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1. Time and space singularities

1. TIME AND SPACE SINGULARITIES

Let g(t,x,y) € Car((0, T) x (0,00) x R). We say that g has a time
singularity at the point t =0 (t = T) if there exists (x, y) € (0,00) x R

such that
€ T
/Iq(t,xjy)ldtZOO (/!q(t,x,y)ldt=00>
0 T—¢

for all sufficiently small £ > 0.
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1. Time and space singularities

If limy_o+ |q(t,x,y)| = oo for a.e. t € [0, T] and some y € R then we say
that g has a space singularity at the point x = Q.

We give a finer classification of space singularities. We say that g has a
weak (a strong) space singularity at x = 0 if there exists y € R such that

n n
/!q(t,x,y)|dx<oo </|q(t,x,y)|dx:oo>
0 0

for a.e. t € [0, T] and all sufficiently small > 0.
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1. Time and space singularities

EXAMPLE. The function

y
t = 1
a(tx) = gy 00 € L)

has a time singularity at t = 0, T and a strong space singularity at x =0
(if v € (0,1) then g has a weak space singularity at x = 0).

. Hejnice 2007 5/ 24



R —
2. Mixed problem with time and space singularities

2. MIXED PROBLEM WITH TIME AND SPACE
SINGULARITIES

The solvability of the mixed BVP
' =h(t,u,d), w(0)=0, J(T)=0

in the set C°[0, T] N AC,}Jg(O, T) was considered by Agarwal and
O’Regan (2003), Kiguradze (2003), Kiguradze and Shekhter (1987),
O’Reagan (1990), Wang and Gao (2000), Zheng, Su and Zhang
(2005), ..

in the set AC[0, T] by Agarwal and O’Regan (2003), Agarwal and
Stanék (2003), Kelevedjiev (1999), Rachiinkova (2006) ...
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2. Mixed problem with time and space singularities

Berestycki, Lions and Peletier (1981), Castro and Sudhasree (1994),
Gidas, Ni and Nirenberg (1981) considered

i

1t

(radially symmetric solutions of nonlinear elliptic PDE)

v+g(l—tu)=0, u(0)=0, J(1)=0

Bertsch and Ughi (1990)

,,_n—l
C1—t

o'}

u+y -1, w(0)=0, J(1)=0.

Zhou and Cai (2007 - preprint)

u

1
u =X
1—1t¢ v u
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2. Mixed problem with time and space singularities

We consider the singular mixed boundary value problem
o' = p(u)[F(t, u, o) = (1)),
u(0) =0, J'(T)=0,
where

(H1) p € C°%(—a,a) is positive, 0 < a < oo,
(Ho) f € Car((0,T) x D), D =(0,00) xR,
X +|y[r ly[™ ly[”

0<f(t,x,y)<A e Jr(T_t)MJr7

for a.e. t € [0, T] and all (x,y) € D, where h € C°([0,00) x R) is

+ h(x,y)

nonnegative, h(x,0) = 0 for x € [0,00) and A, no, pi, i, v and n are

positive constants, ug < 2ng, pi < ;i (i =0,1), v > 27,
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2. Mixed problem with time and space singularities

(H3) r e L]0, T],
r(t) >r. >0 forae tel0,T],

and
-

min{/ao /ds} /rt)dt

(Hg) if u1 > 1in (H2), then 3v € (0, T) and Jw € C°[0, a), w(0) =0,

w > 0 on (0, a) such that

w(lyl)

f(t,x,y) > T—tyn

forae. t €[y, T]and all x € (0,14 aT), y € (—a, a).
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2. Mixed problem with time and space singularities

We say that u € AC[0, T] is a positive solution of problem (1), (2) if
u>0on (0, T], u satisfies (2) and

u'(t) = p((t)[F(t, u(t), u'(t)) — r(t)] holds for a.e. t €0, T].
From assumption (Ha) it follows that f(t, x, y) admits a time singularity

at t =0 and/or t = T and a strong space singularity at x = 0. Hence
problem (1), (2) admits mixed singularities.
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2. Mixed problem with time and space singularities

REMARKS.
1) Under assumption (H1), (1) can be written in the form

(¢(u)) = f(t,u, ) = r(t),

where ¢(y) = | —— fory € (—a, a).

s)
in (H>), then f € Car((0, T] x D).

ds
(

O\k
©

2) If up € (0,1

~—
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3. Existence of positive solutions

3. EXISTENCE OF POSITIVE SOLUTIONS
THEOREM 1. Let (H;) — (Hs) hold. Then there exists a positive
solution u € ACL[0, T] of problem (1), (2).

COROLLARY 1. Let (H;) — (Ha) hold. Then for all A\ > 0, the problem
J" = p()MF(t,u,d') —r(t)], x(0)=0, xX'(T)=0

has a positive solution u € AC[0, T].
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3. Existence of positive solutions

EXAMPLE. Let ¢ = +1. Consider the differential equation

1 o arel /1y
u" (” p e ] +|u’|”e“—r(t)>, (3)

T 1w\ T (Tt

where «a, po, 1, 8, n, v are positive numbers, pg < 2a, p1 < G, v > 27,
and r € 1[0, T], r(t) > r. > 0 for a.e. t € [0, T]. In addition, if ¢ = —1
then fOT r(t)dt < 2. By Theorem 1, problem (3), (2) has a positive
solution u € ACY[0, T].
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3. Existence of positive solutions

Proof of Theorem 1. The proof is based on a combination of the
method of lower and upper functions with a regularization and a
sequential technique. In limit processes the Fatou lemma is used.
Step 1. Regularization

By (H3), there exists S € (0, a) such that

min{/osp(z), /05;(12)}>/0Tr(t)dt.

Define p, x € C°(R) by the formulas
p(S) fory > S,

ply) =4 ply)  forly[<S,
p(—=S) fory < =S,
1 for ly| <'S,
x(y) = 2—%‘ for S < |y| <285,
0 for lvl > 28.
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3. Existence of positive solutions

Let €, be a positive constant such that

T r.
x < i ]-7 ) 204 7*}
c m'”{ 4 {/ 24

For each € € (0,¢,) define . : R — [£2,00) by

1+ST forx>1+ ST,

oe(x) =< x for e2 < x <1+ ST,

g2 for x < £2.

Let {tn} C (T — ¢4, T) be an increasing sequence such that

limp—oo t, = T and inequality in (H>) holds for t = ¢t,, (x,y) € D and
neN. Put g, := T — t,. Finally, let

f(t,x,y) for t € (0, t,), (x,y) € D,

fa(t,x,y) = {

f(tn,x,y) fort€ [ta, T], (x,y) € D.
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3. Existence of positive solutions

Consider the regular mixed problem
u" = x(u")p(u)[fa(t, 0, (u), u') = r(t)], (4)
u(en) =5, u'(T) =0, (5)
on the interval [ep, T].

Step 2. A priori bounds
We show that if u, € AC'[e,, T] is a solution of (4), (5), then

€2 <uy(t) <1+ ST fort€fen, T, (6)
lu(t)| < S fortelen T (7)

Step 3. Lower function of (4), (5)
We prove that there exists n, € N and C, € (0,1) such that the function

Cl(t —en)(2T — t —3e,) +en]®  for t € [n, tn],
G2ty — T2+ T — t,)? for t € (ts, T]

is a lower function of (4), (5) for n > n,.
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R —
3. Existence of positive solutions

Step 4. Existence of a solution of (4), (5)
We prove that for all n > n, there exists a solution u, € ACl[s,,, T] of
problem (4), (5) satisfying (6), (7) and the inequality

un(t) > an(t) for t € [en, T). (8)

Here we apply the method of lower and appear functions with the lower
function a,(t) and the upper function §(t) := (2T2 + 1)2 + 25t.
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3. Existence of positive solutions

Step 5. Existence of a positive solution of (1), (2)

By Step 4, for each n > n, there exists a solution u, € ACY[e,, T] of
(4), (5) satisfying inequalities (6)-(8). By the Arzela-Ascoli theorem, the
diagonalization principle and the Fatou lemma, we can choose a function
o€ C°0, T]N CY(0, T) and a subsequence {k,} of {n} such that

lim w,(t) = @(t) locally uniformly on (0, T],
im_ u (t) = '(t) locally uniformly on (0, T).

We can show that there exists u € ACY[0, T] such that u = & on (0, T]
and that u(0) = 0 is a solution of (1) on [0, T]. Here we distinguish if
p1 € (0,1) or g > 1. Finally, by (Hs), we show that u'(T) = 0.
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4. Existence of the positive maximal solution

4. EXISTENCE OF THE POSITIVE MAXIMAL
SOLUTION

Let conditions (H1) — (Has) be satisfied. Then Theorem 1 guarantees the
existence of a solution u € AC[0, T] of problem (1), (2) fulfilling u(t) >0
for t € (0, T]. Define

A= {uc AC0, T] : uis a positive solution of problem (1), (2)}.

Then A is a nonempty set. We say that 7 € A is the maximal positive
solution of problem (1), (2) if @ > u on [0, T] for each u € A.
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4. Existence of the positive maximal solution

It is obvious that if problem (1), (2) has the maximal positive solution,
then is unique. In order to prove the existence of the maximal positive
solution of problem (1), (2) we use generalized lower and upper functions
of the differential equation

u" = x(u)p()[F (8, u, i) = r(2)] (9)

on intervals of the type [t1, to] C [0, T], where the functions x and p are
given in Section 3.
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4. Existence of the positive maximal solution

Let [t1, t2] C [0, T]. By Kiguradze and Shekher (1987), we say that a
positive function v € AC|[t1, t2] is a generalized lower (upper) function of
the differential equation (9) on the interval [t1, to] if

(i) v can be written in the form +/(t) = &(t) + &o(t) where
& € AC[ty, to] and & : [t1, to] — R is nondecreasing (nonincreasing)
and its derivative vanishes a.e. on [t1, to],

(ii) the inequality
V(1) = x( (O (O (t,4(2),7'(2) = r(1)]
(V1) <= x( O O)F(£,(2),7'(8) = r(1)])

holds for a.e t € [t1, to].
Let us choose u, € A and put

Ay ={ue A:u(t) > u(t) for t € [0, T]}.
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4. Existence of the positive maximal solution

THEOREM 2. Assume that conditions (H;) — (Ha) hold. Then there
exists the maximal positive solution of problem (1), (2).
Proof. Step 1. We show that each u € A satisfies the inequality

|/ (t)] < S fortel0,T].

and if {u,} C A, then there exist its subsequence {uy,} and u € A, such
that lim,— o Uk, (t) = u(t) uniformly on [0, T].

. Hejnice 2007 22/ 24



R —
4. Existence of the positive maximal solution

Step 2. Put
-
/\/I:sup{/ u(t)de: UGA*}.
0

Then M < ST2. Let {u,} C A, be such that

T
Iim/ up(t)dt = M.
0

n—oo

In view of Step 1 there exist U € A, and a subsequence {ug,} of {u,}
such that lim,_ u,(t) = T(t) uniformly on [0, T]. Hence

M = /OTu(t)dt.
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4. Existence of the positive maximal solution

Step 3. We will proof that T is the maximal positive solution of problem
(1), (2). To prove this, suppose the contrary. Then there exists z € A,
such that either

(iz>don (t1,t), 0 <ty <top < T, and z(t;) = u(tj) for j=1,2 or
(i) z>Ton (0,t3), 0 < t3 < T, and z(t3) = u(t3) or

(iii) Z > uon (t4, ) O0<ty<T,and Z(t4) :U(m)

We now consider separately cases (i)-(iii). Applying the method of
generalized lower and upper functions together and a sequential technique
we show that there exist w € A, such that w(t) > max{u(t), z(t)} for

t € [0, T]. Hence fo t)dt > M, which is impossible.
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