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Abstract

This paper investigates the existence of concave positive solutions and establishes
corresponding iterative schemes for a third-order boundary value problem with
Riemann-Stieltjes integral boundary conditions. The main tool is a monotone iterative
technique. Meanwhile, an example is worked out to demonstrate the main results.
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1 Introduction

Third-order differential equation arises from many branches of applied mathematics and
physics. For example, in the deflection of a curved beam having a constant or varying
cross-section, a three-layer beam, electromagnetic waves or gravity driven flows and so
on [1].

In the past ten years or so, many authors also studied some third-order differential equa-
tion boundary value problems by different types of techniques. For example, in [2], Sun
applied the Krasnosel’skii’s fixed point theorem to obtain the existence of positive solutions
for third-order three-point boundary value problem. In [3], authors studied the unique-
ness and existence results for a third-order multi-point boundary value problem by the
method of upper and lower solutions.

In [4], Zhou and Ma obtained the existence of positive solutions and established a cor-

responding iterative scheme for the following third-order boundary value problem:

(@) (0 = g)f (@), 0=t=1, w
w©0) =Y (@),  wh)=0, W)=, Bu"(6)
the main tool was the monotone iterative technique.

Boundary value problems with Riemann-Stieltjes integral boundary condition have been
considered recently as both multi-point and integral type boundary conditions are treated
in a single framework. For more comments on the Riemann-Stieltjes integral boundary
condition and its importance, we refer the reader to the papers by Webb and Infante [5-
7] and other related works, such as [8, 9].
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In the existing literature, very few papers have dealt with third-order differential equa-
tions with Riemann-Stieltjes integral boundary conditions. We found that Graef and Webb
[10] studied the following problem:

W'(0) =g Cu®), te(0.D), w2
w0 =alfu],  w(p)=0,  u'1)+pu]=r[u"],

where p > %, and «o[u], B[u] and A[v] are linear functionals on C[0,1] given by a Riemann-
Stieltjes integral. The existence of multiple positive solutions is obtained by the application
of fixed point index theory. Since «, B and A can include both sums and integrals, this
boundary condition is more general setup than in (1.1).

In [11], Zhang and Sun investigated the existence of monotone positive solution for the
following third-order nonlocal boundary value problem:

u”(t) +f(t,u(t),u'()=0, 0<t<l,
u(0) =0,

au'(0) — bu"(0) = a[u],

c/(1) +du”’ (1) = Blul,

(1.3)

where a[u] = fol u(t) dA(t) and Blu] = fol u(t) dB(t) are linear functionals on C[0,1] given
by Riemann-Stieltjes integrals. The main tool is monotone iterative techniques.

Inspired by [5, 10, 11], in this paper, we apply monotone iterative techniques to obtain the
existence and iteration of monotone positive solutions for the following boundary value
problem:

u”(6) = g@O)f (&, u(t),u' (1), u"(t)), £€(0,1), (1.4)
w0)=aful,  u(p)=0,  u'Q)+plul=rlu"],

where p > 1, afu] = [} u(s) dA(s), Blul = [, u(s)dB(s), »[v] = [, v(t) dA(2), and a[ul, Blul,

A[v] are linear functionals on C[0, 1] given by the Riemann-Stieltjes integral, A(£), B(t) and

A(t) are suitable functions of bounded variation.

Compared with (1.1)-(1.3), the difficulty of this paper is that nonlinear term f depends
on all the lower derivatives of u, which leads to complexities to prove the properties of
the operator T, especially the monotonicity of the operator 7. In addition, it is worth stat-
ing that the first term of our iterative scheme is a simple function or a constant function.
Therefore, the iterative scheme is feasible. Under the appropriate assumptions on nonlin-
ear term, this paper is to establish a new and general result on the existence of positive
solution to boundary value problem (1.4). An example is also included to illustrate the

main results.

2 Preliminaries
In this section, we give the definitions and some preliminaries.

Definition 2.1 Let E be a real Banach space. A nonempty closed set P C E is said to be a
cone provided the following hypotheses are satisfied:

(i) ifu e P, . >0,then Au € P;

(ii) if# € Pand —u € P, then u = 0.
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Definition 2.2 Let the Banach space E = C2[0,1], u € E is said to be concave on [0,1] if
u(rty + (1= )t2) = du(ty) + (1= Rults)

for any ¢, € [0,1] and A € [0,1].
We consider the Banach space E = C2[0,1] equipped with the norm

) = max o ), s« 0. o o 0.
Denote

E, =C%[0,1] = {u € Elu(t) > 0,£ € [0,1]},
and define the cone P C E by

P= {u € E|u(t) > 0,u is concave and u/(p) = 0}.
Lemma 2.1 For the following boundary value problems,

y"®=0,  y0)=1  y'@=0 y'1)=0 (21)
and

§"(t) =0, 3(0)=0, §(p)=0, 8"(1) =1, (2.2)
we have y (t) =1, 8(¢) = pt — t2/2, for t € [0,1].

Lemma 2.2 [10] Suppose A[1] # 1. For any y € C[0,1], the unique solution of the boundary
value problem

{ u"(6) = y(0), .

u(0) =0, u'(p) =0, u’(1) = Alu"]

is given by

1 p t _ )2
u(t) = (tp—t2/2)/0 (1+ 1i\§f€1] )y(s) a’s—tf/0 (p—s)y(s)ds+/0 ¢ 28) y(s)ds. (2.4)

Lemma 2.3 Suppose that 1/2 < p <1, A(s) > 0 and A[1] < 1, let G(¢,s) be the Green func-
tion

(t—s)?
2

A(s)
- A[1]

G(t,s):= (tp - £2/2) (1 o H(t-s) (2.5)

)—t(p—s)H(p—s)+

for0<t<1,0<s<1,where Hx-y) = {(1) 7 we have

x>y,

P P Al

T +5( ) ifs=p,
0 < G(t,s) < D(s) := { 37

T+5(5m) fs<p
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Proof The upper bounds are obtained by finding max;cjo1) G(Z,5) for each fixed s. Let
Q@) :=1+ 1 x 1] Since A(s) > 0, we can get Q(s) > 1. From (2.5), we have the following
formula:

(0/0t)G(t,s) =(p—1)Q(s) — (p—s)H(p —s) + (t —s)H(t - s).

We first consider fixed s > p. The derivative, which is positive for ¢ < p, negative for
p<t<sand p <s <t When t = p, the derivative becomes zero. Therefore, under our
hypothesis, the maximum of G(Z, s) for this fixed s occurs when ¢ = p. This gives the upper
half of the expression for ®.

When s < p, using the fact that A(s) > 0, we have, for £ > s,

2

G(t,s) = (tp - £2/2) (1 ’ 11\(;[)1]) —tp—s)+ (t—ZS)
_ s Al PP OAG) S
_(tp—t /2)1_)\[1] + =< T T +§'

When s < p and £ < s, we have

G(t,s) = (tp - t2/2) <1 + %) —tlp-s)

Al _s* P AW
2

= (ts—£2/2) + (p 15/2)1 =2 i

Since Q(s) >1land p— £ > 0, for 0 <t,s <1, we can easily obtain

t(P—é)Q(s)+@, p<s<t,
tp - £)Qs), p<st<s,
0 = G(t,S) = t)( A(s) $2 ¢
(p - )\.[1] 7 s<p,s<i,
tp - 5)( fﬁllﬂt(s L), t<s<p. O

We always suppose that the following assumptions hold:

(H;) gelL'[0,1],g>0,and folg(s) ds > 0;
(H2) A, Bare of bounded variation and g4(s),gs(s) > 0 for a.e. s, where

1 1
ga(s):= / G(t,s)dA(t) and ga(s):= / G(t,s) dB(t);
0 0

(Hs) y €C[0,1], y(©) = 0,0 <aly] <1, Bly] = 0;
(Hy) 8 €C[0,1],68(t) >0,0 < B[8] <1, a[8] > 0;
(Hs) D:=(1-aly])-Bl8]) —a[s]B[y]>0.

Lemma 2.4 [10] Foranyy € C[0,1], suppose that u is a solution of the following boundary
value problem:

u"(t)=y@), te(0,1),

(2.6)
u(0) = a[u], u'(p) =0, u"(1) + Blu] = Alu"],
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then we have

1 1
u(t) = r@® [(1 - ﬁ[a])/ ga(s)y(s)ds + a[S]/ g5(8)y(s) ds]
0

D
5“[ s+ (1 1 d}
)] f GOy ds + (1-aly]) /0 s()y()ds
/ G(z,5)y(s) ds. (2.7)
0

Foranyu € E,, T : P — E is defined

1
(T(©) = v Walgfil + 30Blef + [ G660 ds 28)
where f,,(s) = f(s, u(s), u/(s), u”(s)), and

algf,] = |:(1 ,3[8])/ g s)g(s)ﬁ,(s)ds+(x[8]/ 28(5)g(s)fy s)dsi|
(2.9)

1
platl= 3 [ it dsr (1-aty) [ asioorito ds|

Combining the expression of «[gf,,], Bgf,] with (H;)-(Hs), we can obtain that

algf.], Blgf] = 0.

From the definition of 7, it is obvious that

v | =Blgfd + [y (—QUgE) ) ds,  t<s,
(Tu)"(t) = )
-Blgfil + [, - Qs))g(s)fu(s)ds, t>s,
(p-t)Blgfl + fo - )Q(s)g(s)fu(s) ds, t<p<sorp<t<s,
(Twy() = | @~ DBl + fo ((p - 1)Qs) + (s —plg(s)fuls)ds, t=<s<p,
(p-1)Blgfl + fo (= Q(S) +(t-9)]gs)fu(s)ds, p<s<t,
(p- t)ﬂ[gfu]+f0[(p )Q(s) + (£ —p)lg(s)fuls)ds, s<t<pors<p<t.

Lemma 2.5 If(H;)-(Hs) are satisfied, T : P — P is completely continuous.

Proof Since (Tu)"(t) <0, Tu is concave. From (Tu)'(£) > 0 on [0, p] and (Tu)'(¢) < 0 on
[p,1], we obtain that (7u)(¢) is nondecreasing on [0, p] and nonincreasing on [p,1]. More-

over,
1
(Tu)(0) = y(0)a[gf,] + 8(0 ,B(gﬁ,)+/0 G(0,5)g(s)f,(s)ds > 0,
then
1
(Tu)(1) = y Weelgh] + SDBgf] + /0 G(L,5)g(s)f,(s) ds = 0.

So, by the concavity of T, then (Tu)(¢) > 0,0 <¢ <1. Hence, T: P — P.
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In what follows, we will prove that T : P — P is completely continuous. The continu-
ity of T is obvious. Now, we prove that T is compact. Let Q C P be a bounded set. It is
easy to prove that T(€2) is bounded and equicontinuous. Then the Arzela-Ascoli theorem
guarantees that T'(£2) is relatively compact, which means T is compact. O

3 Mainresults
For notational convenience, we denote

1 1 1
La =/0 8a(s)g(s) ds, LB=/0 gz(s)g(s) ds, LC:/(; Qls)g(s) ds,

(3.1)
1 1 .
LD=f0 g(s)ds, LE:/O sg(s)ds, Lp:/O [QGs) - 1]g(s) dis,
1
Lg= / D(s)g(s) s, LH:“—ﬂB])?w[a]LB,
[ (3.2)

Blylla+ (- a[V])LB'

L=
! D

Remark From (H;)-(Hs), we can easily get that the signs of (3.1) and (3.2) are nonnegative.
If g4 (s) is a piecewise function related to ¢ for ¢ € [0,1], L4 is an expression of . In this case,
we denote L4 = maxo<;<1{ fol g4(s)g(s) ds}. The same condition is satisfied with gg(s) and Lg.

We will prove the following existence result.

Theorem 3.1 Assume that (Hy)-(Hs) hold, if there are two positive numbers ay, a satisfying
a=max{Ly +Lg + %z(LI +Lc+Lp),L;+Lc + Lplay, and
(S1) f(t,u1,vi,w1) <f(tuz,v2,wa) for0 <t <1,0<uy <up <a,0< || <[n2| <aq,
—a<wy;<w <0;
(S2) maxo<s<1f(t,a,a,-a) < aj;
(S3) f(£,0,0,0)£0 for0 <t <1.
Then the boundary value problem (1.4) has positive, nondecreasing on [0, p] nonincreasing

on |p,1] and concave solutions w*, v* such that

0<w*<a, 0< |(a)*)/‘ <a, —a< (w*)”gO and

lim w, = lim T"wy =",  lim (w,) = lim (T"w) = (0*)’,
n— o0 n— 00 n— 00 n—oQ

nli)rgo(a)n)// — nli)ngo(Tna)o)// _ (w*)//’

where wo(t) = ay(Ly + Lg) + art(p — £)(L; + L¢ + Lp), and

0<v*<a, 0< |(v*)/| <a, —a< (v*)”fO and
lim v, = lim T"yg = v¥, lim (v,) = lim (T”vo)/ = (v*)/,
n—00 n—00 n—00 n—00

i ()" = fim (T"0)" = (47)"

where vo(t) = 0.
Proof We denote

B, ={uePllul <a}.



Pang et al. Boundary Value Problems (2015) 2015:139 Page 7 of 10

Then, in what follows, we first prove that 7': P, — P,. If u € P,, then || < a, we have

0 <u(t) <u(p) = max|u(t)| <|ull <a,
0<t<1
0 < max |u/(¢)| < ull <a,
0<t<1

—a < —|lu]| < - max |u"(£)| <u’(£) <0.
0<t<1
So by (S1), (S2) we have
0 §f(t, u(t), u’(t),u”(t)) < gn?xlf(t, a,a,-a)<a, for0<t<l.
In fact,

I Tul| = max{ max
0<t<1

(©)], max |(Tiw) ()], max | (7 (2)}
= max {(i0)(p), (Tu) (0), ~(Tu) (1), ~(Tu)"(0) . (3.3)

By (2.9), (3.1) and (S2), we have

1 1
algf] = ) (1—ﬁ[5])/ ga(8)g(s)fu(s)ds + o ]/0 28(s)g(s)f;,(s) ds:|
= S[(1- BI8])La + ald)Ls] = rLis (3.4)
[ 1 1
plaf) = 5| ) [ @00 ds+(1-aly) [ antgeroas]
< B[BlyILa + (1-aly])Ls] =L (3.5)

From (3.4), (3.5) and Lemma 2.3, we have

te[0,1]

2 1
(Ti0(p) = mas (Ti0e) =olgfil + -plet] + | Glp g0y ds

7 1
<aiLy+ EalLI + ﬂl/ D(s)g(s)ds
0

2
V4
<aily+ 7ﬂ1L1 +ailg <a,

v -l =-1)Blgh] + (v - lfo Q(s) — Dg(s)f;.(s) ds), p>s,
—(Tu)(1) =
~(p-DBlgh] + [, [(p-DQE) + 1 -slgs)fuls)ds], p<s

<(-pal;+(1-plarLc <ai(l;+Lc) <a

(Tuy(0) - | PP + Jo [pQUs) +5 -l ds, p>s,
PBIgf] + [y PQREOGY.(s) ds p<s

<pai(L;+Lc) <a,

1
~(Tu)"(0) = Blgful + /O Q(s)g(s)fu(s)ds <ar(L; + Lc) < a.
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Thus, we obtain that
(| Tue|| = max{(Tu)(p), (Tu) (0), —(Tu) (1), —(Tu)"(0)} < a.

Hence, we assert that T': P, — P,.

Page 8 of 10

Let wg = a1Ly + arLg + art(p — %)(LI +Lc+Lp), for 0 <t <1, then wy(t) € P,. Let w; =
Two, wy = T*wy, then o, € P, and w, € P,. We denote wy,1 = Tw, = T"wy, n=0,1,2,....
Since T : P, — P,, we have w, € TP, C P,, n=0,1,2,.... Since T is completely continu-

ous, we assert that {w,}:°; is a sequentially compact set. We have
wi(t) = Two(t)

t 1
algll+t(p- 5 )l + [ Gleokolin0)ds

¢ 1
<mLy+ t<p - §>a1L1 + f D(5)g(8)fr, () ds

0

t
<aily+ t(p - E)alL[ +a1lg

t
<aily +aLg + a1t<p - 5>(L1 +Lc+Lp)

=wo(t), 0<t<l,
o (@®)] = [(Two) (t)|
b = t1B1gfus] + [y 1P — t1Q()E(5)fiy (5) ds,
b — t1B1gfus] + [ 10 = )Qs) = (B = 5)Ig(5)fong (5) s,

b = t1B1gfus] + [y 10— )Qs) + (& = 5)|g(s)fony (5) dis,
b - t1B1gfus] + [y 10 = Q) = (B — 1)|g(5)fong (5) s,

IA

- lp—tllaiL; + ai1Lc], t<s,

lp—tllail; + ailc + alp), t=>s

Salp-tl(L;+Lc+Lp) = |wy(8)|, 0=<t<1,
w; () = (Two)"(£)

—Blgfs] + [o (~Qs)E() g (5)ds, <,
—Blefo] + [1 (1= Q)g($)fons () ds, £>s

- { —[aiL; + a1Lc), t<s,

—[dlL] + ﬂlLF], t>s

>-ai(Li+Lc+Lp)=wy(t), 0<t<L
So

wy(t) = T (t) < Tawo(t) = wr1(t), 0=<t<1],
|5(0)] = |[(Twn) (8)| < |(Two) ()] = |w}(2)

@y (t) = (Tan)"(t) = (Two)"(t) = (£), 0=<t<1.

, 0=t=<1,

t<p<sorp=<t<s,
t<s<p,
p=s=t

s<t<pors<p=<t
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Hence, by induction, we have

ol () >wl(t), 0<t<Ln=0,12,....

Wp+1 < Wy, |a);,+1(t)’ =< }a):q(t) n+l

Thus, we assert that w, — »*, we get To* = w* since T is continuous and w,,1 = Twy,.
Let vg = 0, 0 < ¢ <1, then vy(¢) € P,. Let v; = Tvg, vy = T?vy, then v; € P, and v, € P,.
We denote v, = Tv, = T"vy, n=0,1,2,.... Since T : P, — P,, we have v, € TP, C P,,
n=0,12,.... Since T is completely continuous, we assert that {v,};°, is a sequentially
compact set. We have
Vl(t) = TVQ(t) = TV()(t) >0, 0<t<l,
w0 = [(Tvo) )] = [(TwY )] 20, 0<e<1,

v (t) = (Tvo)" () = (Tv)"(t) <0, 0<t<l
So

va(t) = Tvi(£) = Twp() =i (), 0<t<1,

@) = [(Tw) )] = |(Tvo) @)] = |v}(@)

vy (£) = (Twv)"(£) < (Tv)"(t) =v{(¢), 0<t<L.
Hence, by induction, we have
Vil = Vi, |Ut/'1+1(t)| = |U:1(t)}’ n+1(t) =< ‘)//(t) 0 S t = l)n = 07 1,2,.,..

Thus, we assert that v, — v*, we get Tv* = v* since T is continuous and v,,; = Tv,,.

It is well known that the fixed point of the operator T is the solution of boundary value
problem (1.4). Therefore, w* and v* are positive nondecreasing on [0, p], nonincreasing
on [p,1] and concave solutions of problem (1.4). O

Example Letp =% and g(s) =1, we consider the following boundary value problem:

u'(t) =+ sutre, te (8,1), ) (3.6)
M(O)—a[u], (3)= , u’(1) + Blu] = A[u"],
where a[u] = fo — s)u(s)ds and Blu] = fo su(s) ds are nonlocal boundary cond1t1ons of

integral type. For these boundary conditions, we have y(£) =1 and §(¢) = %t - 7 corre-
sponding to Lemma 2.1. A simple calculation shows that

alvl=,  Bil=y  bl==,  pBl=o

2 72
5
D=(1-aly])(1-Bl8]) - «l8]Bly] = 1’
355 L, 400 A |
1,296’ 1,296 2 2
P A _ 1o
2 9 243 270
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and a = max{Ly + Lg + %Z(LI +Lc+Lp), L+ Lc + Lp}a; = 5.2a;. Then all the hypotheses
of Theorem 3.1 are fulfilled with a = 52 and 4, = 10. It follows from Theorem 3.1 that the
boundary value problem (3.6) has two monotone positive solutions w* and v* such that

0<w*<52, 0<|(w)|<52  -52<(0*)"<0 and
lim w, = lim T"wy =%,  lim (w,) = lim (T"wp) = (0*)’,
n—00 n—00 n—00 n—00

lim ()" = lim (T"wo)" = (")",

where w(t) = —32¢% + 1221+ 3290 and
0<v*<66, 0<|(v)]<66 -66<(v*)"<0 and
Jim vo= fim, T =0t fim ()= fig (T"w0)' = ()’
lim (v,)" = lim (T"vo)" = (v*)",

where vy(¢) = 0.
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