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Abstract: The paper is devoted to the existence, uniqueness and nonuniqueness of positive solutions
to nonlinear algebraic systems of equations with positive coefficients. Such systems appear in large
numbers of applications, such as steady-state equations in continuous and discrete dynamical models,
Dirichlet problems, difference equations, boundary value problems, periodic solutions and numerical
solutions for differential equations. We apply Brouwer’s fixed point theorem, Krasnoselskii’s fixed
point theorem and monotone iterative methods in order to extend some known results and to obtain
new results. We relax some hypotheses used in the literature concerning the strict monotonicity of
the involved functions. We show that, in some cases, the unique positive solution can be obtained
by a monotone increasing iterative method or by a monotone decreasing iterative method. As a
consequence of one of our results, we recover the existence of a non-negative solution of the Leontief
system and describe a monotone iterative method to find it.

Keywords: Brouwer’s fixed point theorem; Krasnoselskii’s fixed point theorem; nonlinear algebraic
systems of equations

MSC: 39A10; 65H10; 47J05; 65H20

1. Introduction

Algebraic systems with positive coefficients and positive solutions have many applica-
tions: see, e.g., [1] and the references therein. Several techniques are used for studying the
existence, uniqueness and nonuniqueness of a positive solution to such a system. Fixed
point theorems (such as Brouwer’s and Krasnoselskii’s theorems) and monotone iterative
methods are often applied, depending on the nature of the system. In this paper, we
use these tools in order to extend some known results and to get new results concerning
systems related to (Sg) below.

Brouwer’s fixed point theorem was used in [2] to prove the existence and uniqueness
of a positive solution to a system of the form (Sp) under specific assumptions on the
strict monotonicity of the functions f;. In Section 2, we relax the assumptions and prove
the existence of a positive solution by using a monotone iterative method. The results
are related to those of [1]. In particular, we show that under suitable hypotheses, the
solution can be obtained by a monotone increasing iterative method and/or by a monotone
decreasing iterative method. See Theorems 1-6.

Example 2 is related to the Leontief model (see [3]). It is well-known (Theorem 10.5
of [3]) that a Leontief system has a unique non-negative solution. The existence of such
a solution and a monotone iterative method to find it can be proved by using Theorem 3.
Section 2 ends with some examples.
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In Section 3, we use Brouwer’s theorem in order to study the existence of a non-
negative solution to the system (S;), related to (Sp) (see Theorem 8). For the functions
fi(t) = t°, (Sp) was investigated in the cases ¢; > 1,¢; < —1,0<¢; <1,i=1,...,n.
The case —1 < ¢; < 0,1 =1,...,n,is settled in Corollary 1 as an application of Theorem 8.

In Section 4, we use Krasnoselskii’s fixed point theorem in order to provide examples
of systems of the above type with no positive solution or with two positive solutions.

Related results can be found in the papers in the bibliography. General methods for
solving systems are described in [4-16]. For applications to discrete inclusions, see [17].
Many applications to difference equations can be found in [18] and the references therein.
In [19], applications to extremum problems are presented, while [20] describes applications
to parameter estimation. Linear systems with positive coefficients and positive solutions are
studied in [21,22], while special classes of systems are investigated in [23-25]. Applications
to boundary value problems can be found in [26,27] and the references therein. Applied
boundary value problems and nonlinear quantum integro-difference boundary value
problems are addressed in [28,29] with Krasnoselskii’s fixed point theorem as the main
theoretical tool.

General methods and applications of positive matrices are presented, e.g., in [30-32].

We end this section by mentioning several areas of applications where systems such
as (Sp) below play a significant role. Such applications are described, e.g., in [1], where the
reader can find several types of steady-state equations in continuous and discrete dynamical
models. For other applications, see [33]: Dirichlet problems, difference equations, boundary
value problems, periodic solutions and numerical solutions for differential equations. In all
these applications, the study of the system (Sp) is an essential step. In our article, we
present new results about such systems, which could be useful for applications.

2. The Monotone Iterative Method
Consider the system

f1<x1> =a1X1+ -+ aXn + pi1,
(So) 1)
fn(xn) =amX1+ -+ aunXn + P,

where f; : [0,00) — [0,00) is continuous and strictly increasing, f;(0) = 0, a;; > 0,
pi > 0,i,j =1,...,n. Anon-negative solution is a vector x = (x1,...,%,) € R" such that

x1 >0,...,x, > 0and x satisfies (Sp). If x; > 0,...,x, > 0, we say that the solution is

positive. A sequence x¥ = (x%,...,xk) € R" k > 1, is called increasing if each sequence

(xK)4>1 is increasing.
Lets; :=a; +---+aj,, i =1,...,n. We denote by R(f;) the range of f;, which is an
interval of the form [0, ¢;), ¢c; < oo.

Theorem 1. Assume that there exists ty > 0 such that
fi(to) >sito+pi, i=1,...,n. (2)
Then, the sequence (x*)y defined by
=1, i=12,...,n, (3)

XK1= flfl(aﬂx’f + .- +ainx’,‘l +pi), k>0,i=1,...,n, 4)

1

is decreasing and convergent to a non-negative solution x* of (Sp).

Proof. We prove by induction the statement

P(k): anxf+ - +apxk +p; € R(f) and ¥ < xk, i=1,... 1.
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To prove P(0), let us remark that
anx] + - - + aixy + pi = sito + pi,
which is in R(f;), using f;(0) = 0 and (2). Moreover,
X = fi N apx) - Fagxg +pi) < i (sito+pi) Sto=x), i=1,...,n
Now suppose that P(k) is true. Then,
0 <apx{ ™+ +apx T + p <anxi+ -+ axy + pi € R(fi),

and so aﬂx’{“ +o a4 p e R(f), i=1,...,n.
Therefore,

2 = il anadd T 4 aaf T ) < M ap x4+ aad + )

Y = B
=X ,i=1,...,n.

This shows that P(k) is true for all k > 0. Consequently, each sequence (x¥);~g is

decreasing and bounded, hence convergent to a certain x; > 0. From (4), we see that
k+1 k k .
filxi™h) = apxf + - +apxy +pi, i=1,...,m,

and so fi(x}) = anx] + - - + apx; + pi.
This concludes the proof. O

Theorem 2. Assume that there exists ty > 0 satisfying (2), and t; € [0, t) such that

fi(tl) <sti+p,i=1,...,n 5)

Then, the sequence (x*)y> defined by

and by (4) is increasing and convergent to a non-negative solution X of (Sp).
Proof. Let us prove by induction the statement
Q(k) : aﬂx’{ + - 4 ayxk + p; € R(f;) and xf < xf.‘“ <ty i=1,...,n

First, 0 < aj1x) + -+ +apx) + pi = sit + p; < sito + pi € R(fi).-
Thus, aﬂx(l) o a3 xS + pi € R(f;), and

) =t < f (sitt+pi) = f (@ X + - axn + pi) = x;.

Moreover, xi1 = ffl(sl-tl +pi) < ffl(sito + pi) < to. This proves Q(0).
Now, suppose that Q(k) is true. Then,

k41 k+1 k k
sito+pi > anxy T 4o apx, +pi > anx) + -+ 4 Xy + pi,

so that a,-lx’frl +--+ ainxlr(z+1 + pi € R(fi).
Moreover,

k1 _ p-1( .k k Sk k1 _ k2
X = (ﬂi1x1+"'+ﬂinxn+Pi) < fi(anxyT A Ay p) =X

and
x;c+2 — f;l (aﬂxll‘“ Fo gkt Pi) < fifl(sifo 4 i) < to,
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foralli=1,...,n.

So Q(k) is true for all k > 0, which shows that each sequence (xi‘ )k>0 is increasing and
bounded and hence convergent to a certain &; > 0.

It follows that ¥ is a positive solution of (Sp). [

n
Remark 1. It is easy to see that if a;; > 0,1,j = 1,...,n, and Y pi > O, then the solution x*
i=1
from Theorem 1 is a positive solution. Moreover, if p; > 0,i =1,...,n, then % from Theorem 2 is
also positive.

Theorem 3. Suppose that there exist x3 > 0, ..., x) > 0 such that
fi(x) >and+- 4+ ap, S+ p,i=1,.. 0 (6)

Then, the sequence (x¥)y>q defined by (4) is decreasing and convergent to a non-negative
solution x* of (Sp).

The proof is similar to that of Theorem 1 and will be omitted.

Example 1. Consider the system

1 1
\/ﬂ —1m3€1 + sz + 89,

1
Xy = m?(] + Ex2 + 8.5.

It has the positive solution x1 = 100, xp = 10, which can be obtained using
(1) Theorem 1 with x? = xg =ty = 144,

(2)  Theorem 2 with x¥ = x3 = t; =0,

(3)  Theorem 3 with x{ = 144, xJ = 100.

The system has also the positive solution
x; = 8000.85..., xp = 53.89...
Example 2. Let fi(t) =t,i=1,...,n,t > 0. Then, (Sy) can be written as
(Z): X =AX+P,

where X = col(x1,...,xn), P = col(p1,...,pn), and A is the matrix with entries a;j. Suppose
that aj; > 0,1,j =1,...,n, and for each j, there exists some i such that a;; > 0. Moreover, suppose
that A is productive (see [3], p. 172); i.e., there exists X > 0 such that

X > AX. )

This is the Leontief model (see [3], p. 172). Theorem 10.5 in [3] shows that under
these assumptions, the system (X) has a unique non-negative solution. Let us remark that
Theorem 2.3 implies the existence of a non-negative solution and provides a monotone
iterative method to find it. Indeed, if ¢ > 0 is sufficiently large, then X° := ¢X will
satisfy X° > AX? + P, which is (6). Now, according to Theorem 3, the sequence (X*);=¢
defined by

X1 = AxXF 4+ P, k>0,

is decreasing and convergent to the non-negative solution of (X). For a related result,
see [1] (Corollary 3.2).
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Theorem 4. Suppose that tlim fi(t) = o0, i =1,...,n, and there exists ty > 0 satisfying (2).
—00

Then, the sequence (x*)>q defined by x? =0,i=1,...,n and by (4) is increasing and convergent
to a non-negative solution X of (Sp).

Proof. Foreachi =1,...,n wehave R(f;) = [0, 0). Let us prove by induction the statement
Lk): <2l <ty i=1,...,n
From (2) we see that f;(ty) > p;, and so
x? :O S xl.l :flil(pl) S to, l: 1,...,1’1.
This proves L(0). Now suppose that L(k) is true. Then
X = f ap X + -+ apxy + py)
<f! (ailxll‘H N pi) =2 i=1,...,n
Moreover,
X2 = fr a4 g+ )
< j‘;l(sito + Pi) <tg,i=1,...,n

Thus, L(k + 1) is also true, which means that (x¥);>¢ is increasing and bounded,
i=1,...,n Its limit X will be a solution to (Sp). O

Let us recall a result from [2].
Theorem 5 (Theorem 1 of [2]). Assume that a;; >0, p; >0, i,j=1,...,n. Let fi(t) = tgi(t),
t > 0, where g; : (0,00) — (0, 00) is continuous and strictly increasing, i = 1,...,n. Suppose

that for each i = 1,...,n there exists t; > 0 such that g;(t;) = s;. Then, the system (Sp) has a
unique positive solution z*.

In what follows, we show that z* can be approached by an increasing iterative method
and also by a decreasing iterative method.
Take a number u such that0 < u < min{t; : i =1,...,n}. Then, g;(u) < gi(t;) = s,
hence f;(u) = ug;(u) < us;, and finally
n
filu) < Zaiju—i-pi, i=1,...,n (8)
j=1

Let us remark thatif v > max{t; : i=1,...,n} then g;(v) > gi(t;) =s;,i=1,...,n.
Consequently, we can choose v > 0 such that v(g;(v) —s;) > p;, i = 1,...,n. It follows that

fi(v) = vgi(v) > vs; + p;, and so

n
fi(v) > Zaijv+pi, i=1,...,n 9)
=1

Theorem 6. Under the hypotheses of Theorem 5, consider the sequence (x¥)y>q defined by

We=u,i=1,...,n (10)

n
x;(ﬂ = fi_l (Z ﬂijx;‘(-i‘l?i), i=1...,mn, (11)
j=1
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and the sequence (y¥ )i defined by

yii=v,i=1,...,n, (12)

n
Yl g (2 aij!/;'C + Pi) ,i=1,...,n (13)
j=1

Then, (x¥)x>q is increasing, (y¥)xo is decreasing, and the limit of both of them is z*—
the unique positive solution of (Sp).

Proof. We prove by induction the statement
Mk): xF <o <yl <k i=1,. 0

To prove M(0), let us start by using (8) and (10)

n n
¥ =u<fi (Z ajju + Pi) =fi! (Z ﬂz’jX? + Pz‘) =X
=1

j=1
Moreover,
1 1 - 0 1 <
X :fii (Z“ijxj +pi> :f; (2&1]11-1-}71)
j=1 j=1
1 - 1
<f <2ﬂ1]0+191> =f (Zazﬂ/] +Pz> =Y
1 j=1

n n
Finally, y} = ffl <Z al-/-y? + pi> = ffl (Z a;jv + pi> . Using (9), we obtain
j=1 =1

y} <v=1y? and M(0) is proved.
Now, suppose that M(k) is true. Then,

n
P (za,,x]+pl>< i (Z mﬂ?) &2
DU o pl) ( o1+ >_ylk+z,

Yyt = <Z aijy; " i> <f (Z aiyf + Pi) =y
j=1

x;c+2

So, for each i=1,...,n(x k>0 is increasing, (yf) k>0 is decreasing, and xé‘ < yé‘. Let
xX; = khm xl Y= khm % Then (x1,...,x,) and (y1,...,yn) are positive solutions to (Sp).
—r00 —00

However, according to Theorem 5, (So) has a unique positive solution z*, and we conclude

that z* = lim x* = lim y O
k—o0 k—

Remark 2. The system (Sg) is described with the functions f;, but the proofs and the iterative
. . . -1
methods are formulated in terms of the inverse functions f; . In some places, f;(x) = xg;(x).
We close this section with some examples of continuous, strictly increasing, surjective functions
g :(0,00) — (0, c0) such that f(x) = xg(x) can be explicitly inverted.
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1/
\/4x+c2—c> i
2 Vs

Example 3. Let g > 1,¢ > 0, g(x) = x27 1 + cx7L. Then f~1(x) = (

x > 0.

Example 4. Ifg > 1and g(x) = %(exp(x”’) —1), then f~1(x) = (log(1 +x))*, x > 0.
(T4 x)1 —

1 1/
Example 5. Letqg > 1,¢c>1,g(x) = — Then f~(x) = ((1 +x)V1 — 1) C,
x > 0.

3. Applications of Brouwer’s Fixed Point Theorem

The above Theorem 5 was proved by using Brouwer’s fixed point theorem. The same
classical result was used in proving

Theorem 7 (Theorem 2 of [2]). Suppose that aj > 0, pi =2 0, i,j = 1,...,n. Let

fi(t) = higt),t > 0, where h; : (0,00) — (0,00) is strictly decreasing and continuous. As-

sume that for eachi = 1,...,n, there exists t; > 0 such that h;(t;) = s;. Then, (So) has a unique
positive solution.

To prove the next result, we again use Brouwer’s fixed point theorem.

Theorem 8. Let M; > 0, ¢; : [0,00) — [0, 00) continuous and bounded by M;, a;; > 0, q; > 0,
i,j=1,...,n Then,

x1 = @1(anxy + - +apxn +4q1),
(51)
Xn = Qn(@m X1 + -+ @unXn + qn),
has a solution in [0, M1] X - -+ x [0, My].
Proof. Letx = (xq,...,x,) and

F(x) = (p1(an1x1 + a1nxn + 1), -, @u(@mx1 + - -+ + GunXn +qn)),

where x € [0, M1] X - -+ x [0, My].

The function F : [0, My] x --- x [0, M,] — [0, M;] X --- X [0, M},] is continuous on
the compact and convex set [0, M3] x - - - X [0, M,]. According to Brouwer’s fixed point
theorem, it has a fixed point, which is a solution to (S§1). O

Let us return to the system (Sp) and take f;(t) = t%, t > 0. If ¢; > 1, we can apply
Theorem 5 or Theorem 6. If ¢; < —1, Theorem 3 can be applied. If 0 < ¢; < 1, Theorems 1-4
could be useful.

When —1 < ¢; < 0, we are dealing with the system

x1 = (a11x1 + -+ - + agaxn + p1) /4,
(52)
Xn = (X1 + -+ aunXn + Pn)l/cn-

Corollary 1. Let —1 < ¢; < 0, aj > 0, p; >0, i,j =1,...,n. Then (Sy) has a solution in

1/¢;
i=1[0, Pi/c ]

Proof. In Theorem 8, choose g; = 0 and ¢;(t) = (t + p;)*/%, t > 0. Then, ¢; : [0, +c0) —
¢ With these choices, (51) becomes (S»)

i

[0, +-00) is continuous and bounded by M; = p
and has a solution in [T} 4 [0, pV “. O

1
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Example 6. Leta,b,c,d >0, p,q >0, ¢, : [0,00) — [0, 00) strictly decreasing. The system

{ x = ¢(ax + by + p),
y=1(cx+dy+q),

is of the form (Sq). 1t is equivalent to

= %(qv*l(x) —ax—p),
%(llfl(y) —dy —q).

It is easy to check that these two curves intersect exactly once in the first quadrant; hence, our system
has exactly one positive solution.

4. Aplications of Krasnoselskii’s Fixed Point Theorem

The Krasnoselskii’s fixed point theorem on the compression and expansion of a cone
can be employed to prove the existence of one or two positive solutions. In [28], the authors
use the Krasnoselskii’s fixed point theorem to prove the existence of solutions for a system
of nonlinear differential equations defined on the graph representation of the ethane. In fact,
this is an application of such a fixed-point theorem in the context of an applied boundary
value problem. Similarly, there is another application of the mentioned theorem to another
boundary value problem given in [29], where the existence results are proved for a nonlinear
quantum integro-difference boundary value problem.

The version of the Krasnoselskii’s theorem in conical shells is used in [33,34]. Moreover,
with a clever combination of ideas, the authors of these papers derive results concerning the
non-existence of solutions. Here, we use two results from [33,34] in order to complement
Theorems 1 and 5.

Remember that under the hypotheses of Theorem 1, (Sp) has a non-negative solution,
and under those of Theorem 5, (Sp) has exactly one positive solution. An important
condition in Theorem 5 is that each function f;(t)/t is strictly increasing on (0, 00). We
show that without this condition, the uniqueness of the positive solution can be lost. We
present also an example where (Sp) has no positive solution.

Leta; >1,4;;>0,i,j=1,...,n,A>0. Consider the system

fi(xr) = Magixg + -+ -+ ayuxn),
(53) -
fn(xﬂ) = /\(anlxl +--- armxn)/

where f;(t) = (¢! —1)V/%, t > 0.
It is of the form (Sp). Setting ¢;(t) := f '(t) = log(1+t%),t > 0,i = 1,...,n, (S3)
can be written as

X1 an - M (p(x1)
(sé) = A .
Xn apy1 - Aun (P(xn)

Systems of this form are investigated in [34,35].

Proposition 1. (i) There exists a Ay > 0 such that for each A > Ay, (S%) has two positive solutions.
(ii) There exists a Ay > 0 such that for each 0 < A < Ay, (S4) has no positive solutions.

Proof. Let us remark that

tim 2 — o lim Lit(t)

t—0 t f—00

=0, and ¢;(t) >0ift >0,i=1,...,n.
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Now, (i) is a consequence of Theorem 4.1 in [33] (which gives sufficient conditions for the
existence of two positive solutions) and (ii) a consequence of Theorem 4.7 in [33] (which
gives sufficient conditions under which the system has no positive solution); see also
Example 2in [34]. O

5. Conclusions and Further Work

In many application-oriented problems, an important step is represented by the study
of an algebraic system with positive coefficients. In such a case, only positive solutions are
of interest. Therefore, a considerable number of papers have been devoted to such systems.
Fixed point theorems and iterative methods are useful tools. In our paper, we obtain new
results related to several classes of systems. We relax some hypotheses used in the literature
concerning the strict monotonicity of the involved functions. We show that in some cases,
the unique positive solution can be obtained by a monotone increasing iterative method
and/or by a monotone decreasing iterative method. As a consequence of one of our results
(Theorem 3), we recover the existence of a non-negative solution of the Leontief system and
describe a monotone iterative method to find it. In Corollary 1, we fill in a gap in a series
of results from the literature concerning a special system. Examples of positive systems
having no positive solution or having two positive solutions are provided in Section 4 with
Krasnoselskii’s fixed point theorem as the main tool. Some applications of this theorem are
also mentioned.

The above-mentioned results can be starting points for new investigations. We pre-
sented iterative methods to get a solution, and we will be interested in estimating the rate of
convergence to the solution. Usually, there are several iterative methods, and a comparison
of their speeds of convergence will be one significant direction of study. Our efforts will be
also directed toward new applications.
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