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Abstract

A class of first-order impulsive functional differential equations with forcing terms is
considered. It is shown that, under certain assumptions, there exist positive 7'-periodic
solutions, and under some other assumptions, there exists no positive 7T'-periodic
solution. Applications and examples are given to illustrate the main results.
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1. Introduction

Impulsive functional differential equations, which are functional differential equations
involving impulse effects, appear as a natural description of observed evolution
phenomena of several real-world problems subject to a short-term perturbation
whose duration is negligible in comparison with the duration of the process
[4, 6-9, 43, 46, 48, 54]. The interest of researchers in this field has grown very fast
due to applications to real-world phenomena and impulsive functional equations have
been analyzed by many authors in the literature (see [2, 14-22, 24-26, 28, 31, 33,
37, 38, 40, 44, 49-51] and references therein). The existence of periodic solutions or
positive periodic solutions of impulsive functional differential equations has become
an active research area in this field.
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In this paper, we consider the existence and nonexistence of positive periodic
solutions of the following first-order functional differential equation

x'(t)=—a®)x(t) — M) f(t, x(t — (£, x(1))) +7r(t), tER, t#4, keZ
(1.1)

with the impulse effects
x(tr) = +1)x(@,), keZ, (1.2)

where:

(i) T > Ois a constant, A > 0 is a parameter, Z is the set of all integers and R is the
set of all real numbers;
(i1) {tx} is a sequence such that there exists [ > O with #x + T =t for all k € Z,
by > —1 constants for all k € Z;
(iii)a:R— R,h:R— Randr: R — R are T-periodic functions in the variable ¢;
(iv) the functions 7 : R x R — [0, +o0) and f : R X R — R are T-periodic in ¢ and
continuous in x.

The purpose of this paper is to establish new existence and nonexistence criteria for
positive T-periodic solutions of (1.1) with impulse effects (1.2) (System (1.1)—(1.2)
for short). Our results are different from those in [17, 19, 22, 29, 31, 45, 50] since a
and f are allowed to change sign, and there is a forcing term in (1.1). The methods
used in this paper are based on Green’s functions and fixed point theorems in cones in
Banach spaces and the techniques are different from known versions. When the main
results are applied to some impulsive biological models, the new results, which are
different from known results in [49, 51], are derived for positive T-periodic solutions
of these models.

The study of positive T-periodic solutions of System (1.1)-(1.2) is mainly
motivated by the publications of the following interesting results.

First, (1.1) is called a state-dependent functional differential equation and has
many applications. It can be interpreted as the standard Malthus population model
x'(t) = —a(t)x(¢) subject to the perturbation —Ah(r) f(f, x(t — t(t, x(¢)))) and the
forcing term r(¢), T (¢, x(¢)) is called a state-dependent variable which was first posed
by Hale and Lonel, see [10, 13, 14] and the references therein. The existence of
periodic solutions of state-dependent functional differential equations was studied in
[1, 23, 30, 45] and the references therein. Impulse effects (1.2) are a linear case,
which occur at a T-periodic fixed moment of time and are a simple case of impulsive
functions, see [27-29, 44] and the references therein.

System (1.1)—(1.2) contains the following well-known impulsive biological models
as special cases:

N ()= —pu(@N@) +rp)e "TONC=TO)  p 2Ly ke Z, (1.3)
N(tx) = (1 + b N (1), keZz, ‘
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N’(t)=—u(t)N(t)+/\p(t)1+r(t)N(t_T(t)), t#1t, keZ, (1.4)

N(t) = (1 + b)) N(1,), keZ,
and

N'(t) = —pu(@)N@t) + Ap(t)N(t — t(t)e TONC—TO) Ly ke Z,

_ (1.5)
N(t) = (1 +bi)N (1), keZz,

where w, p, r and t are positive T -periodic continuous functions, n > 0 a real number,
A > 0 a parameter and by > —1; N(¢) denotes the size of the biological population at
time ¢.

Equation (1.3) is called the impulsive model of the red blood cell system; the
red blood cell model was introduced in [47] and studied in [34]. The existence and
attractivity of positive T -periodic solutions of some special cases of (1.3) were studied
in [49] and [51].

Equation (1.4) is called the impulsive hematopoiesis model; the hematopoiesis
model was posed in [48]. The authors in [32] and [41] studied the existence and
attractivity of positive T-periodic solutions of the following hematopoiesis model
without impulse effects

bi (1)
1+ Nt — (1)

N'(t)=—a(®)N )+ Y _ pi(t)
i=1

Equation (1.5) is called the impulsive Nicholson’s blowfly model; Nicholson’s
blowfly model was introduced in [9, 39]. Recently, the authors in [42] studied the
oscillatory and global attractivity in a periodic Nicholson’s blowfly model without
impulse effects. Li and Wang [21] investigated the existence and global attractivity
of positive periodic solutions for a class of impulsive delay Nicholson’s blowfly
models. We note that in all of the above-mentioned papers, u, p, r are assumed to be
nonnegative, but i, p, r may change sign by their biological significance. A problem
appears naturally.

P1. What conditions guarantee the existence of positive T -periodic solutions
of (1.3), (1.4) and (1.5), respectively, when p and r change sign?

Second, for impulsive functional differential equations, in [16], Li and Huo obtained
sufficient and realistic conditions for the existence and global attractivity of positive
T -periodic solutions of the delay differential system with impulses

Y@ =y ft, yt —t@), ...yt =), teR, t#t, keZ,

Yy =1+ by, keZ.
The method used in [16] involves applying Gaines and Mawhin’s coincidence degree
theory, constructing suitable Lyapunov functionals and estimating uniform upper

bounds on solutions. The results in [16] are applied to some special delay population
models.
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Consider the impulse effects. Recently, the authors of [26] studied the system

{x’(t)+a(t)x(t)=Ah(t)f(x(t—t(t))), teR, t#, ke Z, (1.6)

x(t) = (14 br)x(t), keZ.

where by > —1 for all k € Z, A >0, a, h are T-periodic functions. It was proved
that System (1.6) has at least one positive T-periodic solution under the following
assumptions:

(H1) f is nonnegative and continuous with f(0) >0, A is continuous and
T -periodic and there exists a constant k > 1 such that

+T +T
/ G(t, s)ht(s)ds > / G(t,s)h (s)ds forallt € R,
13 t

where A1 (¢) = max{A(z), 0} and A~ (¢) = min{0, & — h(¢)} and

. exp(ft“ a(u) du) l_[s<tk§z+T(1 + br) )

G(t,s) = a :
exp(fy a() du) —[Tooy <7 (1 +bi)

(H2) a is continuous and T -periodic and satisfies

T
exp(/ a(s) ds) > l—[ (1 + by).
0

O<t,<T

In [19], Li and Shen proved existence results for positive 7T -periodic solutions of
(1.6) by using a fixed-point theorem on cones in Banach spaces. In [31], the authors
studied the System (1.6) and established the existence and nonexistence of positive
periodic solutions of (1.6). The results show us that impulses may cause the existence
of positive periodic solutions. The methods employed in [31] are a fixed-point index
theorem, Leray—Schauder degree and upper and lower solutions.

In [50], Yan employed a fixed-point index theorem to study the existence and
nonexistence of positive periodic solutions for the periodic impulsive functional
differential equations with two parameters similar to (1.6). Several existence and
nonexistence results are established.

In [22], Li et al. were concerned with the existence of positive periodic solutions
to (1.6). The approach is based on the fixed-point theorem in cones. In [34], the
nonnegativity of the nonlinear function f is assumed.

In [17], Li et al. discussed the existence of single and multiple positive periodic
solutions to nonautonomous functional differential equations with impulse actions at
fixed moments similar to (1.6). By employing a fixed-point theorem in cones, based
on the nonnegativity of the nonlinear function f, the authors established multiple
existence results.
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In [29], Liu and Ge studied the existence of positive T-periodic solutions of the
equation

{x’(t) =—at)x@)+r @) ft, x@ —1@, x@) +r), t#t, keZ, (17

x5 = (14 b)x(t), keZ

under the assumptions

T
exp <[ a(s) ds) > 1_[ 1+ by)
0

O<t, <T

or

T
exp </ a(s) ds) = 1_[ (1 4+ by).
0

O<t, <T

P2. What conditions govern the existence of positive T-periodic solutions of (1.7)
with a, h or f changing sign or exp(fOT a(s)ds) < ]_[O<tk§T(l + by)?

There has been a large number of papers concerned with the existence of solutions
of periodic boundary-value problems for first-order functional differential equations
with impulse effects. For example, the solvability of the system

X'(t) +at)x(t) = f(t, x(®), te[0, TI\{t, ..., 1)
x () — x () = L(x(t)), k=1,2,...,1p,
x(0) = x(T),

was studied in [2, 5, 18, 35] and the references therein. The methods used in these
papers are based on the Shaeffer’s fixed-point theorem.

In [5, 11, 18, 24, 36, 38], using lower and upper solution methods, the authors
studied the solvability of periodic boundary value problems of first-order functional
differential equations with impulses effects. Existence results for solutions are
established.

Recently, by using Mawhin’s continuation theorem and Shaeffer’s fixed-point
theorem, the authors of [25] studied the existence of solutions of the periodic boundary
value problem for the impulsive functional differential equation

X' (@) +a®)x(@) = f(t, x@), x(@i1(1)), ..., x(@x (1), t€[0, TI\{r1, ..., 1},
x(t) = x (1) = e (x (1)), k=1,2,...,1p
x(0) = x(T),

in the cases [, a(s)ds =0, [ a(s)ds #0.

Li and Shen [20] studied the existence and approximation of solutions for an
impulsive delay differential equation with periodic boundary value conditions by
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using comparison principles and monotone iterative techniques. Li and Huo [15]
investigated the existence and global attractivity of positive periodic solutions of a
class of functional differential equations with impulses.

In this paper we present solutions to problems P1 and P2. Our theorems also
generalize and improve known results. The methods used in this paper can be
applied to establish existence and nonexistence results of positive solutions of periodic
boundary value problems of impulsive functional differential equations.

The remainder of this paper is organized as follows. In Section 2, we give the main
results. In Section 3, we apply the main theorems to biological models (1.3), (1.4)
and (1.5). Two examples are presented to illustrate the main theorems at the end of
this paper.

2. Main results
In this section, we present the main results. Choose

x : R — R :x is T-periodic, continuous on [, fx+1)
X = there exists the limit lim, i x(t) =x(t, ) forallk € Z
and x () = (1 + b)x(z, ) forallk € Z
For x € X, let |lx|| = sup,¢jo. 7y |x(#)[. Itis easy to show that X is a Banach space.
For a € X, we use the notation a™* () = max{0, a(t)} and a~ (t) = max{—a(t), O}.

For b, € R, we use the notation b,': = max{0, b} and b, = max{—by, 0}.
Let us list some assumptions:

(H3) f: R x [0, 4+00) — R satisfies f(-, x) € X and f(z, -) is continuous and
there exists M > 0O such that f(¢, x) > —M for (¢, x) € R x R.

(H3)' f: R x [0, +00) — [0, +00) satisfies f(-, x) € X and f(¢, -) is continuous.

H4) a:R— R, r:R— R, h:R— RT witha,r,he X, t(-,x): R— R are
T -periodic functions with 7(-, x) € X, and fOT h(s) ds > 0, T(¢, -) is continuous.

(H5) A > 0 is a parameter and 7 > 0 is a constant.
(H6) f(t;0) >0forallt € R.
H7) limy— 400 (f (¢, x)/x) = N € (0; 400] uniformly on [0, T].

(H8) {tx} is a sequence for which there exists / > 0 such that #; + T = tx; for
all k € Z, by > —1 constants for all k € Z with ]_[t<tk5t+T(1 + by) = constant for all
teR.

(H9) exp(fy a(s) ds) < [Toy <7 (1 +bp).
(H10) r(tr) =0fort € R.
(H11) L and [ are defined by

t,x . . t,x
lim  sup AU =L e(0,+40cc], lim inf AUE)
Y=>+00 ci0,1] X x—01€[0,T] X

=1¢€[0, +00).
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(H11) L' and !’ are defined by

t, . t,
lim  inf A x)=L/e[0, +00), lim sup /¢ x)=
x—>+001€[0,T] X x—=>0er0,77 X

' € (0, 400].

To help with the presentation of the main results, we give some lemmas.

LEMMA 2.1. Suppose that a, o1 € X and (H8), (H9) hold. If x € X is a solution of
the equation

{x’(t) — —a()x(t) —o1(t), t#1t, keZ, o

x () = (1 + bi)x(1,), keZ,

then
+T
x(t):—/ G(t,s)o1(s)ds, teR, t#t,
t

where G(t, s) is defined as in (H1).

PROOF. Since x € X is a solution of (2.1), we obtain
(x(t)elo “W Y = _g ()eloa@dn e R ¢y, keZ.

Suppose thatt € [tx_1, tx). Onefindsthatt + T € [tx—1 + T, tx + T) = [tk—1+1, tk+1)-
Then

175 5
.X(tk_)ef()rk a(u) du _ x(z)ef(;a(u) du I / o1 (S)efo a(u) du dS,
t

. . t; s
x(ti_)efél a(u)du _ x(l‘l;l)ef(;til a(u)du _ _ / Gl(S)efo ¢ (x(u))a(u) du ds
ti—1

foralli=k, k+1,...,k—1+4+1,and

(+T 141 1+T s
(4 Tyeld T awdn T e du _ _/ o1 (s)elo atw du g
Tk

—1H
Since x(#;) = (1 +b;)x(t;") and x(t) =x(t + T), by deleting x(z;) and x(;) we
obtain

x([)ef(;JrT a(u)du __ 1_[ (1 +bk)X(l)€f0[ a(u) du

t<ty<t+T

t+T §
=— o1 (s) (14 by)elo 4 du g
/ 1

s<tp<t+T

It follows that

t+T 1 atd
x(t) = Do || 1+5 R
() /t 1(S) ( k)e N

s<tp<t+T
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T -1
D= [—exp(/ a(u) du) + l_[ a1+ bk)] .
0

O0<t;, <T

where

The proof is complete. O

LEMMA 2.2. Suppose that (H8) and (H9) hold, a, o1 € X, o1 is nonnegative and
x € X is a solution of (2.1). Then x(t) > o ||x| forallt € R, t # tx, k € Z, where

o= H0<tk§T(1 - bk_)e_ I la(u)| du_
o<y <r(1 +5;)

PROOF. Let I'=[t,t+T], andI] ={rel'|a() >0}, I ={t el |a(r) <0}.
Then (H8) and (H9) imply that

_G(t,s)=Dexp</sa(u)du) [T a+oo
t

s<tp<t+T
+
<D exp(/ a(u) du +/ a(u) du> ]_[ (1+b})
(7,510} [r.51N1; s<tp<t+T
< Dexp(/ a(u) du) 1_[ (1+5b)
[t,t—i—T]ﬂIl' t<t<t+T
T
<D exp(/ a® (u) du) H (1+b) =My,
0 O0<t, <T

and

-G(t,s) > D|:exp(/ a(u) du —{—/ a(u) du) l_[ (1-— bk)]
[t,s1NI{ [t.s1N1}

s<tp<t+T
zDexp(/ a(u)du) H (I=b)
[t.e+T1NIL t<tp<t+T
T
> Dexp(—/ a” (u) du) [T a-p)=m.
0 0<tx<T

It is easy to see from Lemma 2.1 that

4T t+T T
x(t) =— / G(t, s)o1(s)ds > Ny / o1(s) ds = Ny / o1(s) ds,
t t 0

and

T

+T +T
x(t):—/ G(t, s)o1(s)ds < M / o1(s)ds = M / o1(s) ds.
t t 0
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Then
T M,
Il < M,y / o1(s) ds < Ty,
0 Ny

It follows that N
1
t > = N t S R
x(t) > M, lx[l =ollxl

The proof is complete. O

LEMMA 2.3. Let X be a Banach space and P C X a cone of X, with 0 € 1 C
Q> C X open and bounded nonempty subsets. Suppose that T : P N (22 \ 21) > P
is completely continuous. If:

@) ITx|| < x|l for all x € Po2y, |Tx|| > ||x]|| forall x € P N 32, or
(i) | Tx|| = ||x|| for all x € POy, ||Tx| < ||x|| forall x € P N3,

then T has at least one fixed point x € P N (Q2 \ 1).

Choose
P={xeX:x(tx) =1 +b)x(t,) forallk € Zand x(¢) > o| x| forall r € R}.

It is easy to see that P is a cone in the space X. Now, we present main results.

THEOREM 2.4. Suppose that (H3)', (H4), (H5), (H7)—(H9) hold. Then System (1.1)—
(1.2) has at least one positive T -periodic solution if A € (A, B], where A and B are

defined by
T T -1
A= 2|:DNU H (I=b) exp(—/ a (u) du) / h(s) dsi| ,
O<t, <T 0 0
T T -1
B =Ry |:DM20 l_[ 1+ b,‘:) exp(/ at(u) du) / h(s) ds] ,
O<t, <T 0 0
and

t+T
R(t) = / G, $)r(s)ds, Ro=I[Rl,
t

ft,x), teR, x>0, M= max g(t, x).
g(t, x) = 1€[0,T],x€[0, Ry (1+0) /o]

f(@&,0), teR, x<0,

PROOF. Itis easy to see from (H8) and (H9) that R () satisfies

X' ()=—a®)x@) +r@), t#n, keZ,
x(tr) = (1 + bp)x (), keZ.
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Now, let y(¢) = y(¢) + R(t), consider

Y(t) = —a(t)y(t) — Ah(t) f (. y(t — (2, 3(1)))
+ Rt — (1, 5(1)))), t#t, keZ, (2.2)
y(t) = A+ by, ), keZ.
Then System (1.1)—-(1.2) has a positive T-periodic solution x € X if and only if

y(t) =x(t) — R(¢) is a T-periodic solution of (2.2) and y(¢) + R(¢) > 0 for all ¢ €
[0, T']. Let T be defined by

t+T
Ty@) = / G(t, )h(s)g(s, y(s — T(s, ¥(5))) + R(s — (s, (5)))) ds  (2.3)
t

for ye X. Tt is easy to see, from (H3), (H4), (H8), (H9), that T is completely
continuous and TP C P by the same methods used in Lemma 2.2.

Let A € (A, B] be fixed. To obtain a positive T -periodic solution of System (1.1)-
(1.2), we perform two steps.

Step 1. Set 21 = {x € X : ||x|| < Ro/o}. Then one finds, for y € P N 921, that
YO +R@) =yl +IRI=R+0(0 +1)/o

and
y(@) + R@) = oyl —IR] =0.
Then
+T
Ty@) < —Xsz G(t, s)h(s) ds
t
<AM>D;iE; (using X <B)
Ro
< —=1l
o
where

T —1
Dy = |:—exp</ a+(u)du> 1_[ 1+ bk)] and
0

O<t;, <T

T T
Ey = ] (1+bk+)exp(/0 a+(u)du)/o h(s) ds.

O<ny <T
Then ||Ty|| <|ly|l forally € P N 0.
Step 2. Since A > A, we choose € > 0 such that

Dy 1
— AN —€)E_ > —,
2 o

where

T T
E_-= ] (l—bk_)exp<—/0 a—(u)du>/0 h(s) ds.

O<n <T
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By (H7), one can choose H > Rg/o > Ry such that
g, y) f(ty)
= >
y y
Set 2, ={x € X :||x|| < (H 4+ Rg)/o}. We find, for y € P N 92, that

N —¢€¢ fortel0,T], y>H.

H + Ry
y@)+ R(@) >ollyll —Ro >0

— Ro=H.

Then

t+T
Ty(r) = —h / G(t, )h(s)(N — ©)[y(s — (s, ¥(5))) + R(s, —t(s, ¥(s)))] ds
t

v

t+T
AN — o) / G(t. $)h(s)(|ly]| — Ro) ds
t

H+ R H+ R
+ O(N—e)D+E_z + Ro

>AH(N —e€)DLE_> X

=yl

Then || Ty| > ||y] for y € P N 3. Hence, T has at least one fixed point y such that
Ro/o < |yl < (H + Rp)/o. So y(t) is a positive T-periodic solution of (2.2).
On the other hand,

Ro
y(@)+ R(@) > oyl — Ry > a; — Ry =0.

Hence x(z) = y(¢) + R(¢) is a positive T-periodic solution of System (1.1)—(1.2). The
proof is complete. O

REMARK 2.5. In papers [1, 12, 20, 23, 30, 39, 45, 50], the existence of positive
T -periodic solutions of the system

x'(t) = —a()x(t) — () f(t, x(t —T(t, x(1))), te€R\{t|keZ} 2.4)
x(t) = (1 + 1)x (1), keZz, '
was studied under the assumptions (H3) and (H5). Hence, Theorem 2.4 generalizes

the assumptions in [1, 12, 20, 23, 30, 39, 45, 50] since there is a forcing term in System
(1.1)—(1.2).

THEOREM 2.6. Assume that (H3)-(H5) and (H7)—-(H10) hold. Then System (1.1)—
(1.2) has at least one positive T -periodic solution if . € (A, B], where A and B are

defined by
2 1 1 ) 1 o
=———, B= min { —, — ¢,
oN DE_ DE My, 2M
t,x), te€R, x>0,
M= max g0, gn=1"" t=
(#,x)€[0,T]x[0,1] f(@,0), teR, x<O.
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t+T

PROOF. Setw(r) = [;" G(t,s)h(s)ds, 1 € R, z(t) = AMw(1).

Then
w(t) < |lwl| < DE4.

We see z(t) > 0 forall t > R and
X' () =—at)x(t) — AMh(t), t#t, keZ,
x(t0) = (1+ b)x(rp), keZ.

Assumption (H10) implies that System (1.1)—(1.2) has a positive T -periodic solution
x € X if and only if x + z = y is a T-periodic solution of

Y (1) =—a@)y(t) — Ah(t)g(t, y(t — t(t, 3(1)))
—z2(t — (1, (1)), t#1n, keZ,
y(t) = (1 +b)y(ty), keZ,

and y(1) = y(t) — z(¢t) > O for all € R. Define an operator T by

t+T
Ty@) = —)»/ G(t, $)h($)g(s, y(s — (s, () — 2(s — T(s, ¥(5)))) ds
t

for y € X. We know, from (H3), (H4), (HS), (H8) and (H9), that T is completely
continuous and TP C P.

Let A be fixed with A < A < B. To obtain a positive T -periodic solution of System
(1.1)—(1.2), we perform two steps.

Step 1. Choose 21 = {x € X : ||x|| < 1}; one has, from (H4), that
Yt =T, () —z(t —T(t, (1)) <yt —t(t, Y1) < |yl =1

for y € P N 9. Then

t+T
Ty(t) < AM; / G(t, s)h(s) ds
‘

<AM;DE, (usingA <B)
=1l=lyl.

Then || Ty|l < ||y|l forall y € P N 3.

Step 2. Since A > A, we can choose € > 0 such that
AMN —€)oDE_ > 1.

Since A < B, we obtain

Q

0 —AMDE, > —.

[\
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For € > 0, use (H7) and choose R > 1 sufficiently large that

8. _JWX) o for (. x) € [0, T] x [? +oo>.

X X

Set 2, ={x € X : ||x|| < R}. We find, for y € P N 925, that
y) —z(@®) = oyl — AMw(r)

_ — oR
Hence,
t+T
Ty@) = —A(N —¢) / G(t, s)h(s)(y(t — (2, Y(1))) — 2(t — T(z, F(1)))) ds
t
BN +T BN
E_W/ G(t,s)h(s)dszWDEfzﬁzllyll.
t

Then || Tyl < |lyll for y € P N 3. Hence, T has at least one fixed point y such that
1 <|lyll £ R. On the other hand,

yt)>ol|yl|l>0 >2 MDE, and w(t)<DE; <2DE,

imply that y(t) > AMw(t) = z(t),t € R.
Hence, x(z) = y(t) — z(t) is a positive T -periodic solution of System (1.1)—(1.2).
The proof is complete. 0

REMARK 2.7. In [1, 12, 20, 23, 30, 39, 45, 50], the existence of positive T -periodic
solutions of System (2.4) was studied under the assumptions (H3) and (H5).
Theorem 2.6 generalizes the assumptions seen in the literature as we allow f to change
sign.

THEOREM 2.8. Assume that (H3), (H4), (H5) and (H8)—(H11) hold. Then System
(1.1)—(1.2) has at least one positive T -periodic solution if A € (A, B), where A and B
are defined by

1 1
A=——— B= .
olDE_ LDE.

PROOF. Define an operator T by

t+T
D=4 [ GG 36—t yO)) ds. yeX.
t

We see that T is completely continuous and TP C P because of (H4), (HS), (H8)
and (H9).
Let A € (A, B) be fixed. From (H11) and A < B, we choose € > 0 and R > 0 such
that
ML+e)DEL <1
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and
t7
T e 1e[0.T].x > R,
X
We perform two steps.

Step 1. Set 21 ={x e X :||x|| < Ry/o}. If y e PN 02, then y(t) > o||y|| = Ry and
t+T
Ty@) < —A(L +e€) / G(t, s)h(s)y(s, T(s, y(s))) ds
!

+T
= —AL+9lyl / G(t, $)h(s)ds <ML +€)|yIIDEL <yl
t

Then | Ty|| < |ly|| forall y € P N 93L2.
Step 2. Since A > A, choose € > 0 such that
o(l—€)DE_>1.
From (H11), choose 0 < R; < R» such that
f, x)

X
Let 2y ={x e X:|x|| < R}. Fory e PN 9y, wefind0<y()<|yl|l =Ri, and

>[l—¢€, tel0,T], xel0, Rq].

t+T
Ty() = —a(l —¢€) / G(t, $)h(s)y(s, T(s, y(s))) ds
t

A%

t+T
Al —e) / G(t, )h(s)o |y ds
t
> a0l — Y| DE- = IIyl.

Then | Ty| > |y| for all y € P N 9<22. Hence, T has at least one fixed point y such
that R; < ||y|| < R» that is a positive T-periodic solution of System (1.1)—(1.2). The
proof is complete. O

THEOREM 2.9. Assume that (H3), (H4), (H5), (H8)—(H10) and (H11)" hold. Then
System (1.1)—(1.2) has at least one positive T -periodic solution if . € (A, B), where
A and B are defined as follows:
1 1
A=—, B= .
oL'DE_ I'DE.

The proof is similar to that of Theorem 2.8 and is omitted.

REMARK 2.10. In[1, 12, 20, 23, 30, 39, 45, 50], the existence of positive T -periodic
solutions of System (2.4) were studied under the assumptions that (H3)" and (H5)
hold and a, h are nonnegative. Theorems 2.8 and 2.9 generalize these assumptions by
allowing a and A to change sign and using ¢ (x) = 1 in these theorems reproduces the
results seen in the literature.
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THEOREM 2.11. If (H3), (H4), (H5), (H8)—(H10) hold and

ADE, f(t,x) < (1 — max bk_)x,

O<t,<T
then System (1.1)—(1.2) has no positive T -periodic solution.

PROOF. Assume to the contrary that y(¢) is a positive T-periodic solution of System
(1.1)—(1.2). We consider two cases.

CASE 1. There is fg € [0, T] such that || y|| = y(2).

For this case,

to+T
Iyl = y(t0) = —)\/ G(to, $)h(s) f (s, y(s — T(s, y(5)))) ds
1
1 m+? ~
< - DE, /to G (1, s)h(s)(l - max by )y(s —1(s, y(s))) ds

1
< —.DE — S
= DE, +lyl =1yl

which is a contradiction.
CASE 2. We have ||y|| # y(¢) foreach ¢t € [0, T].

Then there exists 7 € [0, T] (an impulsive point) such that | y[| = y(z, k). In this
case, we have y(1) < y(t; k). It follows from (H8) that —1 < by < 0. So

I —maxo<y <7 by

0 1.
= 1+ by =
Since
tr+T
y(tx) = —/\/ G, s)h(s) f (s, y(s — T(s, y(5)))) ds,
Ik
we obtain
1
= y(trk) = 11
Iyl = y(k) 1+ka(k)
1 tx+T
< 1+bk/tk G (tg. $Y(s) £ (s, y(s — 7(s. y(s)))) ds
1 to+T
< “DE, /to G (1o, s)h(s)(l - Og}?;iT b,j>y(s — (s, y(s))) ds
1
= DE. +lxl= 1y,

which is a contradiction. From Cases | and 2, we have that System (1.1)—(1.2) has no
positive T -periodic solution. The proof is complete. O
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THEOREM 2.12. If (H3Y, (H4), (HS), (H8), (H9) and (H10) hold and

MDE_f(t, x)> (1 + Omax b;’)x,

<t <T
then System (1.1)—(1.2) has no positive T -periodic solution.

The proof is similar to that of Theorem 2.11 and is omitted.

3. Applications and examples

In this section, we apply our main results to (1.3), (1.4) and (1.5) and two examples
to illustrate the main results.

THEOREM 3.1. Assume that

W, p, r € X with p(t) being negative and
T
exp <f a(u) du) < 1_[ (1 4+by), by > —1forallk e Z
0

O0<t, <T
1_[ (1 4+ by) = constant for all t € R.

t<ty<t+T

(3.1)

Then (1.3) has at least one positive T -periodic solution for all \ > 0.

PROOF. By choosing f(t, x) = e~ (¥ in System (1.1)-(1.2), we obtain (1.3). Then
the proof of Theorem 3.1 follows directly from Theorem 2.8. O

THEOREM 3.2. Suppose that (3.1) holds. Then (1.4) has at least one positive
T -periodic solution for all A > 0.

PROOF. By choosing f (¢, x) = 1/(1 + r(¢)x") in System (1.1)—(1.2), we obtain (1.4).
Then the proof of Theorem 3.2 follows directly from Theorem 2.8. O

THEOREM 3.3. Suppose that (3.1) holds. Then there exists A* > 0 such that (1.5)
has at least one positive T -periodic solution if .. > A* and has no positive T -periodic
solution if 0 < A < A™,

PROOF. Choose f(t, x) = xe " in System (1.1)=(1.2). Then /=1 and L =0, as
defined in (H11).

First, by Theorem 2.8, we know that there are A > 0 such that (1.5) has at least one
positive T -periodic solution if A > A.
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Second, if (1.5) has a positive T -periodic solution N (t), then

+T
N(1) = —X/ G(t, $)p(s)N (s — t(s))e "ONG=TO) g
1

+T
< —A / G(t,s)p(s)N(s — 1(s)) ds
1

IA

t+T
—MIN|| f G(t, s)p(s)ds
t

T T
<uMNID ] (1+b,j)exp(/o a+(u)du)/0 p(s) ds.

O<t, <T

It follows that

T T
INI<AMNID ] (1+b,j)exp</ a+(u)du>/ p(s) ds.
0 0

O<t, <T

Thus,
1

D [Towy <r(1 + b0 exp(fiy at@) du) [ p(s)ds

Hence, there exists B > 0 such that (1.5) has no positive T -periodic solution if A < B.
Finally, it is easy to show that if A > O satisfies

A >

N'(1) = =N @) + rop(ON(t — T(1))e " ONCZO) oLy ke Z,
N(t) = (1 +br)N(1,), keZ,

has positive T-periodic solution, then

N'(t) = —pu@N@) + Ap(ON @ — T(@)e " ONCTO) gy ke Z,
N(t) = (1 +br)N(1,), keZ

has at least one positive T -periodic solution for all A > A.
Together with above discussions, this completes the proof. O

OPEN PROBLEM. Under the assumptions in Theorem 3.3, does (1.5) posses a positive
T -periodic solution if A = A*?

Now, we present two examples to illustrate the main results.

EXAMPLE 3.4. Consider the following impulsive differential equation

x'(t) + [sin 27wt 4 2]x(¢) = —A[1 + cos 2ne][|x(t)| — 2], t# &, k€ Z,

_ (3.2)
() = (1 + bx(), kez

where A > 0 is a parameter, by > —1 for all k € Z satisfying (H8).
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Returning to System (1.1)-(1.2), let f(x)=|x|—2, h()=1+cos2nt),
a(t) =2+ sin(2wt). Choose M =2 and the period 7' = 1. It is easy to see that N = 1
and the assumptions (H3)—(HS) and (H7)—(H10) hold.

One can find that M> = 1; g(¢, x) = x2 and

2 = [Toey1(1+bi) —e * [locya1 (1 +01) {1 62}
and B = m .

e™? [To<r <1 —b) a [To<r<1(1 + b)) e?’ 4e?

It follows from Theorem 2.6 that (3.2) has at least one positive periodic solution if
A€ (A, B].

REMARK 3.5. Since the nonlinearity in (3.2) is f (¢, x) = |x| — 2 that changes sign on
[0, 400), the results in [1, 12, 20, 23, 30, 39, 45, 50, 53] cannot be applied on (3.2).

EXAMPLE 3.6. Consider the delay differential equation without impulse effects
X' (t) +at)x(t) = —Ah(t)x(t —T) +7r(t), tER, (3.3)

where a, h and r are T-periodic continuous functions with fOT a(s)ds <0, A>0a
constant.

Returning to System (1.1)—(1.2), choose f (¢, x) =x, by =0forallk € Z.
In (3.3), we find that N = 1, as defined in (H7), and

2 ZefOT a(s)ds t+T efrs a(u) du
A= = , R(l):f Tr(s) ds,
e~ fo la(s)| ds fOT h(S) ds t 1= ef() a(u) du
Ro(o + 1) o — oelo aw du

Ro=IRll, My=—""-"-" and B= — m :
o (o + e~ Jo a7 du (¥ p(s) ds

It is easy to see that assumptions (H3)', (H4), (H5) and (H7) hold. It follows from
Theorem 2.4 that (3.3) has at least one positive 7'-periodic solution for all A € (A, B].

REMARK 3.7. The authors in [3, 13, 52] studied the existence of positive T -periodic
solutions of the following functional differential equation

V(1) = —a()y(t) + Ah(t) f(y(t — T(1))),

where a =a(t), h = h(t) and T = t(¢) are continuous 7 -periodic functions, T > 0,
A >0, that a =a(t), f = f(t) and h = h(t) are nonnegative, and that a(fg) > O for
some fg € [0, T]. One can see that the results in [12, 14, 32, 52] cannot be applied
to (3.3).
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