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Abstract

We prove an Ambrosetti—Prodi type result for the third order fully nonlinear equation
u”' (@) + f(tu@),u' @), u" @) =sp@)

with f: [0, 1] x R3 — Rand p:10,1] —> R continuous functions, s € R, under several two-point separated boundary conditions.
From a Nagumo-type growth condition, an a priori estimate on u” is obtained. An existence and location result will be proved,
by degree theory, for s € R such that there exist lower and upper solutions. The location part can be used to prove the existence of
positive solutions if a non-negative lower solution is considered. The existence, nonexistence and multiplicity of solutions will be
discussed as s varies.

© 2007 Elsevier Inc. All rights reserved.
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1. Introduction

In this paper we study the following third order fully nonlinear equation
u” (0) + f(t,u(@),u' @), u”" (1)) = sp(0), (Es)

for f:[0,1] x R3 - R and p :[0,1] — R* continuous functions and s a real parameter, with several types of
two-point boundary conditions.
If the boundary conditions are

u(0) = A, au'(0) —bu” (0) = B, c' (D) +du”’(1)=C, (D

fora,b,c,d, A, B,C € R and b,d > 0 such that > + b > 0 and ¢? + d > 0 an existence result is proved, for values
of s such that there are lower and upper solutions to the problem (E;)—(1).
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In Section 3 we consider boundary conditions
u(0) =0, au’(0) — bu” (0) =0, cu' (D) +du”"(1)=0 )

witha, b,c,d > 0 such thata + b > 0, ¢ +d > 0 and proving that the existence of solutions for the problem (E;)—(2)
depends on s.
Considering, in (2), b = d = 0 with a, ¢ > 0 the two-point boundary conditions are

w(0) =u'(0) =u'(1) =0, 3)

an Ambrosetti—Prodi type result is obtained in Section 4. That is, we prove that there are sg, s; € R such that (E;)—(3)
has no solution if s < s, it has at least one solution if s = s¢ and (E;)—(3) has at least two solutions for s € ]sg, s1].

Equation (Ey) can be seen as a generalized model for various physical, natural or physiological phenomena such
as the flow of a thin film of viscous fluid over a solid surface [1,12], the solitary waves solution of the Korteweg—de
Vries equation [8] or the thyroid-pituitary interaction [3]. The problem (E;)—(1) can model the static deflection of an
elastic beam with linear supports at both endpoints.

The arguments used were suggested by several papers namely [4], applied to second order periodic problems [11],
to third order three points boundary value problems [5—7], for two-point boundary value problems. In short, they make
use of a Nagumo-type growth condition [10], the upper and lower solutions technique [2], and Leray—Schauder degree
theory [9].

2. Preliminary results

In the following, C ([0, 1]) denotes the space of continuous functions with the norm
x|l = max |x(1)].
te[0,1]
Moreover, C* ([0, 1]) denotes the space of real valued functions with continuous i-derivative in [0, 1], fori =1, ..., k,
equipped with the norm
_ @) .
= ma . t €0, 1]}.
Ix 1l e ogiék”x ®)|: 1 €10, 11}

Some growth conditions on the nonlinearity of (E) will be assumed in the following. The first one is given by the
next definition and provides also an a priori estimate for the second derivative of solutions u of (Ey), if some bounds
on u and u’ are verified.

Definition 1. A continuous function g : [0, 1] x R3 — R is said to satisfy Nagumo-type condition in
E={(t,x,y,2) €0, 11 xR’: y() <x <o), n(1) <y <M1},

with yo, y1, [ and I} continuous functions such that yo(¢t) < Io(2), y1(t) < I'1(¢), for every ¢ € [0, 1], if there exists
a continuous function A g : R(‘)" — [k, +o0], for some fixed k > 0, such that

lg(t.x,y,2)| <he(zl), Y(.x,y.2) €E, (4)
with

+00

/ § d& = +o0. (5)

/ he€)

If these assumptions hold for every E C [0, 1] x R3, given above, then g is said to satisfy Nagumo-type conditions.

Lemma 2. Let f : [0, 1] x R? — R be a continuous function that satisfies Nagumo-type conditions (4) and (5) in
E={(t.x.y.2) €[0. 1] xR p(t) <x <Ip(0). yi() <y <)}, (6)

where yo, 1, T, I are continuous functions. Then there is ry > 0 (depending only on the parameter s and on the
functions p, hg, y1 and ') such that every solution u(t) of (Ey) verifying
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w® <u®) <T@,  yi@O<u'@) <TI0
forevery t € [0, 1], satisfies

lu” || < 7.
Remark 1. We observe that 7, can be taken independent of s as long as s belongs to some bounded set.

Proof. Considering the non-negative number

n=max{I1(1) = y1(0), [1(0) — yi1 (1)}

and r > n such that

r
: .
— > d&> max () — min y(2),
/hE(5)+|s|||p|| §2 max N - min ()
n

then the proof follows from [5, Lemma 1], as (E;) is a particular case of the equation there assumed. 0O
The appropriate definition of lower and upper-solutions for problem (E;)—(1) is now given.
Definition 3. Consider a, b, c,d, A, B, C e R suchthat b,d >0,a* +b > 0and ¢> +d > 0.

(i) A function a(r) € C3(10, 1[) N C2([0, 1]) is a lower solution of (Es)—(1) if
() + f(t (), (1), a" (1)) = sp@t), iftelo, 1],
and
a(0) <A, ad'(0)—ba"(0)< B, ca'(1)+da"(1)<C.
(ii) A function B(r) € C3(10, 1[) N C2([0, 1]) is an upper solution of (E;)—(1) if
B (1) + (1, B1), B'(1), " (1)) <sp(t), iftelo, 1],
and

BO) = A, ap'(0)—bp"(0) =B, cp'(1)+dp"(1)=C.

For s such that there are upper and lower solutions of (Es)—(1) with first derivative “well ordered,” an existence
result and some information concerning the location of the solution of (E;)—(1) and its derivative are obtained.

Theorem 4. Let f : [0, 1] x R3 — R be a continuous function. Suppose that there are lower and upper solutions
of (Es)—(1), a(t) and B(t), respectively, such that, fort € [0, 1],

o' (1) < B(0)
and f satisfies Nagumo-type conditions (4) and (5) in

E.={(t,x,y,2) €0, 11 xR a(t) <x < B(1), /() <y < B 1)}
If f verifies

ftoa®),y.2) < f@t,x,y,2) < f(1. B1), ¥, 2)), (7
forfixed (t,y,z) €[0, 11x R? and a(t) < x < B(t), then (Eg)—(1) has at least one solution u(t) € C3([0, 1]) satisfying

a() <u() <B@), o) <ud'()<p' ), Vrelo,1].
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Proof. Define the auxiliary continuous functions

B() ifx > @),
Sot,x) =1 x ifa(t) <x < B@), (8)
a@t) ifx <a®(@),

B'@®) ify>pB(),
Si(t,y)=13y ifo’ (1) <y < B'(0), )
a'(t) ify <d (),

and, for A € [0, 1], the modified problem composed, by
" () + Af(t, 80(1‘, u(t)), 8 (t, u’(t)), u”(t)) —u'(t) + A8 (t, u/(t)) = Asp(t) (10)

and the boundary conditions

u(0) = 1A,
u'(0) =A[B —ad1(0,u'(0)) + bu" (0) + 81 (0, u'(0)) ]
W' (1) =A[C —csi (1, 4/ (1)) —du" (1) + 81 (1, u'(1))]. (11)

Taking 1 > O such that, for every ¢ € [0, 1],

—r<a'(®) <B'(t) <y,
sp(t) — f(t, @), (1),0) —r1 —a/(t) <0,
sp(t) — f (1. ), B'(),0) +r1 — /(1) > 0
and
|B+(1—a)ﬂ/(0)’<r1, }B+(1—a)0/(0)|<rl,
|IC+ (1 —0)p' D] <r, |C+ (=o' (D)| <r

the proof follows the arguments used in [5, Theorem 1]. So, only the following details due to a more general boundary
conditions are included.

In Step 1 it is proved that every solution u of (10)-(11) satisfies |u’(¢)| < r; and |u(¢)| < rg, for every ¢ € [0, 1] and
ro :=rq + |A|, independently of A.

In Step 2, the set

E,={(t,x,y.2 €[0, 1] xR x| <ro, |y <ri}
and the function F) : E, — R given by
Fi(t,x,y,2) == Af (t,80(1, %), 812, ), 2) — y + 2811, )

are considered. As |Fy (¢, x,y,2)| <2r1 + hg,(|z]) and
+o0

/ ;dz_‘i‘oo
2r1 +hg, (2) N
0

then F) satisfies a Nagumo-type condition in E and the assumptions of Lemma 2 are verified.
In Step 3 the nonlinear operator Ny is defined by

Nouw = (=rf (1, 80(r, u(®)), 81 (t,u' @), u" @) +u'(t) — A81 (¢, u' (1)) + Asp(1), LA, By, C>.)
with

By :=A[B —ad1(0,u'(0)) + bu" (0) 4 8, (0. u'(0))].

Cr.:=A[C —c8(1,u'(1)) —du”" (1) + 81 (1,u'(D)]
and the Leray—Schauder degree is evaluated in the set

2 ={xe (0, 11): lIx]| <ro, X'l <ri, x| <r2}. O
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Example. Consider the differential equation

W)+ [ O = k[ O]+ [u@)]" T =sp) (12)
for t €[0,1], 8 €[0,2], n,m e N, k>0, s €e R and p: [0,1] — RT a continuous function, with the boundary
conditions

u(0)=0, au'(0)—bu"(0)=B, cu'(1)+du’"(1)=C, (13)

forB,CeR,a,b,c,d>0witha+b>0andc+d > 0.
Ifa, ¢, B and C are such that | B| < a and |C| < ¢ then functions &, 8 : [0, 1] = R given by «(t) = —f and B(¢t) = ¢

are, respectively, lower and upper solutions of problem (12)—(13) for |s| < ”kﬂ. As

2m—+1

F(tox,y,2) = |20 — ky2n ! x2mL
is continuous and verifies Nagumo-type assumptions (4) and (5) in

E={(tx,y,2€l0, 11 xR [x|<t, |y <1} (14)
for hg(z) =k + 1+ |z|? then, by Theorem 4, problem (12) has at least one solution u(f) such that

—t<u@®)<t, —-1<u’@®)<1, Vvtel0,1],

for |S| < ol

3. Existence and nonexistence results

A first discussion concerning the dependence on s of the existence and nonexistence of a solution will be given in
the special case that A=B =C=0and a,b,c,d >0 witha+b >0, c+d > 0, that is, for (E;)—(2). Lower and
upper solutions definition for this problem are obtained considering in Definition 3 these restrictions.

Theorem 5. Let f : [0, 1] x R3 — R be a continuous function satisfying a Nagumo-type condition and such that

G) for (t,y,z) €[0,1] x R?

x12x = f@,x,y,2)2f¢ x2,,2); (15)
(i) for (t,x,z) €0, 1] x R?
vizy = [fx,y,2<f(t,x,,2); (16)

(iii) there are s1 € R and r > 0 such that
f(t,0,0,0) f(t’-x’_rao)
<5<
p() p()
foreveryt € [0, 1] and every x < —r. Then there is sy < s1 (with the possibility that so = —00) such that

(1) fors < so, (E5)—(2) has no solution;
(2) forsg < s < 51, (E5)—(2) has at least one solution.

A7)

Proof. Step 1. There is s* < s1 such that (Eg«)—(2) has a solution.

Defining
§* = max{ 7f(t’ 0,0,0
p()
by (17), there exists t* € [0, 1] such that
f(,0,0,0) oo f(*,0,0,0)

<s

p() p*)
and, by the first inequality, 8(¢) = 0 is an upper solution of (Eg+)—(2).

, t €0, 1]},

<s1, Vtel0,1],
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The function «(t) = —r t is a lower solution of (Eg+)—(2). In fact, as a(t) > —r,a’(t) = —r and a”(t) =o'’ (¢) =0,
then, by (17) and (15),
a”(t)=0>s1p(t) — f(t,—r,—r,0) = s1p(t) — f(t,—rt,—r,0) > s*p(t) — f(t, —rt, —r,0). (18)
So, by Theorem 4, there is, at least a solution of (Eg«)—(2) with s* < s7.
Step 2. If (E5)—(2) has a solution for s = 0 < s1, then it has at least one solution for s € [0, s1].
Suppose that (E,)—(2) has a solution u (¢). For s such that o < s < s,
u) (t) =op(t) — f(t,ue @), ul (t), uy (1)) <sp(t) — f(t,ue @), u, (), us(t))

and so uq (1) is an upper solution of (E;)—(2) for every s such that o < s < s7.
For r > 0 given by (17) take R > r large enough such that

u,(0)>—R, u,(1)>—R and min u (1) > —R. (19)
1€|0,

Since, by (17) and (15), for s < s1,
0>s1p@)— f(t,—R,—r,0) =sp(t)— f(t,—Rt,—R,0)

and —aR <0, —cR < 0 then a(f) = — Rt is a lower solution of (E;)—(2) for s < s7.
To apply Theorem 4 the condition

must be verified. Suppose that (20) is not true. Therefore there is ¢ € [0, 1] such that u_ (f) < —R. Defining

min u’ (2) :=u’ (¢ < —R
ze[o,l]u”() ug (o) ( )

then, by (19), to € 10, 1[, ul (t0) =0, u))/(t9) > 0 and, by (16), (19) and (17), the following contradiction

0 <uy (1) =op(to) — f(t0, us (t0), ul, (10), u” (1))
< O'P(IO) - f(t()v uU(to)v _Rv 0) < Slp(tO) - f(t01 _Rs _R7 0) < O

is obtained. So —R < u/ (1), for every ¢ € [0, 1], and, by Theorem 4, problem (E;)—(2) has at least a solution u(t) for
every s such that o <s <s1.

Step 3. There is so € R such that:

e for s < sg, (Es)—(2) has no solution;
e for s € ]sg, s1], (E5)—(2) has at least a solution.

Let S = {s € R: (E;)—(2) has at least a solution}. As, by Step 1, s* € S then S # @. Defining so = inf S, by Step 1,
so < s* < 51 and, by Step 2, (E;)—(2) has at least a solution for s € ]sg, s1] and (E;)—(2) has no solution for s < sy.
Observe that if s) = —oo then, by Step 2, (E;)—(2) has a solution for every s < s1. O

A variant of Theorem 5 can be obtained replacing, in (17), f by — f and x by —x.

Theorem 6. Ler f : [0, 1] x R? — R be a continuous function satisfying a Nagumo-type condition and growth as-
sumptions (15) and (16). If there are s1 € R and r > 0 such that

f(,0,0,0) f(t,x,r0)
> 81 >
p) p()
for everyt € [0, 1] and every x > r, then there is sy > s1 (with the possibility that so = +00) such that

9

(1) fors > so, (E5)—(2) has no solution;
(2) for sy > s = 51, (Ex)—(2) has at least one solution.
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4. Multiplicity results

In the particular case of boundary conditions (1) where b =d = A =B =C =0 and a,c > 0 is proved the
existence of a second solution for problem (E;)—(3) as a consequence of a non-null degree for the same operator in
two disjoint sets.

The arguments are based on strict lower and upper solutions and some new assumptions on the nonlinearity.

Definition 7. Consider «, 8 : [0, 1] — R such that «, 8 € C3(]0, 1) N C%([0, 1]).

(i) a(?) is a strict lower solution of (E;)—(3) if
o)+ f(r o), 1), " @) > sp(r), ifre]0, 1],
and
a(0) <0, «'(0)<0, o'(1)<0. (21)
(i) B(¢) is a strict upper solution of (E;)—(3) if
B @)+ (1. B(), B'(1), B" (D)) < sp(t), ifre]O, 1,
and

B0) >0, p0)>0, p'1)>0.

Define the set X = {x € C2([0, 1]): x(0) = x’(0) = x’(1) = 0} and the operators L : dom L — C([0, 1]), with
dom L = C3([0, 1]) N X, given by Lu = u’” and, for s € R, N, : C2([0, 1]) N X — C([0, 1]) given by

Nyu = f(t,u(®),u’ (1), u” (1)) —sp(@).

For an open and bounded set £2 C X, the operator L + N is L-compact in £2 [9]. Note that in dom L the equation
Lu + Nsu =0 is equivalent to problem (E;)—(3).
The next result will be an important tool used to evaluate the Leray—Schauder topological degree.

Lemma 8. Consider a continuous function f : [0, 1] x R> — R verifying a Nagumo-type condition and (15). If there
are strict lower and upper solutions of (Es)—(3), a(¢) and B(t), respectively, such that

a'(t) < B'(t), Vtel0,1], (22)
then there is p2 > 0 such that d(L + Ns, £2) = =1 for

2 ={xedomL: a(t) <x(t) <B@), «'(t) <x'(1) < B'(0), Ix"]l < p2}.

Remark 2. The set £2 can be taken the same for (E;)—(3), independent of s, as long as « and 8 are strict lower and
upper solutions for (E;)—(3) and s belongs to a bounded set.

Proof. For the auxiliary functions 8¢, 6 defined in (8) and (9) consider the modified problem

W (t) + F(t,u(t),u' (1), u" (1)) =sp(@),

/ ’ (23)
u)=u(0)=u"(1) =0,

where F : [0, 1] x R? — R is the continuous function given by
F(t,x,,2) = f(t,80(t,),81(1,¥),2) =y +81(t, y)
and define the operator F; : C%([0, 1)) N X — C([0, 1]) by

Fou=F(t,u(t),u’(t),u” (1)) — sp(1).
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With these definitions problem (23) is equivalent to the equation Lu + Fsu = 0indom L. For A € [0, 1] and u € dom L
consider the homotopy

Hu:=Lu—(1—-MNu"+AFu

and take p; > 0 large enough such that, for every ¢ € [0, 1],

—p1 <a'(1) < B (1) < pi,
sp(t) — f(t, @), (t),0) — p1 —a'(1) <0

and

sp(t) — f(t. B(@), B'(1),0) + p1 — B'(t) > 0.

Following the arguments referred in the proof of Theorem 4, there is p, > 0 such that every solution u(#) of Hyu =0
satisfies ||u’|| < p; and ||u”| < p2, independently of A € [0, 1]. Defining

2, ={xedomL: [|x'|| < p1, [x"] < p2}

then, every solution u of H,u = 0 belongs to §2; for every A € [0, 1], u ¢ 9521 and the degree d(H,, §21) is well
defined, for every A € [0, 1].
For A =0 the equation Hou = 0, that is, the linear problem

u/”(t) _ u”(t) =0,
u) =u'(0)=u'(1)=0
has only the trivial solution and, by degree theory, d(Hp, £21) = £1. By the invariance under homotopy
+1=d(Ho, 1) =d(Hy, §21) =d(L + F;, £1). (24)

In the sequel it is proved that if u € §2; is a solution of Lu + Fsu =0 then u € £2.
In fact, by (24), there is u1(¢) € §21 solution of Lu + Fsu = 0. Assume, by contradiction, that there is ¢ € [0, 1]
such that u (f) < o/(¢) and define

min (1) — o/ (0] =) () (< 0).

From (21) #; €10, 1[, u}(t1) — " (t1) = 0 and u}’(t;) — o’ (1) > 0. By (15), the following contradiction:

ul'(t1) =sp(ty) — F(t1, ur(t), u'y (1), u{(11))
=sp(t1) — f(r1,80(r1, ur(t1)), 81 (r1, u (1)), u{ (1)) + u (1) — 81 (11, ' (11))
<sp() — £t a@), o (1), " (1) +uj (1) — o' (1)
<sp(t) — [t an), o (1), o (1)) <o (1)

is achieved. Therefore u () > o/(t), for ¢ € [0, 1]. In a similar way it can be proved that u/ (1) < p(¢), for every
te€[0,1] and so u; € £2.
As the equations Lu 4+ Fsu =0 and Lu 4+ Nyu = 0 are equivalent on §2 then

d(L+Fs, 81) =d(L+ Fy,$2) =d(L + N, £2) = 1,
by (24) and the excision property of the degree. O

The main result is attained assuming that f is bounded from below and it satisfies some adequate condition of
monotonicity-type which requires different “speeds” of growth.

Theorem 9. Let f : [0, 1] x R? — R be a continuous function such that the assumptions of Theorem 5 are fulfilled.
Suppose that there is M > —r such that every solution u of (Es)—(3), with s < s1, satisfies

W'@t) <M, VYrelo,1], (25)
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and there exists m € R such that

f@, x,y,2) 2mp(t), (26)
for every (t,x,y,z) €[0,1] x [—r, |[M|] X [—r, M] x R, with r given by (17). Then so, provided by Theorem 5, is
finite and

(1) if's < so, (E5)—(3) has no solution;
(2) if's = s0, (Es)—(3) has at least one solution.

Moreover, let My := max{r, |M|} and assume that there is 0 > 0 such that, for every (t,x,y,z) € [0, 1] X
[—M, Mi?xRand 0<n<1,

ft,x+n0,y+6,2) < f(t,x,y,2). 27
Then

(3) fors € 1so0, 1], (E5)—(3) has at least two solutions.
Proof. Step 1. Every solution u(t) of (Es)—(3), for s € 1sg, s1], satisfies —r < u'(t) < M and —r < u(t) < |M|, with
r given by (17) and t € [0, 1].

For first condition, by (25), it will be enough to show that —r < u/(z), for every ¢ € [0, 1] and for every solution u
of (E5)—(3), with s < s7.
Suppose, by contradiction, that there are s € ]sg, s1], a solution u of (E;)—(3) and 1, € [0, 1] such that

u'(t) ;= min u'(¢) < —r.
1€[0,1]

By (3), 12 €10, 1[, u”(2) = 0 and u”” (1) > 0. By (16),

0<u" () =sp(t2) — f(t2, u(tz), u'(12),u" (12)) < s1p(12) — f(t2,u(t2), —r,0).
If u(tz) < —r, from (17) the following contradiction:

0<s1p(2) — f(t2,u(t2), —r,0) < s1p(12) — f(t2, —r, =1, 0) <O

is obtained. If u(#;) > —r, from (15) and (17), the same contradiction is achieved. Then every solution u of (Es)—(3),
with sg < 5 < 51, verifies

W' (t) > —r, Vtel0,1].
So, by (25), —r < u'(t) < M, for every ¢t € [0, 1]. Integrating on [0, ¢], we obtain
—r<—rt<u(t) <Mt <|M|, Vtel0,]1].
Step 2. The number s is finite.

Suppose that s) = —o0, that is, by Theorem 5, for every s < s; problem (E;)—(3) has at least a solution. Define
p1 :=minsco,1] p(¢) > 0 and take s sufficiently negative such that

m—s>0 and %>M.

If u(¢) is a solution of (E;)—(3), then, by (26),
u” (t) =sp(t) — f(t,u(t),u' @), u”" (1)) < (s —m)p(t)
and, by (3), there is 73 € 10, 1[ such that u”(t3) = 0. For t < t3

3

3
u”(t) = —/u”/(é)dé > /(m —s)p§)dé = (m —s)(t13 —1)p1.
t

t
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Fort > 13

t

W (1) = / W(EYdE < (s —m)(t - 13)p1.

13

Choose I =0, }—1], orl = [%, 1], such that |t3 — t]| > le’ foreveryre I.If I =[O, %], then

u'(t) > M, viel,
4

and if / =[3, 1], then

u" (1) < %, Viel.
In the first case,

1 i 1 i |
oz/u”(z)d;:/u”o)dH/u”(t)dr>/@dr-¢(1>
0 0 0

1
i

L5 (1 (1
= — — — — > —_ -
16m S)P1 u 4 M u 4,

which is in contradiction with (25).
For I = [43_1’ 1] a similar contradiction is achieved. Therefore, s is finite.

Step 3. For s € 1sg, s1] (Es)—(3) has at least two solutions.

As s is finite, by Theorem 5, for s_1 < s, (Es_,)—(3) has no solution. By Lemma 2 and Remark 1, we can consider
02 > 0 large enough such that the estimate ||u”|| < o2 holds for every solution u of (E;)—(3), with s € [s_1, 51].
Let M := max{r, |[M|} and define the set

2 ={xedomL: ||x'|| < My, |x"| < p2}.
Then
d(L + Ns_,, §22) =0. (28)

By Step 1, if u is a solution of (E;)—(3), with s € [s_1, s1], then u ¢ 9£2,. Defining the convex combination of s
and s_j as H(A) = (1 — A)s_1 + As and considering the corresponding homotopic problems (E 3))—(3), the degree
d(L+ NH), §22) is well defined for every A € [0, 1] and for every s € [s—1, s1]. Therefore, by (28) and the invariance
of the degree

0=d(L+ Ny—1,52) =d(L + Ny, §2), (29)

fors e[s_q,s1].
Let o € ]so, s1] C [s—1, s1] and u (¢) be a solution of (E,)—(3), which exists by Theorem 5. Take ¢ > 0 such that

lu, (1) +&| <My, Vtel0,1]. (30)
Then it (t) :=u,(t) + € t is a strict upper solution of (E;)—(3), with o < s < 51. In fact, by (27) with 6 = ¢ and n =1,
for such o,
1" (1) = uy (1) =op(t) = f(t,uq (1), uy (1), uy (1))
<sp(t) = f(tuo @), u, (t),d" (1))
<sp(0) — f(tug (t) + et ul, (1) +&,u" (1))
=sp(t) — f(r.a(0), &' (1), a" (1)),

1(0) =0, 0)=u'(1)=¢>0.
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Moreover «(t) := —r ¢ is a strict lower solution of (E;)—(3), for s < s1. Indeed, by (17) and (15),
") =0>s1p@t) — f(t,—r,—r,0) =spt) — f(t, —rt,—r,0),
a(0) =0, d(0)=ad'(1)=-r <0.

By Step 1, —r < u/ (¢) for every ¢ € [0, 1] and therefore —r < u/ (¢) + ¢, Vt € [0, 1], that is, &’ (t) < &/ (¢). Integrating
on [0, 7]

a(r) <a(r) —a(0) <u@) —u0) =u),

for every ¢ € [0, 1].
Then, by (30), Lemma 8 and Remark 2, there is p; > 0, independent of s, such that for

2, ={xedomL: a(r) <x(t) <i(t), &'(t) <x'(t) <’ (1), |Ix"|| < p2}
the degree of L 4+ N; in 2, satisfies

d(L + Ns, $2;)==%1, fors e ]o,s1]. 3D
Taking p; in £2; large enough such that 2, C §2;, by (29), (30) and the additivity of the degree, we obtain

d(L+ Ny, 2, — 2.) =71, forselo,s]. (32)

So, problem (E;)—(3) has at least two solutions u1, up such that u € §2, and up € £2, — 2., for s € 159, 511, since o is
arbitrary in ]sg, s1].

Step 4. For s = sg, (Es)—(3) has at least one solution.

Consider a sequence (s,,) with s,, € Iso, s1] and lim s, = so. By Theorem 5, for each s,,, (E;,,)-(3) has a solution
u. Using the estimates of Step 1, it is clear that [u,,|| < M1, ||lu,|| < M; independently of m, and, by Remark 1,
there is p2 > 0 large enough such that |lu], || < 52, independently of m. Then sequences (u,,) and (u),), m € N, are
bounded in C([0, 1]). By the Arzela—Ascoli theorem, we can take a subsequence of (u,,) that converges in C2([0, 1)
to a solution ug(t) of (Eg))—(3).

Hence, there is at least one solution for s =s9. O

A variant of Theorem 9 can be obtained replacing f by — f, x by —x and y by —y.

Theorem 10. Consider f : [0, 1] x R® — R a continuous function such that the assumptions of Theorem 6 are fulfilled.
Suppose that there is M > —r such that every solution u of (Es)—(3), with s > s1, satisfies
u'(@)>M, Vtel0,1],
and there exists m € R such that
f@,x,y,2) <mp(1),
forevery (t,x,y,z) € [0, 1] x [—r, | M|] x [—r, M] x R. Then so provided by Theorem 6 is finite and

(1) if's > so, (E5)—(3) has no solution;
(2) if' s = so, (E5)—(3) has at least one solution.

Moreover, if condition (27) holds then
(3) fors € [s1,s0l, (Es)—(3) has at least two solutions.

Example. Consider a particular case of problem (12)—(13) withn =m=1,k=4,b=d=B=C=0,a,c>0and
p(t) =1, that is
W (@) + " (O =40 () + @)’ =s,

(P) / :
u(0) =u'(0) =u'(1) =0,
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with u € [0, 2]. The function f(z,x, y,z) = |z]* — 4y> + x3 is continuous, verifies the Nagumo-type assumptions
in E, given by (14), and monotonicity conditions (15) and (16). Consider s and r > 0 large enough such that

0<sp <f(t,)c,—r,O):4r3—f-)c3

holds for every x < —r. Therefore by Theorem 5 there is 5o < s1 such that (P) has no solution for s < s¢ (if 59 = —o0,
(P) has a solution for every s < s1) and for so < s < s1 problem (P) has at least a solution.
For r, given by Lemma 2 define the set

E1={(t,x,y,z)€[0, 11 x R3: x| <1, vyl <1, |z|<r*}CE.

Therefore, following the arguments of the proof of Theorem 4, for f : E; — R every solution u of (P) verifies
[/ (¢)] < 1 in [0, 1] and condition (26) holds with m = —(5 + r%). Moreover, for 0 < n < 1 and 6 > M, the
inequality

FU,x+n0,y+0,2)=x+10)° —4(y +0)> + z|]* < f(t,x,y,2)

is verified for (¢, x,y,z) € [0, 1] x [—1, 112 x R. So, by Theorem 9, sg is finite and for 5o < s < 51 problem (P) has
at least two solutions.
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