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Abstract

This work is devoted to the study of nth-order ordinary differential equations on a
half-line with Sturm-Liouville boundary conditions. The existence results of a solution,
and triple solutions, are established by employing a generalized version of the upper
and lower solution method, the Schauder fixed point theorem, and topological
degree theory. In our problem the nonlinearity depends on derivatives, and we allow
solutions to be unbounded, which is an extra interesting feature.
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1 Introduction

In this paper, we study nth-order ordinary differential equations on a half-line,
—u" () = q(t)f(t, u(t), . ..,u("’l)(t)), 0<t<+00, (1)
together with the Sturm-Liouville boundary conditions

u(i)(O):Ai; i:O,l,...yn_gy
u"2(0) — au"1(0) = B, )

u"V(+00) = C,

where ¢ : (0,+00) — (0,+00), f : [0,+00) x R” — R are continuous, 2 > 0, A;,B,C € R,
i=0,1,...,n—-3, u(+00) = lim,_, , o u(t).

Higher-order boundary value problems (BVPs) have been studied in many papers, such
as [1-3] for two-point BVP, [4, 5] for multipoint BVP, and [6-9] for infinite interval
problem. However, most of these works have been done either on finite intervals, or for
bounded solutions on an infinite interval. The authors in [1, 2, 5, 10-15] assumed one pair
of well-ordered upper and lower solutions, and then applied some fixed point theorems
or a monotone iterative technique to obtain a solution. In [5, 11, 16], the authors assumed
two pairs of upper and lower solutions and showed the existence of three solutions.

Infinite interval problems occur in the study of radially symmetric solutions of nonlin-
ear elliptic equations; see [6, 7, 17]. A principal source of such problems is fluid dynamics.
In boundary layer theory, Blasius-type equations lead to infinite interval problems. Semi-
conductor circuits and soil mechanics are other applied fields. In addition, some singular
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boundary value problems on finite intervals can be converted into equivalent nonlinear
problems on semi-infinite intervals [7]. During the last few years, fixed point theorems,
shooting methods, upper and lower technique, etc. have been used to prove the existence
of a single solution or multiple solutions to infinite interval problems; see [6—13, 17-24]
and the references therein.

When applying the upper and lower solution method to infinite interval problems, the
solutions are always assumed to be bounded. For example, in [10], Agarwal and O’Regan
discussed the following second-order Sturm-Liouville boundary value problem:

S5 @@y ) = q@f (t,y©),  t € (0,+00),
—aoy(0) + bo lim;_, o+ p(t)y'(£) =co, or lim, o+ p(t)y'(¢) =0,
y(t) bounded on [0, +00), or lim; ., y(¢) =0,

where ay > 0, by > 0. They established existence criteria by using a diagonalization argu-
ment and existence results of appropriate boundary value problems on finite intervals.
Eloe et al. [11] studied the BVP

x"(t) — a(t)x(t) + f(t,x(2)) =0, ¢t€(0,+00),
x(0) = xo, x(t) bounded on [0, +00).

They employed the technique of lower and upper solutions and the theory of fixed point
index to obtain the existence of at least three solutions.

The problems related to global solutions, especially when the boundary data are pre-
scribed asymptotically and the solutions may be unbounded, have been briefly discussed
in [7, 9]. Recently, Yan et al. [14] developed the upper and lower solution theory for the
boundary value problem

y'(t) + PR)f (L, y(t),y'(£) =0, ¢€(0,+00),
ay(0) —by'(0) =yo = 0, lim, .00 ¥'(£) =k >0,

where a > 0, b > 0. By using the upper and lower solutions method and a fixed point the-
orem, they presented sufficient conditions for the existence of unbounded positive solu-
tions; however, their results are suitable only to positive solutions. In [12, 13], Lian et al.
generalized their existence results to unbounded solutions, and somewhat weakened the
conditions in [14]. In 2012, Zhao et al. [15] similarly investigated the solutions to multi-
point boundary value problems in Banach spaces on an infinite interval.

Inspired by the works listed above, in this paper, we aim to discuss the nth-order dif-
ferential equation on a half-line with Sturm-Liouville boundary conditions. To the best of
our knowledge, this is the first attempt to find the unbounded solutions to higher-order
infinite interval problems by using the upper and lower solution technique. Since, the half-
line is noncompact, the discussion is rather involved. We begin with the assumption that
there exist a pair of upper and lower solutions for problem (1)-(2), and the nonlinear func-
tion f satisfies a Nagumo-type condition. Then, by using the truncation technique and
the upper and lower solutions, we estimate a-priori bounds of modified problems. Next,
the Schauder fixed point theorem is used which guarantees the existence of solutions to
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(1)-(2). We also assume two pairs of upper and lower solutions and show that this infinite
interval problem has at least three solutions. In the last section, an example is included
which illustrates the main result.

2 Preliminaries
In this section, we present some definitions and lemmas to be used in the main theorem
of this paper.

Consider the space X defined by

) u(i)(t)
X=queC"0,+00), hm exist,i=0,1,...,n -1 (3)
—+o0 v(t)
with the norm || - || given by
”M” =maX{”M”0, ”u”l;--':”u”n—l}! (4)

where v;(t) =1+ ¢~/ and

, i=0,1,...,n—1. (5)

llull; = sup
te[0,+00)

‘ u(i)(t)
vi(t)

Then (X, || - ||) is a Banach space.
To obtain a solution of the BVP (1)-(2), we need a mapping whose kernel G(¢,s) is the
Green function of —u"(t) = 0 with the homogeneous boundary conditions (2), which is

given in the following lemma.

Lemma 2.1 Let e € L'[0, +00). Then the linear boundary value problem

—u () =e®), 0<t<+00,
uD0)=4; i=0,1,...,n-3,

(6)
u"=2(0) — au1(0) = B,
_1)(+OO) -C

has a unique solution given by

M(t) = l(t) + / G(t, s)e(s) dS, (7)

0
where
2Ac, aC+B C

I(t) = Rk 2 1

- Z R ) TR P ]
and

—a_gn= D ckelyn-2-k

G(t,s) = n2)' +Z m flpn=2-k 0 <s<t<+00, ®

£ £ 0<t<s<+o0.

n-2)! 2)' (n— 1)'
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Proof Let v(t) = u”=?(¢t). Then from (6), we obtain the Sturm-Liouville boundary value
problem

—V'(t) =e(t), 0<t<+00,
v(0) — av'(0) = B, )

V(+o00)=C
and the initial value problem

u" D) =v(t), 0<t<+00,

, (10)
uD0)=4; i=0,1,...,n-3.

Clearly, (9) has a unique solution
v(t)=aC+ B+ Ct + f g(t,5)e(s) ds,
0

where

a+s, 0<s<t<+o0,
g(t,s) =

a+t, 0<t<s<+o0.
Now integrating (10) and applying the initial conditions, we obtain (7). |

Lemma 2.2 The function G(t,s) defined in (8) is (n — 1) times continuously differentiable
on [0, +00) X [0, +00). For any s € [0, +00), its ith derivative is uniformly continuous in t on
any compact interval of [0, +00) and is uniformly bounded on [0, +00).

Proof We denote g;(t,s) = o G Y69 \which is also used in the later part of the paper. By direct
calculations, we have
at”_z_i n-2—-i (-1 Sk+1tn —2—k—i
gt = § 0 k0 Ty 03 SE<ros (1)
I\t -
oy AR 0<t<s<+00.

(n— 2 i)! (n— 1 i)!

Obviously, g;(¢,s) is uniformly continuous in ¢ on any compact interval of [0, +00) for any
s € [0, +00). Now since, for all integers k and /,

=

Ik k
& T(ﬁ) k<l
sup —— =11, k=1,
te[0,+00) 1 + t
+00, k>1
from (11), when s < ¢, it follows that
g*(t ) atn—Z—i n=2-i )k k+1tn 2—k—i
sup |=— ’ = su - +
te[0,+00) vi(2) te[0,+00) (n—2-0D)w(2) (k + 1 (n—2—-k-i)(z)

at” 2—i n=2—i tk+1tn 2—k—i
< sup - + Z -
tef0,400) \ (1 —2 = D)v(2) = (k+1D!(n=2-k-0DWw()
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tn—Z—i n—1-i tn—l—i
< — sup + — sup ——
(n—2-10) t€[0,+00) vi(t) (m—2-1i)! te[0,+00) vi(t)
a (-2 n2ei M= 1-i
= (n-2-r = ——
(n—1-i) (n—2—i)
and, when s > £, we have
gi(tr S) ﬂtn—Z—i tn—l—z’
= p + p
teloqo0)l Vill) | teo,r00)| (=2 =Dvi(t)  (n—1-)lvi(¢)
tn—2—i 1 tn—l—i
=< ; sup + - sup ——
(n—2-10)! te[0,+00) vi(2) (m—1-1)! te[0,+00) vi(2)
a n-2-i 1
=——n-2-Q)rl=i 4 ——
(n—l—i)!( ) (n—-1-1)!
Thus, we have
lGts)|, < ——(n-2-i)i= + "L 1=k (12)
)| n—2—i)n1=i + =K,
= (n-1-1i) (m-2-in" "
fori=1,2,...,n—1. O

When applying the Schiuder fixed point theorem to prove the existence result, it is nec-
essary to show that the operator is completely continuous. While the usual Areza-Ascoli
lemma fails here due to the non-compactness of [0, +00), the following generalization (see
[6, 13]) will be used.

Lemma 2.3 M C X is relatively compact if the following conditions hold:
1. all the functions from M are uniformly bounded;
2. all the functions from M are equi-continuous on any compact interval of [0, +00);
3. all the functions from M are euqi-convergent at infinity, that is, for any given € > 0,
there exists a T = T(€) > 0 such that for any u € M,

u?@)  u?(+o0)
vi(t)  vi(+00)

<€, t>T,i=0,1,...,n—1.

Finally, we define lower and upper solutions of (1)-(2), and introduce the Nagumo-type

condition.

Definition 2.1 A function «(t) € C"1[0, +o0) N C"(0, +00) satisfying

-a(8) < q(O)f (6, a(D), ..., a" (), 0 <t<+oo,
a®0)<A4;, i=0,1,...,n-3,
a"2(0) - a1 (0) < B,

a"V(+00) < C

(13)

is called a lower solution of (1)-(2). If the inequalities are strict, it is called a strict lower

solution.
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Definition 2.2 A function B(t) € C"[0, +oco) N C"(0, +00) satisfying

-BU(t) = q(O)f (£, B®), ..., B" VD), 0 <t<+o0,
ﬁ(i)(o) >A;, i=0,1,...,n-3,

B"2(0) —ap"(0) > B,

BV (+00) > C

(14)

is called an upper solution of (1)-(2). If the inequalities are strict, it is called a strict upper

solution.

Definition 2.3 Let «, B be the lower and upper solutions of BVP (1)-(2) satisfying

aD(t) < ), i=0,1,...,n-2,

on [0, +oc0). We say f satisfies a Nagumo condition with respect to @ and 8 if there exist
positive functions ¢ and % € C[0, +00) such that

V(t’ M07M11---:un—1)‘ =< w(t)h(h"n—l') (15)

for all (¢, ug, U1, ..., Un_1) € [0,+00) X [a(2), BE)] x - -+ x [@®D(¢), BD(£)] x R and

/*“’ q(s)y(s)ds < +00, /+°° S ds = +00.
0

3 The existence results
Our existence theory is based on using the unbounded lower and upper solution tech-

nique. Here we list some assumptions for convenience.

H;: BVP (1)-(2) has a pair of upper and lower solutions 8, & in X with
a?(t) < 1), i=0,1,...,n—2,t€[0,+00),
and f € C([0, +00) x R”,R) satisfies the Nagumo condition with respect to « and 8.

H,: For any fixed ¢ € [0, +00), #,_, tt,-1 € R, when a®(¢) < u; < pO(¢t),i=0,1,...,n -3,
the following inequality holds:

f(t,Ol(t),...,Ol(i)(t),...,Mn_g,btn_l) ff(t, UQy oy UiyernsUy_gyUp_1)

Sf(t’ B(t),.. 'rﬂ(i)(t)r ey Un-2, un—1)~

Hj: There exists a constant y > 1 such that

sup (1+£6)"q(&)y(t) < +00,

0<t<+00

where 1 is the function in Nagumo’s condition of f.
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Lemma 3.1 Suppose conditions (Hy) and (Hs3) hold. Then there exists a constant R > 0
such that every solution u of (1)-(2) with

aD(t)<u< %), i=0,1,...,n-2,0<t<+00,

satisfies ||ull,-1 < R.

Proof Set

Mo = sup (1+2)'q)¥(2),

0<t<+o0

U2 . 2"

M; = su - inf ———,
' o (Lt oteroe (L+2)7

My = max{|| Blln-2, &l -2},

[ oy B0, f20-e200)
Ms =maxy sup , sup ,

§<t<+00 t §<t<+00 t

where § > 0 is any arbitrary constant. Choose R > C where C is the nonhomogeneous

boundary data, and n > M3 satisfies

/R S ds> M (M+ 14 M)
—ds> .
) o\ My 1 2

If |"~V(¢)| < R holds for any ¢ € [0, +00), then the result follows immediately. If not,

we claim that [z"V(¢)| >  does not hold for all ¢ € [0, +00). Otherwise, without loss of

generality, we suppose
u" V() >n, telo,+00).
But then, for any ¢ > § > 0, it follows that

B0 "D (0) _ u(0) — u"2(0)
t

s BP0 -0
t )

which is a contraction. So there must exist £* € [0, +00) such that |V (£*)| < 5. Further-

more, if
" @) <n, Vtel0,+00),

just take R = n and then the proof is completed. Finally, there exist [#;,£,] C [0, +00) such
that [« V()| = n, [u" (@] > n, t € (1, 2] or [ D(&2)] = n, "D ()] > n, £ € [t1, 12). Sup-

Page 7 of 17
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pose that V() = n, u”V(t) > n, t € (&, ). Obviously,

w1 (25) n 1) )
u"(s) ds
/u(”-l)(tl) h(s /1 h(ut- 1)( )) ©

[ us), i)
i} / I (s)) ') ds

1) ta 4, (n-1)
< / aOV O ds <y [ s

( (n=2)( S)) ds_/tz u(nz)(s)((ljs)y)/ds)

+00 y R s
Mol My + M —d ——ds,
= °( 1 2/0 W+s)7 S)E/,, s >

from which one concludes that " (¢,) < R. Since # and t, are arbitrary, we have

u"D(t) < Rif u"V(t) > n for t € [0, +00). In a similarly way, we can show that 2"~V (£) >
—R, if u"V(t) < —n for t € [0, +00).

Therefore there exists a R > 0, just related with «, 8, and v, # under the Nagumo con-
dition of f, such that || u||,-; < R. O

Remark 3.1 Similarly, we can prove that

Brr@l=k "W <R te (0,400

Remark 3.2 The Nagumo condition plays a key role in estimating the prior bound for the
(n — 1)th derivative of the solution of BVP (1)-(2). Since the upper and lower solutions are
in X, a”=2(t) and B2 () may be asymptotic linearly at infinity.

Theorem 3.2 Suppose the conditions (Hy)-(Hs) hold. Then BVP (1)-(2) has at least one
solution u € C"1[0,+00) N C"(0, +00) satisfying

() <) < pe), i=0,1,...,n-2,t€[0,+00).
Moreover, there exists a R > 0 such that ||ul|,,-1 < R.

Proof Let R > 0 be the same as in Lemma 3.1. Define the auxiliary functions fy, f1, . .., fu-2,
and F: [0,+00) x R” — R as

ft, Bur,...,un1),  uo > B(2),t €[0,+00),
JolGuo, syt 1) = | f(t uo, ty, .., ), (E) < up < B(2), t € [0, +00),

f(tyaxulxuwun—l)r Up < O[(t),t € [0: +OO);
ﬁ(t”’t01~~'rui1'--’un71)

ﬁ—l(t’ UQyeoes IB(i)> ooy un—l)’ u;> ﬁ(l)(t)’ te [0) +OO)’
ﬁ*l(t; UgyeoosUjyens,s unfl); a(l)(t) = u; =< ﬂ(l)(t)l te [0) +OO),
fioi(tyug, .0, ), ui<a®(E),t € [0,+00),
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fori=1,2,...,n—3,and

-2 un—Z_ﬂ(n_z)(t)
Jus(t 1oy, B2 1) - T 0B D)

Uno > B"2(t),t € [0, +00),
fus(t uo, .. ty2, Uy 1),
Q" D(E) < u, o < B (2), £ € [0, +00),

- Al )
f;’173(t’ MO)~"1a(n 2)(t)7 I/ln,l) + %;

Upa <" (t),t € [0, +00),

Su—a(t 180,y Up—, Up-1) =

f;q—Z(tr Uy oo Up-2, R): Up-1> R) te [O, +OO),
F(tl qu--:”n—%”n—l) = fn—z(t) UQs .o Un-2, un—l); |un—1| SR:t € [0:+Oo)t

fua(tug, ... uy—2,—R), u,1 <-Rte][0,+00).
Consider the modified differential equation with the truncated function
~u"(t) = q)F (t,u(?),...,u"P()), te(0,+00), (16)

with the boundary conditions (2). To complete the proof, it suffices to show that problem
(16)-(2) has at least one solution « satisfying

a @) <uD@) <B4, i=0,1,...,n-2,t€][0,+00), (17)
and
|u" (@) <R, te[0,+00). (18)

We divide the proof into the following two steps.

Step 1: By contradiction we shall show that every solution u of problem (16)-(2) satisfy
(17) and (18).

Suppose the right hand inequality in (17) does not hold for i = n — 2. Set w(£) = u"~2(t) -
B72(¢), then

sup w(f) > 0.

0<t<+oo

Case L. lim;_, o+ 0(£) = supg<;,.o, @(£) > 0.
Obviously, we have «/(0*) < 0. By the boundary conditions, it follows that

1 1
'(07) = u(0) - B"V(0) = ~ (u"2(0) - B772(0)) = ~w(0) >0,
a a
which is a contradiction.
Case II. There exists a t* € (0, +00) such that w(t*) = supy;., o, @(£) > 0.

Clearly, we have

w(t*)>0, &(*)=0, "(t*)=0. (19)

Page9of 17
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On the other hand,
u(¢) = —q(¢)E (" u(t*), ..., u" 2 (¢7),u" D (¢"))
Voo () D ), B ()
() (a6 00 B2, B )

u”‘z(t*) _ ﬂ(n—z)(t*)
L w2 ()~ B () )

Subcase i. If u"=3)(£*) > B-3)(t*), from the definition of f,_s, we obtain

u(n) (t*) _ _q(t*)fn—4 (t*, u(t*), . .’ﬁ(n—S) (t*),ﬁ("_z) (t*),ﬂ(n_l) (t*))
. Mn—Z(t*) _ ﬁ(n—Z)(t*)
1) e - e

Subcase ii. If "3 (¢*) < B3 (¢*), from the conditions (H,), we find

u(n)(t*) > —q(t*) ,,_4(1,‘*,u(t*),...,ﬁ(”_s)(t*),ﬁ(”_z)(t*),ﬂ(""l)(t*))
} un—Z(t*) _ ﬁ(n—2)(t*)
) ey - g

Similarly following the above argument, we could discuss the other two cases u(£*) >
BYt*) or u®(t*) < BO(t*), i=n—-4,n—5,...,1,0, and we have the following inequality:

n * * * * n— * n— * "2 (t*) - (H_Z)(t*)
400) = () (1B ) 2 ), 00 0) - ST,

1 px o W) - BUA()
o' () z 4t )1 + (=2 (t%) — BUD(t¥))|

>0,

which contradicts (19).

Thus, "2 (t) < B2 (), t € [0,+00). Similarly, we can show that #"-2(¢) > a2 (¢),
t € [0, +00). Integrating this inequality and using the boundary conditions in (2), (13), and
(14), we obtain the inequality (17). Inequality (18) then follows from Lemma 3.1. In con-
clusion, u is the required solution to BVP (1)-(2).

Step 2. Problem (16)-(2) has a solution u.

Consider the operator T : X — X defined by

Tu(t) = 1(t) + /+<><> G(t, s)q(s)F(s, u(s),..., u("_l)(s)) ds. (20)
0

Lemma 2.1 shows that the fixed points of T are the solutions of BVP (16)-(2). Next we shall
prove that T has at least one fixed point by using the Schiuder fixed point theorem. For
this, it is enough to show that T': X — X is completely continuous.

(1) T: X — X is well defined.

Page 10 of 17
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For any u € X, by direct calculation, we find

n-3 ‘ ‘
) Aktk—z (ac +B)tn—2—z Ctn—l—l
@
(Tu)"(t) = E l, (n—2-i) +(n—1—i)!

+ / gt s)q(s)F(s, u(s),..., u(”_l)(s)) ds, i=0,1,...,n—1.
0

Obviously, Tu € C"1[0, +00). Further, because

< /-+0<> q(s)(Hy (s) + 1) ds < +o0, (21)
0

/+00 q(s)F(s, u(s),..., u(”_l)(s)) ds
0

where H = maxg<s<|, /(s), the Lebesgue dominated convergent theorem implies that

(Tuw)?(2) i O Atk (aC + B)t" 2 cpr-1-i
=, am kz k=dwie) " 1=2-dwie) T (n-1=)wi0)

t—+00  y;(t)

oo . gl'(t’s) (n-1)
+/0 tEI}loo @ (s,u(s),...,u (s)) ds

C +00
= (n—1-4) + /0 mq(s)l:(s, u(s),..., u(”’l)(s)) ds

< +0Q.

Thus, Tu € X.
(2) T:X — X is continuous.
For any convergent sequence u,, — u in X, there exists r; > 0 such that sup,,. |t |l <

r1. Thus, as in (21), we have

‘(Tum)(i)(t) ~ (Tu)D(t)
teforo0)|  VilE) vi(2)

/ e &(49)
sup
0 0<t<+o0 Vi(t)

q(s) \F(s, Ui (S),. ..y uﬁZ’_l)(s)) - F(s, u(s),..., u(”_l)(s)) | ds

I Ttty — Tull; =

IA

< /+00 Kiq(s) |F(s, Ui (8),. .., ufﬁ_l)(s)) - F(s, u(s),..., u(”_l)(s)) | ds
0

— 0, asm— +00,i=0,1,...,n—1,

and hence T : X — X is continuous.

(3) T: X — X is compact.

For this it suffices to show that 7' maps bounded subsets of X into relatively compact
sets. Let B be any bounded subset of X, then there exists r, > 0 such that ||u|| <7y, Yu € B.
ForanyueB,i=0,1,...,n—1, we have

|Ak
o >’ vi(t) ‘ Z<

te[0,+00 k—1i)! tel 0 +oo

tk i
vi(t)
t.n—l—i

vi(2)

tn—Z—i

vi(2)

(aC +B)

sup
(” 2 —i)! t€[0,+00)

———— sup
(I’l -1- l)! te[0,+00)
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+00
+ / sup
0 te[0,+00)

+00
<L+ / Kiq(s)(rsyr(s) + 1) ds = ra,; < +00,
0

&i(t,s)

Vi) q(S)F(S, u(s),..., u(”—l)(S)) ds

where

n-3 k=i
|Ak n-1-k) k—i n—T=i
L=
Z (n-1- l) n-1-k

=i

(aC+B)_< 1 )11 IC|
(

+ —,
n-3-i) \n-2-i n—1-i)

where r3 = maxo<s<,, #(s), and thus TB is uniformly bounded. Further, for any T > 0, if
ti,ty € [0, T], we have

(Tw)9(n)  (Tw) (%)

vi(t1) vi(ta)
1 ) ) . 1 1
< T (2) t) — T (@) t (9) t _
=1 (Tw)P(t1) - (Tw)" (£2)) | + (£2) o @)
n-3

Akl | 4 k— laC + B| 2- 2- 2- —2-i
< ph=i _ k=i - i - i Cllen i _ g2
—kzi (/(—i)'|1 2 |+(}’1 92— l)'|1 2 |+| || 2 |

+00
. / it 5) — @it q(8)| (s, (s)s ., uV(5)) | s + ra| 5 — 1]
0
— 0, uniformlyas# — £,

that is, TB is equi-continuous. From Lemma 2.3, it follows that if 7B is equi-convergent

at infinity, then TB is relatively compact. In fact, we have

(Tw'() lim (Tu)i(t)‘
vi(t) oo wi(2)

19(z) C
vit) (m—1-i)

g,'(t,s) 1
vi®)  (m-1-i)

q(S)(I’gl/f(S) + 1) ds

+00
/
0

— 0, uniformly as ¢ — +o00,

and, therefore, T : X — X is completely continuous. The Schéiuder fixed point theorem
now ensures that the operator T has a fixed point, which is a solution of the BVP (1)-(2).
O

Remark 3.3 The upper and lower solutions are more strict at infinity than usually as-
sumed. For such right boundary conditions, it is not easy to estimate the sign of &”(+00)
even though we have w(+00) > 0, w'(+00) = 0, where w(t) = u"2(t) — B"2(t) or w(t) =
u"2(t) — a"2(¢). It remains unsettled whether this strict inequality can be weakened.

4 The multiplicity results
In this section assuming two pairs of upper and lower solutions, we shall prove the exis-
tence of at least three solutions for our infinite interval problem.
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Theorem 4.1 Suppose that the following condition holds.

Hy: BVP (1)-(2) has two pairs of upper and lower solution B, oy, j = 1,2 in X with ay, p
strict, and

)<ty <), ) <pP)<p), L0 £ BP0,

fori=0,1,...,n-2,t €[0,+00), and f € C([0,+00) x R",R) satisfies the Nagumo
condition with respect to oy and B,.

Suppose further that conditions (Hy) and (Hs) hold with o and B replaced by oy and B,
respectively. Then the problem (1)-(2) has at least three solutions uy, u,, and us satisfying

o) <u’) <) (=12, WOLBQ) and u)t)F ),
fori=0,1,...,n-2,t € [0,+00).

Proof Define the truncated function Fj, the same as F in Theorem 3.2 with « replaced by
a; and B by B, respectively. Consider the modified differential equation

~u"(t) = q@)Fi (t, u(®), ..., u" (t)), 0<t<+oo, (22)

with boundary conditions (2). Similarly to Theorem 3.2, it suffices to show that problem
(22)-(2) has at least three solutions. To this end, define the mapping 77 : X — X as follows:

Thu(t) = I(2) + / h G(t,5)q(s)Fi (s, u(s),...,u"(s)) ds
0

Clearly, T} is completely continuous. By using the degree theory, we will show that 7} has
at least three fixed points which coincide with the solutions of (22)-(2).
Let

N>{ max L;+ max I(i/+ooq(s)(HR1p(s)+l) ds, ||a1||,||,32||},
0

0<i<mn-1 0<i<mn-1

where L; and K; are defined as above, and H, = maxg<s<g A(s). Set Q = {u € X, ||u|| < N}.
Then for any u € Q, it follows that

(1) (¢)
[[T1¢]| = max sup | ———
0<i=n-1{+¢[0,+00) Vi(t)
n—. 3 . .
|[Ag] A (aC + B) P2
< max +——— sup
Osi=n-1 : Xl: (k—i)! te[O +oo Vz(t) (n-2-1i)! te[0,+00) vi(t)
tn—l—z
+———— sup
(ﬂ 1- l) te[0,+00) (t)
oo i t,
+ f sup g69) ‘q(s)Fl (s, u(s),..., u(”’l)(s)) ds
0 tefo+o0)| Vilt)
< Omaxl{Lﬁ/ Kiq(s)(HRw(s)+l)ds} <N
<i<n- 0

and hence TQ C 2, which implies that deg(/ — 71, 2,0) = 1.
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Set

Q, = (€ Qu"2(t) > a2 (1), € [0, +00)},

Qb = {ue Q,u"2(t) < ﬁl(”’z)(t),t €[0,+00)}.
Because o' £ A", " ¥ <o < I and " < p" < pI"?, we have
Qu, 70, QP 40,  Q\Q,UQA 4,  Q,NQM =g

Now since a3, B are strict lower and upper solutions, there is no solution in 92, U aQh,
Therefore

deg(l — T1,92,0) = deg(I — T1, 2\ Qq, U 271,0)

+deg(I - T1, R, 0) + deg(I - T1, 21, 0).
Next we will show that
deg(I — T1, Ry, 0) = deg(I - T1, 21,0) = 1.

For this, we define another mapping T, : Q — Q by

Tou(t) = I(t) + / h G(t,5)q(s)Fs (s, uls), ..., u" "V (s)) ds,
0

where the function F, is similar to F; except changing o; to o,. Similar to the proof of
Theorem 3.2, we find that « is a fixed point of T, only if o, (¢) < u(t) < B,(¢). So deg(I -
T, 2\ Q4,,0) = 0. From the Schiuder fixed point theorem and 7> C €2, we have deg( —
T,,9,0) = 1. Furthermore,

deg(I — T1, ,,0) = deg(l — T, 2,,0)

= deg(l - T»,2,0) + deg(I — T2, 2\ q,,0) = 1.
Similarly, we have deg(I — T;, 21,0) = 1, and then
deg(I - T}, 2\ Qq, UQA,0) = -1

Finally, using the properties of the degree, we conclude that 7; has at least three fixed
points u1 € Qq,, uy € QP and u3 € Q\ Q,, U QFL. O

5 An example
Example Consider the second-order differential equation with Sturm-Liouville bound-

ary conditions

" 36/ (O (-3 W) WO-%
u'(t) - e - - 0, O0<t<+00, 23)

u(0) - 34/(0) = 0, u'(+00) =

Page 14 of 17
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Clearly, BVP (23) is a particular case of problem (1)-(2) with

t
a()=-t-4, )=z, te0,ro0).

Then a3, o, € C?[0,+00), and o) (£) = -1, &}/ (£) = 0, @) (¢) = %, a;y(t) = 0. Moreover, we have

of (8) + f(t, a1 (2), 1 (2)) = 1+t2 >0, te(0,+00),
1(0) =3} (0) = -1 <0, aj(+00) =-1<3,

and

-

(0 + [t cs(0),0h(0) = iy >0, £ (0,+00),

a2(0) - 305(0) = -1 <0, af(+00) = 3 < 1.
Thus, oy and «; are strict lower solutions of problem (23).
Now we take

P
3

t)=t+4, tel0,+00).
51 o, Br(t) [0, +00)

Then 8; € C%[0,1) U C2(1, +00), B € C*[0, +00),

10+ £ 10, B(0) = =V <0, 1e0,),
[(0) +£(6 B0, Bi() = f oo, te(,+00)

B1(0) -381(0) = § >0,

Bi(+00) = 2> 1,

and

B (&) +f (£, B2(2), By () =
B2(0) = 38,(0) =1>0,
By(+00) =1> %

1”2 <0, te(0,+00),

Thus, B; and B, are strict upper solutions of problem (23). Further, it follows that

a1(t) < aa(t) < Ba(2), a1(t) < pu(t) < Ba(d), ay(t) £ Bu(t), t€0,+00).
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Moreover, for every (¢, ug, u;) € [0,+00) x [~ —4,t + 4] x [-1,1], we find that f (¢, uo, u1)
is bounded. Finally, take ¥ (¢) = 1, h(s) = max_j<,<1 |3(r + 1)(r — %)% +(r - %)|. Hence,
all conditions in Theorem 4.1 are satisfied and therefore problem (23) has at least three

solutions.
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