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Abstract

Two classes of multi-point BVPs for first order impulsive functional differential equations with nonlinear
boundary conditions are studied. Sufficient conditions for the existence of at least one solution to these
BVPs are established, respectively. Our results generalize and improve the known ones. Some examples are
presented to illustrate the main results.(©2012 NGA. All rights reserved.
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1. Introduction

In recent years, there has been a large number of papers concerned with the solvability of periodic
boundary value problems for first order [1-12,16,18,20,22-27,29-31], second order or higher order [13-16] im-
pulsive functional differential equations. To illustrate the motivation of this paper and compare the results
in this paper to known ones, we first present a survey on studies on boundary value problems for first order
ordinary or functional differential equations with or without impulses effects.

*Corresponding author
Email address: 1iuyuji888@sohu.com (Yuji Liu)

Received 2011-4-22



Y. Liu, J. Nonlinear Sci. Appl. 5 (2012), 133-150 134

Jankowski in [17] studied the existence of solutions of boundary value problem for functional differential
equation ( BVP for short )

2(t) = f(t, z(t), z(a(t))) = Fz(t), t € [0,T], T > 0, (1.1)
z(0) = \z(T) + k, ’

where f is continuous, a : [0, 7] — [0, 7] continuous, \, k € R. Using Banach’s fixed point theorem, it was
proved that BVP(1.1) has unique solutions under some assumptions, one of which is as follows:
(Mj). It holds that

‘f(t,ul,’UJQ) + Muq — f(t,'l}l,'l}g) — M'U1’ < Kl\ul — ’U1| + KQ"U,Q — 1)2‘, te [O,T]
when w1, us,v1,v2 € R for case A > 0 or
|f(t, Ul,UQ) — f(t,vl,vg)\ < K1|U1 — U1| +K2|U2 — U2|, te [O,T]

when w1, us,v1,v2 € R for case A < 0.

By applying upper and lower solutions methods and monotone iterative technique, it was proved in
[17] that BVP(1.1) has extremal solutions under some conditions, one of the main assumptions is that the
inequality

f(t, Uy, UQ) - f(t, v, 1}2) < Kl [u1 — ’Ul] + KQ[UQ — ’Ug]

holds for ¢ € [0,T], u1 < vy, ug < vs.

In paper [18], the authors investigated the following BVP with nonlinear boundary conditions

' (t) = f(t,z(t)), t € [0,T], T >0,
{<<,a>> (12)

where f, g are continuous functions. The main assumptions in [7] are as follows.

(M3). «, B are sub-solution and super-solution of above problem respectively satisfying a(t) < §(t),t
[0,77;

(Ms). f and g satisfy that

ft,v)+ Mo < f(t,u) + Mu, t € [0,T], a(t) <v <u < p(t)

and
g(a,y) —ma’ < g(z,y) —ma, g(z,y) < g(z,y)
for z, 2’ € [«(0),8(0)] with < 2’ and y,y’ € [a(T), B(T)] with y < ¢/;
(My). there exist constants m, m’,m” > 0 such that for every z, 2’ € [(0), 8(0)] and y, 3’ € [a(T), 8(T)]
with < 2/ and y < 3/ the following growth conditions are satisfied

/ _ A
gz, y) — g(x,y) <m 0< g(z,y") — g(z,y) <"

—m' <
- ¥y -y

The author in recent paper [13] also studied the existence of solutions of BVP(1.2), but the methods
used are different from those ones used in [18].

In paper [19], the author studied the existence of solutions of the BVP with nonlinear boundary conditions

{'w—f<<mtemT1T>a
(2(to), 2(tr), -~ a(tr) =0,

where f, g are continuous functions, 0 =ty < t; < -+ < t, = T fixed. The main assumptions in [19] are
(M), (Ms3) mentioned above and

(1.3)
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(Ms). there exists a constant L > 0 such that

g(xaulv'” 7u7‘)_g(y7u17"' 7UT) SL([E—y)

for all a(0) <y <z < B(0) and a(t;) < u; < B(t),i=1,---,r.

Using fixed point theorems and the lower and upper solution methods, in [30], a pioneer paper concerning
the solvability of periodic boundary value problem for first order impulsive differential equation ( IBVP for
short ), Nieto studied the solvability of

' (t) + Xx(t) = F(t, z(t)), te€[0,T]\{ts, - ,tp},
2(t7) - a(ty) = I(a(t), k=1, .p (L4)
(

where A # 0, J =1[0,T],0 =ty <t; <--- <t, <tpp1 =T. Nieto transformed (4) into the following integral
equation

T p
o(0) = [ glt9)F(s,a()ds + 3 g(t. 0 a(t0),
0 k=1
where
fay e 1 e M=) 0<s<t<T,
g( 78) - 1— 6_)\T e—)\(T'i‘t—S)’ 0 S t<s g T

Then it was showed that IBVP(1.4) has at least one solution under one of the assumptions:

(Mg). F is bounded and I(k =1,--- ,p) are bounded;

(M7). Thereisly > 0so that |I(z)—I;(y)| < lg|r—y| and thereis ! > 0so that |F'(t,z)—F(t,y)| < l|xz—y|
hold for all t € J and (z,y) € R

(Mg). There are a € [0,1), a4, € [0,1)(k=1,--- ,p) and ag,bg,b € R, a € PC(J) so that

|F(t,2)] < alt) + blz|®, |In(2)] < ag + belz|**, k=1,--- ,p,

hold for all ¢t € J and = € R.

In [20], Nieto considered the following IBVP with periodic boundary conditions

Z(t)+ F(t, z(t)) =0, aete0,1]\{tr, - ,tp},
m(t;:)_m(tk) _Ik( ( )7 k=1,2,---,p (15)
z(0) = z(T),

where 0 =tg <t <--- <t, <tp41 =1, F is an impulsive Carathéodory function, I is continuous. Nieto
proved the following theorem.
Theorem A[20]. Suppose there exist r > 0 and k > 0 such that

F(t I
(t,w) >k >0a.e t €Jand for every |u| >r; lim Lu(w)
u u—0 U

=0for k=1,---,p.
Then IBVP(1.5) has at least one solution.

In paper [21], the author proved that if there exist 7 > 0,k > 0,¢;,k; € R and £ € L*(J) so that

t
Zk—i—&, ae.t€J, |ul >,
u

F(t,u)

u
|Ik(z)| < e + kig|z], |x| >r, k=1,---,p,
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p
Z kj <1— eikT,
k=1

then IBVP(1.5) has at least one solution.

In [22], Franco and Nieto studied the following IBVP

Z'(t) = f(t, z(t)), aete J\{ti, -, tp},
w(ty) — z(te) = Ie(x(tr), k=1,2,---,p (1.6)
z(0) = z(T).

Using upper and lower solutions method and the monotone technique, they proved IBVP(1.6) has at least
one solution under the existence assumptions of lower solution « and upper solution  and the following
condition:

(My). Iy are continuous and nondecreasing and f satisfies

ftu) = ft,v) =2 =M(u —v)

for a.e. t € J and all (u,v) € R? with a(t) < v < u < B(t), where M = min{M,, Mz} and M, and Mz
satisfying

T
‘/t e M=) (s, B(s)) — B'(s)]ds > B(T) — B(0)
and

T
/t e Ma(T=5)[f(s, a(s)) — o/ (s)]ds > a(0) — A(T).

In a recent paper [23], Liu studied the following periodic boundary value problem of first order impulsive
functional differential equation

o' (t) +a(t)x(t) = f(t,2(t),z(a1(t)), - ,x(an(t))), a.e. t €]0,T],
w(tf) —x(te) = e(x(tr)), k=12, ,p
z(0) = z(T).

Sufficient conditions for the existence of at least one solution of above mentioned IBVP were established in
[23].

In recent paper [24], Liu and Ge studied the existence of periodic solutions of the following first order
differential equation with linear impulses effects

{ 2(t) +alt)x(t)+ F(t, 2(t—7()) =0, tER, t#ty, k€ Z,
(

o(tf) — x(ty) = bx(ty), k=1,2,- (1.7)

Using fixed point theorem, they proved that (1.7) has at least three positive periodic solutions under some
assumptions imposed on F' and b, and at least one periodic solution under some other assumption.
Recently, the authors in paper [11] studied the solvability of periodic boundary value problems for
non-Lipschizian impulsive functional differential equations.
We find that, besides [18,19], there was no other paper concerned with the existence of solutions of
multi-point boundary value problems for first order impulsive differential equations with nonlinear bound-
ary conditions.

In this paper, we investigate the existence of solutions of nonlinear multi-point boundary value problems
for nonlinear first order impulsive functional differential equations with nonlinear boundary conditions

2(t) = ft,z(t), x(a1(t)), -, x(an(t))), a.e. t€[0,T],
Ax(ty) = Ix(z(t1), - ,2(tm)), k=1,---,m, (1.8)
2(T) = g(x(so), x(s1),- -, 2(sr)),
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and
m/(t) = f(tax(t)ax(al(t))v T 7$(an(t)))a a.e. te [O,T],
Ax(ty) = Ix(z(t1), -, 2(tm)), k=1, ,m, (1.9)
SC(O) = g(LU(So),ZE(Sl), T 355(57“)))

where T >0,0=859<s1 <--- <8 =T and 0 <t; <--- < t, <T are constants, ag, € C*([0,T],[0,T7])
for all k =1,--- ,n, and its inverse function denoted by B, f is an impulsive Carathéodory function, I} and
g are continuous functions, Az(t;) = z(t;) — z(t; ). New results on the existence of solutions of IBVP(1.8)
and IBVP(1.9) are established, respectively. The technical methods used are motivated by [23] and are
different from those in [2,18,16,19,25,9,26,21,27].

Applying the main results obtained to the following BVPs with impulses effects

Ax(ty) = Ik(z(ty)), k=1,---,m, (%)
z(0) = z(T) + k
and
' (t) = f(t,z(t)), t €[0,T], T >0,
Ax(ty) = Ix(x(ty)), k=1,--+ ,m, ()
g(‘r(SO)a .fC(Sl), o 7:6(87“)) = 07
where 0 < ¢y < --- <t, < T and I is continuous for k = 1,---,p, f is continuous, a : [0,7] — [0,T] con-

tinuous, A\, k € R, f, g, I; are continuous functions, 0 = sg < s1 < < s, =T and 0 <t; < - <tp, <T
fixed, the corollaries are novelty, generalize those ones in [17] and the methods used are different from those
ones in [12,14,17].

The remainder of this paper is divided into two sections. In Section 2, we present the main results (
Theorem 2.1 and Theorem 2.2 ), and some examples to illustrate the theorems are also given in this section.
In Section 3, we prove Theorem 2.1 and Theorem 2.2.

2. Main Results and Examples

In this section, we establish the main results. To define solutions of IBVP(1.8) or IBVP(1.9), we first
introduce two Banach spaces.

Let u:J=100,T] > Ryand 0 =tg < t; < -+ <ty < tmy1 =T, for k=0,---,m, define the function
ug : (e, ter1) — R by ug(t) = u(t). We will use the following sets

€ J_> Ra Tk S Co(t/ﬁ?t/ﬂ-f—l)ak = 07 , 1M,
hmt—n:,; z(t) = z(tr),
X = there exist the limits 1%mt—>t$ z(t),
limy_,o+ 2(t) = 2(0)

and

with the norms
llul| = ||u||x = max{ sup |ug(t)], k=0,---,m}
t€(tr thy1)

for u € X and

lyll = llylly = maX{HUHX, max {Iwkl}}

1<k<m+1
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for y = {u,z1, -+ ,zmy1} €Y, respectively. It is easy to show that X and Y are Banach spaces.

A function F' is called an impulsive Carathéodory function if
« F'(e,up,uy, -+ ,uy) € X for each u = (up,uy, - ,uy) € R™;
x F'(t,e,--- @) is continuous for a.e. t € J\ {t1, - ,tm};

* for each r > 0 there exists h, € L!(J) such that

‘F(t,UO,'LLl,"' ,’U/n)‘ S h'r‘(t)

holds for a.e. t € J\ {t1,--- ,tm} and every u satisfying max;—g 1 ... » |wi| < r.

By a solution of IBVP(1.8) ( or IBVP(1.9) ) we mean a function u € X satisfying all equations in (1.8)
(or (1.9)).

The main results are as follows:
Theorem 2.1. Suppose
(A) there exists a constant M > 0 such that Ix(x1,- -, zm)xr > —% for all x1,---,2;, € R and
k=1, ,m;
(C) there exist functions h : [0,7] x R"*! - R, ¢; : [0,T] x R — R(i = 0,1,--- ,n) and r : [0,T] = R
such that
(i) f(t,@o, - yan) = h(t, 0, ,Tn)+D ig gi(t, x;)+r(t) holds for all (¢, g, - -+ , x) € [0, T]x R";
(i) gi(t,x)(i=0,1,2,3,---  n) satisfies that g;(e,z) € X for every x € R and g;(t, ®) is continuous
for a.e. t € [0,T], r € X
(iii) A satisfies that h(e,zq,---,2,) € X for every (zg,---,z,) € R and h(t,e,--- @) is
continuous for a.e. t € [0,T;
(iv) There exist constants § > 0 and 8 > 0 such that

h(t,l’o, e ,,In)LEO 2 5|x0|6+1

holds for all (t,zq,--- ,z,) € [0,T] x R"*1;

(v) limyg| o400 SUDsefo,7] |g"‘$|’9x)| =r; €10,+00) for i =0,1,2,--- ,n, where 6 is defined in (iv);
(D) for each ¢ > 0, max|, <5 |g(wo, - ,2,)| is bounded and
lim l9(xo, 20, )| = o < 1 uniformly in (z1,---,2,) € R".
To—r00 |:L‘O|

Then IBVP(1.8) has at least one solution if

n
ro+ Y ril ||/ < . (2.1)
k=1
Theorem 2.2. Suppose
(A1) there exists a constant M > 0 such that (2zp + Ix(z1, -, xm)) k(x1, - ,2m) < % for all

T, ,xm € Rand k=1,--- ,m;
(C1) there exist functions h : [0,7] x R*™' - R, ¢;: [0,T] x R — R(i =0,1,--- ,n) and r : [0,T] = R
such that (C)(i),(C)(ii),(C)(iii) and (C)(v) in Theorem 2.1 hold and
(iv) there exist constants § > 0 and S > 0 such that

h(tv o, - ,$n)$0 S _5’$0|9+1

holds for all (t,xq,--- ,x,) € [0,T] x R"*L;
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D1) for each § > 0, maxy, <5 |g(xo, - ,x,)| is bounded and
|z <
lim l9(z0, 21, )| = « < 1 uniformly in (zg, - ,z,—1) € R";
Ty —00 ||

Then IBVP(1.9) has at least one solution if (2.1) holds.

Corollary 2.1. Suppose
(AO) Ii(z1, - ,xm)xp > —M forall 21, ,z;, € Rand k=1,--- ,m;
and (C), (D) in Theorem 2.1 hold. Then IBVP(1.8) has at least one solution if (10) hold.

Corollary 2.2. Suppose
(A10) (2xg + Ix(x1, - o)) k(21 - yxm) < M for all 1, - ;2 € Rand k=1,--- ,m;
and (C1), (D1) in Theorem 2.2 hold. Then IBVP(1.9) has at least one solution if (2.1) hold.

Now, we present some examples to illustrate above theorems. Since the boundary conditions in examples
are non-homogeneous, these examples can not be solved by the results in known papers [1,13,14,16,17,34,10-

12,5,28-32] and [23).

Example 2.1. Consider the following IBVP

2/(t) = S awa® (t) + () te[0,T], t #tg, k=1,---,m,
Afl?(tk) = b[z(tr)]*, k=1, (2.2)
2(T) = 2 (0) + k,
where p a nonnegative integer, m a positive integer, a is a ratio of two positive odd integers, T > 0,

k=1,--- 2p,re X, A€ R,k € R.
Case 1. [N\ <L

Proof. Corresponding to IBVP(1.8), one sees that

2p+1
f(t,xo) Z akxo + 7(

I]C(xl,"‘ ’[Em) —bkak, kj_ ]_’ ,m,
g(zo,x1) = Azp + k.

It is easy to see that

(A). since «a is a ratio of two odd positive integers, we have Iy(x1,- - ,Zm)2 = bglrg]*T > 0 for all
T, € Rand k=1,--- mifb, >0 =1,2,---,m).

(C). Let h(t,x0) = agpr1zs”t", go(t,m0) = 337, agzl; Then (C)(i),(C)(ii),(C)(iii) in Theorem 2.1
hold. Furthermore, (C)(iv) in Theorem 2.1 holds with § = agp+1 > 0 and 0 = 2p + 1 if azp1 > 0; (C)(v)
holds with r¢ = 0.

(D). 1limyp, oo X527 =0 = A < 1.

One sees that (2.1) holds since 79 = 0. It follows from Corollary 2.1 that IBVP(2.2) has at least one
solution if agy41 >0 and by > 0(k=1,2,--- ,m).

Case 2. |\ > 1.
At this case, we have 1/|A| < 1. Transform IBVP(2.2) into

/() = S <>+<> [um,k—l m,
k=1,-

Ax(ty) = be[z(tr)]*,
2(0) = }2(T) - §.
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Corresponding to IBVP(1.9), one sees that
2p+1

f(t,xo) Zakx0+r

Ik(ﬂfl,w-,SUm)—bk[SUk] , k=1,---,m,
(0,21) = +21 — &
g(Zo, T1 _>\x1 )\

It is easy to see that

(A1), 2z + Ip(xr, - xp) ez, -, xp) = 2ok + bfzg]*]bk[zr]® < 0 for all xq,--- , 2, € R and
k=1,--- ,mifa=1and (2+ bg)bx <O0.

(C1). Let h(t,z0) = agpr12e’ ", go(t,z0) = 77, agak,. Then (C)(i),(C)(ii),(C) (iii) in Theorem 2.1
hold; (C1)(iv) holds with 8 = 2p + 1 and 8 = agp41 if agp+1 < 0; (C)(v) holds with 9 = 0.

(D1). Timpg, oo L52 =0 = L < 1.

It follows from Corollary 2.2 that IBVP(2.2) has at least one solution if o = 1, agp4+1 < 0, and
be(2 4+ b)) <O forallk=1,2,---,m

Case 3. |\ =1
Let y(t) = e ta(t), then 2/(t) = e[y(t) + v/ (t)] and

Ay(ty) = y(tf) — y(ty) = e a(t]) — e*a(ty) = e Ax(ty) = bpe™* [2(t3)]* = bpe @Dy (ty).

We change IBVP(2.2) to

y'(t) = —y(t) + Ziptla =Dtk ) 4 r(t)e ™, t € [0,T), t # tg, k=1,--- ,m,
Ay(tr) = bre@ Vi y(B)*, k=1, m,
y(T) = eTy( )"’jT-
Corresponding to IBVP(1.8), one sees that

2p+1
flt,xp) = —x0 + Zakek “azlé—i-r()

Ik($17 T al‘m) = bke(a l)tk[$k] ) k=1,--- y M,
A k
g(xo, 1) = T %0 + T
It is easy to see that
(A). since a is a ratio of two odd positive integers, we have Ik(:vl, o mp)ag = bel@T Dl [ ]etl >
forall z1,--- ,z,, e Rand k=1,--- ,mifby >0forall k=1, 2 m;
(C). Let h(t,zo) = a2p+1a:gp+1, go(t,xo) = —3?0+Zk LakTE, T ( ) be replaced by 7(t)et. Then (C)(i),
(C) (ii), (C)(iii) hold; (C)(iv) holds with § = 2p + 1 and 8 = agp41 if agp41 > 0; (C)(v) holds with
ro=0if p > 0.

(D). limgy 400 % =o= GLT < 1.
One sees that (2.1) holds since 79 = 0. Then Corollary 2.1 implies that IBVP(2.2) has at least one
solution if p > 0, agpy1 > 0 and by > 0 for all k =1,2,--- ,m.

If p =0, one sees that (A) and (D) in Theorem 2.1 hold and

(C). Let h(t,z¢) = (a1 —1)xg, go(t, ) = 0, r(t) be replaced by r(t)e~t. Then (C)(i), (C)(ii), (C)(iii)
hold; (C)(iv) holds with 8 =1 and § =a; — 1 if a3 — 1 > 0; (C)(v) holds with 7y = 0.

One sees that (2.1) holds since rop = 0. Hence Corollary 2.1 implies that IBVP(2.2) has at least one
solution if agp+1 > 1 and b, > 0 for all k =1,2,--- ,m.
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Remark. Consider the following BVP

flf’(t) S Gk (t) £ (t), t € [0,T), t £t k=1, ,m,
(k)—bkx(tk)—f—ck, k=1,---,m,
a(T) = Az (0) + k,

where p a nonnegative integer, m a positive integer, T > 0, 0 < t; < -+ < t,, < T, 50 =0,81 =T, b > 0
forallk =1,---,m, ¢, € Rforallk =1,--- ,m, aspy1 € Rand a, € Rforall k =1,---,2p, r € X,
AeE R, keR.

It is easy to see that

2 2 2
C C
el (x1, 0, ) = bkx% + ey = by, <$k + 2bk> 21;1; > — 21;;

Hence (A) in Theorem 2.1 holds. Similarly to above discussion, we can get the existence results of this
BVP by using Theorem 2.1. O

Example 2.2. Consider the following IBVP

2/ (1) = agpi (1 + 22(t) + 2’”{1 22 (%t)) 241 (t) + SO agat(t)
2 +1 2 1/1
+ 2 P (2t) +r(t
cl0

[7T] t#tka = 7'” , M, (23)
(t):bk[()]’k_17 9 7
2(T) = [=(0)]* +asinfc(§)+b,
where T" > 0, p is a positive integer, asp41 > 0, com41 € R,and ag,c; € Rfor all k = 1,---,2p, r € X,

O<t1 < - <tm<T,bp>0forallk=1,---,m,0<a<1,£€(0,7T),a,be R.
Proof. Corresponding to IBVP(1.8), one sees that syo = 0,51 =&, s2 =T and

2n+1 2n+1
f(t, 2o, s Tont1) = azpia <1 + Z xf) x%pﬂ +Zakx0 + Z Ck :1:2p+ + (1),

i=0
Lo(z1, - xm) = bpz]®, k=1,---,p,

g(zo, 1, x2) = 5[350]0‘ +asinzy + b,
1
ai(t) = %t, k=1---.2n+1.

It is easy to see that fi(t) = kt with ||Bk|| = kT and
(A) Ik($17 T 7~Tp)33k = bk[$k}4 >0 forall z1,--- ,x; € Rand k=1, --- ,m since by > 0.
(C). Let

2n+1
h(t, o, - l‘2n+1) = a2p+1 <1 + Z x4 > 2p+1’
=0
2p
go(t,ﬂﬁo) = Zakxlg,
k=1

gi(t, ;) = czmzpﬂ(z =1,---,2n+1),

and 7 be defined in IBVP(12). Then (C)(i), (C)(ii), (C)(iii) hold; (C)(iv) holds with § = 2p + 1 and
B = agpt1 if agpr1 > 0; (C)(v) holds with ro =0 and 7, = [¢[(i =1, -+ ,2n + 1).

MmﬂWz)I:{Oa ael01), _

|zo] Ll a=1

(D) liHl|$0|—>-|—oo :
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It follows from Corollary 2.1 that IBVP(2.3) has at least one solution if

2p+1
2p+1 2p+1
T 2p+2 E k2r+2 |Ck’ < a2p+1-
k=1

3. Proofs of Theorems

In this section, we prove theorems given in Section 2. The following abstract existence theorem will be
used, whose proof can be see in [7].
Lemma 3.1. Let X and Y be Banach spaces. Suppose L : D(L) C X — Y is a Fredholm operator of
index zero with KerL = {0}, N : X — Y is L—compact on any open bounded subset of X. If 0 € Q C X is
an open bounded subset and Lz # ANz for all x € D(L) N9 and A € [0,1], then there exist at least one
x € ) such that Lx = Nx.

Consider IBVP(8), we define the linear operator L : DomL C X — Y and the nonlinear operator
N:X =Y by

La(t) = : for x € D(L)

Amétm)
x(T)

where D(L) = {u € X, u, € CY(ty,tg11), k=0,1,--- ,m} and

f(t, x(t)v x<a1(t))ﬂ T 7$(an(t)))
Li(z(ty), - 2(tm))

Nz(t) = . for z € X.

Since
Z'(t) =0,
A."L‘(tl) = 0,
Ax(ty,) =0,
l z(T)=0

has unique solution z(t) = 0, and Ij, g are continuous, f is Carathéodory function, we have the followings
(i). KerL = {0}.
(ii). L is a Fredholm operator of index zero.
(iii). Let Q C X be an open bounded subset with QN D(L) # @, then N is L—compact on (.
(iv). = € D(L) is a solution of BV P(8) if and only if x is a solution of the operator equation Lz = Nx
in D(L).
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Proof of Theorem 2.1. Let A € (0,1). Suppose x is a solution of the system

() = Af(t, x(t), (al(t)) : ,x(an( ))), a.e. t€[0,T],
Ax(ty) = Mg (z(t1), - (tm)), k= ,m, (3.1)

z(T) = /\9(56(80),9?(81) -, x(sr)).
We divide the remainder of the proof into two steps.

Step 1. Prove that there exists £ € [0,7] and a constant M’ > 0 such that |z()| < M.
Since (D) holds, we get that there exist constants ¢’ > 0 and «; € [«, 1) such that

’g(w(),ﬂfl, e 7xT)|
ol

< oy for all |zg| > ¢ and (xq,--- ,2,) € R".

If |z(so)| = |z(0)] < &, then this Step is completed with £ = 0 and M’ = §'. If |2(0)| > ¢’, then we do the
following.

Multiplying two sides of the first equation in (3.1) by z(t), integrating it from 0 to T', we get from (C) (i)
that

S @) — 5 @)~ 53 (@)~ ()]

k=1

T
~ A /0 £(5,2(5),2(01()), -+, x{a(s)))(5)ds
T T
- A( / B(s, 2(s), 2(01(5)), -~ x(om(s)))x(s)ds + / g0l £(s))(s)ds

T
+Z/ gi(s, z(a;(s))x(s )ds+/ r(s)x(s)ds) .
0
It follows from (A) that

(2(t0)" = (2(t))” = (@) — a(ty)) (@(8]) +a(ty)
= Ax(ty) 2z(ty) + Az(ty))
= >\Ik( ( )’ 7$(tm))( (tk)+/\1k( ( )7 ’x(tm)))

> 2)\x(tk)lk(x(t1), ce ,(L‘(tm)) > —2)\%.

2(T)? = (0 = Ng(z(so),z(s1), - ,x(sr))” —2(0)?

o g(e(s0).a(s0), x5
- 0 [ ( 2(0)] )]
< —2(0)[1 = Xaf] <0
we get
3 (0 = 50" - 5 32 [(a(62)" - ete))"] <201
Then
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It follows from (C)(iv) that
T
B/ ]9+1ds < / h(s,z(s),z(a1(s)), - ,z(an(s)))z(s)ds
0
T nool
< 2= [ anlsaloas)s =3 [ alsialaits)ats)ds
0 = Jo
T
—/ r(s)x(s)ds
0
n_ LT T
< M+ Y [ttt [l
i=0
Since (2.1) holds, choose € > 0 such that
(ro+€) + Y _(ri + lIBL[# ) < 5. (3.2)
k=1
For such € > 0, from (C)(v), there exists a constant 6 > 0 such that for every i =0,1,--- | n,
|lgi(t, )| < (r; + €)|z|® uniformly for ¢ € [0, 7] and |z| > 6. (3.3)

Let
Ay = {t: te€[0,T], |x(ai(t))| <6}, i=1,--,n,
A2i = {t te[ ]7 (aZ(t))‘ >5}7 Z:L » 1,
9s5i = | (tvx)|7 Z.:Ovlv"'ana

te[O T} |:(:|<6
Ar = {tel0,T)le(t) <4},
Ay = {te€][0,T),|z(t) > d}.
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Let K = max{||r||,g5;:1=0,1,--- ,n}. Then we get

That is

(5—(7”04—6)—

IN

IN

IN

IN

ﬁ/ |9+1d8

T
M+;/A% gi(syx(ai(s))\lx(s)ldwr/o 7 (s)||(s)|ds
+Z;/A 19i(s, 2(ai(s))[[x(s)|ds

T n T
(ro—i-e)/o \x(s)\eﬂds—i—z:(rk—i-e)/o lz(i(5))[%|z(s)|ds

k=1

T n T
+ [ iliate) s +3 s | s

T
M + (ro +e)/0 ()| ds
i é(rk o </0T |$(ai(5))|9+1ds) b </0T |l‘(5)|9+1d5> =

VK (n+2)TT (/OT |x(s)\9+1ds>

T
M + (ro + e)/ |x(s)|0+1d8
0

0 1

NE

+

. </C::;)T) ’x(u)’9+1|5’/€(u)|du> o </OT |$(S)|0+1d8> -

VK (n+2)TT (/OT |x(s)\9+1ds> 1

T
M + (ro + 6)/ |2(s)|" s

=
Il
A

1+6
0

0 1

£3 i+ BT ( / ' \m<u>\1+9du> ( / ' \w<s>|9“ds) ;
k=1 : 0 0
0 T 146
+K(n+2)T1+e (/ \x(s)\eﬂds)
0

110
n 0 T
M + ((To o)+ (r +6)||ﬁ;’g\|1+9> /0 |z (s)"*ds

k=1
1
1+0

K (n+ 2)TT40 < /0 ! |x(s)|9+1ds>

n

k=1

%) T o T
<m+e>|,6,;||l+e> [ late)" s < M+ Ko 427750 ( / ,x<s>|e+1ds)
0 0

1

1+6
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It follows from (3.2) that there exists a constant M > 0 such that fo |z(s)|?F1ds < M. Hence there exists
€ €[0,T] such that |z(§)| < (My/T)e+1 7.
1
Hence there exits £ € [0, 7] such that |z(£)] < max{d’, (M;/T)#+1} =: M'. Step 1 is complete.

Step 2. Prove that there exists a constant M” > 0 such that ||z|| < M".
If t < £, multiplying two sides of the first equation in (3.1) by z(t), integrating it from ¢ to £, we get,
using (A) and (C), similar to Step 1, that

S @(t)? =

IN

IN

IN

IN

IN

IN

Hence one sees that

@5 3 [ - )]
E<tp<t
—)\/t F(s.x (), -+, w(an(s))a(s)ds
Mo 302 [ o, a(6),2(ea(s), -+ alan(o))e(s)ds
1

T
M*§M2+Z /0 s, o) es)ds + [ r(s)e(s)ds

1 - g
M+ M2 + ( ro+e)+ Y (rite \Iﬁkllw’) / jae(s)| " ds
k=1 0

+(n+2)KTTo (/OT |x(s)|9+1ds>

1 n
M+ 5M* ( ro+€)+ Y (rk+ )18/ 1+9>> M
k=1

€+1

+(n+ 2)KTlim
M.

x2(t) < 2My = M for t € [0,&].
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This implies 22(0) < Mjs. So
2*(T) = Ng(a(so),z(s1), - a(sr))?

max{égllagg,g( (s0),z(s1),- - ,a;(sr))Q’ 5/<\$%Xm‘g(x(so>’x(sl)’.“ 73,;(87,))2}

|zo| <0’ §'<|wo| <v/M3

max{ max g(z(sg),z(s1),- -, x(s.))?%, max a%\x(so)\Z}

< max{ max g(x(s0), 2(s1), -+ »2(50))% a%Mg}.

|lzo|<d”
It follows from (D) that there exists a constant My > 0 such that |z(T)| < My. For t € [£,T], we have

SO = SEmP-3 Y @) - @)

§<tp<t
T
)\/t f(s,z(s),z(ai(s)), - ,x(an(s)))z(s)ds.

Similar to above discussion, we get that there is M5 > 0 so that z%(t) < M5 for t € [¢,T]. All above
discussion implies that there is M"" = max{Ms, M5} > 0 so that |z(t)] < M"'. Thus ||z|] < M".

It follows that ; = {z € D(L) : Lz = ANz for some X € [0, 1]} is bounded.

Let © D Q; be an open bounded subset of X, it is easy to see that Lz # ANz for all z € D(L) N 0
and A € [0,1]. It follows from Lemma 3.1 that equation Lz = Nz has at least one solution = € Q, then x is
a solution of IBVP(1.8). The proof is complete.

Remark 1. In Theorem 2.1, the assumption (D) may be changed into the following

(D’). There exists constant &’ > 0 such that

’g(l'(],.fl, co 7xr)|
|o|

Consider BVP(9), we define the linear operator L; : D(L;) C X — Y by

<1 for all |xg| > ¢" and (21, ,2,) € R".

Lix(t) = . for x € D(L)

Axétm)
z(0)

where D(L1) = {u € X, ux € C*(tg,txs1), k= 0,1,--- ,m} and the nonlinear operator N : X — Y is the
same that for IBVP(8). O
Proof of Theorem 2.2. Let A € (0,1). Suppose z is a solution of the system

( ) )‘f(t7 (t)7 ( (t)) Y am(t)))v ae. te [O,T],
Afv(tk) Al (z(tr), - (tm)), k=1,---,m, (3.4)
)

2(0) = Ag(z(s0), 2(s ) REACH)E
We divide the remainder of the proof into two steps.

Step 1. Prove that there exists £ € [0,7] and a constant M > 0 such that |z(£)| < M.
Since (D1) holds, we get that there exist constants ¢’ > 0 and a3 € [a, 1) such that

|g($0,l‘1, o 7391“)‘
||

< aq for all |z, > ¢ and (21, ,2,) € R".
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If |z(s,)| = |x(T)| < &', then this step is completed with € =T and M = §'. If |x(T)| > ¢’, then we do the

following.

Multiplying two sides of the first equation in (3.4) by x(¢), integrating it from 0 to T', we get

) = 53 [ - (o))

k=1

It follows from (A1) that

(2(60)” = (2(t))” = (@) — 2(t)) (@) + a(ty)
= Ax(ty )(2x(tk +Aa; (t;))

= Mi(x(tr), -, 2(tm)) (20(ty) + Mi(x(tr), -+ 2(tm)))
< Ag(z(tr), - m)) (2z(ty) + I(z(tr), -, z(tm)))
<l
Since
2(T)? —z(0)* = [&(T)]* = Ng(a(s0),x(s1),- -+ x(s))?
= 2 )2 \g(m(so),x(sl),-u,x(sr))] 2
EGa I 2(D)] ) ]
> z(T)%[1 - \a?] >0,
we get

T T
/ h(s,z(s),z(ai(s)),- ,x(an(s)))x(s)d8+/0 go(s,x(s))x(s)ds
T
+Z/ 9i(s,x(a;(s))x(s )ds—i—/o r(s)z(s)ds > M.

It follows from (C) that

8 / a(s)"ds

< M+/ |90(s, 2 (s)) ] (s |d8+2/ |9i(s, x(ai(s))[x(s)]ds

T
+/0 |r(s)||z(s)|ds.

The remainder of the proof is similar to that of Theorem 2.1 and is omitted.
Remark 2. In Theorem 2.2, the assumption (D1) may be changed into the following

(D1’). There exist constants ¢’ > 0 such that

<1 for all |x.] > ¢ and (zg, - ,2,_1) € R".
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