Lemma 6.1.2. A set M C X is relatively compact if the following condi-
tions hold:

i) all functions from M are uniformly bounded;

it) all functions from M are equicontinuous on any compact interval of
Ry,

iii) all functions from M are equiconvergent at infinity, that is, for any
given € > 0, there exists a te > 0 such that

x(t) .x(t) / : /
) g 2 1
T m T x'(t) — lim x'(#)| <,

<€
‘ ! t—+o0

forall t > te and x € M.

The functions considered as lower and upper solutions for the ini-
tial problem are defined as it follows:

Definition 6.1.3. Given B € R, a function a € Xr is a lower solution of

problem (60-1), (60:2) if

o' (t) > f(t,a(t),a'(t)),t >0,
L(a,a(0),a'(0)) >0,
a'(4o00) < B.

A function B € Xr is an upper solution if it satisfies the reverse inequa-
lities.
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6.2 EXISTENCE AND LOCALIZATION RESULTS

In this section it is proved the existence of at least one solution for
the problem (6.0.1), (6.0.2), and, moreover, some localization data,
following the arguments applied in [33].

Theorem 6.2.1. Let f : Rf x R? — R be a continuous function, and
for each p > 0, there exists a positive function ¢, with ¢,,te, € L'(Ry)

such that for (x(t),y(t)) € R? with stlig { |1 i)) ly(t )|} <p,

|f(t,x,y)| < Pp(t), t > 0. (6.2.1)

Moreover, if L(x1,x7,x3) is nondecreasing on x1 and x3 and there are w, B,
lower and upper solutions of (6.0.1)), (6.0.2)), respectively, such that

a(t) < B(t), vt >0, (6.2.2)

then problem (/6.0.1)), (6.0.2)) has at least one solution u € Xr with a(t) <
u(t) < B(t), fort > 0.
Proof.

Let a, B be, respectively, lower and upper solutions of (6.0.1)), (6.0.2)
verifying (6.2.2). Consider the modified problem

" ()=F (£, 6(t,u(t)), ' (1)) + Tl Tt stiatiy 2 0,
u(0) = 8(0, u(0) + L(u,u(0), u'(0)), (6.2:3)
u'(+o00) = B.

Blt) x> p(t)
where 6 : Rj x R — Ris givenby §(t,x) = < x Ja(t) < x < B(t)
a(t) ,x <a(t).

For clearness, the proof will follow several steps:

Step 1: If u is a solution of (6.2.3) then wa(t) < u(t) < B(t),Vt > 0.
Let u be a solution of the modified problem (6.2.3) and suppose, by
contradiction, that there exists t > 0 such that a(t) > u(t). Therefore

inf(u(t) —a(t)) <0.

t>0

84
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If there is t. > 0 such that

rtnzigl(u(t) —a(t)) :=u(ty) —a(ts) <0,

one has 1/(t,) = a/(t.) and u”(t.) — & (t.) > 0. By Definition [6.1.3|
the following contradiction holds
0< u(ty)—a"(ts)

— F(b, 5(t, u(t)), o (£ ))+1+1t3 1 fffl() ;‘W*(;*I(t())))' _ & (1)

u(t*) —Oé(t*)

T [u(t) — a(t)]

] —a(t)

< 0.

So u(t) > wa(t), Vt > 0.

If the infimum is attained at t = 0 then

Iggl(u(t) —a(t)) :=u(0) —a(0) <O0.

As u is solution of (6.2.3), by the definition of § the following contra-
diction is achieved

0> u(0) —a(0) = 6(0,u(0) + L(u,u(0),u'(0))) — a(0) > «(0) — a(0)
= 0.

gg(u(t) —a(t)) ;== u(400) —a(+00) <0,

then u'(+o00) — a’(+00) < 0. As u is solution of (6.2.3), by Definition
this contradiction holds

0> u'(+00) —a'(+00) = B—a'(+00) > 0.

Therefore u(t) < a(t), Vt > 0.

In a similar way it can be proved that u(t) > B(t), Vt > 0.

Step 2: Problem (6.2.3|) has at least one solution.
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Let u € Xr and define the operator T : Xr — Xr

—+o00
Tu(t) = A + Bt +/ G(t,5)Fu(s)ds,
0

with

1 u(s) — (s, u(s))
1+831+ [u(s) — o(s,u(s))|

Fu(s) := f(s,6(s,u(s)),u'(s)) +

A :=5(0,u(0) + L(u,u(0),u'(0))) and G is the Green function given

by (6.1.3).
Therefore, problem (6.2.3) becomes
u”(t) = Fy(t),t >0
u(0) = A, (6.2.4)
u'(+00) = B,

and if tF,(t), F,(t) € LY(R{), by Lemma it is enough to prove
that T has a fixed point.

Step 2.1: T is well defined.

As f is a continuous function, Tu € Cl(lRar ) and, by 1} for any
u € Xp with p > max {||«||x,, [|Bllx; }

o F ds < o 1 d
[ IR < [ (000 + s ) de < oo

That is F,(t) and tF,(t) € L'(R]). By Lebesgue Dominated Conver-
gence Theorem,

(M) . A+BE /+<>° ts)
tgr}r’loo 1+¢ - t*>+00 1—{—t + tgrfoo 1+t Fu(S)dS

+o0 1
< -
< B+/O (¢p(s)+1+53>ds<+oo,

and analogously for

—+o00
lim (Tu)'(t) = B— lim F,(s)ds = B < +oo.

t—+4o0 t—+4o0

Therefore Tu € Xr.
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Step 2.2: T is continuous.

Consider a convergent sequence u, — u in X, there exists p; > 0
such that max { ]| x,, | Bllx.} < 1.

With M := sup \G(t,s)|’ one has
>0 1+t

| Tup — Tulx, = max {||Tu, — Tulo, || (Tun)" — (Tu)'|}1 }
—+00
< [ MIE, ()~ Fu(s)lds
0

—+00
+/t IFu, (s) — Fu(s)|ds —» 0,

as n — —+oo.

Step 2.3: T is compact.

Let B C Xr be any bounded subset. Therefore there is r > 0 such
that |ju||x, <r, Vu € B.

For each u € B, and for max {7, ||a|/x,, |8l x;} <1

Tu(t A + Bt
Tu®)] _ 18+ B

ITully = su <
>0 1+t >0 1+t
+oo |Gts)|
+/ IFu(s)|ds
t>() 1+t
|A+Bt| /+°°
< d ,
= e Pn () + 135 ) ds < e
(Tl = sup (T (0] < (Bl + [ |Fu(s)lds
t>0
< IBl+ (¢r1(s)+1 )ds<+oo

So ||Tu||x, = max{||Tullo, [|(Tu)'||1} < +oo, that is, TB is uni-
formly bounded in XF.

TB is equicontinuous, because, for L > 0 and t,t, € (0,L], one
has, as t| — to,
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Tu(tl) . Tu(tz)
1+t 1+t

A + Bty _A+Bt2
1+t 1+t2
T |G(ty,s) G(ty,s
+/ 1 (t2,5)

1+H 1+t
A+BtH A+Bh
1+t1 1+t2

+oo t, G(ty,
+/ 1 (t2,s)

1+t 1+h
|(Tu)’(t1) (Tu )/ ds—/t:oo F,(s)ds
/t1 |Fu(5)|ds§/t1 (¢r1(s)+1is3>d5 ) 0.

So TB is equicontinuous.

(u(s))|ds

1
(4)71 (S) + 1 +S3)d5 —0,

Moreover TB is equiconvergent at infinity, because, as t — +oo,

+o00
Tu(t) lim Tu(t) < A+Bt_B / G(t,s)
1++ totoo 1+¢ 1+ 1+t

(t,s

t
A + Bt 1
S [ ) e

and

1)l

‘(Tu)’(t)— lim (Tu)’(t)‘ _ /t+oo|Fu(s)|ds

t—+o00
+oo 1
S/t (¢p1+H—SE,,>dS—>O,aSt—>—|—OO.

So, by Lemma TB is relatively compact.

Then by Schauder’s Fixed Point Theorem T has at least one
fixed point u; € Xr.

Step 3: uy is a solution of problem (6.0.1)), (6.0.2)).

By Step 1, as uy is a solution of (6.2.3) then a(t) < uq(t) < B(t), for
all t > 0. So, the differential equation (6 is obtained. It remains
to prove that «(0) < u1(0) + L(ul,ul(O), 1( )) < B(0).

Suppose, by contradiction, that «(0) > 11(0) + L(uy,u1(0),u}(0)).
Then

u1(0) = 8(0,u1(0) + L(uz,u1(0),u1(0))) = «(0)
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6.2 EXISTENCE AND LOCALIZATION RESULTS

and by the monotony of L and Definition the following contra-
diction holds

0 > u1(0)+ L(uy,uq1(0),u7(0)) — a(0)
= L(u1,«(0),u5(0)) > L(a,a(0),4'(0)) > 0.

So «(0) < u1(0) + L(u1,u1(0),u1(0)) and in a similar way it can
be proved that 17 (0) 4+ L(uq, u1(0),u;(0)) < B(0).
Therefore, 14 is a solution of (6.0.1)), (6.0.2). O

A similar result can be obtained if f is a L!'—Carathéodory func-
tion and equation (6.0.1)) is replaced by

u(t) = f(t,u(t),u'(t)), ae. t >0. (6.2.6)

However in this case it must be assumed an extra assumption on

f:

Theorem 6.2.2. Let f : R x R?> — R be a L'— Carathéodory function
such that f(t,x,y) is monotone on y. If there are w, B, lower and upper

solutions of (6.2.6)), (6.0.2)), respectively, verifying and L(xq, X2, x3)

is nondecreasing on x1 and x3, then problem (6.2.6)), (16.0.2)) has at least
one solution u € Xp with a(t) < u(t) < B(t), Vt > 0.

Proof.
The proof is similar to Theorem except the first step.
Let u be a solution of the modified problem composed by

1 u(t) —o(t,u(t))
t

e.t>
T3 81+ u() —oltun) “&t=0

u(t) = f(t,8(tu(t)),u'(t) +

and the boundary conditions

u(0) = 6(0,u(0)+ L(u, u(0),4'(0))),
u'(+00) = B.

If, by contradiction, there is t, > 0 such that

1}12i(1)1(u(t) —a(t)) :=u(ty) —a(ts) <0,
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then u/(t.) = &/(ts), u”(ts) — &’ (t«) > 0, and there exists an interval
I :=]t_, t.[ where u(t) < a(t), u'(t) < a'(t), Vt€ I_.

By Definition and if f(t, x,y) is nondecreasing on y, this con-
tradiction holds for t € I_:

1+ 81+ |u(t) —5(tu(t))|
< ﬂtMWMU”+1iﬂ1fﬁtrﬁbﬂ_MW)

u(t) —alt)
14 [u(t) — a(t)|

< 0.

The same remains valid if f is nonincreasing, considering an inter-
val [ =]t t4[ where u(t) < a(t), u'(t) > a'(t), Vi € L.
So in both cases u(t) > a(t),Vt > 0.

The remaining steps are identically to the proof of Theorem
and it will be omitted. O

6.3 EXAMPLE

Consider the second order problem in the half-line with functional

boundary conditions

_ sin(u(t)+1)+ (' (1)>+u(t)e”!
M//(t) =2 1+ s t Z 0/

4u?(0) + ming>o u(t) + u'(0) —2 =0, (6.3.1)
u'(4+00) =0,5.

Remark that the above problem is a particular case of (6.0.1)), (6.0.2)
with

sin(x +1) +1° + xe !
fltx,y) = ( )ty ,

1+
B = 0,5,
L(a,b,c) = 4b2+1}1>161a(t) +c—2.
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64 EMDEN-FOWLER EQUATION

As f is continuous in ]Rar then for u € Xr, assumption 1) holds

with ¢, = 1%3, for some k > 0 and p > 1.
The function L(a, b, c) is not decreasing in a and ¢, and a(t) = —1

and B(t) = t are lower and upper solutions for (6.3.1), respectively,
then, by Theorem there is at least an unbounded solution u of

(6.3.1) such that

—1 < u(t) <tVt>0.

64 EMDEN-FOWLER EQUATION

Emden-Fowler-types equations (see [107]) can model the heat dif-
fusion perpendicular to parallel planes by

01 (x,t)
dx2

ou(x,t)
0x

ou(x,t)
ot

+af(x,t)g(u) +h(x,t) = ,0<x<t,

«
x
where f(x,t)g(u) + h(x,t) means the nonlinear heat source and u(x, t)
gives the temperature at time t.

In the steady-state case, and with h(x,t) = 0, last equation be-
comes
u” (x) + %u’(x) +af(x)g(u) =0, x > 0. (6.4.1)

If f(x) =1and g(u) = u", is called the Lane-Emden equa-
tion of the first kind, whereas in the second kind one has g(u) = e*.
Both cases are used in the study of thermal explosions. For more
details see [59].

In the literature, Emden-Fowler-types equations are associated to
Dirichlet or Neumann boundary conditions (see [56| 105]). To the
best of author’s knowledge, is the first time where some Emden-
Fowler is considered together with functional boundary conditions
on the half-line.

Consider that one looks for nonnegative solutions for the problem

composed by the discontinuous differential equation

u/ 4
) ()
1+ a3 ex

u”(x) ,a.e.x >0, (6.4.2)
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coupled with the infinite multi-point conditions

£ () — u(0) +1/(0) =0,

(6.4.3)
u'(+e00) =96, (0<d<1),
where a, and 7, are nonnegative sequences such that
—+o00
a1 2 axify = ... = plly = ..., Z anu(ﬂn)
n=1
+o00 400
and Y aun, are convergent with Y a, (1, +k) <1—k, (0 <k <1).

1 n=

n= 1
This is a particular case of (6.2.6), (6.0.2), where

4
- _Z Yy
f(x’ylz) - 1+x3+exl

B =9,

—+00
L(v,y,z2) = Y an0(n)—y+z
n=1

bk
1—|—x3+e_x

f(xy,2)| <

As ¢(x), x¢,(x) € LY(R]) thus f is L!-Carathéodory, and, more-
over, f is monotone on z (is nondecreasing).

= @r(x), k1, ko >0, r > 1.

As L(v,y,z) is not decreasing in v and z, and functions a(x) = 0
and B(x) = x +k, are lower and upper solutions for problem (6.4.2),

(6.4.3), respectively, then, by Theorem there is at least an un-
bounded and nonnegative solution u of (6.4.2), (6.4.3) such that

0<u(x)<x+k Vx>0.
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Third order functional problems

In this chapter it is consider a third order BVP, composed by a fully
differential equation

u""(t)=f(t,u(t),u' (t),u""(t)), t>0, (7.0.1)

where f : Rj x R® — R isa L!- Carathéodory function, and the
functional boundary conditions on the half-line

Lo(u,u(0)) = 0,
Li(u,u’(0)) = 0, (7.0.2)
Lay(u,u’"(+e)) = 0,

with L; : C(IR(T) xR — R,i = 0,1, 2 continuous functions
verifying some monotone assumptions and
u (+o0) 1= tl_i?oou”(t).

There is an extensive literature on BVP defined in bounded do-
mains, as this type of problems is an adequate tool to describe count-
less phenomena of real life, such as models on chemical engineer-
ing, heat conduction, thermo-elasticity, plasma physics, fluids flow,...
(see, for instance, [22] 142, 48, 58| 164, 168, [75, 9o]). However, on the real
line or half-line the results are scarcer (see, for example, [3} 111] and
the references therein).

In some backgrounds the models require different kinds of non-
local or integral boundary conditions. In this way, it is useful to

consider generalized boundary data, which include usual and non

classic boundary conditions. In fact, if BVP contains a functional
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dependence on the unknown functions, or in its derivatives, either
in the differential equation, or in the boundary data, these functional
BVP allow a much more variety of problems such as separated, multi-
point, non-local, integro-differential, with maximum or minimum

arguments,..., as it can be seen, for instance, in [26}, 29, 46| 49, 50, |84].

To the author’s best knowledge, it is the first time where this type
of functional boundary conditions are applied to third order BVP
on the half-line. From the different arguments used it can be high-
lighted weighted norms, fixed point theory and lower and upper so-
lutions method. This last technique provides a location result, which
is particularly useful to get some qualitative properties on the solu-
tion, such as positivity, monotony, convexity,...

The chapter is organized as it follows: in the first section some au-
xiliary results are defined such as the adequate space of admissible
functions, the weighted norms, an existence result for a linear BVP
via Green’s functions, an a priori bound for the second derivative
from a Nagumo-type condition, a criterion to overcome the lack of
compactness, and the definition of lower and upper solutions. Next
section contains the main result of the chapter - an existence and lo-
calization theorem, which proof combines lower and upper solution
technique with the fixed point theory. Finally an application to a
Falkner-Skan equation is shown to illustrate the main result, which

is not covered by previous works in the literature, as far as we know.

7.1 DEFINITIONS AND a priori BOUNDS

Consider the space of admissible functions

. x(t) . x(b) _
Xpz= 2(RY): 1 R, 1 R, 1 "(t) e R
s {xEC( 0) t—1>£{1c>o1—|—t2E ’t—1>I—Pool+i'E favit (t) € ’

with the norm || x||x,, = max {||x|lo, [|x'||1, [|x"||2}, where

|(L (t)| |(" (t)|
Wi = sup — 5, ||W||1 = sup —— and ||w 2 1= sup |wW t)].
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7.1 DEFINITIONS AND 4 priori BOUNDS
Defining in this way, (Xr3, ||.||x;,) is a Banach space.
The solutions of the linear problem associated to (7.0.1), with the

two-point boundary conditions in the half line, can be defined with

Green’s functions:

Lemma 7.1.1. Let t?h,th,h € LY(R]). Then the linear BVP

(7.1.1)

with A,B,C € R, has a unique solution given by

Ct2  tee

u(t) = A+Bt+7+ G(t,s)h(s)ds (7.1.2)

where
2
5—ts, 0<s<t

G(t,s) = , - (7.1.3)
—5, 0<t<s< +oo.

Proof.

If u is a solution of problem (7.1.1), then the general solution for
the differential equation is:

t 2 t2
u(t) = c1 + cot + c3t? +/ (% —ts+ E) h(s)ds,
0

where c1, ¢3, c3 are real constants. Since u(t) should satisfy the boun-

dary conditions,
C 1 [t
=A,cp=B,c3= 5~ 5/0 h(s)ds,
and, therefore,
Ct?

u(t) = A+Bt+——— h ds+/ (——ts+t2)h()d

which can be written as (7.1.2)), with G(t,s) given by (7.1.3). O
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Some trivial properties of (7.1.3) will play an important role for-

ward:
Lemma 7.1.2. Function G(t,s) defined by verifies
G(t,
i) lim ( 52) €R, Vs >0;
t—>+o0 1+t
oG(t —s, 0<s<t
ii) Gy(t,s) = 2GLES) ;
ot —t, 0<t<s< +oo,
t
i) tim S R v
t—4o0

Let 7, T € Xg3 be such that y(t) < T'(¢),7/(t) < T'(¢),¥t > 0 and
7" (400) < T”(+00). Consider the set

Eps =< (tx,y,z) € R§ x R?: v (t)

The following Nagumo condition allows some a priori bounds on

the second derivative of the solution:

Definition 7.1.3. A function f : Ep3 — R is said to satisfy a Nagumo-
type growth condition in Ers if, for some positive continuous functions , h
and some v > 1, such that

—+o0
sup () (14+1)" < +oo, /0 %ds = +oo, (7.1.4)
it verifies

f(txy,2)| < 9(Bh(|2]), V(E x,y,2) € Ers. (7.1.5)

Lemma 7.1.4. Let f : Rf x R> — R be a L'— Carathéodory function

satisfying (7.1.4) and (7.1.5) in Eps. Then for every solution u of
satisfying, for t > 0,

v(t) <u(t) <T(t),
V(1) <u'(t) <T'(t), (7.1.6)
7" (+00) < u”(+00) <T"(+00),



7.1 DEFINITIONS AND 4 priori BOUNDS

there exists R > 0 (not depending on u) such that ||u” ||, < R.

Proof.
Let u be a solution of (7.0.1) verifying (7.1.6). Consider r > 0 such
that
r > max {|7"(+o0)], [I"(+e0)| } (7.1.7)

By the previous inequality it cannot happen |u”(t)| > r,Vt > 0,
because
u" (+o0)| < 1.

If [u”(t)] <r,Vt >0, taking R > r the proof is complete as

|u”]|2 = sup |u"(t)| <r < R.
£>0
In the following it will be proved that even when there exists t > 0
such that |u”(t)| > r, the norm ||#”||, remains bounded.
Suppose there exists ty > 0 such that |u” (to)| > 7, thatis u”(ty) > r
or u”(ty) < —r.
In the first case, by (7.1.4), one can take R > r such that

R s ') v .Yt v
[y s o s 0 v T

| ') .. ()
P v = - 1 L\
with M := sup p(t)(1+1)" and My := o (Tt AT

If condition (7.1.5) holds, then by (7.1.7) there are t,,t; > 0 such
that t, < ty,u”(t.) =rand u”(t) > r,Vt € (ts,t4+]. Therefore

Wi(t) s _ e u(s) uM" & 1"
Joy R = . o6 = |, 4O s

< M o
<(1u_£SS))U) + (11/_3 S()S1)+v] ds
M(Mﬁ—sup ') /+Oo ) / —ds

>0 1 +1t
So u”(t4+) < R and as t, and f are arbitrary in IRj, one has that
u(t) < R,Vt>0.

ty

= M

ty

IN
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Similarly, it can be proved the case where there are f_,t, > 0 such
thatt_ < t, and u”(t.) = —r, u”(t) < —r,Vt € [t_, t,).
Therefore ||u”|, < R,Vt > 0. O

The lack of compactness of Xr3 is overcome by the following lemma

which gives a general criterion for relative compactness, suggested
in [3] or [37] :

Lemma 7.1.5. A set Z C Xr3 is relatively compact if the following condi-
tions hold:

i) all functions from Z are uniformly bounded;

ii) all functions from Z are equicontinuous on any compact interval of
Rt
0~

iii) all functions from Z are equiconvergent at infinity, that is, for any
given € > 0, there exists a te > 0 such that

x(t) x(t)
—|— t%lJrOO]—i—tz <&
x'(t x'(t)
T+t ioteltt]|
)— 11m X"(t)| < eforallt > te,x € Z.

The functions considered as lower and upper solutions for the
initial problem are defined as it follows, with W31 (R{) the usual
Sobolev space:

Definition 7.1.6. A function a € Xpz N W31 (R{") is a lower solution of

problem (753 (7:02) f
(" (t) > f( ( ), &' (t),a"(t)), t =0,

A function B € Xpz "W (RY) is an upper solution if it satisfies the
reverse inequalities.
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Remark 7.1.7. If o/ (t) < B/(t), a.e. t > 0 and «(0) < B(0), by integra-
<

tion on [0, t] one has a(t) < B(t),Vt > 0.

The following Lemma, suggested by [104], will ensure the exis-
tence and convergence of the derivative of some truncature-function

to be used forward:

Lemma 7.1.8 ([104]). For y1,y> € C! (Ry) such that y1(t) < y»(t),Vt >
0, define
ya(t) v >ya(t)
pto)=qo  , y(t) <o <y()
yi(t) v <yi(t).

Then, for each v € C! (R]') the next two properties hold:
i) dp(t,0(t)) exists for a.e.t > 0;

ii) Ifv,0m € C! (RY) and vy, — v in C' (RY) then

%p(t, om(t)) — %p(t,v(t))for ae.t>0.

7.2 EXISTENCE AND LOCALIZATION RESULTS

In this section it is proved the existence and localization of at least

one solution for the problem (7.0.1), (7.0.2).

The following assumptions are needed:

(Hy) There are «, 8 lower and upper solutions of (7.0.1), (7.0.2),
respectively, with a’(t) < p’(t), t > 0, a(0) < B(0) and

W (+00) < B(+00);

(H2) f satisties the Nagumo condition on Er3 defined with ¢y = «

and I' = §;
a(t) < x < p(t),
E.:={ (t,x,y,2z) € R§f x R¥: a' (1) <y < B'(t), ;
W (+00) < 2(+00) < B (+00)
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(H3) f(t, x,y,z) verifies the growth condition

=

f(t a(t), a’(t),a"(
f(tB(t), B(1), B (

) = f(tx,a(t),a’ (1)),
)) < fltx, (), B(1)),

for t > 0 fixed and a (t) < x < B(t);

~=

~—

(H4) The continuous functions L; : C(lRar) xR — R,i =0,1,2,
are such that, fora < v < B,

(Li(a, oc(i)(O)) < Li(v,a)(0)) and
Li(B,8(0)) > Li(v, 1)(0)), fori=0,1;
Lo(a, ( )) < La(v,a"(+00)) and

La(B, p"(+00)) = La(v, B" (+e0)),
lim Ly(v,w) € R, and &’ (+00) < w < B (+00).

\ t— 400

Theorem 7.2.1. Let f : Rj x R® — R be a L' —Carathéodory function.

If hypotheses (H1)-( Hy) are verified then problem (7.0.1), has at
least a solution u € Xz N W31 (R]) and there exists R > 0 such that

Proof.
Leta, p € Xp3 N ws1 (IR(J)F) verifying (H1).

Consider the modified and perturbed problem composed by the
third order differential equation

W) = f (40t u(0), 6100 (1), 5 (11, (1))) )

T
1 u'(t) — 61(t,u'(t))
T+t 1+ u/(t) —61(t,u'(t))]”

t >0, (7.2.1)
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and the functional boundary equations

u(0) = 00(0,u(0) + Lo (dp(u),u(0)))
u'(0) =61(0,u’(0) + L1 (6p(u),u’(0)))
u" (+00) = oo (u'"(+00)) + Lo (6p(u), 000 (" (+0))),
(7.2.2)
where functions 6; : Rj x R — R are given by
(B0(t) x> (1)
si(t,x) = Qx L) <x < pi(t),i=0,1,
\oc(i)(t) ,x < alD(t)
(B"(+00) ,x(+0) > p"(+20)
doo(x(+00)) = {x(400) ,a”(+00) < x(400) < B’ (+00),
(@ (+00) , x(F00) < a(+00)
(5 0>p
op(v) = qov ,a<v<B.
x ,o<a

\

For clearness, the proof follows several steps:

Step 1: If u is a solution of (7.2.1), then
o (1) <u'(t) <B(t), alt) <u(t) <B(t), —R<u"(t) <R, Vt>0
and a”(+00) < u”(+00) < B’ (400).

Let u be a solution of the modified problem (7.2.1), (7.2.2) and
suppose, by contradiction, that there exists t > 0 such that a/(t) >

u/(t). Therefore,

tigg(u’(t) —a'(t)) <.

o If the infimum is attained at t = 0, then

rgg(u'(f) —a/(t)) =u'(0) — a’(0) <O,
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therefore the contradiction holds

61(0,1'(0) + L1 (0p (), u’(0))) — a’(0)
> a/(0) — ’(O) =0.

e If the infimum occurs at t = +oo, then

inf(u'(t) — a'(t)) = u'(+00) — &’ (+00) < 0.

t>0

Therefore 1" (+o00) — a’'(+0c0) < 0 and by (Hy) and Definition
the contradiction holds

0

v

u'"(+o00) — & (400) = Joo (" (+00)) + L2 (0p (1), boo (" (+00)))
L2 (0p(u), "' (4+00)) > Lo(a, & (+00)) > 0. (7.2.3)

v

e If there is an interior point t, € R™T such that

I?Z%‘(”/(t) —a/(t) = u'(t:) — a/(t) <O,

then there exists 0 < t; < t, where

0, u'(t) —a(t) <0, Vte [t t],
0

<
u”"(t) =& (t) > 0, aet€ [t L.

Therefore, for t € [t1,t.] by (H3) and Definition [7.1.6] the contra-
diction holds

0 < /t (1" (s) — a""(s)] ds

ty

= [ (oo, fasi o))
N 1 u'(s) —61(s, u'(
1+s*1+ |u/(s) — b1(s, u/(

/tlt [f(s,oc(s),oc’(s),oc”(s)) + T |i )( ; algj( I — rx’”(s)} ds

[ e =6 T <o

Do) as

IN

IN
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So u'(t) > a/(t) for t > 0.

In a similar way it can be proved that u/(t) < p'(t), and, therefore,
o (1) <u'(t) < B(t),Vt>0. (7.2.4)

Remark that «(0) < u(0), otherwise, by (Hy) and Definition
it will happen the contradiction

0 > u(0) —a(0) = d0(0,u(0) + Lo (6p(u),u(0))) — «(0)
> Lo (p(u),u(0))) = Lo (a,4(0))) = 0.

Analogously, it can be proved that u(0) < B(0). So, integrating
(7.2.4) in [0, ], it is easily obtained that a(t) < u(t) < B(t),Vt > 0.

Arguing like in (7.2.3) one can prove that u”(+o00) > a’(+00) and,
similarly, that u”(400) < B”(+00).

Therefore, (t,u(t),u'(t),u”(t)) € E. and the inequality —R <
u”(t) < R is a direct consequence of Lemma

Step 2: The problem (7.2.1), has at least one solution.

Define the operator T : Xr3 — Xr3

b S
Tu(t) =A+Tt+ N + A G(t,s)F,(s)ds,

where
A := 5y (0,u(0) + Lodp(u),u(0))),

[:= 61 (0,u'(0) + Lo (0p(u),u'(0))),
Y 1= 0o (1 (+00)) + Lo (6p (1), 0o (11 (+00))) ,

G(t,s) is the Green function given by (7.1.3) associated with the pro-

blem
(

M(E) = Fy(t),t >0,
(0) = 4,
u'(0) =T,
u"(+00) =Y,

=

NS

(7.2.5)

\
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and
R = f (100t (), 0106 (1), 6160 (9))

1 u'(t) — 61 (t, u'(t))
t

+1+t41+|u’() or(t,u'(t))]

By Lemma the fixed points of T are solutions of (7.2.5) and,

therefore, of problem (7.2.1), (7.2.2).

So it is enough to prove that T has a fixed point.

Step 2.1: T is well defined and , for a compact D C X3, TD C D.

As f is a L'—Carathéodory function, Tu € C? (R]) and for any
u € Xpz with

o > max {|lullx,,  lallx,,, [1Bllx,, R}

there exists a positive function ¢, (t) such that 2, (t), tg(t), po(t) €
L' (Rf) and

+oo 1
/O Fu(s)|ds < / ( +S4) ds < +oo,
+o0 S
/0 |SFu(S)| ds < / (S(PP 1 —|—S4) ds < oo,
/+oo ‘st (s)‘ ds < / s ds < 4oo.
0 ! - T

That is Fy, tF,, t*F, € L' (R]).

By Lebesgue Dominated Convergence Theorem, Lemma and
(Hy), setting

lim Ly (6p(ut), 6eo(u” (400))) :=L,

t—-+o00
and Mo := max {|a” (400)| + )|+ LI},

1
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7.2 EXISTENCE AND LOCALIZATION RESULTS

one has
(Tu)(t) _ A+Tt+ 32 /+oo i Glbs) (5)ds
tstoo 14+12 5t 142 0 toqeo 1427
Me 1 [t 1
< =24 — )
= 72 +2/0 (¢P(S)+1+s4) 5 < e
(Tu)'(t) . T+ V¥t /+°° . Gi(t,s)
SNy Am T Ty Mmooy Tu(e)ds
+oo 1
< M / ——  \d ,
—+o00
lim (Tu)"(t) = M+ lim F,(s)ds < +oo0.
f—+o00 t——+oc0 Jt

Therefore Tu € Xg3.

Consider now the subset D C Xr3 given by

D := {x € Xp3: ||MHXF3 < ,00}/
with pgp > 0 such that

po > max{|a(0)],[B(0)|} +max {|a’(0)

+ /0+°o M(s) <4>p(8) + 1j—54) ds,

B (0)]} + |kol

7

where

ko 1= max { o (+00)|, | " (++00) |} + sup Ly(v, w),
t>0

fora <v < Band a”’(4+o00) <w < B’(+00) and

M(s) := max {sup Gs)] sup M,l} :

>0 1+ #2 ’tzo 1+t

So, for t > 0,
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¥t
|Tu(t)| ‘A+Tt+7
| Tull, = sup T+ < sup 7
£>0 £>0
e |G(t )] )
F,(s)]| ds
+st1§§(/0 T |Fu(s)]
1
< g B [TTMG) (40 ) 85 < o

Iy, =sup LT < sup (w + /OHo 1l ) dS)

Vs 1+t 1+t 1+t
—+o0
<[ ME) (06 + ) b < o
and
+00
Iy, = sup|(m)’| <sup (1¥1-+ [ Ru(o)] s
t>0 t
v+ [ L
< su + S) + ——ds | < po.
= t25(| | ; (Prl() 1+ s ) 0o
So, TD C D.

Step 2.2: T is continuous.

Consider a convergent sequence u, — u in Xr3, there exists p; > 0
such that max {supn i ey - ]y o 1Bl xp ,R} < p1. By Lemma
one has

(Tu,) — (Tu)" .

|| Tuy — Tul|| y=max { || Tun, — Tul|,,

—+00
< / M(8) |Eu, (s) — Fu(s)| ds — 0, as 1 — +oo
0

Step 2.3: T is compact.
Let B C Xr3 be any bounded subset. Therefore there is r > 0 such
that [Juf| ., <r Vu € B.

For each u € B, and for max {r, R, [l x,, - ||ﬁ||XF3} < ry, it can be
applied similar arguments to Step 2.1 and prove that || Tu||,, || (Tu)'||;
and ||(Tu)"||, are finite.

106

(Tuw)" = (Tu)"|,}



7.2 EXISTENCE AND LOCALIZATION RESULTS

So || Tully,, = max{[[Tully, | (Tu)'[l,, |(Tu)"||,} < +co , that is,
TB is uniformly bounded in Xp3.

TB is equicontinuous, because, for L > 0 and t1,f, € [0,L], one
has, as t| — to,

AT+ AyTH+ 22
1+ 1+
G(t1,s) G(fy,s)

F d
1+t% 1—|—t§ [Flu(s))]ds

AT+ AyTH+ 22
1+ 1+

G(tlrs) G(tz,S) <(P7’1 (S) + 1 js4) ds — 0,

Tu(t;)  Tu(t)
1+ 1+¢#

+OO
/
0

1+ 144

+OO
/
0

(Tw)'(t1)  (Tu)'(t2) T+¥h T+Y¥h
1+6 1+1 1+t  1+h
+oo G1 tl, Gl(tz,S)
F d
[ - S (s as
+o0
+),
0

< I'+¥ TI'+%h

- 1+4H 1+t

Gi(t,5)  Gi(tys)
1+t 1+t

1
<(Pr1(5)+1+54)d5 s 0,

(Tw)" (1) — (Tu)"(t2)| = Ama@%—lma@%

)
< IR ds
51

2 L Vas—o
/t1 (‘Prl(5)+1+s4) s — 0.

IN

Moreover TB is equiconvergent at infinity, because, as t — +oo,
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Tu(t) .. Tu(t) A+Tt+ 22
2y 2 oty 1
1+ toteo 12 — 1+ 2 2
+00 Ey
+/ ‘1+t2 "”
A+TE+ Yy
- 1+¢2 2

+/+oo G(t,s)+1 I D
0 1+ ' 2 Por 1+ st ’

!
M@)o T R T
1+t t—>+o0 14+t 1+t
+oo Gl(ts
r
< +‘Pt_T‘
1+t
Gi(ts)

+OO
/
0

1
+1 — | d 0,
1+t ‘(%“+1+#) T

and
()" (1) - tim (T (1) = /f”ufu(s)rds

t——+oc0
+o0 1

So, by Lemma TB is relatively compact.

IN

Then by Schauder’s Fixed Point Theorem T has at least one
fixed point u; € Xr3.

Step 3: uy is a solution of (7.0.1), (7.0.2).

Suppose, by contradiction, that

0((0) > Z/ll(O) + Lo(dp,ul(())).
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7.3 FALKNER-SKAN EQUATION

Then, by (7.2.2), u1(0) = «(0) and, by (H,), and Definition the
following contradiction holds

u1(0) + Lo(r(u1),u1(0)) = a(0) + Lo(dp(u1),2(0))
> «(0) + Lo(a, «(0)) > «(0).

~~

So «(0) < u1(0) + Lo(dr, u1(0)). In a similar way it can be proved
that 11 (0) 4+ Lo(dp(u1),u1(0)) < B(0).

Assuming, by contradiction, that a’(0) > u(0) 4+ L1 (dp(u1), 14 (0)),
then u}(0) = #/(0) and, by (H,) and Definition this contradic-
tion is achieved:

)

u1(0) + L1(dp(u1),u1(0)) = w’<0>+L1(5F< 1),2'(0
) > a'(0).

a,a'(0

v
Q\

—
(e}

~—

So a/(0) < u}(0) + L1(dp(uq1),u;(0)). By similar arguments it can
be proved that 1} (0) + Ly (¢ (u1),u(0)) < B/'(0).

By Step 1, 4(0) < 11(0) < (0),(0) < #;(0) < f(0) and —R <
uf(+o00) < R, and therefore, u1(t) verifies the differential equation
and boundary conditions (7.0.2), that is, u; is a solution of

[F0.1), F02). O

7.3 FALKNER—-SKAN EQUATION

A classical third order differential equation, known as the Falkner-

Skan equation, is at the form

u"” (£) + au(t)u’ () + b(1 — (' (£))?) = 0,¢ > 0. (7.3.1)

This general equation is obtained from partial differential equa-
tions, by some transformation technique (see [115]).

When b = 0, it is known as the Blasius equation, and it
models the behavior of a viscous flow over a flat plate. A boundary
layer is created by a two-dimensional flow over a fixed impenetrable

surface, and particles move more slowly near the surface than near
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the free stream. In this way equation (7.3.1) can be subject to the
following boundary conditions on the half line

u(0) =0, u'(0) =0, u'(+o0) =1. (7.3.2)

In the literature, only numerical techniques are applied to deal
with these type of problems, (7.3.1), (7.3.2), with general a, b (see, for

instance, [117]).

To illustrated the main result let consider a boundary value pro-
blem of this family, composed by the third order fully differential

equation

u//(t)

u' 2 u u
o = WOEST @) )

1+1t6 e3t +

t>0, (7.3.3)

and the functional boundary conditions on the half-line:

e ju(t)] B
/0 (t2+t+1)(t2+1)dt_2u(0) =0 (7.3-4)
u'(0) = 1,
it M0 (o) = 05

Remark that the above problem is a particular case of (7.0.1), (7.0.2)
with

2
oy —1_x]z] z
flxyz) = T~ Ty

_ [t |a(t)]

Lot = [ GrreneEry® 2

Li(a,c) = c—1 (7.3-5)
_ el

Ly(a,d) = %rzl(f)l—l—tz d+0.5.

Functions B(t) = t*> +t+ 1 and «(t) = t are, respectively, upper
and lower solutions of the problem (7.3.3), (7.3.4), verifying (Hj).

The nonlinear function f : R x R®> — R verifies the assumptions

of Theorem In fact:
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7.3 FALKNER-SKAN EQUATION

e fis a L'—Carathéodory function as for |x| < p(1+#?), |y| <
p(1+1) and |z| < p, one has

P2(14+1)2+1  p*(1+12) 0

fbxy 2l s =T+ —a Ty a i %)

with ¢p, tp, *¢p € L' (R]) ;
e f verifies the Nagumo condition on the set

F<x<t4+t+1,
E. = (t,x,y,z)e]RaLx]R3: 1<y<2t+1, ,
0 <z(+00) <2

with ¢(t) = 1%&4 and h = 1, where k > 0 is a real constant;
e f(t,x,y,2) is non-increasing in x, therefore it satisfies.(H3);

As the functions L;, i = 0,1,2, given by (7.3.5) verify (Hy), then, by
Theorem [7.2.1} there is at least a solution u of (7.3.3), (7.3.4) such that

t<u(t) <t?P4t4+1, 1<u/(t) <2t+1,0<u’(t) <2, fort > 0.

This localization part shows that this solution is unbounded, non-

negative, increasing and convex.
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PHI-LAPLACIAN EQUATIONS WITH
FUNCTIONAL BOUNDARY CONDITIONS

This chapter is concerned with the study of ¢- Laplacian equations,
sometimes called in the literature as half-linear equations. More pre-

cisely, we consider a fully nonlinear equation on the half line

(p(u'(£))) +q(t)f(t,u(t), u'(t))=0, t20, (8.01)

where ¢:R— R is an increasing homeomorphism with ¢ (0)=0,
f:R§ x RZ—R and q:R"— R are both continuous functions,
verifying adequate assumptions, but g is allowed to have a singula-

rity when t = 0, coupled with the functional boundary conditions

L(u,u(0),u’(0))=0, u'(+oo)::t1i£rn u'(t)=B, (8.0.2)
— + 00
where L : C (R{J) x R? — R is a continuous function with pro-
perties to be precise later and B € IR. Remark that if B %~ 0 the
solution of (8.0.1), (8.0.2) is unbounded and for B = 0 the corres-
ponding solution must be bounded.

Boundary value problems, usually, are considered on compact do-
mains. However, problems on the half-line are becoming increa-
singly more popular on the literature, due to their applications to
fields like Engineering, Chemistry and Biology (see, for instance,
[86, 109, 111]). Moreover, if equation is considered on the
whole real line, some techniques to guarantee the existence of homo-
clinic and heteroclinic solutions have been developed in last years, as

it can be seen in [78, 79, 180, 88].
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Problems defined on unbounded domains require more delicate
procedures to deal with the lack of compactness. In this chapter,
this is overcome by applying the so-called Bielecki norm and the
equiconvergence at o, as in [37].

It is important to note that, in this chapter, it is introduced two

types of new features:

e The homeomorphism ¢ does not need to be surjective, that is,
$(R) can be different from R. This is overcome by an auxiliary
surjective homeomorphism that extends, eventually, ¢;

e A new and more general type of boundary conditions, given
by a functional that can depend globally on the unknown func-
tion.

Moreover, this method can be applied to classical or singular ¢-
Laplacian, that is, even for homeomorphism ¢ : (—a,4) — R., with
0 < a < 4oo (for more details see [17, 28]).

In general, the lower and upper solutions method is a very ade-
quate and useful technique to deal with functional boundary value
problems as it provides not only the existence of bounded or un-
bounded solutions but also their localization and, from that, some
qualitative data about solutions, their variation and behavior (see
[26) 49, 550, 73, (74 182])-

The technique used in this paper follows the work [47], and apply
some arguments suggested in [40], combined with the upper and
lower solution and a Nagumo condition to control the first deriva-
tive. The usage of such tool allows to improve the existent, namely
the introduction of functional boundary conditions in the problem.
These boundary conditions are very general in nature. They not
only generalize most of the classical boundary conditions as they
also cover the separated and multipoint cases, nonlocal or integral
conditions or other boundary conditions with maximum/minimum

arguments, that is, for example, of the type
u(0) = maxu(t) or u'(t) = minu'(t), with T >0,

t>0 t>0

provided that the assumptions on L are satisfied.
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The chapter is organized as it follows: in the first section some
auxiliary result are defined such as the space, the weighted norms,
lower and upper solutions to be used and the necessary lemmas
to proceed. The second section contains new results of existence
and localization of solutions. Finally, two examples, which are not
covered by the existent literature, show the applicability of the main
theorems. In the first one the Nagumo conditions are verified. On
the other hand, in the second one, these assumptions are replaced
by a stronger condition on lower and upper solutions together with
a local monotone growth on f.

8.1 PRELIMINARY RESULTS

In this section, it is presented some definitions and auxiliary re-
sults needed for the proof of the main result. Consider the following
space

1 e X(8)

equipped with a Bielecki norm type in C!(IR{),
[l = max {{[x[lo, [Ix'l|1},

where

|w(t)]

[wllo = sup —5~ and |[wl|; = sup [w(t)|.
t>0 € £>0

In this way, it is clear that (X, ||.||x,) is a Banach space.
In addition, the following conditions must hold:

(H1) ¢ : R — R is an increasing homeomorphism with ¢(0) = 0;

(12) The function f : RT x R?> — R is continuous and f(t,x,vy) is

uniformly bounded for t > 0 when x and y are bounded.

(13) The function g : Rt — Ry is integrable, not identically to 0 in
a subinterval of R™.

(H4) L:C(R") x R? — R is a continuous function, nondecreasing
in the first and third variables.
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8.1 PRELIMINARY RESULTS

The approach on problem ([8.0.1)), (8.0.2]), will be from the perspec-
tive of a fixed point problem. In this order, next lemmas will estab-

lish the link between problem (8.0.1)), (8.0.2)) and its integral formu-

lation.

Let 7,T € Xy be such that y(t) < I'(t),Vt > 0. Consider the set,
for 6 > 0,

_ 2. r(t) I'(t)
Eg—{(t,x,y)ERgXRnggw .

The following Nagumo condition allows some a priori bounds on
the first derivative of the solution:

Definition 8.1.1. A function f : Eg — R is said to satisfy a Nagumo-type
growth condition in Ey if, for some positive and continuous functions P, h,
such that

O
stgglp(t)<—|— , /0 h(|g{>—1(s)|)ds_+ p (8.1.1)

it verifies

g f (& x,y)| < 9(HR(yl), ¥Y(E x,y) € Ep. (8.1.2)

Lemma 8.1.2. Let f : Rf x R? — R be a continuous function satisfying
a Nagumo-type growth condition in Eg. Then there exists N > 0 (not

depending on u) such that every solution u of (8.0.1), with

240) I(t)
Wgu(t)gw,fort‘ZO,(9>0,

one has
[/][1 < N. (8.1.3)
Proof.

Let u be a solution of (8.0.1), (8.0.2) with (¢, u(t),u’(t)) € Eg. Con-
sider r > 0 such that
r > |B|. (8.1.4)

If [u'(t)| <7Vt >0, taking N > r the proof is complete as

|u'(]y = 51>1]5> lu'(t)] <r < N.
t>
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Suppose there exists ty > 0 such that |u/(fp)| > N, that is u'(tg) >
N or u/'(tp) < —N.
In the first case, by (8.1.1), one can take N > r such that

/q)(N) Mds > M (sup F(t) f,y( )> (8.1.5)

o) (¢~ (s)]) oy e 20 e

with M = sup (t) .

£>0
Consider t1,tp € [to, +o0) such that f1 < tp, u/(t1) = N, u/(fp) =7
and r < u/(t) < N,Vt € [, t2]. Therefore, the following contradic-
tion with (8.1.5) is achieved:

dN) Jpl(s)| L e)) g(s)
by 76O iy TG
)

t (s / /
t h(u'(s)) (¢(u'(s)))'ds
A e v sy

So u/(t) < N,Vt > 0.

Similarly, it can be proved that u/(t) > —N,Vt > 0 and, therefore,
|lu'|l1 < N,Vt > 0. O

Define a surjective homeomorphism ¢ : R — R as

¢(y) if ly| <R

P(y) = (8.1.6)

ORI_R), | SRR 1 5 R

with R > 0 to be defined later.
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Lemma 8.1.3. Let v € L' (R]). Then u € Xy such that (¢(u'(t))) €
AC (Ry) is the unique solution of

(p(/(1))) +o(t) = 0,t>0 (8.1.7)
u(0) =
u'(+0) = B,

with A, B € R, if and only if

u(t) =A+ /Ot ¢! ((p (B) + /;Oov (1) dT) ds (8.1.8)

Proof.
Letu € Xy be a solution of 1} Then

(9 (1)) = —o(t),

by integration one has

p(u'(t)) = ¢(B) + /tJroov(s)ds.

As ¢ is continuous and ¢(R) = R, then

u'(t) = ¢! ((p(B) + /t+oov(s)ds>

and by integration again,

u(t) =A+ /Ot ¢! (q)(B) + /:Oov (1) dT) ds.

O

The lack of compactness is overcome by the following lemma,

which will provide a general criteria for relative compactness.

Lemma 8.1.4. ([371]) Let M C Xy . The set M is said to be relatively
compact if the following conditions hold:

a) M is uniformly bounded in Xy,

b) the functions belonging to M are equicontinuous on any compact
interval of R ;
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c) the functions f from M are equiconvergent at 4-co, i.e., given € > 0,
there corresponds T(e) > 0 such that ||f(t) —f(—i—oo)HX(p < ¢ for
any t > T(e) and f € M.

The adaptation of the euclidean norm of R" to the weighted norms

of X is a scholar exercise and, by this reason, was omitted.

To prove the main result it is important to rely on the upper and
lower solution method. The functions to be considered as upper and
lower solutions are defined as it follows:

Definition 8.1.5. A function & € Xy N C>(R") such that (p(a’)) €
AC (R§) is said to be a lower solution of problem (8.0.1), if

(@(a)"(£) + q(t) f (£, a(t), 0/ () = O

and
L(a,(0),2'(0)) >0, a'(+o) < B (8.1.9)
where B € R.

A function B € Xp N C*>(R") is an upper solution if it satisfies the
reversed inequalities.

The following condition is applied for well ordered lower and up-

per solutions of problem (8.0.1), (8.0.2):

(u5) There are a and f lower and upper solutions of (8.0.1), (8.0.2),
respectively, such that

a(t) < B(t),vt > 0. (8.1.10)

Throughout the proof of the main result a modified and perturbed
problem will be considered. It is given by

(p(u' (1)) +q(t)f(t,é0(t,u),é1(t,u")) =0
u(0) = 90(0,u(0) 4+ L(u, u(0),u'(0))) (8.1.11)
u'(400) = B
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with the truncature &, : Rj x R — R is given by

B(t) .y > B(t)
So(ty) =<y , alt) <y<B) (8.1.12)
a(t) ,y<a(t),

and 61 : Rj x R — R by

N , w>N
atw)=<w ,-N<w<N (8.1.13)
—N , w< —N,

where N is defined in (8.1.3), for functions f satisfying Nagumo’s

condition.
Consider ¢ : R — R given by (8.1.6) where R := max {N, ||a||1, ||8[|1},

with N given by (8.1.3).
The operator T : Xy — Xy, associated to (8.1.11) can then be de-
fined as

(Tu)(t) : = 60(0,u(0)+ L(u, u(O) u (0))) X (8.1.14)
/ ((P(B +/ T 50(1',11),51(1’,1/1/))611') ds.

One of the essential step is to prove that the operator T has a fixed
point. However, the function 4 may, or may not, be singular at the
origin. In this way two results are presented: one for the regular
case, where g is not singular when t = 0, and another result for the

singular case.

First, let us start by presenting some lemmas for the regular case.

Lemma 8.1.6. (Regular case) Assume that q : Ry — R is continuous
and that conditions (H1), (H2), (H3) and (Hs) hold. Then the operator T
is well defined.

Proof.
For any u € X, there is K > 0, such that [u[|x, < K.
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From (8.1.11) and (8.1.12)
lim M <  lim @

t—+too bt T totoo et +
Jy o™ (9(B) + [ q(0)f(x, 60(, ), b1 (x, ') )d) ds
lim
t—4o0 th
Jy o7t (9(B) + [ () f(x,60(x,u), 1, u') )T ) dis
- t—l>gloo ebt .

As éy(t,u) and & (7, u’) are bounded, by (H2), then

f(t,60(t,u),é1(T,u"))

is uniformly bounded. Let us define

Sk :=sup{f(t,x,y),t >0,|x| € (0,Kp), |yl € (O,N)}, (8.1.15)

t>0

with Ky = max {||«||o, || Bllo} and N given by (8.1.3).
Remark that Sx does not depend on u.

From (H3) it can be defined k; a real number such that
—+00
/ q(7)Skdt := k. (8.1.16)
S

As ¢ is nondecreasing, the previous inequality now becomes

(T)(t) . f(fqo‘l(qo )+ Sk [, q(x)dr) ds

tgr—&]:loo eft - t—l>r—|1:100 et
ki)d
< lim fO + 1) S
t—+oo e"f
-1
. ¢ (¢(B) + ki)t
< = 0. 1.
< tgrfoo ot 0 (8.1.17)

For

lim (Tu)' (t) = ¢~ ( +/+oo f(t, (T, u), (51(T,u’))dr>

t—+o0
= B < Hoo0.

Therefore T is well defined. O]
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Lemma 8.1.7. (Regular case) Assume that q : Rf — R is continuous
and that conditions (H1), (H2), (H3), (H4) and (H5) hold. Then the opera-

tor T is continuous.

Proof.
Consider a convergent sequence u, — u € Xp.
By the arguments used in the previous lemma, the upper bounds

are uniform and, therefore, do not depend on n.

Defining
+o0 ,
B) + / a(T)F (T, 80 (T, ), 61 (T, L) )T

and as ¢ is continuous, by (H2) and the Lebesgue’s Dominated Con-

vergence Theorem, one has

[(Tun) — (Tu) g
5(0,1ty (0) + L (ttn, uy (0) 145, (0))) + fy ¢~ (©)ds
—8(0,u(0) + L (u,u(0),u (0)) — [ o~ (®)ds

= sup e ot

t>0

4

as n — +oo, and

| 7 (qo( A f (o), i (m ) |

B t>0 | —¢@ - (q) + ftJrooq T f(T/ (So(T,M), 51(T/ u/))dT> /
as n — +oo.

Therefore T is continuous in Xq,. ]

Lemma 8.1.8. The operator T is compact.

Proof.

The idea in this proof is to apply Lemma For that it is im-
portant to show that the operator T is equicontinuous and equicon-
vergent at +oco.

Let us consider t1,t, € (0, Ty), where Ty > 0 and t; < t5.

Defining © = ¢(B) + | T ATV f(x,80(T, 1), 81 (x, 1) )d, then, for

S
0 >0,
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9t _ e@t

< max {[a(0)],]8(0 )’}tl—m)
eetlfttzfl’ !

ef(ti+t2)

(Tu)(tr) _ (Tu)(t2)

Ot _ Ot

“H@)ds| +

ef(titt)  Jo ¢

— ¢fh

< max {|a(0)],|8(0 )’} 0(t+1)

Ot _ ot fotl q)—l <(P + Sk f+oo dT)
+ ef(ti+t2)

et fttlz ! < )+ SKf dT>
+ 69(t1+t2) - 0’

as t] — t.
Also, as ¢! is continuous, defining F := q(7) f(t, 8o (T, u),61(7,u’)),

by (B115) and (B1.16),

[(Tu)' () — (Tu)' (t2)| = ‘(pl (/;w Pdr> — ¢! (/t:w Pdr> ’ — 0,

as t; — tp. Therefore T is equicontinuous.
For the equiconvergence at +oco of the operator T, one has, by
(8.1.17),

ebt totoo  ef

(@0 B0 o [

as t — +oo. For

() () = tim () ()] =1 (©) ~ tim p ' (@)

t—+o0 t—>+o00

that tends to 0 as t — +o0, from (H3) and the continuity of ¢!

As T is equicontinuous and equiconvergent, then from Lemma

T is compact. O

Now let us consider the singular case.

Lemma 8.1.9. (Singular case) Let q be singular at t = 0. Then the operator
T given by is completely continuous.

122



8.2 EXISTENCE AND LOCALIZATION RESULT

Proof.
+0o0
Foreachn > 1and ® := ¢(B) +/ q(t)f(t,60(T,u),61(T,u'))dt
let us define the approximating opesrator Ty : Xp — Xy given by

(Tau) (t) := 60(0,u(0) + L(u, u( +/ ¢ . (8.1.18)

In this case it is sufficient to show that T}, tends to T on Xp. In fact,

from (H1), (H2), (H3), (8.1.15) and (8.1.16)), one has

fo% ¢~ 1(©)ds

(Tu)(t) _ (Tnu)(t)'

T oot

as n — +oo, and,

(Tu) (1) — (Tu) (8] =
¢! ((p(B) + i q(0)f (T, 60(t, 1), 81, u’))dr)
07 (9(B) + [y (1) f(x, d0(x, ), 51w,

as n — +oo.
Hence the operator T is completely continuous. O

8.2 EXISTENCE AND LOCALIZATION RESULT

In this section it is proved an existence and location result for
(8.0.1), (8-0.2).

Theorem 8.2.1. Let f : Rf x R? — Rand q : Rf — R be both conti-
nuous functions, where q can have a singularity when t = 0, and f verifies
the Nagumo conditions and (8.1.2). If conditions (H1), (Hz2), (H3),
(H4) and (Hs) are satzsﬁed then problem (8.0.1), (8.0.2) has at least one
solution u € Xy and there exists N > 0 such that

a(t) <u(t) < B(t) and — N <u'(t) <N, Vt > 0.
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Proof.
Claim 1 - Every solution u of (8.1.11) verifies a(t) < u(t) < B(t) and

there is N > 0 such that —N < u/(t) < N,Vt > 0.

Let u € Xy be a solution of the modified problem (8.1.11) and
suppose, by contradiction, that there exists + > 0 such that a(t) >
u(t). Therefore

inf(u(t) — a(t .
inf(u(t) —a(t)) <0

Suppose that this infimum is attained as t — +o0. Therefore

lim (u/(t) —a'(t)) = u'(+00) — a'(+00) < 0.

t— 400
By Definition one gets the contradiction,

0 > u'(400) —a'(400) = B — &’ (+00) > 0.

Analogously, the infimum does not happen at t = 0, otherwise the
following contradiction holds:

0> u(0) —a(0) = 5(0,u(0) + L(u,u(0),u’(0))) — a(0) > 0.

Therefore there are t, > 0 and fy < t. such that

and, by (Hz),

p(u'(t)) < p(a/(t)), Vt € [to, t«]. (8.2.1)

So, for t € [to, t], by (8.1.11), (8.1.12), (8.1.6) and Definition
one has

(p(' (1))

—q()f(t,00(t,u),01(t, u")) = —q() f (¢, a(t), &'(£))
(@(a' ()" = (p(a'()))".

IN

124



8.2 EXISTENCE AND LOCALIZATION RESULT

Therefore the function ¢(u'(t)) — ¢(a’(t)) is non-increasing on
[to, t«[ and

o('(t)) — @(a'(f0)) = @(u'(t:)) — p(a'(£)) =0,

which is a contradiction with (8.2.1).
So, u(t) > a(t), vt > 0.
Analogously it can be shown that u(t) < B(t),Vt > 0.
The first derivatives inequalities are an immediate consequence of

Lemma taking

a(t) B(t)
y(t) = o0 and T'(t) = T fort >0, 6 > 0.

From the lemmas in the previous section one has that the operator
T is completely continuous, both for the singular and regular cases.
Claim 2 - The problem has at least a solution u € X.

In order to apply the Schauder’s fixed point theorem, we consider
a closed and bounded set D defined as

D={ueXp:|ulx<p},

with p such that

o= max{Ko—i— sup o (P—l ((P (B)—f‘kl)‘}/

te[0,+00

)(4)‘1 (¢(B)+k1)t)’

where Kj is given by (8.1.15) and k; by (8.1.16).
For u € D, arguing as in the proof of Lemma as ¢~ lis

increasing, we have, for Sk given by (8.1.15)),

Tu) (t
Ty = sup [T
te[0,4-00)
‘o1 (9 (B)+ [Fq(T)Sk)d
<  sup <K0+ 09 (9 )+9th 1195 S)
te[0,400) e
‘o1 (¢(B)+k)d
< sup (Ko—i- 0¥ (90((%)"‘ 2 S)
te[0,+00) e
-1
= sup <K0_|_90 (qo(gt)+k1)t)_ ,
te[0,400) e
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and
l(Tu)l, = sup [(Tu) (¢)]
te[0,4-00)
= t;g}fw) ‘901 (cp (B) + /000 q(7) f (T,00(t,u), 61 (T, ")) dr)

< sup |7 (@(B)+ki)| <p.
te[0,400)

Therefore TD C D.

Then by Schauder’s Fixed Point Theorem T has at least one
fixed point u € Xy, that is, the problem has at least one
solution u € X,.

Claim 3 - Every solution u of the problem is a solution of problem
8.0.1)), (18.0.2)).

Let u be a solution of the modified problem (8.1.11). By last claim,
function u verifies equation (8.0.1).

Then, it will be enough to prove the inequalities

x(0) < u(0) + L(u,u(0),4'(0)) < B(0).

Suppose, by contradiction, that «(0) > u(0) + L(u, u(0), u'(0)).
By §i11) and §113),

u(0) = 60(0,u(0) + L(u,u(0),u'(0))) = «(0).

Therefore, by Claim 1, u’'(0) > «/(0).
By (H4) and Definition the following contradiction is ob-
tained

0> u(0) + L(u,u(0),u'(0)) —a(0) > L(x,(0),4'(0)) > 0.
In a similar way one can prove that u(0) + L(u, u(0),u’(0)) < B(0).
[
Remark 8.2.2. Theorem still remains true for singular ¢p— Laplacian

equations. Indeed, from Nagumo condition and Lemma for every u
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solution of problem (8.1.11), ||u'(t)|[1 < N, and, therefore, considering in
(8.1.6),R > N, one has

¢:]— N,N[— Rand ¢p(u'(t)) = (/' (t)), Vt € R].

The control on the first derivative given by Nagumo condition and
Lemma which implies a subquadratic growth on the nonline-
arity, can be overcome assuming stronger conditions on lower and

upper solutions, as in the next theorem.

Theorem 8.2.3. Let f : R& x R? — Rand q : Rf — R be both conti-
nuous functions, where q can have a singularity when t = 0. Assume that

there are o and B lower and upper solutions of (8.0.1), (8.0.2), respectively,
such that

o (t) < B'(t),Vt >0, (8.2.2)

and
%(0) < B(0). (8.23)
If conditions (H1), (H2), (H3) and (Hy) are satisfied and

f(ta(t),y) < f(tx,y) < £t B(t),y), (8-2.4)
for a(t) < x < B(t) and y € R fixed, then problem (8.0.1), has at

least a solution u € X¢ such that
ol (t) <u'(t) < B(t), Vt > 0.

Remark 8.2.4. Condition together with imply (Hs).

Proof.
The proof follows analogous steps as in Claims 1 and 2 of Theorem

with ¢ defined by

R = max{Ho/‘

ﬁ’Hl}. (8.2.5)

1/

It remains to prove that «'(t) < u/(t) < B/(t), vVt > 0.
Assume that there is a t > 0 such that #/(t) < a/(t), and define
to > 0as

gg (u'(t) — /(1)) :=u'(ty) — a/(tg) < O. (8.2.6)
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By (8.0.2), there is t; € (ty, +00) such that u/(t1) = a/(#).

By (8.2.4), for t € [ty, 1],

Therefore, ¢ (u'(t)) — ¢ (#/(t)) is non-increasing on [y, t1] and

¢ (u'(to)) — ¢ («'(to)) = ¢ («'(t)) — ¢ (¢ (1)) = 0.

So, ¢ (u'(tp)) > ¢ (a'(ty)), and by (H1), u'(tg) > a'(t9) which
contradicts (8.2.6). That is, a/(t) < u/(t), Vt > 0.
In the same way it can be shown that u/(t) < g'(t), Vt > 0. O

Remark 8.2.5. Theorem holds for singular ¢—Laplacian equations.
If in it is consider R given by (8.2.5), one has

¢:] — R,R[— Rand ¢p(u'(t)) = ¢(u'(t)),Vt > 0.

8.3 EXAMPLES

In order to demonstrate the applicability of the results in this chap-
ter two examples will follow. In the first one the nonlinearity f satis-
ties the Nagumo conditions and, in the second one, this assumption
is replaced by a monotone behavior in f.

In both cases the null function is not a solution of the referred
problem.
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EXAMPLE A

Consider for some 6 > 0 the nonlinear problem composed by the

differential equation

w't) 1 u(t)('(r)?
1+ (W/(8)? 142 14+ u?(t)

=0, t>0, (8.3.1)

and the functional boundary conditions

/ !/ 1
max |ue(9i)] + (4'(0))® —u(0) =0, u'(+00) = 5 (8.3.2)

Remark that this problem (8.3.1), (8.3.2) is a particular case of
B01)-B02) with

e ¢(v) = arctanv ;

2
[ ] f(t,x,y) = __1J-C|_yX2 ;

e q(t) = 07

|u(t)]

t
o L(u,x,y) = max—z~ + v —x;
teRS

e B= %
With these settings it is easy to prove the following statements:

e ¢ is a nonsurjective homeomorphism satisfying (H1);

e f(t,x,y)and g(t) verify (H2), (H3) and the Nagumo conditions

and with ¢(t) = 1 and k(|y|) = v?;

o L(u,x,y) satisfies (Hg);

e a(t) = 0,5and B(t) = t + 2 are, respectively, lower and upper

solutions of (8.3.1)), (8.3.2) verifying (Hs).
So, by Theorem [8.2.1} there is, at least, a solution u of (8.3.1)), (8.3.2)

such that
0,5<u(t)<t+2 vt>0.

Moreover, this solution is unbounded and, from the location part,
strictly positive in R .
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EXAMPLE B

The functional problem

3(u' (1) (1) + 115 <arctan ((u(t))?) — 2%) —0,t>0,

Jo M8t —5u(0) +u'(0) = 1,
u'(+o0) = B,
(8.3.3)
for some 6 > 0 and B > —1, is a particular case of (8.0.1), with

o ¢(v) =0

e f(t,x,y) = arctan (x°) — 22—

« 9(t) = 15
o L(u,x,y) = 01 %dt—Sx—l—y—l.

Remark that, in this case, ¢ is a surjective homeomorphism and f
does not satisfy the Nagumo conditions but it verifies (8.2.4).
As the functions a(t) = —t —1 and B(tf) = 0 are, respectively,

lower and upper solutions of (8.3.3), satisfying assumptions (8.2.2)
and (8.2.3), then, by Theorem there is, at least, a solution u of

(8-3-3), such that

—t—1<u(t) <0, Vt > 0.

Indeed, this solution is unbounded if B # 0 and bounded if B = 0,

and, in any case, non-positive in lRar .
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