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Abstract. Asymptotic forms of nontrivial solutions of half-linear ordinary
differential equation

(|u’]o‘_1u’), = a(l + b(t))|u|a_1u, a >0,

are investigated under smallness conditions on b(t). It is shown that every
nontrivial solution of this equation behaves like ce! or ce™, ¢ = const # 0,
as t — oo. When a = 1, our results reduce to well-know ones for linear
ordinary differential equations.

The proof of one of the main results is based on analysis of solutions of
generalized Riccati equations associated with this half-linear equation.

1 Introduction

In modern physical sciences, biological sciences and technology, it is found
that various phenomena are described in terms of differential equations. So
it is impossible to study modern sciences without deep understanding of
differential equations, in particular, nonlinear ordinary differential equations.

Motivated by these facts, the author has decided to devote herself to
the study of asymptotic properties of ordinary differential equations. It is
perturbed half-linear equations that are investigated in this thesis, which are
of the form

(|u’|o‘_1u’)/ = a(1+b(t))u]* . (HL)

Here it is assumed that o > 0 is a constant, and b(t) is a given continuous
function defined near +oo. A C'-function u defined near +oo is called a
solution of equation (HL) if |u/|*714/ is of class C', and (HL) is satisfied for
all sufficiently large t.

When « = 1, equation (HL) reduces to the linear equation

u” = (14 b(t))u. (L)

It should be noted that the solution space of (HL) has just one half of the
properties which characterize linearity. In fact, if u is a solution of (HL),
then so is C'u for any constant C' € R. However, for solutions u; and wuy of



(HL), so is not u; + us, generally. By this fact, equations of the form (HL)
are called half-linear equations.

In the recent three decades many similarities between properties of solu-
tions of (HL) and those of (L) were revealed. However, as far as the author
knows, some fundamental problems and conjectures concerning asymptotic
properties of solutions of (HL) still remain unsolved yet. In this thesis we
make an attempt to solve one of such problems. More precisely, we intend
to give answers of the following problem:

Problem. When b(t) is small, in some sense, near +o0o what are the asymp-
totic forms of solutions of (HL)?

For the case where a = 1, that is, for equation (L) such a problem has
been extensively investigated; see Bellman [1], Bodine and Lutz [2], Coppel
[3] and Hartman [7]. To get an insight into our problem, let us notice the
following two known facts:

Fact 1.1. Let [*|b(t)|dt < co. Then linear equation (L), which is a proto-
type of (HL), has two independent solutions u; and uy with the asymptotic
forms

up(t) ~ e’ and uy(t) ~ e " as t — +oo,

respectively. Since every solution of (L) is expressed as a linear combination
of uy and us, every nontrivial solution u of (L) has the asymptotic form

u(t) ~ ce' or u(t) ~ ce " as t — +o0,

for some constant ¢ # 0. See for example [1, 3, 7]. (There are many refine-
ments of this property. See [7]). Here, of course, for two positive functions
(or negative functions) f(t) and g(¢) defined near +oc the symbol f(t) ~ g(t)
means that lim;_,, f(¢)/g(t) = 1.

Fact 1.2. Let b(t) = 0 in (HL), that is, let us consider the simple half-linear
equation of constant coefficients

(lu]*"u')" = aul*"u. (HLy)
We can solve this equation explicitly. All of the solutions of (H L) are given

by
ce', ce”t, cE(t+ty), cF(t+t)



where ¢ and t; are constants, F and F' are, respectively, the generalized
hyperbolic sine function and the generalized hyperbolic cosine function with
exponent «. Since

E(t) ~ci(a)e’ and  F(t) ~ co(a)e’ ast — oo,

for some constants ¢;(«), ca(a) > 0, we find that every nontrivial solution u
of (H L) satisfies

t

u(t) ~ce' or wu(t) ~ce™ ast— oo,

where ¢ # 0 is a constant. See in detail [4, 6]. (In the Appendix we give the
definitions, fundamental properties, and asymptotic properties of E(t) and
F(t), and give proofs of them.)

From these facts it is natural to conjecture that, if b(¢) is sufficiently small
near +00, then every nontrivial solution u of (HL) has the asymptotic form

t

u(t) ~ce' or wu(t)~ce™ ast— oo,

for some constant ¢ # 0. In this thesis we give affirmative answers to this
conjecture.

This thesis is organized as follows. In Section 2 we collect preparatory
results which will be employed latter. In Section 3 we consider our Problem
under the signum condition b(t) > 0 near 400 or b(t) < 0 near +oo. We will
show that our conjecture is true with these additional conditions. In Section
4 we consider our Problem without signum conditions on b(t). We show that
our conjecture is also true if another smallness condition is imposed on b(t).

The difficulty in proving the main results later comes from mainly the
following two facts:

(i) The solution space of a half-linear equation is not a linear space;

(ii) There is not a so-called variation of constants formula for half-linear
equations.
So in this thesis we must give the proofs of main results without employing
the well-known results concerning the properties of linear equations.

2 Preliminaries

In this section we give and prove preparatory results concerning nontrivial
solutions of equation (HL).



Firstly we note that local solutions of half-linear equation (HL) and linear
equation (L) have the following common property:

Lemma 2.1. Every initial value problem of equation (HL) has the unique so-
lution which exists globally on the whole interval under consideration. There-
fore, solutions u(t) of (HL) satisfying u(ty) = u'(ty) = 0 for some ty must be
u(t) = 0.

See [4, Theorem 1.1.1] or [10, Lemma 4.2] for the proof of this lemma.

Lemma 2.2. Let 14 b(t) > 0 for sufficiently large t. Then every nontrivial
solution of (HL) is of constant sign near +00. (So it has no zeros near +0c.)

Proof. Let T > 0 be a sufficiently large number such that 1 + b(t) > 0
for t > T, and wu(t) be a nontrivial solution of (HL) on [T, 00). If u is not
of constant sign near +o0o, then there are two points 77,7, > T satisfying
T, <15 and

uw(Ty) = 0,4/ (Th) > 0,4 (Tz) = 0, and u(t) > 0 for t € (T1,T5).

(By Lemma 2.1, the case that u/(77) = 0 is excluded.) An integration of
(HL) on [T3, T5] gives

Ty

—[W(Ty)]" = a/ (1+b(s))u(s)ds,
T

which is an obvious contradiction. So u is of constant sign near +o0o. This

completes the proof. O

Lemma 2.3. Let 1 + b(t) > 0 for sufficiently large t and [~ |b(t)|dt <
o0o. Then every nontrivial solution u of equation (HL) satisfies one of the
following two properties ast — oo :

(i) [u/(t)] T oo ( and therefore |u(t)| T 00) as t — oc;

(ii) |/ (t)] 4 0 and |u(t)] | 0 as t — oc.

Since u(t) is a solution of (HL) if and only if so is —u(t), by Lemma 2.2
we may assume that u(t) > 0 near +o0o. Therefore in this thesis below we
will consider mainly (eventually) positive solutions of equation (HL). Note
that, for positive solutions u of (HL), the properties (i) and (ii) of Lemma
2.3 can be recasted as follows:

(i) ¥/(t) T oo ( and therefore u(t) T oo ) as t — oc;

4



(ii) u/(t) 70, and u(t) L 0 as t — oc.

For simplicity let us call positive solutions u of (HL) (or of equations of the
same types) satisfying the property (i) as increasing solutions, and positive
solutions wu satisfying the property (ii) as decreasing solutions, respectively.

Proof of Lemma 2.3. Let T" > 0 be a sufficiently large number such that
14+ b(t) >0, t > T. We may suppose that u(t) > 0, ¢ > T. Then, by
equation (HL) we see that |u/(t)|*"*/(¢) is increasing on [T, 00); that is,
u'(t) is increasing on [T, 00). We divide the argument into several cases by
the limit of u/(¢) as t — oo.

Let w/(t) T oo as t — 0o. Then the property (i) of the statement holds.

Next, let u/(t) T ¢ as t — oo for some constant ¢ > 0. Then u(t) ~ ct as
t — oo, and an integration of equation (HL) gives

t

[/ (8) | ' () — [/ (T)|* M/ (T) = Oz/ (1+b(s))u(s)"ds

T

> ¢ /t (1+b(s))s“ds (2.1)

T
for some constant ¢; > 0. Since

/ (14 b(s))sds > %(to‘“ _et) e /oo 1b(s)|ds

T a+ T
—> 00 as t — 00,

(2.1) is a contradiction to the fact lim; ., v/(t) = c.

Let u/(t) T 0 as t — oo. Then «/(t) < 0 near +o00; and therefore wu(t)
decreases near +o00. Since u(t) > 0, we have u(t) | [ for some constant { > 0.
If [ > 0, then u(t) > [ near +o00. We get from (2.1)

O ) WD) @) 21 [ (1)

zza{(t—T)—/Too\b(s)ws}

—> 00 as t — 00.

This is a contradiction to the fact limy;_,o v/(t) = 0. Therefore u(t) | 0 ( and
u'(t) 1 0), and the property (ii) holds.



Finally let «/(t) T ¢ as t — oo for some constant ¢ < 0. However, this
implies that u(t) ~ ct as t — oo. Since u(t) > 0, this is an obvious contra-
diction.

This completes the proof. n

Remark 2.4. Under the assumption of Lemma 2.3, positive solutions u of
(HL) satisfying the property (i) and the property (ii) of Lemma 2.3, respec-
tively, surely exist.

In fact, let u be the solution of (HL) with the initial condition u(ty) = uy >
0 and u/(tg) = uy; > 0, to > 0. Then we can show that «/(f) remains positive
as long as wu exists. Since every local solution of (HL) can be prolonged to
+00 [4, Theorem 1.1.1], this u(t) satisfies u(t),u'(t) > 0 for t > to; and so
u(t) satifies the property (i) of Lemma 2.3.

The existence of solutions satisfying the property (ii) of Lemma 2.3 was
proved in [10, Theorem 5.1].

3 The case where b(t) is of constant signs

In this section we give the affirmative answer to our conjecture under the
condition that b(t) is of constant sign near +oo. Thus, it is convenient to
rewrite equation (HL) in the following two equations:

(1" ~a) = a1+ pe))ul* (HL.)
(")’ = a1 = p(t))ful* " (HL-)

In this section we assume the next conditions:

(A1) peC[0,00);
(As) p(t) > 0 near +oo for (HL,); 0 < p(t) <1 near +oo for (HL_),
(A) [ plt)dt < oo.

The following is the main result of this section which gives an answer to
our Problem:

Theorem 3.1. (/8]) Under assumptions (A1) — (As), every nontrivial solu-
tion u of (HLy) and (HL_) has the asymptotic form

t

u(t) ~ ce' or  u(t)~ce™" ast— oo, (3.1)



for some constant ¢ # 0.

More precisely, every nontrivial solution v of (H L) satisfying the prop-
erty (i) of Lemma 2.3 has the former asymptotic form of (3.1), and every
nontrivial solution u of (H L) satisfying the property (ii) of Lemma 2.3 has
the latter.

To give the proof of Theorem 3.1 we prepare further several lemmas. The
following simple point-wise inequalities are used to estimate several integrals
in the sequel:

Lemma 3.2. (i) Let 3 > 1. Then (1 —x)? > 1 — Bx for x € [0,1].
(ii) Let 0 < 8 < 1. Then (1 —x)? > 1 —=x for x € [0,1].
(iii) Let 0 < B < 1. Then (1 +2)° <1+ forx > 0.

(iv) Let > 1 and M > 0 be a constant. Then there is a constant K =
Ky > 0 such that

(1+2) <1+ Kz forx €0, M].
(In fact, we may take K = [(14+ M) —1]/M.)

The following comparison principle will be employed in several places.
The proof is found, for example, in [10, Lemma 4.1].

Lemma 3.3. Suppose that p,ps € Clto, t1] and 0 < py(t) < pa(t) on [to, t1].
Let u;, i = 1,2, be solutions on [tg, t1] of the equations

(i) = pa(®) s M, 0= 1,2,
respectively, satisfying

uy(to) < us(te) and ul(to) < uh(ty).
Then uy(t) < ug(t) and uy(t) < ub(t) on (to,t1].

Since conditions (As) and (As) are assumed throughout this section (espe-
cially in Theorem 3.1), every positive solution of equation (H L, ) and (HL_)
satisfies the property either (i) or (ii) of Lemma 2.3. We will consider asymp-
totic forms of positive solutions of these two types separately: in Section 3.1
we give the asymptotic forms of positive solutions satisfying the property (i)
of Lemma 2.3; that is, positive increasing solutions; and in Section 3.2 we
do so for positive decreasing solutions. The proof of Theorem 3.1 will be
completed by unifying these results in Sections 3.1 and 3.2.
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3.1 Asymptotic forms of positive increasing solutions
of (HL:E)

Here, as stated above, we treat positive increasing solutions of (H L. ); that
is positive solutions u of (HL.) satisfying the property (i) of Lemma 2.3:
uw'(t) 1 oo and u(t) 1 0o as t — oc.

Lemma 3.4. (i) Let u be a positive solution of (HL,) on [T, c0) satisfying
the property (i) of Lemma 2.3 for sufficiently large 7' > 0. Then

u(t) > ce';, t>T, for some constant ¢ > 0. (3.2)

(ii) Let u be a positive solution of (HL_) on [T, c0) satisfying the property
(i) of Lemma 2.3 for sufficiently large 7" > 0. Then

u(t) < ce', t>T, for some constant ¢ > 0. (3.3)

Proof. We give only the proof of (i), because (ii) can be proved similarly.
We may assume that «'(t) > 0 on [T, 00). Let ¢ > 0 be a sufficiently small
number such that
u(T) > ce’ and v/(T) > ce.

Put z(t) = ce’,t > T. Then z satisfies w(T") > z(T), u/(T) > 2/(T), and
(|12/|*712) = alz|* 2, t > T.
By Lemma 3.3 we obtain (3.2) as desired. O

Lemma 3.5. Let u be a positive solution of (HL. ) or (HL_) satisfying the
property (i) of Lemma 2.3. Then the function u(t)/e" is eventually monotone
near +0o0.

Proof. Let u(t),u/(t) > 0 on [T,00) and put v(t) = u(t)/e'. We will show
that v/(t) > 0 near +o0, or v'(t) < 0 near +o0, by contradiction.

If this is not the case, then there are three points t1,ty and t3 (T < t; <
ty < t3) satisfying

V()0 (t2) < 0 and o' (¢;)v'(t3) > 0.
We can assume that

V(1) >0, v'(t2) <0, and v'(t3) > 0.

8



Then there are two points 71 € (t1,t2) and 75 € (t9,t3) such that

(1)
(72)

On the other hand, note that v(t) satisfies e "o/ =v+v >0, t > T, and

[(v +v’)a}/ —|—a<v —|—v’)a = a(l :I:p(t))va;

UI(Tl) = O,
V(1) =0,

0, and
0. (3.4)

"

(¥
"

(%

IV IA

that is
11—
V' 420"+ 0 = (1 ip(t)) <v+v'> ve. (3.5)

Let us divide the proof into two cases.

Case 1. The case where p(t) > 0, t € [T, t3]. Since v'(1;) = 0, by equation
(3.5), v"(7;) = £p(1i)v(m),1 = 1,2. So v”(11) and v”(12) have the same signs,
which is an obvious contradiction to the properties (3.4).

Case 2. The case where p(t) > 0, t € [T,t3]. Let {p.(t)}.>0 be a family
of continuous functions of (¢,¢) € [T t3] x (0,&],e0 = const > 0, satisfying

pe(t) > p(t) on [T, t3], and lim (maX (pa(t) —p(t))) = 0.

e—=+0 [T,tg]

Further, let z = 2. be the solution of the initial value problem

{Z” 42 4y = (1 :I:pe(t)) (24 2) 2, (3.6)

2(T) =o(T), 2/(T) = (T).
By the continuous dependence on the parameter [4, 11], for sufficiently small

e > 0,z = z(t) exists at least for ¢ € [T,t3], z(t) > 0, 2(t) + 2/(t) > 0 for
t € [T, ts], and

lim <maX |2L(t) — v'(t)‘) =0.

e—+0 \ [T,t3]
Let m > 0 be a sufficiently small number satisfying

V'(t1) >m >0, v'(t2) < —m < 0 and v'(t3) > m > 0.
For sufficiently small ¢ > 0, we have

122(t) — ' ()] < m/2 for ¢ e [T, t3],

€



which implies that

z > '(t) — (m/2) >m/2 >0,
2 (ta) < V'(t2) + (m/2) < —m/2 <0, and
z > ' (t3) — (m/2) > m/2 > 0.

By noting that z = z. satisfies equation (3.6) and p.(t) > 0 on [T, ¢3], we find
that this is a contradiction as in Case 1.
The proof is complete. n

Proposition 3.6. Every positive increasing solution u of equations (HL. )
and (HL_) has the asymptotic form

u(t) ~ ce' ast — oo for some constant ¢ > 0. (3.7)

Proof of Proposition 3.6 for (HL, ). By Lemma 3.5 the function u(t)/e’ is
monotone near +oo. If u(t)/e’ decreases, then by (i) of Lemma 3.4 we find
that u(t)/e" decreases to a positive constant as t — oco; and so (3.7) holds as
desired.

Next let u(t)/e' increase near +oco. We may suppose that «' > 0 and
u(t)/e’ increases on [T, 00). An integration of both sides of (HL, ) on [T,1]
gives

W () =l (T)" + a/ (14 p(s))uls)"ds.

T
Since u(t)/e" increases, we get from the above

u' () < u'(T)* + ozu(E% /T (e + e**p(s))ds

=u/(T)* + auéiza [l(eo‘t — ey + /t easp(s)ds].

Q T

Thus we obtain

t

u' () < (T)* + u(t)® [1 + ozeo‘t/

g easp(s)ds] . (3.8)

The computation below slightly differs according to the value of «.

Firstly, let o > 1. By the simple inequality

(X + Y)YV < xVepyle for XY >0,
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we get from (3.8)

t 1/a
u'(t) < u(T) + u(t) [1 + ozeat/ eo‘sp(s)ds] :
T
Further, by (iii) of Lemma 3.2 we have

t

W () < u(T) + ult) {1 +aeot /

T

e"‘sp(s)ds] :

By (i) of Lemma 3.4 we obtain

u'(t) —t - t/t
< 1 [e% as d
alh) <ce'+1+ae ; e p(s)ds,
for some constant ¢; > 0. An integration of both sides gives
1gu<t><(t T)‘l‘ /t _Sd—|— /t(—as/s ar()d>d
0 < (t— c e ds+ « e e p(r)dr)ds.
u(T) ' T T T
Since
t s 1 t
/ (e_as/ emp(r)dr>ds = —/ p(s)(1— e_a(t_s))ds
T T @ Jr
1 o
S _/ p<8)d8 < 00,
@ Jr
we can get
t
log 5((T)) <t+0(1), as t — 00,

which implies that u(t) = O(e') as t — oo. By recalling the assumption that
u(t)/e" increases, we find that (3.7) holds.
Next let 0 < @ < 1. From (3.8) we have

u'(t) < u(t) [1 + u;((f)?j + et /Tt easp(s)ds] 1/a
1/a

u(t)(1+ B(t))

11



Here B(t) is defined naturally by the last equality. Since u(t)/e' increases,
we find for some constants ¢y and ¢z > 0

¢
0 < B(t) < coe™® + ae™ - eo‘t/ p(s)ds
T
< 3 +a/ p(s)ds < oc.
T

Therefore by (iv) of Lemma 3.2 we obtain for some constant K > 0

, Ku'(T)"
' (t) < ult) {1 S

Dividing the both sides by u(t), and integrating on [T, t], we have

t t t s
log % <t-T+ 02/T e “ds + Koz/T <eas/T eo”p(r)d'r’> ds

t
+Kae_at/ eo‘sp(s)ds]

T

<t+0(1)+ K/Toop(s)ds.

as t — o0o. So u(t) = O(e') as t — oo, which implies that (3.7) holds as
before. This completes the proof. m

Proof of Proposition 3.6. for (HL_). The argument here is parallel to that
in the proof of Proposition 3.6 for (HL.).

By Lemma 3.5 the function u(t)/e' is monotone near +oo. If u(t)/e*
increases, then by (ii) of Lemma 3.4 we find that u(t) /e’ increases to a positive
constant as t — oo; and so (3.7) holds as desired.

Next let u(t)/e' decrease near +0o0. We may suppose that u’ > 0 and
u(t)/e" decreases on [T, 00). An integration of both sides of (HL_) on [T, 1]

gives
t

u'()* =u(T)* + a/ (1 —p(s))u(s)*ds.

T

12



Employing the decreasing property of u(t)/e’, we get

u'(6)* > oz/t(l —p(s))e*® [%f)rds

> ozuéiza /Tt (6“3 - easp(5)>d5
= u(t)” [1 — (e’a(t’T) + e /Tt easp(s)dsﬂ (3.9)
= u(t)*(1 — B(1)).

Here p(s) < 1 of course, and B(t) is defined naturally by the last equality.
Since 0 < p(s) < 1 we observe that
t

B(t) < e—t=T) 4 ae‘at/ e*ds =1, fort > T.
T

0

IN

So by (i) and (ii) of Lemma 3.2 we obtain from (3.9)

u'(t) > u(t) [1 - c(e*a(t*T) " /t

T

easp(s)dsﬂ ) (3.10)
where ¢ > 0 is a constant given by

1/a if 0<a<l;
CcC =
1 it a>1.

As before, we get from (3.10)

lo u(t) >t—T— /t —a(s—T)d i /t —as/s ar ( )dd
gu(T)_ CTG S COéTe Te p\r)aras

=t+ O(1) as t— oo.

So, u(t)/e' > ¢4 > 0 for some constant ¢4, and we find that (3.7) holds.
This completes the proof. n

3.2 Asymptotic forms of positive decreasing solutions
of (HLi)

In this subsection we treat positive decreasing solutions u of (HL.); that
is, positive solutions u of (H L4 ) satisfying the property (ii) of Lemma 2.3:
u(t) } 0 and /'(t) 10 ast — oc.

13



To state auxiliary results which will be employed in proving the main
result, let us consider two half-linear equations of the form (HLy) for a
moment:

(WP=wW) = WP~ w, >0 (Ae)
(Jw'"" ') = g()lw]"~ w, ¢ >0. (4q)

Here we assume the following:

(i) B > 0 is a constant; and @, q € C[0,0);

(i) Q(t) > a(t) > 0, ¢ > 0

(iii) [* q(t)dt = oo ( therefore, [ Q(t)dt = 0).

Let T'> 0 and h > 0 be arbitrary numbers. Then, by [10, Theorem 5.1],
equations (Ag) and (A4,), respectively, have unique positive solutions W ()
and w(t) on [T, 00) satisfying

W(T)=h, W(t)10 and W'(¢t)10 as t— oc;

and
w(T)="h, w(t),0 and w'(t)10 as t— oco.

Such solutions are often called Kneser solutions or positive decaying solu-
tions. Note that positive solutions of (H L) satisfying the property (ii) of
Lemma 2.3 are positive decaying solutions of (HL.).

For example, the positive decaying solution u of the equation

(/[ ) = Bluf’'u, >0,

passing through the point (7', k) in the tu— plane is given by u(t) = he=¢=T).
The following comparison lemma concerning positive decaying solutions
of equations (Ag) and (A,) plays an important role to prove our main results.

Lemma 3.7. Let W and w be positive decaying solutions of equation (Ag)
and (A,) on [T, 00), respectively, passing through the point (T, h), T > 0,h >
0. Then, W(t) < w(t) fort >T.

Proof. The proof is done by contradiction. Suppose the contrary that W (¢) >
w(t) for some ¢t > T. Then we can find an interval [to, ;] C [T, 00) such that

W (to) = w(ty), and W(t) > w(t), in (to,t1]. (3.11)

14



We claim that W/(7) > w'(7) for some 7 € [ty,t1]. For, if there are no such
points, that is, if W’(t) < w/(t) on [t,t1], then the function W (t) — w(t) is
nonincreasing on [tg, t1]. So W (t) — w(t) < W(ty) — w(to) = 0. However this
contradicts to (3.11). Hence W'(7) > w'(7) for some 7 € [tg, t;].

Since W (1) > w(7), Lemma 3.3 implies that W (t) > w(t) for t > 7. From
(Ag) and (A,) we obtain

W)W () = |w' (1) "w'(t)
= |W'(r)I”~ 1W’( ) = |w'(7)|7 ' (7)
+ [ QW = ats)u(s)]as
> W (1)|°~ 1VV’( ) — |/ (7)|P M (1), for t>r.
Since limy—,oo W'(t) = limy;_,o, w'(t) = 0, by letting t — co we obtain
0> [W'(r)|"~'W'(7) — |w'(7) "' (1) > 0.

This is a contradiction to the definition of 7. This completes the proof. [J

Lemma 3.8. (i) Let u be a positive solution of equation (HL, ) on [T, o0)
satisfying the property (ii) of Lemma 2.3 for sufficiently large 7" > 0. Then

u(t) <ce™, t>T, for some constant ¢ > 0. (3.12)

(ii) Let u be a positive solution of equation (HL_) on [T, 00) satisfying the
property (ii) of Lemma 2.3 for sufficiently large 7' > 0. Then

u(t) > ce”, t>T, for some constant ¢ > 0. (3.13)

Proof. We give only the proof of (i), because (ii) can be proved similarly.
Let z(t) be the positive decaying solution of equation

!
<|Z/|a_12/> — O{|Z|a_12,

passing through the point (T, u(T)); that is, 2(t) = u(T)e~ 1. Since a <
(14 p(t)), Lemma 3.7 implies that

u(t) < z(t) = u(T)e 1, t>T,
which show that (3.12) holds. This completes the proof. O]
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Lemma 3.9. Let u be a positive solution of (HL_) or (HL,) satisfying
the property (ii) of Lemma 2.3. Then the function u(t)/e™" is eventually
monotone.

Proof. Put v =wu(t)/e™, Then v —v' > 0 and v satisfies
V" =20 +v = (1£p(t))(v—20) """,
for large t. If v/(f) = 0 for some sufficiently large ¢, then v"(f) = p(t)v(?).

So arguing as in the proof of Lemma 3.5, we find that u(t)/e " (= v(t)) is
eventually monotone. This completes the proof. O]

Proposition 3.10. Every positive decreasing solution u of equations (HL.. )
and (HL_) has the asymptotic form

u(t) ~ ce™" ast — oo for some constant ¢ > 0. (3.14)

Proof of Proposition 3.10 for (HL,). By Lemma 3.9 the function u(t)/e™*
is eventually monotone. If u(t)/e”" increases, then by (i) of Lemma 3.8 we
find that u(t)/e™" converges to a positive constant as t — 0o; so (3.14) holds.
Next let u(t)/e" decrease near +0o. We may suppose that v’ < 0 and
u(t)/e~" decreases on [T, 00). Since u/(00) = 0, from (H L, ) we have

[—u0]"=a [ (14 p(e))uts)ds.
The monotonicity of e'u(t) implies that
O =a [ et pe) [euls)] ds
< ae®u(t)® /too e (1 + p(s))ds.

Thus

—u'(t) < u(t) (1 + ae™ /too e_asp(s)ds) 1/0.

Firstly let a > 1. Then by (iii) of Lemma 3.2 we obtain
(1) < u(t)(1+ ae / e~"p(s)ds ). (3.15)
t
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that is
u'(t)
u(t)

An integration on [T, t] gives

u(T)
u(t)

<1+ Ozeat/ e *p(s)ds.
t

t 00
log <t-T+ a/ eo‘s/ e “p(r)drds
T s

<t-T+a« eas/ e “"p(r)drds
T s
o

=t—T+ / (1- e_a(S_T))p(s)ds
T
<t+0(1) as t — oo.

Therefore, u(t) > cie™" for some constant ¢; > 0. Since u(t)/e" decreases,
we find that (3.14) holds.
Secondly, let 0 < av < 1. As before we get (3.15). Note that,

0< aeat/ e *p(s)ds < ae® - eat/ p(s)ds < / p(s)ds.
t t T

Then, (iv) of Lemma 3.2 implies that for some constant K > 0 we obtain
—u'(t) < u(t) [1 - Kozeo‘t/ e_o‘sp(s)ds} :
t

So arguing as in the case that a > 1, we can get u(t) > cye™" for some
constant c¢a > 0; and hence (3.14) holds. This completes the proof. O]

Proof of Proposition 3.10 for (HL_). By Lemma 3.9 the function u(t)/e™*
is eventually monotone. If u(t)/e™" decreases, then (ii) of Lemma 3.8 implies
that u(t)/e™" converges to a positive constant as t — oo; and so (3.14) holds.

Let us consider the case where u(t)/e™" increases. We may suppose that
uw < 0 and u(t)/e”" increases on [T, 00). From (HL_) we have

[—ud' ()] = Oz/too (1 —p(s))u(s)*ds.

The monotonicity of u(t)/e" implies that

[— /()] > aeu(t) /too (e‘o‘s - p(s)e““) ds,
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that is

o0

[— /()] > u(t)” [1 - ae“t/ p(s)e_o‘sds].

¢
Notice that

ae"‘t/ e *p(s)ds < ae™ - e_"‘t/ p(s)ds
t t
§/ p(s)ds < 1, t>T,
T

for sufficiently large T'. Therefore (i) and (ii) of Lemma 3.2 implies that,
—u'(t) > u(t) [1 - caeo‘t/ e_o‘sp(s)ds}, t>T, (3.16)
¢

where ¢ is a constant given by

1/« if 0<a<l;
C =
1 if a> 1.

Dividing the both sides of (3.16) by w(t), and integrating the resulting in-
equality on [T, t], we obtain

’LL(T) t e’} B
>4+ T as ar
log () >t—T coc/T <e /8 e p(r)dr)ds
>t—T— ca/ (eas/ e_mp(r)dr) ds
T s

=t—-T— C/TOO (1 — e’“(S’T))p(s)ds

=t+ O(1) as t — oo.

Therefore, u(t) < cpe™ for some constant ca > 0. Since u(t)/e™" increases,

we find that (3.14) holds. This completes the proof. O

As stated before, it is found that Theorem 3.1 is a direct consequence of
Propositions 3.6 and 3.10.
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4 The case where b(t) is not of constant sign

In the previous section we have considered our Problem introduced in the
Introduction under the condition that b(t) is of constant sign. However, we
conjecture that such a signum condition on b(¢) may be superflous. So in
this section let us consider the Problem without signum conditions on b(t).

We assume throughout this section the next conditions for equation (HL):
(By) limy o b(t) = 0;
(Bs) 7 1b(t)|dt < oo.

Notice that, in the previous section Section 3, any conditions like (Bj) are
not assumed, while condition (Bsy), which is essentially the same as condition
(Aj3), is imposed.

As in Section 3, we find that every positive solution u of (HL) is either an
increasing solution or a decreasing solution when (Bj) and (Bz) hold. The
following is the main result of this section which gives another affirmative
answer to our Problem:

Theorem 4.1. ([9]) Under assumptions (By) and (Bz), every nontrivial so-
lution w of (HL) has the asymptotic form

u(t) ~ce!  or wu(t)~cet as t— o0 (4.1)
for some constant ¢ # 0.
More precisely, every positive increasing solution u of (HL) has the former
asymptotic form of (4.1), and every positive decreasing solution u of (HL)
has the latter.

In Section 3, to see the main result Theorem 3.1 the signum condition of
the coefficient function p(t) of (HL.) has been essentially employed. Thus
in this section it seems that the method developed in the proof of Theorem
3.1 does not work well. We therefore must find out other methods in proving
Theorem 4.1. The key tool in our discussion below is asymptotic analysis of
solutions of generalized Riccati equations associated with equation (HL).

It is well know [1, 4, 7] that oscillatory properties of half-linear or linear
equations can be clarified by the analysis of generalized Riccati equations
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associated with them. In fact, there have been lots of results concerning
oscillatory and/ or nonoscillatory properties of half-linear equations obtained
through the analysis of generalized Riccati equations; see [4, 7]. Here in this
thesis, we will prove the main result Theorem 4.1 by applying analysis of
generalized Riccati equations associated with (HL).

Related results of generalized Riccati equations are also found in [1, 4, 5,
7, 12].

In Section 4.1 we determine the asymptotic form of positive increasing
solutions of (HL); while in Section 4.2 we determine that of positive decreas-
ing solutions of (HL). The proof of Theorem 4.1 will be finished immediately
by unifying these results.

4.1 Asymptotic forms of positive increasing solutions
of (HL)

We consider asymptotic forms of positive increasing solutions u of (HL); that
is, those positive solutions u which satisfy u/(t) T oo and u(t) 1 oo as t — oc.

Proposition 4.2. Every positive increasing solution u of equation (HL) has
the asymptotic form

u(t) ~ce!  ast — oo for some constant ¢ > 0.

The proof of Proposition 4.2 needs several lemmas:

Lemma 4.3. Let u be a positive solution of (HL) satisfying property (i) of
Lemma 2.3, and put w = (u’/u)a for sufficiently large t. Then w satisfies
the generalized Riccati equation

w' = a(l+b(t)) — aws (4.2)
This lemma can be proved by a direct computation.

Lemma 4.4. Let u be a positive solution of (HL) satisfying property (i) of
Lemma 2.3. Then limy_,o v/ (t)/u(t) = 1.

Proof. Put q(t) = (1 + b(t))a/(a+1). Then lim;_, ¢(t) = 1, and the function
w = (u/u)" satisfies

w' = oz(q(t)T — wT> (4.3)



by Lemma 4.3. It is sufficient to show that lim; ,,, w(t) = 1. We consider
the following three exclusive cases separately:

Case (a):  w(t) > q(t) near +oc;

Case (b):  w(t) < q(t) near +o0;

Case (¢):  w(t) — ¢(t) changes the sign in any neighborhood of +oo.

Let Case (a) occur. By (4.3) we have w'(t) < 0; so w(t) decreases near
+00. Since w(t) > q(t) and lim; . g(t) = 1, there is a limit limy_, w(t) =
L € [1,00). Let t — oo in (4.3). Then we have lim;,cw'(t) = (1 —
Le+D/e) Since w(t) is bounded, lim;_,o w'(t) must be 0; which means that
L =1.So lim;_,,, w(t) = 1.

Let Case (b) occur. We can show that lim; ., w(t) = 1 similarly.

Finally let Case (c) occur. Put L = liminf, ., w(t) and L = limsup,_,._ w(t).
Note that w'(t) > 0 [resp. w'(t) < 0] if and only if w(t) < q(t) [resp.
w(t) > q(t)]. Therefore 0 < L < L < oo.

To prove lim_,,, w(t) = 1, that is L = L = 1, we suppose the contrary
that this is not the case.

If L = L, then we can show L = L = 1 as before. So we may assume
L < L. From (4.3) and the fact that 0 < L < L < oo we have L <1 < L (
and L < L). Consequently there are three possibilities:

Case (c)-(i): L <1< L;

Case (c)-(ii): L <1 = L;

Case (c)-(iii): L =1 < L.

Let Case (c)-(i) hold. Put L =1—06 (0 < § < 1). Then there is a sequence
{t,} satisfying

c)-
c)-

b <to<---<t,<tpy <---;limt, =o00;

n—oo
w'(t,) =0, and w(t,)<1—(§/2), neN.
By putting t = t,, in (4.3), we get,
0= w/(ty) = afg(ta) " = w(t,) ]

ol - (-8

Let n — oo in the above inequality. Then we have a contradiction:

Q

o2afi-(1-9)]
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Therefore, Case (c)-(i) does not occur. Similarly, we can show that Case
(c)-(ii) does not occur. Let Case (c)-(iii) hold. Put L =1+ 6 (§ > 0). Then
there is a sequence {t,} satisfying

<ty < <ty <tpp1 <---; lim ¢, = o0;

n—oo

w'(t,) =0, and w(t,) >1+4(§/2), neN.

As in the previous Cases, we can get a contradiction.
This completes the proof. n

The following simple lemma is a variant of Gronwall’s lemma:

Lemma 4.5. Let f, g € C[ty,0), and ¢ > 0 be a constant such that f(t), g(t) >
0, and
t t
f) < c+/ f(s)ds—i—/ g(s)ds, t>t.
to to

Then .
ft) < cetto +/ e Fg(s)ds, t>tg.

to

Proof. Let us put H(t) = c+ fti f(s)ds + jz; g(s)ds. Then f(t) < H(t) and
H'(t) = f(t) +g(t) < H(t) +g(t),  t=to,
by the assumption. Therefore,
!/
(eH(t) < e 'g(0), t > t,

and so an integration on [to, t] gives
t
H(t) <cet™" + et/ e *g(s)ds, t > tp.
to

Since f(t) < H(t), the desired estimate of f(¢) holds. This completes the
proof. O]

Now we are in a position to prove Proposition 4.2.
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Proof of Proposition 4.2. We may suppose that u(t) > 0 and «/(t) > 0. Let
w = (u'/u)* as in the proof of Lemma 4.4. We know that lim;_,., w(t) = 1.
Further put z(¢) = w(t) — 1. Then lim; , 2(¢) = 0 and z(t) satisfies the
equation

2= a(l4b(t) —afl +2) T (4.4)

Since

(142)% =14 2!

r+e(x), |z)<1 (4.5)

for some continuous function ¢ with p(z) = O(z?), z — 0, equation (4.4)
can be rewritten as follows:

2+ fz=—ap(z)+ab(t), f=1+a(>0).
This is equivalent to
(eﬁtz)/ = —aeo(2) + ae’b(t). (4.6)

Let us estimate z(t). Since lim;,o, 2(f) = 0 and lim,_,o p(z)/z = 0, there is
a sufficiently large T" > 0 satisfying

a|gp(z(s))| < |z(s)|] fors>T.

An integration of both the sides of (4.6) on [T, t] gives

P 2(t) = ¢ — a/ P p(2(s))ds + a/ e*b(s)ds, (4.7)

T T

where ¢; = e#T2(T). Therefore,

t t
e2(t)] < e +/ | 2(s)|ds —i-a/ P4 |b(s)|ds.
T T
By Lemma 4.5 we have for ¢ > T,

t
()] < Jer]eT + a / e - &% |b(s)|ds,
T
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that is,
t

|2(t)| < coe™® + ae_o‘t/ e**|b(s)|ds (4.8)
T

with some constant ¢y > 0.

Recall that,

u'(t) 1/ 1/a
=w(t)’* = (1 t . 4.9
L =) = (14 +(0) (19)
Since
1
(1+z)/> = 1+ax+p($), lz| <1, (4.10)
for some continuous function p satisfying lim, o p(z)/x = 0, we obtain from
(4.9)
t u/(s) /t
ds = 14 z(s))Yds
Jo = J, s
t 1
= / [1 + —2(s) + p(z(s))]ds,
T (6]
and so

e u(t) = u(T) exp ( —-T+ 1 /t z(s)ds + /tp(z(s))ds>.

@ Jr T
To see u(t) ~ ce' for some constant ¢ > 0, it is sufficient to show that

[T )2(s)|ds < oo and [ |p(2(s))|ds < oo. In the following we will show
these facts. By (4.8) and (B3) we find that,

00 00 00 t
/ |z(t)]dt < 02/ e *dt + a/ e_o‘t/ e®®|b(s)|dsdt
T T T T

< const +/ |b(t)|dt < oo.
T

Since we may assume that 7T is sufficiently large, we find from the property
of p that,
Ip(z(1)] < [=(t)] fort >T.

Therefore, . .
/T|p(z(t))|dt§/T 12(8)|dt < oo,

This completes the proof of Proposition 4.2. ]
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4.2 Asymptotic forms of positive decreasing solutions
of (HL)

Finally we study asymptotic forms of positive decreasing solutions u of (HL),
that is, those positive solutions u which satisfy /() T 0 and u(t) | 0 as
t — oo.

Proposition 4.6. FEvery positive decreasing solution w of (HL) has the asymp-
totic form

t

u(t) ~ce™" ast— oo, for some constant ¢ > 0.

The proof of Proposition 4.6 is carried out by the arguments parallel to
that employed in Section 4.1. We must prepare several lemmas.

Lemma 4.7. Let u be a positive solution of (HL) satisfying property (i) of
Lemma 2.3, and put w = (—u'/u)® for sufficiently large t. Then w satisfies
the generalized Riccati equation

w' = aw @/ — a1+ b(t)).

Lemma 4.8. Let u be a positive solution of (HL) satisfying property (ii) of
Lemma 2.3. Then limy_,o [ —/(t) /u(t)] = 1.

Proof. Put q(t) = (1+ b(t))a/(a+1). Then lim;,o ¢(t) = 1, and the function
w = (—u'/u)® satisfies

w = a(w(a+1)/a . q<t)(a+1)/a> (4'11>

by Lemma 4.7. It suffices to show that lim; .., w(t) = 1. We consider the
following three exclusive cases separately:

Case (a): w(t) > q(t) near +o0;

Case (b): w(t) < q(t) near +o0;

Case (c): w(t) — q(t) changes the sign in any neighborhood of +oc.

Let Case (a) occur. Since w'(t) > 0 by (4.11), there is a limit limy_, o, w(t) =
L € [1, 00]. Suppose that L = +o0. Since (a+1)/a > 1 and lim;_,, q(t) = 1,
we find from (4.11) that there is a sufficiently large T" satisfying

w'(t) > %w(t)”\ >0, t>T, A=(a+1)/a>1
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So, w'(t)w(t)~* > a/2, that is

wt)' M «
— ) > = >T.
(1—)\) -2’ b=

Integrating on [T, t], we obtain

w(T)=*

«
>Z(t-T), t>T.
o1 2at-h, 1z

This is an obvious contradiction. Thus L € [1,00). Letting ¢ — oo in (4.11),
we get limy_,o, w'(t) = oz(LaTJr1 — 1). Then as pointed out before, we have

L =1 as desired.

Case (b) can be treated similarly; and so we find that limy;_, w(t) = 1.

Finally let Case (c) occur. Put L = liminf, ,,, w(t) and L = limsup,_,., w(t).
Note that w'(t) > 0 [resp. w'(t) < 0] if and only if w(t) > q(t) [resp.
w(t) < q(t)].

To prove lim; ., w(t) = 1, we suppose the contrary that this is not the
case. B B

If L =L € [0,00), then we can show L = L = 1 easily. So we may assume
that L < L. We find from (4.11) that 0 < L <1< L <400 (and L < L ).
There are three possibilities:

Case (¢)-(1): 0< L <1< E_S +00;

Case (c)-(ii): 0 < L <1=1I;

Case (c)-(iii): L=1< L < +oc.

Let Case (c)-(i) hold. Put L =1—-6 (0 < § < 1). Then, as in the proof
of Lemma 4.4, we get a sequence {t,} satisfying

b <ty <- <ty <tp <---; limt, = o0;
n—oo

4}
w'(t,) =0 and w(t,) <1-— 3 for n € N,

Putting t = ¢,, in (4.11), and letting n — oo in the resulting equation, we get

oal(1-5)"" 1]
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This is an obvious contradiction. Similarly we can show that Case (c)-(ii)
does not occur. Let (c)-(iii) hold. Put L =144 (§ > 0) if L < co. Then as
before we can find a sequence {t,} satisfying

t1<t2<"'<tn<tn+1<"‘; llmtn:()o’

n—o0

w'(t,) =0 and w(t,) >1+ g for n € N.

As before we can get a contradiction. The case where L = oo can be treated
similarly.
This completes the proof. O

We are now in a position to prove Proposition 4.6.

Proof of Proposition 4.6. We may assume that u(t) > 0 and «/(¢) < 0. Let
w = (—u'/u)® as in the proof of Lemma 4.8, in which we have proved
limy oo w(t) = 1. Put z(t) = w(t) — 1. Then limy,o 2(t) = 0, and z(t)
satisfies the equation

2 =a(l+z) e — (14 b(t)).
By (4.5) we can rewrite this equation into
2 — Bz =ap(z) —ablt), B=1+aq,
where ¢(z) = O(2?) as x — 0. It follows that
(e_ﬁtz)/ = ae P'p(2) — ae Pb(t),

and an integration on [t,00) gives

e Pla(t) = —a /too e Pp(2(s))ds + a/too e P*b(s)ds. (4.12)

As in the proof of Proposition 4.2, for arbitrary number ¢ > 0 we can find a
sufficiently large number 7' = T, > 0 such that

o(2(s)| < el2(s)], s>T.

So, from (4.12) we obtain

e PHz(t)] < as/ e‘ﬁslz(s)|ds+a/ e P5|b(s)|ds, t>T. (4.13)
t t
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Let us denote by I(t) the right-hand side of (4.13). Then

e P z(t)] < I(t), and I(t) = o(e ") as t — oo. (4.14)
Since
—I'(t) = age P z(t)| + aePb(t)|
< ael(t) + ae P|b(t)],
we obtain

(e°1(1))" > —ae™ P |p(t)]. (4.15)

From now on we fix ¢ > 0 so small that 5 — ae > 0. Then by (4.14)
limy 0 €*'I(t) = 0. Therefore an integration of (4.15) on [t,c0) gives

0<I(t) < ae_aat/ e~ (B=29)3|b(5)|ds.
t
By this estimate and the first inequality of (4.14) we find that

12(t)] < ae(’g_aa)t/ e~ B=29%|p(s5)|ds. (4.16)
t

Since —u/(t)/u(t) = (1+ z(t))l/a, by (4.9) we have

IO S p(2(t)), (4.17)
u(t) a
where lim,_,o p(z)/x = 0. Integrating (4.17) on [T, t], we obtain
ul) ! tzss t z(s))ds
log 2 = ¢ T+a/T (s)d —l—/Tp(())d. (4.18)

By (4.16) we find that

/ |z(s)|ds < a/ e(ﬁae)s(/ e*(ﬁfas)”]b(r)\dr)ds
T T s

< cl/ b(s)|ds < o0

T
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for some constant ¢; > 0. Similarly, since p(z) = o(x) as z — 0, we find that
/ 1p(2(s))]ds < 02/ |2(s)|ds < o0
T T
for some constant ¢y > 0. Therefore (4.18) implies that
u(T)
u(?)

for some constant c3 € R, and so

log =t+cz3+o(l) ast — oo

t

u(t) ~ce™ ast— oo,

for some constant ¢ > 0.
This completes the proof of Proposition 4.6. n

As stated before, it is found that Theorem 4.1 is a direct consequence of
Propositions 4.2 and 4.6.
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Appendix: Generalized hyperbolic functions

As stated in the Introduction, we give a short survey of generalized hyperbolic
functions, and the relation between them and solutions of the half-linear
equation

(J'[* ") = alul* Ty,  a >0, (A1)

which is one of the prototypes of (HL), and is identical with equation (H Ly)
in the Introduction.

Definition A.1. Let o > 0.
(i) The unique solution E(t) = E,(t) of the initial value problem

/
<|E’|CHE') — o|E]*'E, teR,

(A.2)
E0)=0,FE(0)=1
is called the generalized hyperbolic sine function (with exponent ).
(ii) The unique solution F(t) = F,(t) of the initial value problem
/
(|F’|CHF'> = a|F|*'F, teR, A3

F(0)=1,F'(0) =0

is called the generalized hyperbolic cosine function (with exponent o).

When a = 1, obviously E,(t) and F,(t) reduce to the hyperbolic sine
function F;(t) = sinht = (¢! — e7")/2 and the hyperbolic cosine function
Fi(t) = cosht = (e' + e7") /2, respectively.

The fundamental properties of £, = FE and F,, = F, o > 0, are as follows:

Proposition A.2. (a) E'(t) >0, t € R, and lim;_,1 E(t) = £oo;
(b) E(—t) = —E(t), t € R;
() (E'(1)* = |[E@)[*H +1, t € R;

E(t) dy
(d)/ﬂ (14 |y|ot1)/(a+D) =t teR
(A.4)
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Proposition A.3. (a) F'(t) >0, t >0, and lim;_,1 F(t) = o0;
(b) F(—t) = F(t), teR;
(c) |[F'(®)|*T = F(t)*™ -1, teR;

F(t) d
Yy _
(d) /1 (ya—l-l _ 1)1/(a+1) - ’t|’ teR.

In the sequel for simplicity we sometimes denote for A € R and z € R
2|}t = 2.

Then the following simple properties hold:

(zy)™ = 2My™  for x,y € R;
2 >y ifand only if x>y for z,y € R;
d

d
et — A—1. Il A — A—1x%
L@ = AP () = At

For example, equation (A.1) can be rewritten as
()Y = au
Proof of Proposition A. 2. Let z(t) = —FE(—t). Then z(t) satisfies
<|x’|a_1x’)/ = az|* ',
x(0) =0, 2/(0) = 1.
Since every initial value problem of (A.1) has unique solution, z(t) = E(t),

namely FE(—t) = —E(t). The property (b) has been proved.
We multiple the both sides of (A.2) by E’(t), and integrate on [0, ] :

/0 ((2(s)™) B ()ds = /0 (E(s))**E(s)ds.
By putting w(s) = (E'(s))**, that is E'(s) = w(s)"/**, we obtain
/O w(s)a*w'(s)ds = a /0 (E(s))™E'(s)ds.
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Since the left hand-side is

(e 1) = == (I @I - 1),

a—+1 a—+1

we have
[E'()[*F =1+ BT, teR

This identity shows that E'(t) # 0 for any ¢t € R. Noting that E'(0) = 1, we
find that E’(t) > 0 by the intermediate value theorem, and the property (c)
holds.

The property (c) implies that E’(t) > 1, t € R, which shows that
lim; o E(t) = 0o. Since E(t) is an odd function, limy;, o, E(t) = —oc.
The property (c) implies that

EW(E®PT +1)7 T =1 teRr

So an integration on [0, ¢] gives the property (d). This completes the proof.
O

Proof of Proposition A.3. As in the proof of Proposition A. 2, we can prove
F(=t)=F(t), teR.
Similarly we can find from (A.3) that

[F'@)|" T = [F)*" — 1, te R, (A.5)

which implies |F(¢)|]*** > 1, ¢t € R. Noting that F(0) = 1, we find that
F(t) > 0and F(t) > 1, t € R. So we get the property (c) from (A.5).

Since F(t) > 1, t € R, (A.3) implies that
(F'(t)*) > a, t €R.
An integration on [0,¢], t > 0 gives
(F'(1))™ > at; ie., F'(t) > o/l

Therefore F'(t) > 0, t > 0, and lim;_, F'(t) = oco.
The property (d) can be proved as in the proof of Proposition A. 2.
This completes the proof. n

The assertion of the following proposition is essentially that of the first
half of Fact 1.2 in the Introduction:
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Proposition A.4. Let a > 0, and wug,u; € R. Then the solution u of the
1natial value problem

(|u']a_1u')/ = alu|* 'u, (A.6)

uw(0) = up, ©(0) =uy (A7)

has one of the following forms:

where Kty € R are some constants, and E and F' are generalized hyperbolic
sine function B = E,, and the generalized hyperbolic cosine function F' = F,,
respectively.

Proof. We may assume that |ug| + |ui| > 0, because the solution u of (A.6)-
(A.7) with up = u; = 0is u =0 by Lemma 2.1.
As before we find that the solution u of (A.6)-(A.7) satisfies

’u/(t)‘rwrl o ]u(t) o+l ‘u1’a+1 _ ‘u0|oz+1 Eput C (A8)

The proof is divided into three cases according to the sign of C.

Case 1. The case where C' = 0. In this case, from (A.8) we obtain

/()] = [u(t)];  and

U1 ==+ Ugp.

If u; = ug, then u(t) = upe!, and if u; = —wug, then u(t) = uge™".

Case 2. The case where C' > 0.
(i) Further suppose ugu; > 0. Let tp > 0 be the number such that

(sgn up) Clart E(ty) = uo.
We will show that

u(t) = (sgn up) Clart E(t+to).
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To this end, put y(t) = (sgn ug) Clart E(t+to). Then obviously y is a solution
of (A.6), and y(0) = g by the definition of ¢y. Employing the properties of
E (Proposition A. 2) and (A.8), we can examine y'(0) :

(y'(0) (sgn o)™t = CE'(to)**" = C(E(to)** + 1)
— (CFTE(t))* 4 C = ((sgn ug) ug)*' +C
= ol (Jua|*** — fuo[**) = n ],
Therefore 4/ (0) (sgn wg) = |u1|, and so
y'(0) = |ug| (sgn up) = |uq| (sgn uy) = uy.
By the uniqueness of solutions of initial value problems, we find that
u(t) = y(t) = (sgn up) Cart E(t+to)

as desired.
(ii) Suppose ugu; < 0. Let ¢y < 0 be the number such that

(sgn u1) Co1 E(ty) = uo.
Then, as in (i) we can show that
u(t) = (sgn ug) Co+1 E(t+to).
(iii) Suppose ug = 0 (and uy # 0). Then u(t) = uy E(t).
Note that the case u; = 0 does not occur.

Case 3. The case where C' < 0. For simplicity we put C' = —Cj (Cy > 0).
So (A.8) can be rewritten as

[/ (8)|" T = ()] = Jua] = Juo|*+ = —Co.
(i) Suppose further ugu; > 0. Let ¢y > 0 be the number such that
(sgn ug) Cg™" F'(to) = w1
We will show that

u(t) = (sgn wo) CF F(t+ ). (A.9)
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Put y(t) = (sgn uo) C'%HF(t +1p). Then y is a solution of (A.6) and y/(0) =
uy. Further we find from the property of F' and (A.8)

(y(0)(sgm o))" = CoF (t0)**" = Co(F"(to)**" + 1)
= (CFTF (1) + G,

= ((sgn wo)ur) ™™ + (—fua|*" + Juo| ™) = [up|**.
Therefore y(0) (sgn ug) = |ug] = up (sgn up); and so y(0) = ug. We have

(A.9) as before.
(ii) Suppose ugu; < 0. Then there is a ¢y < 0 such that

(sgn ug) Cg ™ F'(tg) = uy.

We can show, as before, that

u(t) = (sgn ug) O F(t +to).

(iii) Suppose u; = 0 (and ug # 0). Then u(t) = ugF(t).
Note that the case ug = 0 does not occur.
This completes the proof of Proposition A. 4. O

The following proposition shows that both E,(t) and F,(t), a > 0, behave
like cet,c = const > 0, as t — oo:

Proposition A.5. Let o > 0. For E(t) = E,(t) and F(t) = F,(t) we have

o B
(i) tlir& e const € (0,00);
F(t
(i) lim (t = const € (0, 00).
t—oo e

Proof. We may show that

tlim (t —log E(t)) = const € R; and
—00

tlim (t —log F(t)) = const € R.

—00
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(i) By (A.4), for large t > 0 satisfying E(¢) > 1 we have

20
t—logE(t):t—/ ds

1 S

E(t) ds E®) gg
:/0 <Sa+1+1)1/(a+1) _/1 ?

e ds B r1 1 p
= o (sotl 4 1)1/(a+D) - . [g_ (setl 4 1)1/(a+1) S.

Noting that E(co) = oo, it suffices to show that

>rl 1
/1 [g R 1)1/(a+1)}d5 < 00. (A.10)

By employing the Mean Value Theorem to the function y + v+ we find
for s > 1 that

a+1 1/(a+1) __ (qa+1\1/(a+1)
0 < 1 1 _ (s*t1+1) (s*th)
— 3 (Sa—i—l + 1)1/(a+1) S (Sa—i—l + 1)1/(a+1)
1 1 1 1

Soz + 1 st (gatl 4 1)1/ (e+]) = a1 sot2’

Therefore (A.10) holds.
Similarly we can show that (ii) holds. This completes the proof. O
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