-

View metadata, citation and similar papers at core.ac.uk brought to you byf’: CORE

provided by Repository of the Academy's Library

Electronic Journal of Qualitative Theory of Differential Equations
2015, No. 70, 1-16; doi:10.14232/ejqtde.2015.1.70 http://www.math.u-szeged.hu/ejqtde/

Topological methods on solvability, multiplicity and
eigenvalues of a nonlinear fractional
boundary value problem

Wenying Feng™

Department of Mathematics, Department of Computing & Information Systems,
Trent University, Peterborough, Ontario, Canada, K9J 7B8

Received 10 September 2015, appeared 23 October 2015
Communicated by Jeff R. L. Webb

Abstract. In this paper, we first prove new properties of the (a, q)-stably solvable maps
for a class of decomposable operators in the form of LF, where L is a bounded linear
operator and F is nonlinear. This class of maps is important in applications as many dif-
ferential equations can be written as LF(u) = u. Secondly, three different approaches,
the (a,q)-stably solvable maps, fixed point index and iterative methods are applied to
study a nonlinear fractional boundary value problem involving a parameter A. We
obtain intervals of A that correspond to at least two, one and no positive solutions, re-
spectively. Thirdly, convergence of the eigenvalues and the corresponding eigenvectors
for the associated Hammerstein-type integral operator are proved. This paper seems to
be the first to apply the theory of (a, q)-stably solvable operators in studying boundary
value problems.
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1 Introduction

In studying existence of positive solutions for boundary value problems, fixed point theory
has been widely applied. The common idea is to properly construct a cone and apply tech-
niques such as fixed point theorem of cone expansion and compression in the Banach space
[15]. An advantage of this approach is that monotonicity properties of the nonlinear operator
are not required. The results ensure existence of a solution but usually do not give much
information about the computational aspects of the solution. An alternative approach is to
combine fixed point theorem and iterative method. The idea is constructive and related to
recursive algorithms in computing. A benefit of iteration is that the solution can be calculated
numerically and further properties can also be found. However, as a trade-off, in most cases
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iteration requires the operator to be monotone increasing or decreasing. Both fixed point the-
ory and iterative methods use properties of nonlinear operators to ensure solvability of the
equation.

It is interesting to study properties of equations satisfying solvability conditions. In [9], the
so-called stably-solvable maps were introduced and used to define the Furi-Martelli-Vignoli
nonlinear spectrum. It was shown that this class of operators has some good properties
including being invariant under certain operations and satisfying a continuation principle.
Later, this concept was generalized in two directions: 1) the L-stably solvable maps in the form
of L+ N, where L is a bounded linear operator and N is nonlinear [12,13], 2) the (4, q)-stably
solvable maps with stronger conditions and richer properties [2]. The L-stably solvable map is
a key concept in the definition of the semilinear spectrum [12]. The (g, q)-stably solvable map
was said to be useful in studying differential equations [2] but we have not seen any examples
in the literature. This paper seems to be the first to apply the theory of (4, g)-stably solvable
operators to a particular boundary value problem.

We will apply the theory of (g, g)-stably solvable operators, the fixed point index and the
iteration technique to the nonlinear fractional boundary value problem (BVP):

Dy u(t) +Ah(t)f(u(t)) =0, 0<t<1, 2<a<3, (1.1)
u(0) =u'(0) =u'(1) =0, (1.2)

where D, denotes the Riemann-Liouvillle fractional derivative, A > 0 is a parameter,
h:(0,1) - R" and f: R — R are nonnegative and continuous and fol h(s)ds > 0. Although
the theory of fractional calculus has a long history, new applications have been recently found
in many areas including physics, mechanical engineering, electrical engineering, control the-
ory, quantitative finance, econometrics and signal processing. Classical review of fractional
differential equations and application examples can be found in [17,18,20] and the references
therein.

Existence of a solution for (1.1)-(1.2) is equivalent to existence of a fixed point for a
Hammerstein-type integral operator. Fixed point problems for Hammerstein operators have
been extensively studied in the past. As an example, a general approach using fixed point
index theory can be seen in [26]. However, most of the results are qualitative. For instance, it
is often shown that for A small enough, the Hammerstein operator equation AT(x) = x has
two positive solutions. In a number of papers, for instance [19], it is proved that there exists a
A, such that the equation AT(x) = x has at least two positive solutions, one positive solution
and no positive solutions for 0 < A < A,, A = A, and A > A, respectively. In this paper, using
three different approaches, we obtain quantitative results that give estimates for the critical
value A,. It is also interesting to compare results obtained by different methods for the same
problem.

Existence of solutions for fractional BVPs has been widely studied previously, for instance
in [4,5,8,16,21]. On the other hand, bifurcation properties were also discussed, see [7,23] and
the references therein. We study the eigenvalues and prove theorems on convergence of the
corresponding eigenvectors. The results not only ensure existence of solutions for (1.1)—(1.2),
but also provide information on the structure of the solutions in the form of ||u,| — 0 or
|lun|]| — oo as n — oo, where u, is a solution corresponds to A,. Some properties of the
nonlinear spectrum are also discussed.

In Section 2, we give definitions and preliminary results that will be used in the sequel.
New results on (a,q)-stably solvable maps for a class of decomposable nonlinear operators
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and their application to BVP (1.1)-(1.2) are proved in Section 3. Section 4 obtains the A-
interval for existence of a positive solution when f is not necessarily monotone. Existence of
two positive solutions by iteration are proved in Section 5. Finally, results on eigenvalues and
eigenvectors are given in Section 6.

2 Preliminaries

Let X, Y be Banach spaces, if M C X is bounded, the Kuratowski measure of noncompactness
a(M) is defined as the following, see for example [6]:

a(M) = inf{e > 0 : M can be covered by finitely many sets with diameter < €}.

Let C(X,Y) denote all continuous maps from X to Y. For F € C(X,Y), the upper and
lower measure of noncompactness are defined by, see for example [3]:
[Fla =inf{k > 0: a(F(M)) < ka(M), for every bounded set M C X},
[Fla = sup{k > 0: a(F(M)) > ka(M), for every bounded set M C X}.

The upper and lower quasi-norms are defined by

[F]o = limsup Hli(xxH)H' [F]; = liminf ||F(x)H

x| —o0 lxff—eo  [|x]]

Definition 2.1. An operator F: X — Y is called stably-solvable if and only if for any given
compact map h: X — Y with zero upper quasi-norm ([h]g = 0), the equation F(x) = h(x) has
a solution.

The class of stably-solvable operators corresponds to the property of surjectivity when
specialized to linear operators. In [12], it was generalized to the L-stably solvable operators
for semilinear maps in the form of L + N, where L is a linear operator and N is nonlinear.
Later it was generalized to the following (a, g)-stably solvable maps by Appell, Giorgieri and
Vith [2].

Definition 2.2. Givena > 0and g > 0, amap F € C(X,Y) is called (a, q)-stably-solvable if for
any h € C(X,Y) with [h]4 <a and [h]g < g, the equation

F(x) = h(x)
has a solution x € X.

The stably-solvable maps are special case of the (a,q)-stably-solvable maps when a =
g = 0. As a and g become larger, the class gets smaller since the condition is stronger.

We will use the following definitions of fractional calculus.

Definition 2.3. The standard Riemann-Liouville fractional integral of order « > 0 of a function
u: (0,00) — R is defined as

I u(t) = r(l) /Ot(t — )" Lu(s)ds

o

provided that the right side is point-wise defined on (0,c0). Here I' denotes the Gamma
function.
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Definition 2.4. The Riemann-Liouvillle fractional derivative of order « > 0 of a continuous
function u: [0,00) — R is defined to be

Dy, u(t) = 1“(”1_0() (i)”/ot (t_us()?—nﬂdsl n=[al,

where [«] denotes the ceiling function, returning the smallest integer greater than or equal to
Q.

It is known [8] that u € C(0,1) is a solution of (1.1)—(1.2) if and only if

1
u(t) = A/ G(t,s)h(s)f(u(s))ds, 0<t<1, 2.1)
0
where bt
_oo\a—2sa—
(1 ;)(a)t fo<t<s<1,
G(t,s) =
( ) (1 o S)ac—ztzx—l (t o S)tx—l ]
r(“) — l_,(lx) ifo<s<t<1.
Lemma 2.5. For 0 <t,s <1,
(w —2)%2

q(t)G(1,s) < G(t,s) < G(1,s) < H(a) := <1,

[(a)(a—1)51

where q(t) = t*~ L.

Proof. It is easy to see that
s(1—s)%2

G(1,s) = Ta)

Let g(s) = s(1 —s)* 2. Then g/(s) = 0 has the solution sy = —+, which is the maximum point
of g(s) for 0 <s < 1. So

_ n\a—2
G(LS) S ?—'((SOS)) = 1—*(5(0;(“2_)1)&1 = H(D‘)

Fora« > 2,T(a) > 1and so H(a) < 1.
The inequality q(t)G(1,s) < G(t,s) is shown in Lemma 2.8 [8]. O

3 Decomposable (4, q)-stably solvable maps and BVP (1.1)-(1.2)

In applications, many differential equations can be written as the operator equation
LF(u) = u, ueX,

where X is a Banach space, L is a bounded linear operator and F is nonlinear. The Hammer-
stein integral equation given in (3.1) is a typical example. Lemma 3.1 and Theorem 3.2 extend
the continuation principle for (a,q)-stably solvable maps [2] to nonlinear maps in the form
of LF.

Lemma 3.1. Let F be (a, q)-stably solvable, L be a bounded linear operator. Assume that L is invertible.
Then LF is (a/[L™Y],q/||L™"||)-stably solvable.
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Proof. Assume that G: X — X satisfies the conditions [G]4 < a/[L7!]4, and [G]g < q/|[L7}].
Then
[L7'Gla < [L71alGla <a,  [L7'Glo < IL7'[[Glg < 4.

Since F is (a, q)-stably solvable, the equation
F(x) = L71G(x)

has a solution. Therefore, LF(x) = G(x) has a solution, so that LF is (a/[L™]4,q/|[L7!]])-
stably solvable. O

Theorem 3.2. Let F be (a, q)-stably solvable, L be linear and invertible. Assume that H: X x [0,1] —
X satisfies [H(-,0)], < 1, and

a(H(M x [0,1])) < mqa(M),  for any bounded M C X,

where a1 = [ . Let

S={x: x€X,LF(x) =H(x,t), forte]0,1]}.
If F(S) is bounded, then the equation
LF(x) = H(x,1)
has a solution.

Proof. Since F: X — X is (a,q)-stably solvable, by Lemma 3.1, LF: X — X is (a3, 41)-stably
solvable, where
a=a/[L7a,  q=q/IL7].

Since F(S) is bounded LF(S) is also bounded. Applying the continuation principle for (g, q)-
stably solvable maps [2], there exists x € X such that

LF(x) = H(x,1). O

We now apply Theorem 3.2 to prove existence of a solution for the BVP (1.1)—(1.2). We use
the Banach space X = CJ0, 1] with the standard norm

= t)|, c X.
Jull = max [u(t), u

Define the Hammerstein-type operator N: R x X — X:
1
N(Au)(t) = )\/ G(t,s)h(s)f(u(s))ds, te[0,1], u e X. (3.1)
0

For u € X, u is a solution of (1.1)—(1.2) if and only if N(A, u) = u.

Theorem 3.3. Assume that h € C[0,1], h(t) > 0 for t € [0,1], ||| > 0, f: [0,00) — (0, 00) is
non-decreasing. Denote
7 f(x)

fo i= limsup —=.
X—00

If f, < oo, the BVP (1.1)~(1.2) has at least one positive solution for

1
AE<QWM@+HM»AJ'
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Proof. Let f(x) = f(0) for x € (—0c0,0). Considering equation (2.1), define

F(u)(t) = Ah() f(u),  ueClo,1], (3.2)

1
L(u)(t) :/O G(t,s)u(s)ds,  ueClo,1]. (3.3)

By Lemma 2.5, for u € C[0, 1], we have

1
< max/ G(t,)ds|u|| < H(a)]|ul|.
t€[0,1] JO

/1 G(t,s)u(s)ds

0

L —
|1 L(u)l max

Therefore, L is bounded and ||L|| < H(«) < 1, which implies that (I — L) is invertible and

1
S Qe —
L
Clearly the operator equation LF(u) = u is equivalent to the following:

(I—L)Y(I—-F)u = —F(u). (3.4)

It is known that identity map I is (a,q)-stably solvable for 4,9 € [0,1) but not (1,1)-stably
solvable. (I —L)~!is (a,q)-stably solvable for a,q < 1 — H(a) [2]. Consider the nonlinear
map F: C[0,1] — C[0, 1] defined by (3.2),

[E ()]
]

A[]LfCu]])

]

[F]o = limsup

[[u]| —o0

< limsup
|[2t]| =00

= Alll|fe
< AR 2+ H(®))fy < L.

Next, suppose D € C|0,1] is a arbitrary bounded set. There exists M > 0 such that ||u|| < M
forany u € D.

[EGo) [l < Al[RILf(I[]]) < Al[R]Lf(M).

This implies that F(u), u € D is uniformly bounded. Moreover, for t1,t, € [0,1] and u € D,

[F(u)(t1) = F(u)(t2)| = Alh(tr) f(u(t1)) = h(t2) f(u(t2))]
< Alh(ty) = h(t2)[f(M) + h(k2) | f (u(t1)) = f(u(t2))]

— 0 as|tp—t| = 0.

Hence F(D) is equicontinuous. By the Ascoli-Arzela theorem, we get that F(D) is relatively
compact. Therefore, F is compact, which implies that [F]4 = 0. By the Rouché type perturba-
tion result for (a,q)-stably solvable maps ([2], Proposition 5), (I — F) is (a, q)-stably solvable
fora<1,q=1-[F]g>0.

Let H(u,t) = —tF(u) and

S={u:ueccC[01], (I-L)*I—F)u=—tF(u), t €[0,1]}.

By Theorem 3.2, if (I — F)(S) is bounded, then equation (3.4) has a solution which implies the
BVP (1.1)—(1.2) has a solution.
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Assume that there exists u, € S, ||u,|| — oo, then we have
(I — F)uy, = —t,(I — L)F(uy), t, € [0,1]

and
[[snll = [[FCun)[| < (T = F)unl| = £ | (T = L)F(un)[| < [T = L[| (at) -
Further calculation leads to the following:

F(un)||
[[t4n |

[[E () |

+
[[o4a |

1< -yl

< a2 + gy

< AR[[(2+ H(a)) f o
This contradicts the assumption

1
A .
S @t H@)F

So S is bounded and the equation LF(u) = u has a solution. Assume uy € C[0, 1] is a solution.
Since G, h, f are all non-negative, 1 is non-negative. Since f(0) > 0 it is clear that 0 is not a
solution and, by Lemma 2.5 it follows that ug(t) > t*!||ug||, so ug is positive on (0,1]. The
proof is complete. O

Remark 3.4. If f is non-negative and f(0) = 0 then the theorem proves existence of a non-
negative solution, but in this case 0 is obviously a solution.

Theorem 3.3 can be easily generalized to the case of F(t,x): [0,1] x [0,00) — (0, 00) instead
of h(t)f(x) to obtain existence of a solution for the equation

Do, u(t)+AF(tu(t)) =0, 0<t<1l, 2<a<3 (3.5)
subject to the boundary condition (1.2).

Theorem 3.5. Let F(t,x): [0,1] x [0,00) — (0,00) be non-decreasing in x. Denote

- F(tx)

Fe := lim sup max
x—oo  te01] X

If Foo < 00, the BVP (3.5)—(1.2) has at least one positive solution for

re (°'<2+H1<a>>pw>-

4 Existence of a positive solution by fixed point index

We work in the space X = C[0, 1] as in Section 3. Existence of a solution for BVP (1.1)—(1.2) is
equivalent to the existence of a fixed point for the Hammerstein operator N defined by (3.1).
To use fixed point index, a proper cone needs to be constructed. We use a well-known type of
cone, see for example [5,8,26]. Define the cone K as

K={ueX: ult)>q)lul, t 0,1]}, 4.1)
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where g(t) = t*~! (see Lemma 2.5). For A € (0, o), it follows from
q(£)G(1,s) < G(t,s) < G(1,s)

that N(A,K) € K. If u € K, then ||u]| = u(1). Let K, = {u € K, |ju]] < r} and 9K, =
{u € K, ||u]| = r}. We will use the following lemmas for fixed point index, see, for example,
[15].

Lemma 4.1. Let N: K — K be a completely continuous mapping. If
Nu # pu, forallu € 0K,, andall y >1,
then the fixed point index i(N, K, K) = 1.

Lemma 4.2. Let N: K — K be a completely continuous mapping and satisfy Nu # u for u € oK,. If
INul| > ||ul|, for u € 0K, then the fixed point index i(N, K,, K) = 0.

Define the linear operator T: C[0,1] — C[0, 1]:

1
T(u)(t) = /0 G(t, s)h(s)u(s)ds. 42)

Then T(K) C K and using the Ascoli-Arzela theorem, it can be shown that T is a completely
continuous. Let the spectral radius of the operator T be denoted r(T). Under our hypotheses
it is known that r(T) > 0, see for example [26]. By the well-known Krein—-Rutman theorem
[15], r(T) is an eigenvalue of T with a positive eigenvector (in K), the so-called principal
eigenvalue. Then p; = ﬁ is called the principal characteristic value of T.

Theorem 4.3. Assume that h(s) > 0 for s > 0 and f(x) > 0 for x > 0. Denote

o = lim @, ?0 = limsup M, I = min m (4.3)
x—oo X oo+ X x€(000) X

If foo = 00, and 0 < ]70 < oo, then the BVP (1.1)—(1.2) has at least one positive solution for 0 < A <
1/ (for(T)) and has no positive solution for A > 1/ (Ir(T)).

Proof. Let A < 7 rl(T). Select ¢ > 0 small enough such that A(f, + ¢)r(T) < 1. Assume that
0

d > 0 is such that @ < fo+efor x € (0,25). We claim that N(A,u) # pu for u € 9K, and
u>1

Otherwise, there exist 1y € dK; and pp > 1 such that N(A,up) = poup. Note that 0 <
oq(t) < up(t) < |uo|| = 6. Then

poto(£) = NOL o) (1) = [ G(t,5)h(s) F(uofs)) ds
< A(Fy+e) /01 G(t,$)h(s)uo(s) ds
= Ao+ €)Tuolt).

Thus Tug(t) = 5 (7”18) up(t). By an old known result, see for example [25, Theorem 2.7], this
0

implies (T) > uo/ (A(f, +¢€)), a contradiction. By Lemma 4.1, i(N, K;, K) = 1.
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We now show that i(N,Kg,K) = 0 for R sufficiently large. Choose ¢ > 0 such that
fcl G(1,s)h(s)ds > 0. Select M > 0 large enough such that

1
/\M/ G(1,8)h(s)q(s)ds > 1.

There exists M; > 0, such that @ > M for x > M;. We may take M; > max{c*~!,26} and

then we let R = CﬁA}l. For u € dKg, we have

u(t) > q(t)||ul| > c"‘_1||u|| =M, forte[c1].

Therefore
INGL ) = N (1) = A [ G5 () F(us))ds
> AM /ClG(l,s)h(s)u(s)ds
> Amlull [ G5 h(s)a(s)ds > ul.
By Lemma 4.2, i(N, Kg, K) = 0. From the additivity property of fixed point index,

i(N,Kgr \ K;,K) = i(N,Kg, K) = i(N,Kg, K) = 1.

So N has a fixed point in Kz \ K;. It is a positive solution of (1.1)—(1.2).

For A > ﬁ, nonexistence of a positive solution can be obtained by [26, Theorem 8]. [

Remark 4.4. Assume the conditions of Theorem 4.3 are satisfied. If | = 70/ then the BVP
(1.1)—(1.2) has at least one positive solution for A € (O, ﬁ) and has no positive solution for

A€ (”(LT), +00). It would be interesting to know whether or not there is a positive solution

1
when A = EE

Remark 4.5. It is easy to construct functions satisfying the conditions of Theorem 4.3.
Remark 4.6. A parameter y € R is an eigenvalue of an nonlinear operator N: X — X if there
exists u € X,u # 0 such that yu = Nu, and u is called the corresponding eigenvector. A

principal eiggnvalue is an eigenvalue with a positive eigenvector [24]. Theorem 4.3 implies
that for u > f,r(T), u is a principle eigenvalue of the Hammerstein integral operator:

1
Nu = / G(t, s)h(s) f(u)ds. (4.4)
0
By the results of [11], all eigenvalues of an nonlinear operator N are in the nonlinear spectrum
of N. Since the spectrum is a closed set, we obtain that [f,7(T), o) C o(N) [11].
5 Two positive solutions by iteration

Using iteration techniques, existence of two positive solutions can be obtained when f is non-
decreasing. The results extend the previous work [14] on an algebraic system. We again use
the notations of (4.1)—(4.3). In addition, let

fo = lim m, A= /01 G(1,s)h(s)ds. (5.1)

x—=0 X
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Lemma 5.1. Assume f is non-decreasing for x € (0,+00), fo = 00 and | = min,¢ (g, @ > 0. If
0 < A1 < Ay < %, then there exists uy < u, uy,up € K\ {0}, such that N(Ay,u1)(t) = uy(t) and
N(/\z, uz)(t) = uz(t).
Proof. Assume xj € (0,00) such that f(xo) = Ixo. Note that
AMA T MA

Let

X0 1

uo(t) = Z/ G(t,s)h(s)ds fort € [0,1].
0

It is clear that uy € K\ {0} and ||uo|| = xo. For t € [0,1],
N (A1, u0) (£) = Ay /01 G(t,5)h(s) f(uo(s))ds
<1 [ Gt s (ol

1
:Allxo/ G(t,)h(s)ds
0

< % /01 G(t,s)h(s)ds = uo(#).

Let ul(t) = N(Aq, u0)(t) and ) (t) = N(A1, 1)) (£) = NI(A,u0)(t),j = 2,3,..., for t € [0,1].
Then

]+1

Uy > uj > ut > - >u1>u1 - > 0.

Since the sequence {u]1 }321 is decreasing and has a lower bound, for any ¢ € [0, 1], lim;_c u’i (t)
exists and the convergence is uniform. Assume that lim; ) = u, we show that u(t) > 0
for t € (0,1]. Otherwise, since u; € K, we would have u;(t) = 0 for t € (0,1] and then

lim; e ujl( ) =0fort € (0,1], and ] € K implies that Hu1|| — 0. Since lim,_ @ = oo, for
any H > 0, there exists | such that for j > | we have

fluh (1)
()

Select H large enough such that A{HA > 1. For j > ],

(1) = N(Ay, (1))

> H, t e [0,1].

The contradiction shows that u; € K\ 6 and u; is a fixed point of N(Ay, u).
Similarly, from ul(t) = N(Ay,uo)(t) and uh(t) = N()\z,u]{l)(t), j =23,..., we can

construct a sequence

j+1

ug > uy > uj > - >u2>u2 > >0
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such that lim ué — up € K\ 6 asj— oo, and uy is a fixed point of N(Ap, u). It is easy to see
that
ul = N(Ay,up) < N(Ap,up) = ud.

Since f is non-decreasing, we have u]i < ué for j = 2,3,.... Therefore, u; < up. The proof is
complete. O

Lemma 5.2. Suppose f is non-decreasing on (0,00), f(x) > 0 for x > 0 and fo = o0. Forany b > 0,
let
Sp={ueK :NAu)=u, for A € [b,o0)}.

Then Sy, is bounded.

Proof. Assume there exist u, € S and A, € [b, o) such that
N(Ay, uy) =y, and lim ||u,|| = co.
n—oo
Select H large enough such that
1
Hbc“_l/ G(1,s)h(s)ds > 1,
C

where 1 > ¢ > 0 is a constant. There exist M > 0 such that for n > M, f(c* | u,||) >
Hc* Y|uy||. Since u, € K, ||un|| = u,(1) and u,(s) > q(s)||unl|l, n = 1,2,... and for n > M,
we have

> Ay [ G(1,8)h(s) f(c®* tu,(1))ds

[

1
> 1, (1)bHc! / G(1,)h(s)ds > un(1).

c

This contradiction shows that S, is bounded. O

Lemma 5.3. Assume that fy = fo = o0 and f is also non-decreasing for x € (0, +c0). Let

_ [ e [
A_/O G(1,s)h(s)ds, | = min ~——.

x€(0,00) X

Then the Hammerstein integral operator (2.1) has a fixed point for A = ;5.

Proof. Choose asequence 0 < Aj <Ay < -+ <Ay <Ay <+ < % satisfying

. 1
M An = 74

By Lemma 5.1, there exists a non-decreasing sequence {u,}:" ; C {K\ 0} such that

un(t) = N(Ay, un)(t) = Ay /01 G(t,s)h(s)f(un(s))ds. (5.2)
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By Lemma 5.2, {u,}$; is equicontinuous and uniformly bounded. Let n — oo in equation
(5.2) and let lim, oo uy(t) = u,(t) for t € [0,1]. Using Lebesgue’s dominated convergence
theorem, we have

1 1
w() = 1 /0 G(t,5)h(s) f (11 (s))ds.
Therefore u, is the fixed point associated with A = ;. The proof is complete. O

Theorem 5.4. Assume fy = foo = o0 and f is also non-decreasing for x € (0,4o0). Then BVP
(1.1)—(1.2) has at least two, one and no positive solution for A € (0, %), A = {5 and A € (ﬁ,oo)
respectively.

Proof. Assume that A € (O, %) By Lemmas 5.1 and 5.3, there exist u,,uy € {K\ 6}, uy < u,
such that

N(lz,u*> () = u,() and NA,w)(E) =un(f), te[01].

If u, = u,, we would have the contradiction:

1 1
NAup) =uy =u, =N <1A'u*) =N <1A'u)‘>'

Hence u, < u,. In the following, we will construct two open sets () C )y C C|0, 1], where
O, = {u € C[0,1], ||lu|| < R}, R is same as in the proof of Theorem 4.3 for Kr with the
extra condition that M; is large enough such that Cﬁ/{ ;> |lu.|| + 1. Following the proof of
Theorem 4.3, we have

N u)|| > [Jul|, u € KNay.
Now, let
O ={ueCl0,1], =6 < u(t) <u(t)}
For u € KN aQy, we have ||u|| = u(1) = u,(1) and

INGR (W =4 [ 6L (u(s))is
1 1

< — | G(1,8)h(s) f(ux(s))ds = u.(1).
1A Jo
So [[N(Au)|| < |lu|]| for u € KNoQy. By the well-known Guo-Krasnoselskii fixed point
theorem, N has a fixed point ), € KN (0 \ ;). It is a positive solution of (1.1)—(1.2). Since
uy € Oq, uy # uy. The BVP (1.1)—(1.2) has two positive solutions. O

6 Eigenvalues and eigenvectors

In the literature, existence of positive solutions for the Hammerstein integral equation (4.4)
has been extensively studied, for example, see [19] and the references therein. In this section,
we obtain results on the convergence of eigenvalues and their corresponding eigenvectors for
the operator N.

Recall that u is an eigenvalue of N if there exists u € C[0,1], u # 0 such that N(u) = uu
(see Remark 4.6). Define the following conditions on f: RT — R, where R™ = [0, ).

Hi: f(0) > 0;
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Hj: There exist L > [ > 0 such that L > @ >
Hs: infy>o f(x) =d > 0and sup ., f(x) = D < +co.

Theorem 6.1. Assume that h: (0,1) — R and denote

A:/OlG(l,s)h(s)ds, B:/OlG(l,s)q(s)h(s)ds.
Then

a) if Hy holds, the Hammerstein operator N defined by (4.4) has a sequence of eigenvalues p, such
that yu, — oo, and the corresponding eigenvectors uniformly converges to zero;

b) if Hy holds, N has a sequence of eigenvalues y, such that u, — po € [IB, LA]. The correspond-
ing eigenvectors ||y,|| — oo;

) if Hs is satisfied, then (1) N has a sequence of eigenvalues v, such that v, — oo, and the
corresponding eigenvectors uniformly converges to zero; (2) N also has a sequence of eigenvalues
tn — 0 such that the corresponding eigenvectors ||y, || — oo.

Proof. a) Let K be the cone defined by (4.1). For r > 0, define

(No)(8) = HuH/ (t,s)h <H(H)>ds ifu+#0,
ifu=0.

N, is a positively homogeneous, compact operator. From u € K, ||u|| = u(1) and q(t)G(1,s) <
G(t,s) < G(l s), it can be shown that N,: K — K. Since f(0) > 0, there exists é > 0 such that
flx) > %5 1O for |x| < 8. Let 0 < r < &, then for u € K and |Ju|| =1,

We have inf{||N;u|| : u € K, ||u]| = 1} > 0. Since N, is compact, there exists A, > 0 and u, € K
such that N,u, = A,u, [6]. Thus

. / (1, $)h(s) f (ruuy (s))ds = uy(t).

In addition,

\Y
=
=

>

)

=

1
Ay = A, max iy () = max / G(t,5)h(s) f (ritr(s))ds
te[0,1] tefo,1] Jo
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Let y, = ru,, then ||y,|| = r and

1 Ar
/OG(t,S)h(S)f(rur(s))ds —yr()

Let r — 0, we can obtain the eigenvalue sequence i, = %r — oo and ||y,| — 0.
b) Let N, be defined in a) and select ¥ > 1. For u € K and ||u|| = 1, we have

1
Nl = max [ G )h(s) f(ru(s))ds

> Ir max q(t) / (1,s)h(s)u(s)ds
te[0,1]

> lr/o G(1,5)q(s)h(s)ds > IrB.

By a similar argument to that of a), there exist A, and u, € K, ||u,|| = 1 such that Nyu, = A,u,
and A, > IrB. In addition,

Ay = Ay max u,(t)
te[0,1]

= max /01 G(t,s)h(s)f(ru,(s))ds

te[0,1]

1
< Lr/ G(1,s)h(s)ds = LrA.
0

Let r,, — oo (n — o0), we have
1 T l

— <
LA IB’

Let po = limy 0 % and y,, = ryuy, then ||y,|| — coas n — oo, g € [IB, LA].

¢) The conclusion (1) follows directly from a) since Hj is satisfied. (2) As in the proof of b),
there exist A, and u, € P, ||u,|| = 1 such that N,u, = A,u, and A, > IB. We also have

A, = max /0 "Gt s)h(s) f(rx(s))ds < DA. 6.2)

tel0,1]

A

Again, let y, = ryuy,, as r, — oo, we have |y,|| — oo and u, = T = 0. The proof is

complete. O

Remark 6.2. Consider the Hammerstein-type operator with a parameter N (A, u) defined by
(3.1). According to the definitions of bifurcation point and asymptotic bifurcation point given
in [22], Theorem 6.1 can be stated as the following;:

a) if Hy holds, then 0 is a bifurcation point of N(A, u) = u;
b) if H, holds, then N(A,u) = u has an asymptotic bifurcation point Ag € { LA’ IB]

¢) in case of Hj is satisfied, 0 is a bifurcation point and oo is an asymptotic bifurcation point
of N(A,u) =
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Remark 6.3. Theorem 6.1 not only proves that there exists a sequence {1, }{° with correspond-
ing solutions of (1.1)—(1.2), but also gives some the properties of the set of solutions. In case
a), there exist A, — 0 with corresponding solutions u,. In addition, the set of solutions
||un|| — 0. Case b) ensures (1.1)~(1.2) has solutions for 7z < A, < 7 and the corresponding
solutions u,, — co. At the last, case c¢) provides existence of solutions with A, — oo and the
corresponding solutions ||uy| — oo .
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