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1. Introduction

Fractional boundary value problems (FBVPs) have gained considerable popularity due to recent
developments in the theory of fractional calculus, as well as their wide range of applications in math-
ematics, engineering and the natural sciences. Fractional operators give models an extra degree of
freedom in the form of the fractional derivative order, and are able to capture memory and non-local
effects, which are exhibited by many processes, see [1-5] and the references therein. Some applications
of fractional differential equations (FDEs) include viscoelasticity [6, 7], porous media flow [8-10] and
anomalous diffusion [11, 12].

Modelling complex real-world phenomena requires the use of non-linear FDEs, whose exact solu-
tions are unavailable, which has prompted the development of approximation techniques. One such
technique is the monotone iterative method, which has been combined with the lower and upper solu-
tions method to establish the existence and uniqueness of solutions for fractional initial and boundary
value problems, and to construct monotone sequences of approximations to their solutions [13-16].
Another method for approximating solutions of FBVPs is the numerical-analytic technique, which
has been applied to FDEs, subject to various boundary conditions [17-20]. In this work, we show
how combining the numerical-analytic technique with the lower and upper solutions method can
improve the efficiency of the former.

We consider a parameter-dependent non-linear FDE of the Caputo type, subject to Dirichlet
boundary conditions, where the parameter value controls the effect of the non-linear term and deter-
mines the monotonicity of the right-hand side function in the equation. The present paper consists of
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six sections. Section 2 contains the definitions and preliminary results, which will be used throughout
the paper. In Section 3 we apply fixed point theory to determine the range of parameter values, which
guarantees the existence and uniqueness of solutions to the studied problem. A sequence of approxi-
mate solutions is constructed using the numerical-analytic technique and its monotonicity behaviour
is analysed. In particular, we show that for an FDE with a decreasing right-hand side function, the
numerical-analytic technique produces a monotone sequence. In Section 4 we apply the lower and
upper solutions method to the case when the right-hand side function is increasing to construct an
alternating sequence of approximations. We demonstrate how the lower and upper solutions method
can be used in this case to simplify the form of the sequence, resulting from the numerical-analytic
technique and to thereby reduce the computational time. Our results are applied to a fractional order
problem, which in the case of the second derivative models the Antarctic Circumpolar Current in
Section 5. Section 6 presents a summary of our conclusions.

2. Definitions and auxiliary statements

Throughout this paper we use the following definitions and preliminary results:

Definition 2.1: Let n—1 < p <n for some n € Z,. Then the Riemann-Liouville fractional integral
of order p is given by (see [1], Def. 2.88)

1 t
21O = o / (t = 9P (5) ds.

Definition 2.2: Let n—1 <p <n for some n € Z4 and f(#) : (0,00) = R. Then the left Caputo
fractional derivative of f(¢) of order p is given by

t
SDYf(t) = Hn;—p)/ (t — )" P (5) ds. (1)

When p = n, (1) reduces to the ordinary derivative of order n (see [1], Def. 2.138). When p € (1, 2),
as in (6), the Caputo derivative reads

1 t "
O = 15— / (t = 9'PF (5)ds.

The following Lemma gives the relationship between the Caputo fractional derivative and the
fractional integral.

Lemma 2.1 ([2]): (1) Letp e (n—1,n),f(t) € Loo(0,b) or f(t) € C[0, b]. Then
(DY (1) = f(2).

(ii) Letp € (n—1,n),f(t) € AC"[0,b] or f(t) € C"[0, b]. Then

n—1 (k)
WSohro = s - 3 0%
k=0 ’
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Lemma 2.2 ([18]): Iff(t) is a continuous function on t € [a, b], then the following estimate

=l (- 5 (s) d (t_ “)p / - @ ds
—_— —s s)ds — - s
F(P) a b—a a (2)
< a1 (f) max [f(¢)]
a<t<b
holds for all t € [a, b], where
_20t—af (b—t)
)= Fo5 (b—a) '
Lemma 2.3 ([18]): Let {a,(-)}n>1 be a sequence of continuous functions on t € [a, b], given by
1 t t—a\’
alt) i = —— t— p—1_ b— Pl n— d
)= 7 [/ [( o7 = (5=2) -9 ]a 1(6) ds
_ P b
+ (t a) / (b= sy La,_1(s) ds:| ,
b —a ¢
where
ap(t) :=1,
2t—a)Y (b—1t\?
al(t) = u ( ) .
T(p+1) \b—a
Then the estimate
(b— a)au (1) (b— a)+0P
ans1(f) < 20 DI(p+ 1)]7 ~ 2A0FDE-DI[(p + 1)]71 ©
holds for n € Z{.
For the proofs of Lemmas 2.2 and 2.3 we refer to [18].
Consider a FBVP of the form
§D{u(t) = f(tu(®), telo1], "

M(O) = 00, M(l) = a1,

wherep € (1,2], u(t) : [0,1] > D C R, f(t,u(t)) : [0,1] x D —> R.

Definition 2.3 ([13]): A function v(t) € C%([0, 1], R) is called a lower solution of the BVP (4) of type
I if it satisfies

SDPv(t) > f(t,v(r), telo,1],

v(0) < ap, v(1) < aj.

If a function w(t) € C?([0,1],R) satisfies the reversed inequalities, it is called an upper solution of
the BVP (4) of type L.
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Definition 2.4 ([14]): A function v(t) € C%([0, 1], R) is called a lower solution of the BVP (4) of type
II if it satisfies
§Dv(t) < f(tu(®), telo1],
v(0) < ap, v(1) < ay.

If a function w(t) € C%([0,1],R) satisfies the reversed inequalities, it is called an upper solution of
the BVP (4) of type IL

Lemma 2.4 ([13], Positivity Result): Letz(t) € C%([0,1],R) and r(t) < 0,t € [0, 1], bounded. Ifz(t)
satisfies the inequality

SDPz(t) + r(Hz(t) <0, te(0,1),
z(0), z(1) > 0,
then z(t) > 0,Vt € [0, 1].
Lemma 2.5: Let z(t) € C2([0, 1], R). If z(¢) satisfies conditions
SDPz(t) > 0, te(0,1),
z(0), z(1) <0,

(5)

then z(t) < 0 fort € (0, 1).

Proof: Let z(t) € C%([0,1],R) be such that it satisfies (5), and assume for the sake of contradiction
that z(¢) > 0 for (at least one) t € (0, 1). Then z(t) attains a local maximum at some ¢y € (0, 1), thus
the Caputo derivative of z(¢) is non-positive at £, i.e. gDIt) z(to) < 0, by Theorem 2.1 in [15]. This is
in contradiction with (5), thus, z(¢) < 0 for t € [0, 1]. [ |

3. Analysis of the parameter-dependent FBVP

In this section we present the general form of the FBVP under consideration. We give sufficient
conditions on the right-hand side function for the existence and uniqueness of solutions to the stud-
ied problem and apply the numerical-analytic technique to construct a sequence of approximate
solutions. Moreover, we analyse the monotonicity behaviour of the resulting sequence.

3.1. Problem setting and solvability analysis
We consider a parameter-dependent Caputo FBVP of the form
§DYu(t) + La(F(u(t)) = b(), te(0,1],
u(0) = ayp, (6)
1/[(1) =da,

where pe (1,2], AeR, u:[0,1] > DCR, ue C%([0,1],R), and D is a closed and bounded
domain. The right-hand side parameter 1 and functions a(t) and b(t) are such that

1] = A,
A= sup la(¥)],

te(0,1] )
B:= sup |b(?)].

te(0,1]
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We assume that function F(u(t)) : [0,1] x D — R is (generally) non-linear, bounded and Lipschitz
continuous, i.e.

|F(u()| < M,
[F(u1(8)) = F(ua ()] < Klui (£) — uz(8)]

hold for all t € [0, 1], u;(¢), u5(t) € D, where M, K € R are constants.

We aim to determine the values of the right-hand side parameter A for which there exists a unique
solution to FBVP (6). In addition, we analyse the monotonicity behaviour of the solution and con-
struct a sequence of approximations using the numerical-analytic technique and the lower and upper
solutions method.

Note that FBVP (6) is equivalent to the following integral equation:

(8)

u(t,l;)():oco—l-)(t-l—tp(al —a0—x)

+ o5 [ / (t — 9P [=2a(9)F(u(s, 15 1)) + b(s)] ds

_p / (1 = 9P [—Aa()F(us, 43 1)) + b)) ds] , ©)
0

where y := u/(0), see [21] for details.
Denote the operator associated with (9) by H:

(Hu)(t) == ag + xt+ & (a1 —ao — x)

to [ / (£ = 9PV [=2a(9)F(u(s. 15 1)) + b(s)] d

—tP / (1 — )P [=2a(s)E(u(s, ; x)) + b(s)] ds].
0

In the following theorem we give conditions on the parameter A, for which the integral equation (9)
has a unique solution.

Theorem 3.1: Ifu € B,, where B, := {u € C2([0,1],R) : |u(t)| < r} with

2%~ (p+ 1)U + AAN + B
2%-1T(p 4+ 1) — AAK

)

U := max |a0+xt+tp(a1 —ag —
0<t< 1

N := sup |F(0)|,
te[0,1]

and A satisfies the following inequality

2p—1
<2 L(p+1)

AK ’ (10)

then 'H is a contraction operator, and therefore, the integral equation (9) has a unique solution in
C*([0, 1]).
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Proof: From the Lipschitz condition (8) it follows that

|F(u()| = |F(u(t)) + F(0) — F(0)|
< Klu(®)[ + [F(0)] < Klu(t)| + N.

For u € B, we have

|(Hu)(®)] < |ao + xt+ 1 (a1 — a0 — x)|

tie ‘/ (= P (= 2a() F(u(s, 4 1)) ds
T®) |)o A

1
—tp/ (1 — Y’ H—2a(s)E(u(s, 4, x)) ds
0

LU
C(p)

t 1
/ (t — )P lb(s)ds — / 1 — )P 1b(s) ds
0 0

Using inequality (2) from Lemma 2.2 yields

|(HW(®)] < U+ 01(0) max | — 2a(OF(u(t, 1 )| + 01(6) max [b(0)]

IA

U + (AA max |F(u(t, 1, x))| + B)ai(t)
0<t<1

IA

U + [AA(K|u(t)| + N) + Blai(¢)
U + [AA(Kr + N) + Bloy (f).

A

Applying estimate (3) in Lemma 2.3 with n = 0 yields
|(Hu)(®)]

IN

U + [AA(Kr + N) + Blaa (1)

AA(Kr+N) + B
<U+————"—"°<r,
22710(p+1)

ie. if u € By, then Hu C B,.
Now we consider u, v € C2([0, 1], R) and apply estimate (2) again:

t
|(Hu) () — (Hv)(B)] = /0 (t = )P~ (=2a($) [F(u(s, 2; ) — F(v(s, 4 chi))] ds

;)
L'(p)
1
— P / 1 — )P —=2a(s)F(uls, 2; x)) — F(v(s, ; x))] ds
0
< ai(t) [max | = Aa@)[F(u(s, 4; x)) — F(v(s, 4; )]
< a1 ()HAAK [max Ju(s, 4; ) — v(s, 45 )l

- AAK I
— u
= 20T+ D)

AAK
= W=700= 1)

— |

llu = VIl < [lu—vll.

From (10) it follows that

A AK 227 (p+ 1) AK
< <
220717 (p 4+ 1) AK 220717 (p + 1)

>
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i.e. H is a contraction. Therefore, by the Banach fixed point theorem, (9) has a unique solution in

C%([0,1]).

3.2. Successive approximations method

The integral representation of the exact solution of FBVP (6) is given in (9), however, a difficulty
of its application arises, since the quantity under the integral depends on u(t, 4; y), whose explicit
form is unknown. To overcome this, we construct a sequence of approximations, which converges
uniformly to the exact solution. We set the value of the right-hand side parameter to 2 = Z, such that

condition (10) is satisfied, and associate with BVP (6) the following sequence
ug(t, s ) = ao + yt + (a1 —ao — %)

un(t, 25 ) = uo(t 45 1) + T) [/ (t = )P~ [=2a(s)F(up—1(s, 4 1)) + b(s)] ds

1
—tP / (1 — P H—=Aa(s)F(up—1(s, 25 x)) + b(s)] ds:|,
0

neN,te[0,1].
Additionally, we assume that the set

={ap e D:Blag+ yt+t* (ay —ayg— x),B) C D},

is non-empty, where

JAM + B

= 2 1T (p+1)

Then the following theorem holds.

Theorem 3.2: Provided that for all y € Q and t € [0, 1] conditions (10) and (12) are satisfied,

(1) The terms of the sequence (11) are continuous and satisfy boundary conditions
“n(O, z: X) = aO)
“n(L 1: X) = al

forn e N.
(2) The sequence (11) converges uniformly to the limit function

uoo(t,/_l;)() = ngn;o un(t,/_l;)().

(3) The limit function (13) satisfies boundary conditions uo (0, 1; x) = @, oo (1, ;) = a.

(4) The limit function (13) is the unique solution to the integral equation (9)
u(t,/_l;)() =ag+ yt+ ¥ (a1 —ag—y)

+ o [ ] - 9 TR B ) + bl

—tP / (1 — sy’ —Aa(s)F(u(s, 1; X))+b(s)]ds},
0

(11)

(12)

(13)

(14)
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i.e. it is the unique solution to the perturbed Cauchy problem

§DPu(t) = —Aa(OF(u(®) + b(t) + A(x), pe (1,2,
u(0) = ay, (15)
u'(0) = y,

where A : Q — R is a mapping defined by
1
A() =T+ (e — a0 = ) —P/O (1= sy~ [Aa()E(u(s, 4 1)) + b(s)]ds.  (16)

(5) The following error estimate holds

Q"JAM +B) 1
22T (p+1)1-Q°

oo (t, 25 1) — un(t, 45 )| < (17)

where
JAK
Q= S, 1y
2 T (p+ 1)
and A, K are defined in (7) and (8).

To establish the connection between the solution to the IVP (15) and the original BVP (6), consider
the Cauchy problem

SDPult) = f(t,u()) + u, te0,T],
M(O) = o, (18)
W' (0) = y,

where u € R we will call a control parameter, a9 € Dy and y € Q.

Theorem 3.3: Let y € Q, u € R be given. Assume that all conditions of Theorem 3.2 are satisfied for
the FBVP (6). Then the solution u = u(-, 1; y, u) of the IVP (18) also satisfies the boundary conditions
in (6) if and only if
= A0,
where A(y) is given by (16), and in this case
u(t, s x> 1) = too(t, 43 ) fort e [0,1].

Theorem 3.4: Let the original BVP (6) satisfy conditions (12) and (10). Then uxo (-, 23 x*) is a solution
to the BVP (6) if and only if the point y* is a solution to the determining equation

A(x*) =0,

where A is given by (16).

For the proofs of Theorems 3.2 - 3.4 in the case of a parameter-independent FBVP we refer to [21].
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Remark 3.1: Since the explicit form of the solution u(t, Z; x) is unknown, in practice, we compute
the values of the parameter y by solving the approximate determining equation

where

A(yn) == F(p + D(ay —aog — xn)
1
—p/ (1 = P Aa(s)E(un(s, 25 xn)) + b(s)] ds
0

at each iteration step n.

3.3. Monotonicity of the approximating sequence

Let us denote the right-hand side function in the BVP (6) by f (£, u(t, 4; y); 1) := —La(t)F(u(t, 4; x))
+ b(t). The following two theorems give conditions for which the terms in (11) form a monotone or
an alternating sequence respectively.

Theorem 3.5: Consider the BVP (6) and the sequence of approximations (11), and assume that
f(t,u(t, A; x); A) is strictly decreasing in u(t, 1; y), i.e.

0
—f<0.
ou

Then the following statements hold:
(S1) If the initial approximation ug(t, 23 x) is such that ug(t, ; x) < ui(t, 1; x), then the sequence
un(t, 4; x) is well-ordered and increasing, i.e.
ue—1(t, 2 1) < uk(t, 23 %), VkeN.

(82) If the initial approximation uo(t, X5 x) is such that uy (t, 2; y) < uo(t, A; y), then the sequence
un(t, 4; y) is well-ordered and decreasing, i.e.

ur(t, 23 1) < uk—1(t, 5 x), YkeN.

Proof: The terms in the approximating sequence are obtained from the scheme
§ D un(t, 45 ) = f(t, 1 (1,55 1)),
u,(0) = u(0), u,(1) =u(), n>1.
(S1) Assume that ug(t, 4; x) < u1(t, 4; x). Then
§DY L (6 25 1) = w2675 201 = f (b uo (6,75 203 1) = (w1 (6,15 )3 2) > 0,
(0,2 1) — u2(0, 4 x) = 0,
ur(1, 4 1) —u2(1, 45 1) =0,

hence, by Lemma 2.5, u1 (£, 4; ) < u(t, Z; x). Assume the statement holds for n = k. Then, for n =
k + 1 we have

§ DY [uic(t, 25 x0) — w1 (8 2 )] = f (b w1 (845 )3 2) — f (6wt 45 23 4) > 0,
ur(0, 25 ) — (0, 45 ) = 0,
ur(1, 25 ) — up1 (1, 43 ) = 0,
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hence, by Lemma 2.2, ug(t, ; x) < uxy1(t, 4; x). Therefore, the sequence u,(t, ; ) is monotone
and increasing.
The proof of (52) follows the lines of the proof of (S1). |

Theorem 3.6: Consider the BVP (6), and the sequence of approximations (11), and assume that
f(t,u(t, A; x); A) is strictly increasing in u(t, 4; x), i.e.

0

—f > 0.

ou
Then the following statements hold:

(81) If the initial approximation uo(t, 2 ) is such that ui(t,%; y) < uo(t, 1; x), then the terms
un(t, A; x), given by (11), form an alternating sequence, for which

ul(t,/_l;;() <--e < u2n+1(t,;1;)() < u2n(t,/_1;)() <--e < uo(t,/_l;)(). (20)

(81) If the initial approximation uo(t, 2 ) is such that uy(t, s y) < ui(t, %; x), then the terms
un(t, A; x), given by (11), form an alternating sequence, for which

uo(t,i;;() < --e < u2n(t,;1;)() < u2n+1(t,/_1;){) <--e < ul(t,/_l;;(). (21)
Proof: (S1) Assume that ul(t,/_l;)() < uo(t, 2; x). Then
§ DY Tur(t, 25 ) — ua(t: 43 )] = f(tuo (45 x)s 1) — f(tur (8, 25 1 )3 4) > 0,

UI(O, Z,X) - uz(O,;l;X) = O)
ul(la Z,X) - uz(l,;’{;){) = O)

hence, by Lemma 2.5, ur(t,2; x) < ua(t, 2; ). Assume the statement holds for n = k, that is,
Uppt1(t 25 x) < upk(t, 25 x) Then, for n = k4 1 we have

SD lugreg1 (2 1) — a1y (62 1)1 = F (b ua(t, 75 )5 4) — f(t, uiakr1 (8, 25 )3 2) > 0,
u2k+1(0,/_1;)() - Mz(k+1)(0,/_1;)() =0,

u2k+1(1,/_1;)() - Mz(k+1)(1,/_1;)() =0,

hence, by Lemma 2.5, usx4 1 (£, 4; y) < Uz (k1) (& 2; x). Thus,

6 D ltak3(8) — tiagegny (D] = f (b tiagerny (8 75 )5 A) — f(t gy (6,45 )3 2) > 0,
(u2k43 — Uz (k1)) (0) =0,
(243 — Ua(k+1))(1) = 0,
which implies x4 3(t, ix) < Uy (k+1) (& 2; x), that is, the statement holds for n = k + 1. Therefore,

the sequence u, (t, 4; y) is alternating, i.e. (20) holds.
The proof of (2) follows the lines of the proof of (1). [ |

4. Lower and upper solutions method

In this section, we describe how the lower/upper solutions method can be combined with the
numerical-analytic technique, presented in Section 3, to construct approximating sequences to the
solution of BVP (6).
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The following two theorems give the form of the alternating sequence, resulting from combining
the numerical-analytic technique with the lower and upper solutions method, depending on how the
lower and upper solutions are chosen.

Theorem 4.1: Consider the BVP (6). Assume that

() vo, wo € C2([0,1],R) are lower and  upper solutions to the BVP (6) of type Ifort e [0,1].
(i) the right-hand side function f(t, u(t, 1; x); 1) is an increasing function in u(t, 1; y).
(iii) two sequences, {v,(t)} and {w,(t)}, are computed using the iterative scheme

S DY vu1 (D = f(t,va(: 1)y Vag1(0) = u(0),  vpp1 (1) = u(1)

§ D Wi () = F(Ewa (03 2)s - Wr1(0) = u(0),  way1 (1) = u(D), (22)
for which
vi(t) <wi(t),
wy(t) <vy(b). (23)
Then,

(a) (a)Fort € [0, 1] it holds that
vo(t) < wo(t).

(b) (b)The terms computed using (22) form alternating sequences{viy41(t), want1(t)} and
{wan(t), vau(t)}, satisfying

vo(t) < vi(®) <wi(®) <... <vauq1(t) < wanp1(t) < ueo(t) <

< wan(t) < vau(t) < ... <wa(t) < va(t) < wo(t)

(24)

for n > 0. Each term vy41(t), Wnt1(t) is computed from the corresponding integral equa-
tions:

Vur1(t) = ag + 7t + (a1 — ag — N + —— [/ (t = )P (5, vu(s); 1) ds

I'(p)

(25)
1 -
+tp/ (A = )P (s, vu(s); 2) ds] ,
0
W1 () = ag + Ct + (a1 — ao — OF + m |:/ (t = P f (s, wa(s); 1) ds
1 -
+tf / (1 =PI (s, wn(s);l)ds:| , (26)
0

where the unknown parameters 1 and ¢ denote n := v'(0) and ¢ := W' (0) and are computed
by solving the determining equations

A(n) =0, 27)
A(Q) =0, (28)

where

1
AG) =T(p+1) (@ —ao— 1) —p /0 (1= P (s, v(s); 1) ds.

1
AC) =T +1) (@1 —a0—0) —p /0 (1= 9P~ 'f (s () 1) d.
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(c) (c)Let xo(t) :=vo(t) and {x,()} := {(van+1(t), Wan1(¥)} for n >0, that is, x(t) ==
vi(t), x3(t) := wi(t),... and similarly, {y,(t)} := {v2n(t), w2n(t)} for n >0, that is,
yo() = wo(£), y1(t) := va(2), y3(t) :== wa(¥), . ... Then the sequences {x,(t)} and {y,(t)}
converge uniformly to the limits xoo (t) and yoo (t), respectively, and xoo (1) < Yoo (t).

(d) (d)For the limit functions xeo(t) and yoo(t) it holds that xoo(t) = Yoo (t) = Uoo(t), where
Uco (1) is the unique solution to BVP (6).

Proof: (a) From Definition 2.3 of lower and upper solutions of type I, we have that
§D{vo(t) = f(t,vo(0):7) > 0, (29)
§DYwo(t) = f(t, wo(t); 2) < 0. (30)

Subtracting (29) from (30) and using the Mean Value Theorem, we obtain
0
§ DY (wo () — vo(1)) — a—{l(u*)(wo —v) <0,

where u* = yvg + (1 — )wp, 0 < y < 1.Sincef(¢, u(t); A) is an increasing function, —%(u*) < 0.
Moreover, (wg — v)(0) > 0, (wo — vo)(1) > 0, thus, by Lemma 2.4 it follows that wo(¢) > vo(%).
(b) Let zg(t) = vo(t) — v1(f). Then
6D 20(t) = §Dfwo(t) = f(t,vo(1): 7) > O,
20(0) <0, z(1) <0

thus, by Lemma 2.5, vo () < v (t).
Now let z1 (t) = vi(t) — v2(f) and consider

§DVz1(t) = f(t,vo(t): 1) — f(Lv(E); ) <0,
z1(0) <0, z(1) <0,

where the first inequality follows from the fact that f(t,u(t); 1) is increasing in u(t). Thus, by
Lemma 2.5, v (t) < v, ().

Assume that vor(f) < vox(#) for k > 1. We will show that it also holds for k+ 1. Consider
Zok+1 (1) = vak41(f) — vak42(t), for which

SDlza1 (8) = f(t, var(t); 1) — f(t, vakp134) > 0,

2ok+1(0) <0,  zp41(1) <0,

thus, by Lemma 2.5, vpry1 () < var2(t). Now let zpxy3(¢) = vory3(t) — vaks2(t) and consider

OCDszk+3(t) = f(t, var+2(8); 2) — f(t, vak41 (1); ) >0
22k+3(0) < 0, zp%43(1) < 0.
Hence, vok43(t) < vak2(t), which implies that vo,41 () < v2,(¢) holds for alln > 1.

Using the same method, we can show that wy (t) < wo(t), w1 (t) < wa(t), and wauy1(t) < wau(t)
forn > 0.



APPLICABLE ANALYSIS (&) 13

From the assumptions and inequalities in (23), it follows that
vo(t) < vi(t) < wi(t) < wa(t) < va(t) < wo(t).

Assume that vy (f) < wory1(t). We will show that this holds for n = k+ 1. Consider z;4,(t) =
Waks2() — varg2(2):
SDV 2ok 2 (t) = f(t, warr1 (903 2) — f(t, vagsr (D)5 2) > 0

22k4+2(0) <0, 2zpp42(1) <0,

thus, by Lemma 2.5, wyi12(t) < vagy2(t). Now let zo513(t) = vory3(t) — wak3(t) and consider

SDzoky3 (D) = f(t, va2 (1 1) = f(t, waga (1) 1) > 0
22k43(0) <0,  z;p43(1) <0,
thus, vak43(t) < woks3(f). This implies that vo,41(#) < wauy1(f) holds for n > 1.
Similarly, we can show that w, (t) < v2,(f) forn > 1.
Thus far we have seen that
vo(t) < vaus1(t) < van(t),
want1(8) < wan(t) < wo(2),
Vant1(t) < wang1(t),
W2n(t) < V2n(t)'
Combining these inequalities results in (24).
(c) The sequence x,(t) is a monotonically increasing sequence of continuous functions, bounded
from above by wy(t), defined on the compact domain [0, 1], and the sequence y,(t) is a monoton-
ically decreasing sequence of continuous functions, bounded from below by v(t), defined on the

compact domain [0, 1]. Hence, x,,(¢) and y,(¢) converge uniformly to their respective limits, xoo (f)
and Yoo (t). From part (a) we know that x,(t) < y,(¢) for all n > 0, thus x5 (t) = lim,—s 00 x4 (t) <

limy,— o0 )’n(t) =Yoo ().
(d) Passing to the limit when # — oo in the integral equations (25) and (26) yields

Voo(t) = ag + nt + (a1 — ag — ntf + m [/ (t — )P (5, V00 (5); A) ds

1
i / (1 = P £(5,vo0(5): 1) ds} ,
0

Woo(t) = ag + ¢t + (a1 — ag — ) + m |:/ (t = )P (s, woo (5); A) ds

1 —
. / (1 = 9P~ (s, woo (5); ) ds] ,
0

which are equivalent to equation (14). The limit function us (t) is the unique solution to (14), thus,
Voo () = Woo (1) = Use(2). u

Theorem 4.2: Consider the BVP (6). Assume that

() vo, wo € C2([0, 1], R) arelower and upper solutions to the BVP (6) of type Il with vo () < wo(t)
fort e [0,1].
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(i) the right-hand side function f(t, u(t, 1; x); 1) is an increasing function in u(t, 1; y ).
(iii) two sequences, {v,(t)} and {w,(t)}, are computed using the iterative scheme

SDvg1 (1) = F(t, va(5 ), ¥uy1(0) = u(0), vy (1) = u(1)
Dl wni1 (8) = F(E wa(£); 1), Wug1(0) = u(0),  wyp1(1) = (1),

for which

vo(t) < wi(t),
vi(t) < wo(?). (31)

Then,
(a) (a)The terms computed using (31) form alternating sequences {v2,(t), want+1(t)} and
{(vans1(®), wan (D)}, satisfying

vo(t) < wi(t) <va(t) <... < vau(t) < wang1(t) < uo(t) <

< Vong1(t) < wau(t) < ... <wa(t) < vi(t) < wo(t)

forn > 0. Each term v,1(t), Wny1(t) is computed from the following integral equations:

V1 () = ag + nt + (a1 —ag — ¥ + m |:/ (t = )P (s, vu(s); 1) ds

1 —_
+tP / (1 = )P (s, vu(s); A) ds} ,
0

Wnp1(t) = oo+t + (a1 —ag — )P + Tp) [/ (t — )P (s, wa(s); 1) ds

1
+tP / (1= )P (s, w(s); 1) ds} ,
0

where the unknown parameters 1 and ¢ denote n := v'(0) and ¢ := w'(0) and are computed
by solving the determining equations (27) and (28).

(b) (b)Let {x(£)} := {van (1), want1 ()} and {yn ()} := {vant1(£), wan(£)} for n > 0. Then the
sequences {x,(t)} and {y, (t)} converge uniformly to the limits X (t) and yo (), respectively,
and xo0 (1) < Yool(2).

(c) (c)For the limit functions x(t) and y(t) it holds that X0 () = Yoo (t) = Uso(t), where u(t) is
the unique solution to BVP (6).

Proof: The proof of Theorem 4.2 follows the lines of the proof of Theorem 4.1. [

Remark 4.1: As in the standard numerical-analytic technique, the values of parameters # and (" are
computed by solving the corresponding approximate determining equations (27) and (28) at each
iteration step n.

Remark 4.2: It is worth emphasising that the lower and upper solutions method can also be used to
simplify the computations of the approximating sequence. In particular, we can construct a sequence
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uy(t, 7 X ), given by

i0(t) = vo(t) 42' Wo(t))

i (t, 45 1) = ag +xt+t"(a1 —o9— )

F(p) [/ (t = )PV (s, Ty (s, 45 ) ds

—tP / (A = Y7 (s, ltuei (s, A5 1) ds:| ) (32)
0

The statements of Theorem 3.3 hold for the new sequence i, (¢, 4; x) and the terms in it are of simpler
form, which leads to a reduction in the computational time.

5. Model examples

Motivated by Marynets [22] we consider the non-linear FDE

—2é 2we! (1 — &)
SDlu(t ) — —————— (=f(tu();2), telo1], 33
uh) = O~ ey (SGu@s), te (0] (33)
where p = 1.98 and w is a scalar which in the context of the flow of the Antarctic Circumpolar Current
is corresponding to the dimensionless Coriolis parameter being equal to 4649.56.
We attach to (33) Dirichlet boundary conditions

u(0) = a,
u(l) = p,

and we will use the theory presented in the previous sections to construct sequences of approxima-
tions to FBVP (33), (34) for an increasing and decreasing right-hand side. We will also show how the
lower and upper solutions method can be used to improve the efficiency of the numerical-analytic
technique.

We define BVP (33), (34) on the domain

(34)

D :={—-112 < u(t) < 67}.
Using notations (7) and (8) we conclude that for the given FDE in (33) the following relations hold:
A=0.5 B=284491, M = 12530.56, K = 223.88,
which means that we must choose a value for the parameter 4, such that

22198-11(2.98)
0.5-223.88

=0.14.

5.1. Monotone sequence

Weset A = 0.05,¢ = —1, 8 = —1.5,and apply the numerical-analytic technique to construct approx-
imations to BVP (33), (34). The values of the parameter y,, computed using (19), are shown in Table 1.
The left panel in Figure 1 shows the first 5 approximations, which form a decreasing monotone
sequence. The right panel of the same figure shows a comparison of the right- and left-hand sides
of equation (33) with u4(%, 4; x) plugged in, which shows a good agreement between the two sides of
the equation for the fourth approximation term.
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0.2 0.4 ‘ 0.6 0.8 1 8007
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—u(ein) * w(ihy) [—omu(ei) « eulein)]

Figure 1. Plots of approximation terms u,,(t, 4; y) forn =0, . . . 4 (left) and left- (blue solid line) and right- (red dotted line) hand
sides of equation (33) with us(t, 1, x) (right).

Table 1. Numerically calculated
parameter values forn =0, ..., 4.

n Xn

0 —197.2411150
1 —216.9564132
2 —219.5465627
3 —219.8524774
4 —219.8865503

5.2. Alternating sequence

We consider BVP (33), (34) again and choose a negative parameter value in order to have an increas-
ing right-hand side function. We set 1 = —0.1 and & = 1, # = 1.5 and apply the numerical-analytic
technique, as before. The computed values of y, forn =0, ..., 4 are shown in Table 2. The terms of
the alternating sequence are u, (t, A; y) forn = 0, ..., 4 are shown in the left panel of Figure 2, and the
left- and right- hand sides of equation (33) with u4(t, 4; x) are plotted in the right panel of the same
figure. As before, we have good agreement between the left- and right-hand sides of the equation with
the fourth approximation term.

Table 2. Numerically calculated
parameter values forn = 0,.. ., 4.

n Xn

0 —161.0107502
1 —145.4552893
2 —147.9224531
3 —147.5308218
4 —147.5895933

5.3. Lower and upper solutions

Let us now apply the lower/upper solutions method to construct approximate solutions to
BVP (33), (34) witha = 1, # = 1.5.
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t

’— %02 y) * feulero)) l

Figure 2. Plots of approximation terms uj (t, 7 x)forn=0,...,4(left) and left- (blue solid line) and right- (red dotted line) hand
sides of equation (33) with ua(t, 4, y) (right).

We choose lower and upper solutions vo(t) = —148, wo(f) = 10, which satisfy the following
differential inequalities:

§DI (1) = 0 > f(tvo(t); A),
v9(0) = —148 < u(0), vp(1) = —148 < u(1),
o DF P wo () = 0 < f(t, wo(1); 2),
wo(0) = 10 > u(0), (1) =10 > u(l),
that is, they are upper and lower solutions of type L.
The parameter values shown in Table 3 are computed by solving the approximate determining
equations for 77 and ¢. Implementing (25), (26) yields the sequence terms plotted in the left panel of
Figure 3, which also shows a plot of u4(t, 4; x), obtained with the numerical-analytic technique for

comparison. A comparison of the left- and right-hand sides of the BVP with the term w4 (¢) plugged
in is shown in the right panel of Figure 3.

8001

700

600

500

400

300

2001

100

% *

vy () — w, (1) —— wy(1)
(

x wy(t) x ov(t) = w0 o« v(2)

0 012 014 016 018 {
vy(2) t

— iy, () x f(t W"(t))l

0t 4

Figure 3. Plots of lower and upper solution sequence terms v, (t) and wy(t) forn = 1,...,4 (left) and left- (blue solid line) and
right- (red dotted line) hand sides of equation (33) with w4 (t) (right).
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Table 3. Numerically calculated parameter values

forn=0,...,4.

n Mn Cn

1 —140.4727058 —144.2719451
2 —148.8266232 —148.0843496
3 —147.3904246 —147.5096299
4 —147.6109510 —147.5924731

Lastly, we construct the sequence i, (t, 1; ), given in (32), by taking

- vo(t) + wo(t) —148+10
uo(t) = = ,
2 2
itn(t,;l;)() =ag+ yt+t(a; —ap— x)
1

0
1 -
—ﬁ/TU—wﬂ_V@ﬁm4@im)¢]
0

|:/t(t — )P (s, 1 (s, A ) ds
0

The computes values of the parameter y, are shown in Table 4. The resulting plots forn = 1,...,4
are shown in the left panel of Figure 4, along with a plot of u4(t). The right panel of the same figure
shows a comparison between the left- and right-hand sides of the BVP with ii4(t). The recorded CPU
time for calculating the values of y, forn =1,...,4 was 79.8 s. In comparison, the CPU time for the
calculation of the parameter values using the sequences (11) was 410.3 s.

8001

700

600

500

400

300

2001

100

0 012 014 016 0:8 it
t

[—ou(cin) * fealein)]

Figure 4. Plots of terms i, (t, Z;X) forn=1,...,4 (left) and left- (blue solid line) and right- (red dotted line) hand sides of
equation (33) with U4 (t, 4; x) (right).

Table 4. Numerically calculated parameter values

forn=0,...,4.

n Xn

1 —143.4749133
2 —148.2377335
3 —147.4848912
4 —147.4848912
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6. Conclusion

In this paper we studied a FBVP with a parameter-dependent right-hand side. We used fixed point
theory to determine the values of the parameter for which there exists a unique solution to the BVP.
The numerical-analytic technique was applied to construct a sequence of approximate solutions and
their monotonicity behaviour was analysed. The approximation terms form a well-ordered sequence
when the right-hand side in the FDE is strictly decreasing, whereas for a strictly increasing right-
hand side, the approximating sequence is alternating. In the latter case, we applied the lower and
upper solutions method in conjunction with the numerical-analytic technique to construct sequences
of approximations, and proved their uniform convergence to the exact solution of the BVP. This
approach can be used to simplify the terms of the approximating sequence and to therefore reduce
the computational time. Our theoretical results are confirmed by a model example obtained from the
equation modelling the motion of a gyre in the Southern hemisphere.
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