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1. Introduction. Let us consider the equation
Jx — uSx* +vSx~ + Gx = f

where p and v are real parameters. The properties of the maps J, S, G, x — x*,
x> x~ will be specified in Section 2. This paper continues the investigation in [6]
and offers a generalization of the results contained in [5], [3] and [4]. We also com-
plete some results from [7], Appendix V. In the proofs of the assertions contained
in this paper we use the theory of Leray-Schauder degree. The properties of the
degree used here are taken from [7].

Section 2 is a summary of the main results contained in the paper [6]. In Section 3
we give some applications of the second part of this paper to the boundary value
problems for differential equations, particularly for the nonlinear Sturm-Liouville
equation of the second order and for a certain type of partial differential equations.
Section 4 is devoted to the study of the nonlinear Sturm-Liouville equation of the
second order with constant coefficients. We discuss the existence of weak solutions
of the homogeneous boundary value problem in dependence on the parameters u
and v. In the case of nonexistence of the weak solution we give some sufficient con-
ditions on the right hand side of the equation in order that the boundary value
problem may have at least one weak solution. The methods of the proofs are based
on the properties of the Leray-Schauder degree and on the methods of classical
analysis.

2. Ranges of positive a-homogeneous nonlinear operators-Summary. Let X, Y
and Z be Banach spaces with zero elements Oy, Oy, Oz and with norms |x||x, [|¥|l¢,
||z|| 2, respectively. A subset C of Z is called a cone if it is closed, convex, invariant
under multiplication by nonnegative real numbers, and if Cn (—C) = {0;}. We
suppose that a given fixed cone C in Z has the following properties:
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(Z 1) If z € Z then there exists a uniquely determined couple z*, z~ € C such that
z=2z"—-2z" and z{f —z*€C, z{ —z"e€C for each z{,z{ €C, z =
= z{ — z;.Foreacht 2 Oitis

(t2)* =tz* and (12)" =1z, (—-2)* =2z".

(Z 2) The mapping z — z* is continuous.

(Z3) X c Z and the identity mapping X — Z is continuous.

Let a > 0 be fixed and let J be a mapping defined on X with values in the space ¥,
and suppose that the following assumptions are fulfilled:

(3 1) J is positively a-homogeneous.

(J 2) J is one-to-one, J is continuous in Oy and J~! is continuous.

(3 3)J is odd.

Let S be an operator defined on Z, acting into ¥ and satisfying

(S 1) Sis positively a-homogeneous.

(S2) Sis continuous.

(S 3) The mappings x - Sx*, x — Sx~ are completely continuous operators from X
into Y.

Suppose that G : X — Yis a completely continuous operator. Denote &, ,i(/J, S, G) =
={feY;Ixoe X : Jx, — uSxg + vSxg + Gx, = f} and
A_; = {[u,v]eR?; 3Ixy + Ox:Jx, — uSxy + vSx; = Oy},
A, =R32\A_,, .
A, = {[p v] €Ay d[F; Ky(1), Oy] * 0},
where F:y —» y — uS(J™1y)* + vS(J™1y)", ye¥,
A2 = {[I‘s V] € AO; Q[ﬂ,v](J’ Sa O) ='= Y}9
A3 = {[u, V] ERz; g[,‘_v](.’, S, O) = Y}.
Then the sets A;, i = —1,0, 1,2, 3 are symmetric subsets of R? and the following
assertions are valid: '
(i) Ao is open in R? and moreover, if [«, B] € R?, |o| + [B] < cx(w, V)]s, [, v] € Ao,
then [u + «, v + p] € A, where

c;(p, v) = inf ||Jx — uSx* + vSx7|y >0
lIxllx=1
and

s =lmax{ sup |Sx*|y sup ||Sx7|¢} < +0.
lIxllx=1 lixllx=1

(ii) For [u, v] € A, the set &, ,,(J, S, 0) is ¢losed in ¥.
(iii) A, < A,

(iv) A, is an open subset of R2.

(v) A, is a union of some components of A,.
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(vi) Let T be a component of A, containing a point [4, A] for some real number 4.
Then T < A,.

(vii) Let [u, v] € A; and suppose that

lim sup I6x]e < cy(u,v).
llxllx— "x“‘x
Then #,,(J,S,G) =Y.
(viii) For a given [u, v] € A, there exists c;(y, v) > 0 such that if

lim supﬂg{ll—r < es(w, v)
Islx=o %%
then %, (J,S,G) + Y.
(ix) A, is an open set in R%.
For the proofs of these assertions see [6].

3. Applications to differential equations. In this section we study the question of the

existence of weak solutions of the boundary value problem for the nonlinear Sturm-
Liouville equation of the second order and for partial differential equations of
a certain type.
" Let L(R), C@) denote the usual function spaces on a bounded domain € in the
real Euclidean N-space RY (the boundary 0Q is sufficiently smooth if N > 1) with
norms defined as usual, where p € {1, ) is a real number and k is a nonnegative
integer. Let W*?(Q) and Wy '?(R), respectively, denote the Sobolev spaces (see e.g.
[8], [9]) with the norms

If [|wecocay = ngk ( f ,,I D* f(x))? dx)”"

and
1/p
Ul = 2, ([ |70 ax) ™
al =k 0

respectively. It is possible to prove that the norms | |wx.»o) and |*||wer.rea) are
equivalent on the space Wy,.(2).

Let V be a subspace of the Sobolev space W*?(0, x) which fulfils one and only
one from the following conditions:

(i) v = w20, n);
(i) V = {u e w'(0, m); u(0) = 0} or
V = {ue W0, n); u(r) = 0};
(iii) v = w3 7(0, ).
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In the case (i) the norm |. ||y is supposed to be equal to |- ||p1.5(0,5)» in the cases (ii)
and (iii) the norm |. ||y is equal to |- |wyt.r(0,0)-

Let us suppose in the sequel p2 2. Put X=Z =V, Y =X*and C= {ueX;
u(t) 2 0 for all 1 € €0, m)}. Let a, b, ¢ be real functions defined on (0, 7). Suppose
that a(t) > 0 for all te <0,n) and ae C'(<0,n)), b(t) 2 0, ¢(r) > 0 for all te
€¢0,n) and b, ce C(<0,n)). The real numbers A,, A,, By, B, are supposed to
satisfy the inequalities

Aogo’ Algo’ 80209 Blgo'
In the cases (i) and (ii), we assume moreover b(t) % Oforall t € {0, n) or 4, + 4; >
> 0. Let 4, ¢(t) — b(t) > 0 for all te (0, &), where A, > 0 is the least eigenvalue

of the problem
Ju — ASu = Oy

(the operators J and S will be defined by the relation (3.1) and (3.2) below). The fact
Ay > Ois proved in [7], Appendix V. In the case (i) suppose that

Bo=B, =0 and A, + A, >0

.{leo-Aogo, 4B, — 4,20
ABy — Ay + 1,B, — A; > 0.
Denote
(3.1) (F, )y = ”:[a(:) ()P~ (1) v'(d) +

+ b(t) [u(t)[~2 u(2) v(t)] dt + Ao|u(0)]*~2 u(0) (0) + A, |u(r)[~* u(r) v(r),
(3.2) (Su, o) = ":c(z) ()P~ u(t) o) dt +

+ Bolu(0)[P2 u(0) o(0) + ByJu(m)|?~* u(r) o(r)

(33) (7.0 = [ 70 ) &,

where the symbol (., .)x is used for the duality between X* and X; f € L,(0, =).

3.1. Definition. Let f € L,(0, n) and let
(34) (Ju, v)x — p(Su*, v)x + W(Su~, v)x = (F, v)x

_hold for each ve V. Then u is called the weak solution of the nonlinear Sturm-
Liouville equation of the second order with the right hand side f.

Y
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3.2. Lemma. The operators J and S satisfy the conditions (J1)—(J 3) and
(S 1)—(S 3), respectively, from Section 2.

Proof. The continuity of Némyckij’s operator acting from L,(0, n) into L0, )
(¢ = p/(p — 1)) and the continuity of the imbedding from W*:?(0, ) into C({0, ©))
imply that the operator J is continuous. The conditions (J 1) and (J 3) can be
verified. There exists ¢ > 0 such that

(3.5) (Ju — Jv, u — v)x 2 cfu — v|§
holds for each u, v € X (because the inequality
(=5 = bl ) (= ) 2 el = o

holds for any real numbers x and y with a suitable constant & > 0). From the theorem
of Minty-Browder (see e.g. [1]) we conclude the surjectivity of J. The inequality (3.5)
implies the injectivity of J and the continuity of J~!. The condition (J 2) is verified.
The operator S is a strongly continuous mapping of X into ¥ because the imbedding
from W'?(0, z) into C(0, n}) is strongly continuous. Thus the conditions on the
operator S can be verified.

Let us present some regularity properties of the weak solution.

3.3. Theorem. Let u be a weak solution of the boundary value problem (3.4)
with f € L(0, ). Then u € C*(<0, ). Moreover, if f € C(0, &) then a(t) |u'()|?~2 .
. u'(t) e C'(0, ).

Proof. Using (3.1), (3.2), (3.3), (3.4) and integration by parts we obtain
(3.6) f M(1) v(f) dt = 0,
: 0

where

M(t) = a(t) |u' ()P~ 2 w'(r) -
- j () [~ ) = ) [ F () +

+ve(d) [u@P 2 u(2) — S} de.

The function M(t) is an element of L0, ) (q = p|(p — 1)) and the identity (3.6)
holds for each ve 2(0, n) (where 2(0, ) is the set of all infinitely differentiable
functions with compact supports in (0, x)). It is

=
(3.7) J M ydr =0
. o dt
_ for each ve 9(0, n), where dM[dt denotes the derivative of M(?) in the sense of
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distributions. The expression (3.7) implies M(f) = ¢ almost everywhere in (0, ©),
where ¢ is a constant. Let us denote

F(t, z) = a(t) |z|"‘2 z —
—LMﬂMW”%ﬂ—w@PWW*“@+

+ v (1) |u"(t)|"'2 u~(t) - f(r)}dr — ¢, te0,n), zeR'.

B); the same argument as in the proof of Lemma 3.2 there exists a constant ¢; > 0
such that

(F(t, z,) = F(t,2)) (21 — 25) 2 01|Z1 -z,

for each t € €0, n), z,, z, € R'. This inequality implies for each ¢ € <0, ©) the existence
of z(t) which is determined uniquely and

(3.8) F(t,2()) = 0.

Moreover, the function z(f) is continuous on <0, n). However, from (3.8) we obtain
z(f) = u'(¢) almost everywhere in <0, 7). The proof of the second part of this theorem
is similar to the first one.

3.4. Remark. Let us remark that many other interesting properties can be proved
for the weak solution of the boundary value problem (3.4). Let us mention for
instance that if the function u is a weak solution of the boundary value problem (3.4)
and f = 0 then u and its derivative u’ have only a finite number of zeros in <0, 7).
For the proof see [7], Appendix V.

3.5. Theorem. Let [u,v] =[A+ a, A+ B], where |of + || < cx(A, A)[s (for
¢;(4, A) and s see Section 2). Then the boundary value problem (3.4) has at least
one weak solution u € V for an arbitrary right hand side f € L,(0, n). If f € C(<0, )
then the boundary value problem (3.4) has at least one classical solution in the
sense of 3.3.

3.6. Theorem. Let [p, v] € A, and let g(t, z) be a real function defined on {0, ) x
x R!. Let the function g(t, z) satisfy Carathéodory’s conditions and, moreover,
let there exist a function r(t) € L0, &) so that

o6t 2) £ 70) + el |2
holds for each z e R' and for almost all te(0,n) (¢ = p/(p — 1)).
Then the boundary value problem

(3.9 (Ju, v)x = p(Su*, v)x + W(Su~, v)x + (Gu, v)x = (F, v)x

' has at least one weak solution for an arbitrary right hand side f € L,(0, n). If we
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suppose ¢(t, z) e C(<0, ) x R') and fe C(0, n)), the boundary value problem
(3.9) has at least one classical solution in the sense of 3.3.

3.7. Remark. The last expression on the left hand side of (3.9) is defined as follows:
(Gu, v)x = J g(t, u(t)) vo(t)dt, u,veX.
0

To prove Theorems 3.5 and 3.6 means nothing else than to verify the assumptions
from Section 2.

3.8. Remark. Similar theorems about the existence of weak solutions of the
boundary value problem (3.4) or (3.9), may be formulated for the nonlinear Sturm-
Liouville equation of the fourth order (for operators J and S see for instance [7],
Appendix V).

Let k be a positive integer, @ = R" a bounded domain (N = 1) with a lipschitzian
boundary dQ if N > 1. Let a;; € Ly(®), a;; = aj; (i and j are multiindices). Suppose
there exists a constant y > 0 such that

(3.10) Y, ay(t)nm; 2 vlilzkn?

lil=1jl=k
for all n;eR!, lll =k, and almost all teQ. Put X = W5'3(Q), Y= X* Z =

= L,(2), C = {f € Ly(Q); f(t) 2 0 for almost all t € Q}. For c € L,(R) define the
operators J and S:

(3.11) (Ju, v)x =|i|=%l=k na,,(t) D' u() D’ o(t) dt
and

(3.12) (52, 9)x = f (1) 2(1) o(d) dt
Q2
forall ueX, veX*, ze Z.
3.9. Definition. Let f e L,(®) and let g(t, z) be acting from @ x R! into R' and

satisfy Carathéodory’s conditions. Suppose there exists such a function r(t) € L,(€2)
and a constant ¢, > 0 that

lg(t, 2)| < (1) + cal2]

holds for each z € R! and almost all ¢ € 2. The function u € Wg**(2) is said to be the
weak solution of the Dirichlet problem

(3.13) Y (=1 Di(ay(f) D' u()) — pe(t) u(t) + v o(t) u(r) +

lil=lil=k
+ otu() = 1(), te@,
u(f) =0, teodQ
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if the identity
(3.14) = (Ju, v)x — p(Su™*, v)x + v(Su~, v)x + (Gu, v)x = (F, v)x

holds for all v € W§'*(Q) (the operators G and F are the same as in the special case

= (0. 7).

3.10. Lemma. The operators J and S satisfy the conditions (J 1)—(J 3) and
(S 1)—(S 3), respectively, from Section 2.

For the proof we use the same arguments as in 3.2.
Denote by o(S(J~')) the spectrum of the completely continuous operator S(J~1).

3.11. Theorem. Let the couple of parameters u and v satisfy [u,v] = [4 + «,
A + B], where a, B, A are real numbers such that

le| + [B] < Zdist (A, o(S(JY))) .

Then the Dirichlet problem (3 13) (with g = 0) has at least one weak solution for
every fe Ly(Q).

Proof. The space Y is a Hilbert space and that is why

cy(4, 4) = | 1"nf [Ju — ASu|y = mf "Ju — AS(J~ Y (Ju))|y 2

2 dist (4, o(S(J™1))) inf ||Ju "y 2 ydist (4, o(S(J™1)))
llulix=1
(see e.g. [10]). Now it is sufficient to apply the assertions from Section 2.

4. Nonlinear Sturm-Liouville equation of the second order with constant coefficients.
This section deals with the solvability of the homogeneous Dricihlet problem for the
Sturm-Liouville equation of the second order with constant coefficients. The results
from Sections 2 and 3 are used in the proofs of the assertions of this part and the
the sets A;, i = =1,0, 1, 2, 3 are investigated.

We are concerned first with the initial value problem
@1  —(w@P?w @) — dur@P ut ) + @ um(@) = 1),
u(to) =0y, u'(to) = 0s, te Rl
where a,, a,, t, are real numbers and f e L, ;,(R") (the space of locally Lebesgue

integrable functions on a real line R').

~ 4.1. Definition. Let u be a real function of the real variable, suppose u’ to be con-
tinuous and |u'|P=? u’ absolutely continuous on each compact interval in R!. If
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the function u fulfils the initial conditions in (4.1) and the equation (4.1) holds
almost everywhere in R! then u is called a solution of the initial value problem

(4.1).

4.2. Remark. If fe C(I) for an interval I = R! then |u'|’~2u’e C'(I) and the
equation (4.1) holds for each t e I (see 3.3).

4.3. Remark. Suppose that 4 > 0 and v > 0. It is possible to prove that the con-
dition f € L, ;,.(R") guarantees the existence of a solution of the initial value problem
(4.1) and the solution is determined uniquely. The method of the proof of these
assertions is similar to that used in the theory of ordinary differential equations of

the type y' = f(x, y) (see e.g. [2]).
Elementary properties of the equation

(42 ~(pr ) — ettt e = k

where k is a constant, yield the following assertions.
If the function u satisfies (4.2) and the initial conditions

u0) =0, u'(0)=a,>0
then

(4.3) to = inf {t > 0; u'(f) = 0}
is a finite number and
ut(to + 1) = u*(ty — 1)
for all t € €0, t,).
If , < 0, it is possible to prove that t, defined by (4.3) is a finite number and
u(to +t)=u(to — 1)

holds for each t e €0, ty).
If the function u is a solution of (4.2) with k = 0 and

u0) =0, w(0)=a,=*0

then u is a periodic function with the period ((4,/u)'/? — (4,/v)'/?) = where 4, is the
least eigenvalue of the boundary value problem

(4.9 —(|u’|”"z u) — Alu""z u=0,
u(0) = u(r) = 0.

These assertions based only on the elementary properties of the equation (4.2)
enable us to prove the following theorem.
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4.4. Theorem. All eigenvalues of the boundary value problem (4.4) form a se-
quence 0 < Ay < A, < A3 <...< 4, <...with

limA, = +c.

n-oo
To the least eigenvalue ), there corresponds one and only one eigenfunction u
(we suppose that v'(0) = 1 for each eigenfunction v) Moreover, u(t) > 0 for all
te (0, n). If A,(n 2 2) is an eigenvalue of (4.4) and v, is the corresponding eigen-
function then there exists to € (0, ) such that v,(t;) = 0. To each A, there cor-
responds one and only one eigenfunction v,,.

Proof. Let A € R! be an eigenvalue of (4.4) and let v be the corresponding eigen-
function. Assume (f) > 0 in some right reduced neighbourhood of zero P,(0).
For A < 0 we obtain from the equation (4.4) that

{te(0,m); v(1) =0} =0.
For A = 0 we obtain v = 0in <0, ). This yields the inequality A > 0 for each eigen-
value of the problem (4.4). Denote A, = inf {4 > 0; 1is an eigenvalue of (4.4)}. Using
Remark 4.3 it is possible to prove that the set of eigenvalues of the problem (4.4)
is nonempty. Assume that A, > 0. There exists a sequence of eigenvalues {7,}r-,
a sequence of the corresponding eigenfunctions {w,}x=.; and a sequence of real
numbers {t,}m-, so that limt, = 1, and |t,w,|x =1, m = 1,2, ... There exists

a subsequence {f,, Wm iz and woe€ X such that t,w, —*wy (ie. {tpWm}iz1
converges weakly to w, in the space X). The operator S is strongly continuous and
SO S(tmWm) = Swo and T, S(tmWm) =* 4;Swo. Thus we have J(t,,w,) -
—X* 2,Sw,. In virtue of the continuity of the operator J 1, it is oW —¥* w, and so

Wo — )-ISWO = 0 .

It is proved that A, is an eigenvalue. For A, = 0 it is J(t,,Wn,) =~ Oy and so
tmWm, =~ Ox Which is a contradiction with |t,, w,,[x = 1. So we have 1, > 0.

Let u, be the eigenfunction corresponding to 4,. Suppose there exists such te
€ (0, =) that u(t) = 0. Choose t, € (0, ©) so that t, = min {t € (0, ©); u(t) = 0} (this
step is senseful according to 3.4). Define

ﬁ(t)=u(i—°t), te0, ).
. Tt ] - -

—(| P2y - (%)p A|a]-2 @) =
#(0) = a(m) = 0

which is a contradiction with the fact that 1, is the least elgenvalue We have proved
that no eigenfunction corresponding to A, changes its sign; = !¢ ot

Then
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Directly from the equation (4.4) it is possible to prove that to each eigenvalue A
there corresponds one and only one eigenfunction ». Denote A, = kPA,, k = 2, k an
integer. Define a function v, in this way:

1 ' n T

—u,;(kt), te(2l-, 21+ 1)-),

1 4 T
— —u,(kt), ted0, >\ (21=, (21 +1)=

RO CENCEDE)

where | = 1,2,...,3k if k is even, | = 1,2,...,[3k] + 1 if k is an odd number;
the symbol [ 1] denotes the integer part of the real number ¢ and u,, is an eigenfunction
corresponding to the least eigenvalue 1,. In this way we obtain eigenfunctions v
which correspond to the eigenvalues 4, for all k = 2. On the other hand, if v is an
eigenfunction corresponding to 4, for some k = 2 then according to 4.3 we have
v = v,in €0, n). Finally, if A # 1, is an eigenvalue of (4.4) and v is the corresponding
eigenfunction then there exists t € (0, m) such that v(r) = 0. Put ¢, = inf {t € (0, 7);
u(t) = 0}. According to 4.3 it is

(1) =t—°u<E t), te0, ty) .
T\t
Similarly, if t; = inf {t € (fo, ©); v(t) = 0} then

v(t)=—h;t°“( ® (t—tg)), telte, ;).

This fact implies the existence of k = 2 such that A = kP4, = 4,.

Let us recall that in Section 3 we have defined the weak solution of the boundary
value problem

(4.5) =l 2wy — plut|Prut 4+ vfu” |” *u=f,
u(0) = u(r) = 0.

4.5. Theorem. Boundary value problem (4.5) with f = O has a nontrivial weak
solution if and only if one of the following conditions holds:

(i) u = Ay, v arbitrary; .
(ii) u arbitrary, v =4;;
(iii) p > A4, vS 4]
(0 .

@ e

‘ wl(u, v)
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W = G )
. 02) = (G (o)) (o) ©

(1 = @) W
(™ + 6y @)™

where N denotes the set of all positive integers.

wa(p, v) =

Proof. Let u be a nontrivial weak solution of (4.5). Then u € C*(<0, ©)) according
to 3.3 and according to 3.4 the function u has only a finite number of zeros in {0, 7).
If the function u has no zero in (0, 7) then according to 4.3 we obtain (i) or (ii).
In the opposite case it is possible to divide the interval <0, ©) into a finite number
of subintervals so that on each of them it is either u(t) = 0 or u(f) < 0. In accordance

with 4.3 it is
1/p 1/p
u(t) = Kyu,, ((ﬂ) (t— a)) , te (a, a+ (&> n)
Ay n

if u(t) > 0 on («, @ + (4,/n)'/? n);

0=k (2] -8). o0+ (2))

if u(t) <0 on (B, B + (4,/v)"/? =), where K, > 0, K, > 0 are suitable constants
such that u € C'(<0, ©)) and u,, is an eigenfunction corresponding to the least eigen-
value A,. If u € C3(<0, n)) (i.e. u € C*(<0, n)) and u(0) = 0, u(r) = 0) then the con-
dition (iii) is necessarily fulfilled. On the other hand, if one of the conditions (i), (ii)
or (iii) is fulfilled then in the same way as in the first part of the proof it is possible
to construct a nontrivial weak solution of (4.5) with f = 0.

From Section 2 and from the previous theorem we obtain the existence result for
weak solutions of (4.5). The reader is invited to see the figure in 4.10.

4.6. Theorem. Let the parameters u and v fulfil one of the conditions
() p <Ay, v<ig
(i) K > Ay v > Ay,
(W7 = @)™ O (O = Q) ) (W)
()7 + ()'77) (41)" ((#)”" + (0)77) (1)
<@~ @) o) <O = @) @
S G ey TS G o

keN, k = 2. Then the boundary value problem (4.5) has at least one weak solution
for an arbitrary right hand side f € L,(0, &). ..

9
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4.7. Theorem. Let the assumptions of (4.6) be fulfilled. Moreover, let g : {0, ) x
x R! = R! satisfy the conditions from 3.6. Then the boundary value problem

~(w@P 2w @) — ulu* @2 u* () + vu= (@2 u() + g(t, u() = 1),
u(0) = u(n) =0
has at least one weak solution.

Denote by @';) and ®%;” (if there is no danger of misunderstanding, we write @, ,
and @_, only) the solutions of the initial value problem

(4.6) —(w @2 w @) — uut @)~ ut(?) + vum@P2u"(t) =0,
u(0) =0, u'(0)=1 and u(0) =0, w'(0)= -1,
respectively. Using the elementary properties of the solution of (4.6) we can prove that
{[y,v]eRz; p=0,v>Atu{lpvleR, pu>1, v=0} cA,.

Theorem 4.6 implies that [u, v] is an element of a component of A, which does not
contain the point [4, 1] for any A € R! if and only if
(4.7) o¥(rm). o%M(r) > 0.

In the sequel we shall prove that in the case (4.7) there exists no weak solution of
(4.5) for a certain right hand side f € L,(0, m).

4.8. Lemma. Suppose there exists such a t, € (0, n) that
D.4(t) >0, @,,(t) <0 forall telty,m).

Then there exists a right hand side fe Ly(0, ) such that the boundary value
problem (4.5) has no weak solution.

Proof. Let f: R' > R! be such a function that fe Li(R'), f(f) = 0 for all te
€(—o0, 1) U (r, +00) and f(t) < 0 for t & (to, ©). We have fe L, (0, n). Let &, be
the weak solution of the boundary value problem (4.5) with the right hand side f
and suppose 9,(0) = 0, #,(0) = a. For a > 0 according to 4.3 it is

D (1) =ad,y(t), te0,ty).
Put t; = inf {t € (to, ©); P,(t) = 0}. The interval (t,, t;) contains a point 7, with
the property .

(4.38) (;~ ) (c) < 0.

* 1

In the opposite case

¢a(t) > ¢¢(t0) =a>0,
ds+1("') K ()

t€(to, ty)
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which is impossible. From (4.8) we obtain
(4.9) n (B,0,, — ,9,) () <O
which is fhe same as F(t,) < 0, where
Fiom (|02 @)@, )" — (27" 04,772 24,) (1),

for the function z — |z|"‘2 z is increasing on R!. It is possible to prove the existence
of a set & < (ty, 7;) with meas o > 0 such that the following conditions are
fulfilled:

(i) ®1) <0,
(i), F(r) <0,
(iii) F'(1) <0
forall te o.

Really, if ®,(t) < 0 for all t € (t,, 7,) then (ii) and (iii) are fulfilled because F(t,) =
= 0, F(r,) < O and F is absolutely continuous on (o, 7). In the opposite case denote
7, = sup {t < 1,; B r) = 0}. It is 7, < 7, (see 3.4) and according to (4.9) we have
®,(t;) < 0. We conclude ®)f) <0, te(z,,1,). Since F(z,) >0, F(r,) <O, the
conditions (i)—(iii) aree fulfilled. We have

(4.10) F'(t)=F,(t) + Fo(1) <0 forall t =4,

where

Fy(t) = [(|9:)P 72 @) (D41~ " — (2P (|94 [P 72 240)] (1)
Fy(t) = [(|@:]7~2 @:) (@57') = (@27') (|4 4|72 24,)] (1) =
= (p — 1) o, [| P2 @77 — &272| @), |P~2]() -

The condition (ii) implies (|@;[P~2 #%7% — &272|®,;|*~2)(t) > 0 for all te o,
So we have :

(411) Fi(f) >0, ted.
From the relations (4.10), (4.11) we conclude
(4.12) F(f) <0, teod.
On the other hand, the equation (4.6) implies
Fi(t) = ~1(0)- (@7 () > 0, ted,

where of < o, meas o > 0. This fact contradicts (4.12). For @ = 0 we have
®D(1) = 0 for all ¢ € €0, t,). Denoting

t, = inf {t e (to, 7); Qo(t) =0},
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we obtain the existence of z,€(to, ¢;) such that @g(z,) = 0. Suppose that z, is
chosen as follows: ‘

zo = sup {z € (to, t;); Po(z) = 0} .

There exists a point t, € (2o, t;) such that the conditions (i)—(iii) are fulfilled
but we write @ instead of @,, « > 0. The rest of the proof is similar to that for « > 0.
For a < 0 it is

D(t) = |o] D_4(1), €0, 15>

and the proof is quite analogous to that for « > 0. It means that for the right hand
side f defined above there exists no weak solution of the boundary value problem
(4.5). ,

The other cases can be proved by modifying the proof of Lemma 4.8. Thus we
obtain the following theorem.

4.9. Theorem. If the condition (4.7) is fulfilled then there exists a right hand side
f € Ly(0, &) such that the boundary value problem (4.5) has no weak solution.

4.10. Remark. Theorems 4.5, 4.6 and 4.9 give us the classification of parameters
[u, v] in the sense of Section 2.
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4.11. Remark. The proofs of the previous assertions imply the existence of a right
hand side f € L,(0, m) (i.e. the space of almost everywhere bounded functions) such
that the boundary value problem (4.5) has no weak solution. The abstract part of
this paper implies the existence of a function f € C*({0, n}) the support of which is
situated ‘“‘near the point ©”’, with the same property.

It is possible to state some sufficient conditions on the right hand side f in order
that the boundary value problem (4.5) may have a weak solution. Consider the initial
value problem

(4.13) =2 wy — plutPut + e PR uT = ef
u(0) =0, w(0)=1,

where f € L,(R"). Let u, be a solution of this initial value problem. For u > 0, v > 0,
the function u is determined uniquely.

4.12. Theorem. Let &, be a real number. Then

(4.14) lim ||u‘ == uzol'c(<o,")) = 0 .

Proof. Fix 8 > 0 so that 0 ¢ P,(¢,) and consider & € Py(g,) only. Denote
Qz t,8) = —p|z*|P~2z* + |z |P"2 27 —ef(t), zteR';
g(r) = |ff*"?r, teR'.
It is possible to rewrite (4.13) into an equivalent form
@13y [w(), (0] = [2(0) Q(u(i), 1, 5]
[#(0), »(0)] = [0, 1] .

It is possible to show that the vector function [g~'(z;), Q(zy, t, €)] satisfies the
assumptions stated in [2], Theorem 4.2, Chapter 2. This fact implies (4.14).

The idea of the sufficient conditions upon the right hand sides f is based on the
following theorem.

4.13. Theorem. Let [y, v] € 4,, i.e.
D,4(n) >0, &_y(1)>0 or D,,(n) <0, P_,(n)<O0.
If there exists a solution u, of the initial value problem
=2 uy — plutPrut +yjum P ru =,
u(0) =0, u'(0) =«

such that u(r) < 0 or u/(r) 2 0, respectively, then for the right hand side fe
eL,(O, 7) in question there exists a weak solution of the boundary value problem

- (45).
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