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Abstract. We consider the following second order differential equation with delay

{(Lx)(t) =" (1) + X0, b ()x(t — 0;() = f(t), te[0,w],

z(ty) = yx(t; — 0),2'(t;) = 6;2'(t; = 0), j=12,...,m

In this paper we find necessary and sufficient conditions of positivity of Green’s functions for
this impulsive equation coupled with one or two-point boundary conditions in the form of
theorems about differential inequalities. By choosing the test function in these theorems, we
obtain simple sufficient conditions. For example, the inequality > 7_, bi(¢) (i + r) < % is
a basic one, implying negativity of Green’s function of two-point problem for this impulsive
equation in thecase 0 < v, <1,0<§; <lfori=1,...,p.

Keywords: impulsive equations, Green’s functions, positivity/negativity of Green’s func-
tions, boundary value problem, second order.
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1. INTRODUCTION

Let us consider the following impulsive equation:

(Lx)(t) = 2" (t) + ij(t)x(t —0;(t) =f(t), tel0,w], (1.1)
I(tj) :’ij(tj —0), CC/(tj) =5jl‘/(tj —O), j = 1,2,...,7", (12)

O=tr<ti<ta<...<tp <tpy1 =w,

2(¢)=0, (<0, (1.3)
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where f,b; : [0,w] — R are summable functions and 6, : [0,w] — [0, +00) are measu-
rable functions for j = 1,2,...,p. p and r are natural numbers, ~; and J; are real
positive numbers.

For equation (1.1) we consider the following variants of boundary conditions:

2(0) = ag, 2'(0) = o, (1.4)
' (w) = Po, 1
Bo-

z(0) = ap, x(w)

Differential equations with impulses has attracted the attention of many re-
searchers. Note the monographs [3,5,22,26-28,30], in which problems of existence,
uniqueness and stability are considered.

Note that one possible approach to study impulsive equations is the theory of
generalized differential equations allowing researchers to consider systems with con-
tinuous and discontinuous solutions in the framework of the delay equations (see, for
example [2,12,13,16,21,29,31,32]). In the works [17,22,23,26-28, 30, 34|, impulsive
ordinary differential equations were considered. Let us assume that all trajectories
of solutions to non-impulsive ordinary differential equations are known. In this case,
impulses imply only choosing the trajectory between the points of impulses, but we
stay on a trajectory of a corresponding solution of a non-impulsive equation between
ti and ti+1.

In the case of an impulsive equation with delay it is not true anymore. That
is why properties of delay impulsive equations can be quite different. Oscilla-
tion/nonoscillation and stability of delay differential equations are considered in
[1,6-9,35]. Delay impulsive differential equations of second order are considered con-
cerning stabilization by impulses in [15,36]. For second order delay differential equa-
tions we succeeded to find only the paper [33] where their nonoscillation is studied.
There are almost no results about boundary value problems for impulsive differential
equations of high orders. Note that second order ordinary impulsive differential equa-
tions are considered in [4,17,34]. The Dirichlet boundary value problem is studied
in [24] and the generalized Dirichlet problem in [14, 18, 24]. For delay differential
equations we note only the paper [10].

In this paper we develop the approach of [9]. This approach is based on the anal-
ysis of Green’s functions of auxiliary impulsive equations. Note that for first order
functional differential equations these Green’s functions for nonlocal boundary value
problems are constructed in [11]. We construct Green’s functions for various auxil-
iary boundary value problems for second order impulsive equations with delay. Our
approach is based on a reduction of the impulsive boundary value problem to an inte-
gral equation and then the corresponding Krasnoselskii’s theorems about estimates of
the spectral radius are used. On this basis, we obtain theorems on differential inequal-
ities allowing us to make the conclusion about sign constancy of Green’s functions.
Choosing the test functions, we get conditions of positivity /negativity of the Green’s
functions.
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2. CONSTRUCTION OF THE CAUCHY AND GREEN’S FUNCTIONS
TO AUXILIARY IMPULSIVE EQUATIONS

It is known that the solution of equation (1.1) with the homogenous initial conditions

z(0)=0, 2'(0)=0 (2.1)
can be represented in the form
t
() = / Clt,s)f(s)ds, t e [0,w]. (2.2)
0

The kernel C(t,s) (defined in the zone 0 < s <t < w) is called the Cauchy function
of equation (1.1)—(1.3). It can be noted that the Cauchy function C(¢, s) as a function
of ¢ for fixed s € [0,w) satisfies the problem

(L)1) = a(0) + Y by(0)alt = 0,(0) =0, 1 €[5, (2.3)
a(ty) = yx(t; —0), a'(t;) =0;2'(t; —0), j=k,...,m (2.4)

tho1 <8<t <...<ty <try1 =w,
2(()=0, ¢<0. (2.5)

Denote by Cy(t, s) the Cauchy function of the equation z”(t) = f(¢) with impulses
(1.2). For every fixed s, the Cauchy function Cy(t, s) satisfies the problem

2’(t) =0, telswl,
{x(s) =0, a'(s)=1, (2:6)

with impulses (1.2).
Denote by Gg(t, s) the Green’s function of the problem

a(t) = f(t), te0,w],
{a:(()) =0, z(w)=0, 2.7)

with impulse (1.2).
Let us consider the following equation:

2"(t) = f(1), t € [0,w],
xz(t;) =vx(t; —0), j=12,...,r (2.8)
Z'(tj) =0;2'(t; —0), j=1,2,...,m

with initial condition (1.4).
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The general solution of this equation in the interval ¢ € [t;,¢;41) can be represented

as follows: ,

o(t) = ai-+ Bt~ 1) + [ (= 5)f(s)ds, (2.9
t;
where a; = x(t;), 5i = 2/ (t;).
From (2.9) and the impulse conditions, we get a recursive formula for solution in
the intervals ¢ € [t;,t;41) for i =1,2,...,7:

a(t) = 2(0) + 2/ (0)t + [ (t — s)f(s)ds, t € [0,],
o(t) = i+ B; (t—t;) + [, (t — 5)f(s)ds, t € [titis1),
o =i [aim1 4 Bict (b —tic1) + f;il (t; — s) f(s)ds],
Bi=6;[Bicr + [} f(s)ds],
Let us build the Cauchy function Cy(t, s) of the problem (2.8), (1.4), for example,

in the case r = 3. First, let us build the solution of the equation for each interval.
For t € [0,11),

(2.10)

t

z(t) = ao + Bot + / (t—s)f(s)ds.

0
For t € [thtg),
z(t)=ar+ B (t—t1) + / (t—s)f(s)ds =m [ao + Bot1 + / (t1 — S)f(s)ds} +
i 0
+01|Bo+ | f(s)ds| (t—t1)+ [ (t—s)f(s)ds =
oo oo |
= agy1 + Bo(mits + 01 (t — 1))+
+ [ bntt =5+ 80— 0] f5)ds + [ (0= 9)f(s)ds,
0 o

afw4%w+mWM+&@—m»ﬁ/mm—@+&@—mw@w+

to

+ [ = 9)sepas],

t1

=[50+ [ ro) + [ s0ar.
0 t1



About sign-constancy of Green’s functions. . . 343

For t € [tg,t3),
t

2(t) = a + Bo (t — ta) +/(t — ) f(s)ds =

ta

=2 {04071 +71Bot1 + 0180 (t2 — t1) +
t1
+/mm—@+&@—MU@®+
0
+ / (ta — s)f(s)ds} +

t1
to

+ 62 {61 <ﬁ0 + ]lf(s)ds> + / f(s)ds] (t—t2) +
0

¢
+ [t 9)f(s)ds =
= Yoy10 + Bo (y2v1ts + Y261 (t2 — t1) + 0261 (L — t2)) +
ty
+ / [Y2y1(t1 — 8) + ¥201 (t2 — t1) + 0201 (t — t2)] f(s)ds+
0
+ [ bata = 5) + 2 ¢ t2)) F(5)dst

t1
t

+ [t 9ses)as

ta

a3 =73 {7271@0 + Bo (v2v1t1 + 7201 (t2 — t1) + 0201 (t3 — t2)) +
t1
+ / [72’}/1 (tl — S) + 7251 (tg — tl) + 5251 (t3 — tg)} f(S)dS+

0
to

+ / [y2(ta — 8) + 62 (t5 — t2)] f(s)ds+

+ [ = s,

to

B3 = 03 020180 + 0201 [ f(s)ds+ b2 | f(s)ds+ f(S)d8] .
i s f s f o |
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For t € [t3,w],

t

z@=w+&@—®+/@wﬁ@®=

2]

=73 [72710«) + Bo (vayits + 7201 (t2 — t1) + 0201 (t3 — t2)) +
ty
+ / [v271(t1 — 8) + 7201 (ta — 1) + 0201 (t3 — t2)] f(s)ds+

0
to

+ / [’}/Q(tQ — S) + 52 (t3 — tz)] f(S)dS+

t1
t3

+ / (ts — s)f(s)ds} +

ta

t1 to t3
+ 43 [5251% + 0201 [ f(s)ds+ 02 [ f(s)ds+ f(s)ds] (t—t3)+
[ e [y |
¢

+ [ = 9)f(s)ds =

= Y3Y2V10+
+ Bo(va3y27its + 37201 (t2 — 1)+

+ 730201 (t3 — t2) + 030201 (t — t3))+
t1
+ / [Y37271(t1 — ) + ¥37201 (t2 — t1) + V30201 (t3 — t2)+
+ ((;352(51 (t — tg)]f(S)dS—f—
to
+ / [73’72“2 — 8) + 302 (t3 — tg) + 0302 (t — tg)] f(s)ds—|—

t1
t3 t

+/[73(t3—s)+63 (t — ts)] f(s)ds+/(t—s)f(s)ds.

to ts

After these calculations, we can describe the Cauchy function by distributing its
values to zones in the plane of the variables ¢ and s (see Table 1).
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Table 1. The Cauchy function of impulsive equation (2.8)

b
° nlt=s)
+4(t-1)
7 (m=s)
n(n=s) +158, (1 -1,)
t-s +8(1-1;) +&8,(1-1;)
. w6 =s)
nn(4=s) s
¥ (t—s5 nAdlh—4
Hlh—s) +1,8 (5,1 +;f=¢ié§Er=—r,J)
t—s +3(t—1) +&4 (1-1,) +[5-=‘5:‘S'l(f-_t=j

For every number r of impulses, we get the following analytical representation of
the Cauchy function Cy(t, s) of the impulsive equation z”(t) = f(t):

%

roielp i -1
Co(t,s) =" [ IT =9+ > TTw I ot —ti0)+
k

i=1j=0 " k=j+1 l=j+2k=l  k=j+1

# T = 00| 0) = H (O, () = i 0
k=j+1

=+ Z Hs(t)(t - S)[th (t) - Hti+1 (t)][HtL (S) - Hti+1 (S)]7
= (2.11)

where Hy, (t) is the Heaviside function

17 t; < ta
Hy, (1) = {o . (2.12)

and the general solution for the boundary value problem (2.8), (1.4) can be represented
in the form:

; t
z(t) = H%‘Olo + Co(t,0)Bo + / Co(t,s)f(s)ds, t€[tj tj41), (2.13)
i=1 5
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where the Cauchy function Cy(t,s) of this problem is defined by (2.11) where
Co(t,s) =0 for t < s,and j =0,1,...,r, where g = 0 and [[/_, v = 1 for j = 0.
As we expect, this representation is analogous to the representation of the general
solution for the first order obtained in [9]. Summarizing, we can formulate our results
in the following lemma.

Lemma 2.1. The general solution of the boundary value problem (2.8), (1.4) can be
represented in the form:

2(t) = U(t) + / Colt, ) f(s)ds, (2.14)

where the Cauchy function Cy(t,s) of this problem is defined by (2.11) with
Co(t,s) =0 fort < s and

J
Ut) =[] rico+ Co(t,0080, t€[tjtiyr), j=0,1,...,r, to=0. (2.15)

i=1

Let us build now the Green’s function Py(t,s) of the problem (2.8) with (1.5). Its
solution can be represented in the form

w

2(t) = / Po(t, 5)f(s)ds. (2.16)

0

It is clear that this problem is symmetrical with (2.8), (1.4). So if we write w — ¢
instead of ¢, we get the problem

{z”(w—t) =flw—-1), w—-tel0,w], (2.17)

z(w) = ap,  @'(w) = Po,

and consequently x(t) = U(w —t) + fot Co(w —t,8)f(s)ds and Py(t,s) = Co(w —t, s).
Since we need to know the impulses in w—t;, let us assume that there is the symmetry
such that t; = w — t,_;. So we get a new representation of the impulses

(2.18)

x(w—tj):,yrl_jx((w—tj)—O), i=12,...,rm
x’(w—tj)z6r17ja:’((w—tj)—0), j=12,...r
After this calculation we obtain representation of Py(t, s) and we can describe Green’s

function Py(t, s) by distributing its values to zones in the plane of the variables ¢ and s
(see Table 2).
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Table 2. The Green’s function Py(t, s)

A
b
5n—5 +x:7x1 rl—5+11—t1 i(lﬁ_Jj
rhh Fhi nho Gh 75 b-—t-s
t,—t; bh—t—t b-t—t 1
3 7h £ 2 +—(b—r—
Gan aea as gt
I
fh—5 I 1
7"::"1+5:"1 ?(f ‘) boi=s
phors +i[5—r—r,)
54 & :
b
1
=9 b-t-s
1
+(b-1-2)
0
o
b—t—5
I
f z £ b

Summarizing, we can formulate our results in the following lemma.

Lemma 2.2. The general solution for the boundary value problem (2.8) with (1.5)
can be represented in the form:

x(t):W(t)—i—/Po(t,s)f(s)ds, te0,u], (2.19)
0

where the Green’s function Py(t,s) of this problem is
Py(t,s) = Co(w —t,s), t,s€[0,w], (2.20)

where the Cauchy function Co(t, s) of this problem is (2.11) with Cy(t,s) =0 fort < s
and
Wit)=Uw-—t), tel0,w]. (2.21)
Let us build now the Green’s function Gg(t, s) of the problem (2.8) with (1.6). This
problem is similar to the first problem with the difference that we do not have z'(0).
Let us use the second boundary condition z(w) = 5y in order to find a representation
of 2/(0) through ag and Sy. From the general solution of the problem we get

w

z(w) = Bo = [ [0 + Co(w,0)2'(0) + /Co(w, s)f(s)ds.

i=1 0
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From here, we obtain

Bo — H::l YiGo — ‘2)00((% S)f(S)ds

(0) = Co(@,0)

and the general solution for the boundary value problem (2.8) with (1.6) can be
represented in the form:

H’yzaoJrCo(t 0)/8 —ITiy 70 +/ {CO (t,s) C’O(w,s)M f(s)ds.
0

i1 Co w 0 Co<w,0>
(2.22)
Thus the Green’s function Gy(t, s) of this problem is
Go(t,s) = Co(t,s) — Co(w, s) Co(t,0) (2.23)

Co(w, 0) ’

Summarizing, we obtained the actual representation of Gy(t,s) and formulate the
following lemma.

Lemma 2.3. The general solution for the boundary value problem (2.8) with (1.6)
can be represented in the form:

xz(t) =V () + /Go(t,s)f(s)ds7 t e [0,w], (2.24)
0

where the Green’s function Go(t,s) of this problem is

Co(t,0)
Co (w7 O) ’

where the Cauchy function Co(t,s) of this problem is (2.11) with Cy(t,s) =0 fort < s
and

Go(t,s) = Co(t,s) — Co(w, s) t €0, w], (2.25)

H Bo — [Ty vic ,
’Y»LOéO—FCO(t O)Cyl—gl)o7 te [tj7tj+l)7 ]:O,l,...,T’, to = 0.
olw

i=1

3. POSITIVITY AND NEGATIVITY OF GREEN’S FUNCTIONS
OF THE AUXILIARY IMPULSIVE EQUATION

In this section we prove positivity or negativity of Green’s function for one and
two-point impulsive problems with the auxiliary equation x”(t) = f(t).

Lemma 3.1. If v, 0, > 0,k =1,...,7, then Co(t,s) is positive in 0 <t < s < w.
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Proof. Let us assume that ¢t € [t;,¢;41) and s € [tj,tj41), where ¢ > 7,4, =0,...,7,
to =0. If i = j, then Cy(t,s) =t —s > 0.If i > j, then

i1 -1
H Yi(tjp1 — ) + H St —t;) Z H% H Ok(ti —ti—1) >0,

k=j+1 k=j+1 l=74+2 k=l k=j+1

since t; > t_1, 1 =2,...,7, tj41 > s, t>t; and y,0, >0,k =1,...,r. Lemma 3.1
has been proven. O
Lemma 3.2. If v, 0 > 0, k = 1,...,r, then Py(t,s) is positive for (t,s) €
(0,w) x (0,w),t < s.

Proof. From Lemma 3.1 we know that Cy(t,s) is non-negative for every ¢ and for
almost every s. Since t € [0, w] implies that (w —t) € [0,w], we get, from the previous
lemma, that Co(w — t, s) is non-negative for every ¢ and for almost every s. Hence,

Py(t,s) = Co(w —t,s) is non-negative for every ¢ and for almost every s. Lemma 3.2
has been proven. O

Remark 3.3. Let us assume that ¢ € [t;,¢,41) and s € [t;,t;41), where ¢ > j. Then,

we can write ,
Co(t,s) =ai; + ( H 6k>t—< H 'yk>s, (3.1)

k=j+1 k=j+1

ajj = i: ( ﬁ %)( ll:[l 5k> (v — &) 1. (3.2)

l=j+1 Nk=I+1 k=j+1

where

Theorem 3.4. If v, 0 >0, k=1,...,7, then Go(t, s) is negative for every (t,s) €
(0,w) x (0,w).

Proof. Let us assume that t € [t;,¢;11) and s € [t;,t;41), where ¢ > j. So if we use
the form (3.1), we get

Co(t,0) = a0 + < ﬁ 5k->t, (3.3)
k=1
Co(w,s) =a,; + <kH 5k>b—(kﬁ 'yk)s, (3.4)
1 =jt1
Co(w, 0) =aro+ < ﬁ §k>b, (35)
k=1

where a; ; is defined by (3.2). Now we can see that the assertion of our theorem is
equivalent to the following inequality

C()(t, s)Co(w7 0) < C()(t, O)Co(w, S),

which we have to prove.
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From (3.1)—(3.5) above we get

Co(t, S)C()(UJ, 0) = ai,jano + am- ( H (5k>b + ar_’o ( H (5k)t — Ay 0( H 7k> S+
k=1

k=j+1 k=j+1

+ <E6k>(k§16k>bt— (H&J( H %)bs

k=j+1

and

H 5k>b_a20< H 'yk>s+

k=j+1 k=j+1

() (e (11 ) (1)

Co(t,0)Co(w, 8) = a; 0ar; + arj < H >t +a; 0(
k=1

Since
T i r -1
a; jaro = Z Z ( H %) ( H 5k> (’711 - 5l1> X
li=1lo=j+1 Nk=l;+1 k=1
i I5—1
(L) )
k=la+1 k=j+1
and

o5 5 (I ()0

l1=11l2=j+1 k=l1+1 k=j+1

s l2 1
. ( H ) ( H 5k> (’nz )tlltl27
k=ly+1 k=j+1

we can conclude that Cy(¢,s)Co(w,0) < Co(t,0)Coh(w, s). Hence, Go(t, s) is negative
for every (t,s) € (0,w) x (0,w). Theorem 3.4 has been proven. O

4. NEGATIVITY OF GREEN’S FUNCTION
OF THE TWO-POINT IMPULSIVE PROBLEM

In this section we obtain necessary and sufficient conditions for negativity of Green’s
function to the two-point impulsive problem (1.1)—(1.3) with (1.6). By choosing the
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test function we will get a sufficient condition for its negativity. Define the following
space of functions z : [0,w] — R:

. t
J
Dt b t) = {x - 2(t) = [ o + Colt, 060 + /co(t,s)z(s)ds,t €[t t501),
=1 0

4.1
J=0,1,...,7, to =0, for every z € Ly ., (4.1)

’Yia(siaa(hﬂo ER, 1= 1,...,7’}7

where Ly is the space of summable functions.

It is clear that the functions from the space D (t1,t2,...,t,) and their derivatives
are absolutely continuous between the points ¢; and t; 1. We have the impulses defined
by (1.2) at the points ¢; and continuous from the right at the points ¢;. Actually, the
functions x with these properties define the space D (t1,ts,...,t.).

We say that the function z is a solution of the impulsive equation (1.1), (1.2) if
x € D (t1,t,...,t,) and satisfies this equation.

Define the operator K : D (t1,ta,...,t.) = D (t1,t2,...,t.) by the equality

(Kz)(t) = — f Golt,s) S0_, bj(s)a(s — 03(s))ds,
z(§)=0, £<0.

Go(t, s) is the Green’s function of the problem (2.8) with (1.6). According to Theo-
rem 3.4, we obtained Gy(t, s) < 0. Its spectral radius is denoted as p(K).

Denote by C(t, s) the Cauchy function of (1.1), (1.2) with (1.4), and G(t, s) and
P(t,s) are the Green’s functions of (1.1), (1.2) with (1.6) and (1.1), (1.2) with (1.5)
respectively. Now we can formulate the following theorem.

(4.2)

Theorem 4.1. Let b; > 0,7; > 0,0; > 0 and the function h;(t) = t — 6;(t) be
such that mes{t : h;(t) = const} =0 for i =1,...,r. Then the following assertions
1)-4) are equivalent, each of which follows from 5). If we assume that the function
v € D (ty,ta,...,t.), satisfying assertion 1), is such that

v(p) = [[rv@) =0 forall 0<v<p<uw, (4.3)
i=1

then 5) follows from 1).
1) There exists a function v € D (t1,ta,...,t.) such that

u(t) >0, () = (Lo)(t) <0,

v(w) — / (Lv)(t)dt > 0, v(w) — H%v(O) >0, te(0,w).
0 i=1
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2) There exists a function u € D (t1,ta,...,t.) such that u(t) > 0,u(t) > (Ku)(t) for
te (0,w).

3) p(K) < 1.

4) The boundary value problem (1.1), (1.2) with (1.6) is uniquely solvable and its
Green’s function G(t, s) satisfies the inequality G(t,s) < 0, (¢,s) € (0,w) x (0,w).

5) The Cauchy function C(t,s) of problem (1.1), (1.2) with (1.4) satisfies the inequa-
lity C(t,s) > 0,(t,s) € (0,w) x (0,w),t > s.

Remark 4.2. It is clear that condition (4.3) is fulfilled if the function v is
non-decreasing and 0 < y; < 1.

Proof of Theorem 4.1. 1)=-2) The function v satisfies the problem

(Lo)(t) =¥(t), v(0)=a0, v(w)=Po, (4.4)
where ¥ (t) <0, ag >0, By > 0. It is clear that

P

V() + D b (t)u(t — 0;(t) = W(t). (4.5)

Jj=1

Using the solution representation formula (2.22), we get

w

bi(s)v(s —6;(s))ds + /Go(t, s)U(s)ds + V(t), (4.6)

Jj=1 0

o(t) = — [ Golt,s)
/

where V(¢) is defined by equality (2.26). According to Theorem 3.4, we have that
Go(t,s) < 0. This means that the operator K, defined by equality (4.2), is positive.
Using this fact, from the condition ¥(t) < 0, we get [ Go(t, s)¥(s)ds > 0. The condi-
tion v(w) —[Ti_; 7iv(0) > 0 and positivity of the Cauchy function Cy(t, s) established
by Lemma 3.1 imply that V(¢) > 0. It is clear now that we can set u(t) = v(¢) in
assertion 2.

The implication 1)=-2) has been proven.

The proof of implication 2)=-3) follows from Theorem 5.6 of the book [20, p.86]
which can be formulated in the following convenient form for us:

Lemma 4.3. If there exists a function u € D(t1,ta,...,tm) such that u(t) > 0,
u(t) > (Ku)(t) fort € (0,w) then p(K) < 1.
3)=4) Let the right hand side f(¢) in (1.1) is nonpositive. We have to get that

the solution z(t) of (1.1), (1.2) with (1.6) is nonnegative. We assume that z(0) = 0,
x(w) = 0, then x(t) satisfies the integral equation

a(t) = (Kz)(t) + g(t), (4.7)

where g(t) = [ Go(t, s)f(s)ds. According to Theorem 3.4, we have Go(t,s) < 0.
Then the operator K is positive and g(t) > 0. The condition p(K) < 1 allows us to
write

x(t) = (I — K) 'g(t) = g(t) + Kg(t) + K2g(t) + ... (4.8)
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The positivity of the operator K implies z(t) > 0. Let us compare the solution of
(1.1), (1.2), (1.6) with the function g which is the solution of impulsive problem (4.9),
(1.2), where

a"(t) = f(t), te[0,w],
{x(O) =0, z(w)=0. (4.9)
We get
z(t) —g(t) = Kg(t) + K2g(t) +...> 0. (4.10)

Theorem 3.4 claims that Go(t,s) < 0 for (¢,s) € (0,w) x (0,w). Let us come back
0 (4.10)

0<ux(t G(t s)ds — [ Go(t,s)f — Go(t,s)]f(s)ds.
O e A
(4.11)
It means that G(¢,s) < Gy(t, ) < 0 for (t,5) € (0,w) x (0,w).
4)=1) Let us set f(t) = —1,v(0) = 0,v(w) = 0. We get the solution
—/G(t,s)ds, (4.12)
0

which satisfies the conditions of assertion 1).
5)=1) Since C(t,s) > 0 for (t,s) € (0,w) x (0,w),t > s, we set

u(t) = C(t,0). (4.13)

It is clear that v satisfies the conditions of assertion 1).
1)=>5) Define an operator K, : D (tx,,...,tk, ) = D (tx,,...,tk,_,), where

v<pCl0,w] and {tg,,...,tg, ,} = {t1,...,t-} N[y, u], by the equality
P
(Ko uz)( / Go(t,s) > bi(s) 0:(8)) X[ (5 — 0:(5))ds, (4.14)
j=1
where X[, (t) is the characteristic function of the set [v, u], i.e
]" t 6 [I/’ ILL:I’
X[, (1) = (4.15)
o {o, t¢ v.u

Gyl (t, s) is the Green’s function of the problem

") =f(t), te vyl
(tj> ’}/j.’lﬁ(tj —0), .’L‘/(tj) :(5j$/(tj —0), j=t4t+1,...;004+m, m>0,
z(v) =0, x(u)

€T
xT

0,
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where ¢;,...,t;,+m are the points of impulses inside the interval [v, u]. It is clear that
there is only one point of impulse in the case m = 0.
The proof is based on the following assertion.

Lemma 4.4. Let condition (4.4) be fulfilled. If p(K) < 1, then p(K,,) < 1 for
[v, ) € [0, 0]

Proof. By implication 3)=-4), problem (1.1), (1.2) with (1.6) is uniquely solvable and
the Green’s function G(t, s) is negative for (¢, s) € (0,w) x (0,w).
The function

v(t) = — | G(t,s)ds (4.17)
/
is a positive solution of the boundary value problem
(Lv)(t) = -1, te0,w],
’U(tj) zij(tj —0), U/(tj) :(5j1]/(tj —O), j = 1,2,...,7”7 (4 18)
v(€) =0 for £<0, ’
v(0) =0, wv(w)=0.
It is clear that
() =v"(t) + Z bj(t)o(t — 0 ()X, (t — 05(2))+
J? (4.19)
Db (Bt = 05(0)(1 = Xyt = 5(1));
and we get
v"(t) + Z by (t)v(t — 0;(8)) X[ (t — 05(1)) =
= (4.20)
=W(t) =D bi(t)o(t = 0;(1))(1 = Xt = 0;(1) = V().

J=1

From here it is clear that W(t) < 0,¢ € [v, u]. Let us use now implication 1)=3) on
the interval [v, u]. We get p(K,,) < 1. Lemma 4.4 has been proven. O

We continue the proof of implication 1)=5).

Let us assume the contrary. Then there exist v < p such that C(u,v) = 0. In this
case u(t) = C(t,v) is a characteristic function of the operator K,,,, i.e. p(K,,) = 1.
But we get a contradiction with Lemma 4.3 which implies that p(K,,) < 1.

Theorem 4.1 has been proven. O
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Example 4.5. Let us now find an example of a function v satisfying condition 1) of
Theorem 4.1. To this end, let us start with v(¢) = ¢(w — t) in the interval ¢t € [0, ;).
The function v in the rest of the interval will be of the form

v(t) = v(ty) FU' ()t —t) — (t—t)? tE[tistip1), i=1,...,r bt =w, (421)
where

{v(ti) = vv(ti — 0), (4.22)

v'(t;) = 0;0'(t; — 0).
Thus
v(t) = t(w —1), t€[0,t1),
{U(t) v(ty) + 0 ()t —t5) — (E—15)2, t € [ti,tig1), (4.23)

where v(t;) and v'(t;) can be presented in the form

v(t;) = t1(w —t1) H Vit

—I—Z (tr)(tk — tp—1) H’Y] Z ty —tp—1) H'Ym
k=2

V() = (w —20) [T}, 4, 22k=2 (te — te—1) [T 51'

Let us assume that v(¢) > 0 and substitute this v(¢) into assertion 1) of Theorem 4.1

o ébi(t) max{ max <”(;) + tZ) max v(ti)} <0,  (4.25)

(4.24)

i=1,2,...,r 1=0,1,...,7+1

and we get the condition
P
@) bi(t) <2, (4.26)
i=1

where

v’ (ti)
Q= — + i) p- 4.2
e o (5 00). et (427

In the case of the non-impulsive equation (1.1), the following classical sufficient
condition for negativity of Green’s function

Sh) < (428)

‘ w
=1

is known. In the case t —0;(t) = % for i = 1,...,p, this condition cannot be improved
for the nonimpulsive equation (1.1). If we take a sequence of the impulse points
th < tlH,i =1,...,nt" = w when k — oo, it is clear that these impulses could
not influence essentially on condition (4.26) and consequently on (4.28), where the
inequality is strong implies the positivity of Green’s function. Therefore, we obtain
the following corollary.
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Corollary 4.6. Assume that 0 <y, <1,0<§; <1 fori=1,...,r and
P
1 2
; b <4 + r> <5 (4.29)
Then Green’s function G(t,s) is nonegative in (0,w) x (0, w).

From (4.26) for the nonimpulsive equation (r = 0), we get inequality (4.28).

5. POSITIVITY OF GREEN’S FUNCTION
OF THE ONE-POINT IMPULSIVE PROBLEM

In this section we obtain necessary and sufficient conditions for positivity of Green’s
function to the one-point impulsive problem (1.1)—(1.3) with (1.5).
Define the operator K : D (t1,ta,...,t.) = D (t1,t2,...,t,) by the equality

{(Kx)(t) == Jy Po(t,s) 325, bj(s)x(s — 0i(s))ds, (5.1)

z(§) =0, £<0.

Py(t,s) is the Green’s function of the problem (2.8) with (1.5). According to
Lemma 3.2, Py(t,s) > 0 and the operator K is positive. Its spectral radius is denoted
as p(K).

Theorem 5.1. Letb; <0, v >0, >0, t; = w—t.—;, ¢ = 1,...,r. Then the
following assertions are equivalent:

1) There exists a function v € D (t1,ta,...,t,.) such that
v(t) >0, W)= (Lv)(t)>0, v'(w)<0 te0,w].

2) There exists a function u € D (t1,ts,...,t,.) such that u(t) > 0,u(t) > (Ku)(t) for
t € [0,w].

3) p(K) < 1.

4) The boundary value problem (1.1), (1.2) with (1.5) is uniquely solvable and its
Green’s function P(t,s) is nonnegative for (t,s) € [0,w) x [0,w] and satisfies the
inequalities P(t,s) >0 for 0 <t < s < w.

Proof. 1)=2) The function v satisfies the problem
(Lo)(t) = ¥(t), v(w)=ag, v'(w)=Po, (5.2)
where U(t) >0, ag > 0,89 < 0. It is clear that

p

V() ) bi(t)u(t — 0;(t) = W(t). (5.3)

j=1
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Using the solution representation formula (2.19), we get

w

o(t) = —/Po(t,s)ij(s)v ds+/P0 (4, ) U(s)ds + W(E),  (5.4)

0

where W(t) is defined by equality (2.21). According to Lemma 3.2, we have that
Py(t,s) > 0. This means that the operator K, defined by equality (5.1), is positive.
Using this fact, from condition W(t) > 0, we get [ Po(t, s)¥(s)ds > 0. The positivity
of the Cauchy function Cy(¢, s) established by Lemma 3.1 implies that W (¢) > 0. It
is clear now that we can set u(t) = v(t) in assertion 2. The implication 1)=-2) has
been proven.

The proof of implication 2)=-3) follows from Theorem 5.6 of the book [20, p.86]
which we formulated in the form of Lemma 4.3.

3)=4) Let the right hand side f(¢) in (1.1) be nonnegative. We have to get that
the solution z(t) of (1.1), (1.2) with (1.5) is nonnegative. We assume that z(w) = 0,
a'(w) = 0. Then z(t) satisfies the integral equation

a(t) = (Kz)(t) + p(t), (5:5)
where p(t fo Py(t,s)f(s)ds. According to Lemma 3.2, we have Py(t,s) > 0. Then
the operator K is positive and p(t) > 0. The condition p(K) < 1 allows us to write

z(t) = (I — K)7'p(t) = p(t) + Kp(t) + K?p(t) + ... (5.6)

The positivity of K implies 2(t) > 0. Let us compare the solution of (1.1), (1.2) with
(1.5) with the function p which is the solution of (5.7), (1.2), where

z(t) = f(t), tel0,w],
{z(w) =0, 2'(w)=0. (5.7)
We get ~ ~
z(t) — p(t) = Kp(t) + K?p(t) +... > 0. (5.8)

Lemma 3.2 claims that Py(t,s) > 0 for (¢,s) € (0,w) x (0,w). Let us come back
o (5.8):

0<z(t)—pt) = /P(t,s)f(s)ds - /Po(t,s)f(s)ds =
0

- / [P(t,5) — Po(t, s)|f(s)ds.

0
This means that P(t,s) > Po(t,s) >0 for (t s ( w) x (0,w).
4)=1) Let us set f(t) =1,

u(t) = /P(t,s)ds + W (), (5.10)
0
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where W (t) > 0, W/(w) = 0, which satisfies the conditions of assertion 1).
Theorem 5.1 has been proven. O

Example 5.2. Let us now find an example of a function v satisfying condition 1) of
Theorem 5.1. To this end, let us start with v(t) = e=** in the interval ¢ € [0,¢1). The
function v in the rest of the intervals will be of the form

o(t) = cie” %t L€ [ty tig1), (5.11)
where
v(t;) = viv(t — 0), (5.12)
U/(ti) = 51"()/(ti - 0) ’
After some calculations we get that v is of the form
o(t) = e, te0,t),
o=, (5.13)

'U(t) = Hj’:l ;e M1 5 , te [tiyti—l-l)-

Let us substitute this v(t) into assertion 1) of Theorem 5.1 and assume that §; > ~;,
j=1,...,r,

. 2 )
(Hl‘:l 5]‘) P o Li=1% 0, (t)
Q2> L 1N (e BT >0, (5.14)

(H;:1 ’Yj) J=1

Thus ,
a?C?e™C® >N b, (t)), (5.15)
j=1
where ,
1‘_ 5
C'= min Q (5.16)
i=1,2,...,r Hj:l v;
and

0= tgﬁi} 2211112aXT 0;(t). (5.17)

Denoting F(a) = a?C2%e~*“® we can find its maximum:
F'(a) = (20e™%° — aQC@e_O‘CG) C?=a(2—-COa)e *¢0C? (5.18)

and o = Cz—@ is a point of maximum. Thus
4 P
@6-2 > [b(t)] (5.19)
j=1

is a sufficient condition for the positivity of Green’s function P(t¢,s) for the case
(5j >’7j,j:1,...,’l“.
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Let us now assume the opposite, i.e. §; <+;,j =1,...,r, and substitute this v(t)
into assertion 1) of Theorem 4.4

a? S+ T bi(1)e* ) > 0. (5.20)

Thus

p
a?C%e™0 > " |b;(t)]. (5.21)
j=1

Denoting F(a) = a?C?e~*®, we can find its maximum:

Fl(a) = (2ae™*® — a?0e ) C? = a (2 — Oa) e~ *9C? (5.22)

and o = % is a point of maximum. Thus

402 _ u
57 02 > b, (t)] (5.23)
j=1

is a sufficient condition for the positivity of Green’s function P(t,s) for the case
5]' S’}/j,jzl,...77'.
For the non-impulsive equation (1.1) we have the inequality

p
o = 3" [b; (1)) %) > 0
j=1

and for p = 1 and constant coefficients and bi(t) = by, 61(t) = 6, we have
a?e % > |by|. Denoting F(a) = a?e~*, we can find its maximum:

F'(0) = 20— a?0)e™ = a(2 — af)e !
and o = % is a point of maximum 6+/b; < % It is known that this inequality cannot
be improved since the opposite inequality 6+v/b; > % implies nonexistence of positive
solution on the semiaxis [19]. It is clear that in the case of vanishing impulses, i.e. if
we choose a sequence of impulses 8¥ — 1 when k — oo, inequality (5.15) cannot be
improved.
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