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Abstract

In this paper, the method of upper and lower solutions is employed to obtain uniqueness of solutions for
a boundary value problem at resonance. The shift method is applied to show the existence of solutions.
A monotone iteration scheme is developed and sequences of approximate solutions are constructed that
converge monotonically to the unique solution of the boundary value problem at resonance. Two examples
are provided in which explicit upper and lower solutions are exhibited.
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1. Introduction

The method of upper and lower solutions and monotone methods have been useful in the study of
boundary value problems for nonlinear ordinary differential equations. For many problems, the associated
Green’s function has fixed sign that agrees with a maximum principle or an anti-maximum principle [7]. Then
monotonicity of iterates can occur naturally by assuming the nonlinearity is monotone with respect to the
unknown function or the monotonicity of iterates can be forced by various methods. We refer the reader to
[7, 18, 9] [T0] for discussions and applications of maximum or anti-maximum principles or to [4] 111, 12} [14], 25]
for discussion and applications of the so-called isotone operators.
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The method of quasilinearization, introduced by Bellman [5] 6] in the 1960s, offers a numerical method
to approximate solutions of nonlinear problems with sequences of solutions of linear problems. Under suit-
able hypotheses, the sequences of approximate solutions converge monotonically and quadratically. In many
applications, the iterates converge to a unique solution of the boundary value problem. The quasilineariza-
tion method has been particularly useful in the study of boundary value problems for ordinary differential
equations and we cite a number of those applications here [1} 3, 13|, 15} 19, 20} 21}, 22, 23], 26]. In these works,
the monotonicity is obtained rather delicately and the uniqueness of solutions plays a key role in obtaining
the monotonicity.

To obtain the monotonicity of the iterates in, for example, [1I, B, 13| 5] 19, 23], a standard hypothesis is
that the nonlinear term is increasing as a function of the unknown function. This hypothesis is used only to
show the uniqueness of solutions. In this work, we shall assume the standard hypothesis and we shall assume
in addition that the nonlinear term is increasing as a function of the derivative of the unknown function.
The new hypothesis is only employed in the analysis at a boundary point. It is of interest to note that the
new hypothesis is used to show the uniqueness of solutions and to show the existence of solutions.

Recently [2], the method of quasilinearization was applied to a two-point boundary value problem for an
ordinary differential equation at resonance. In this article we shall consider a new two-point boundary value
problem at resonance and we shall construct the monotone iteration scheme associated with the method
quasilinearization. One key contribution of this work is that the nonlinear term depends on the unknown
function and the derivative of the unknown function. In [2], a shift argument [I7] is employed to obtain
existence of solution. The shift that is employed depends on the unknown function. In this work, we shall
apply the shift argument with a shift that depends on the derivative of the unknown function. In doing
so, we shall successfully construct the monotone method; however, we currently cannot verify quadratic
convergence. We shall leave for future work the application of the shift argument employed in [2] with the
intention to obtain quadratic convergence.

The paper is organized as follows. In Section 2 we shall first employ the method of upper and lower
solutions and under suitable hypotheses obtain the uniqueness of solutions of a two-point boundary value
problem at resonance for a second order ordinary differential equation. In Section 3, we shall apply the shift
argument and obtain the existence of that unique solution. In Section 4, we shall construct the monotone
method. Sections 2, 3 and 4 apply to a problem where the nonlinear term depends on the unknown function
and the derivative of the unknown function. In Section 5, we shall show how the methods of Sections 2, 3
and 4 apply to a problem where the nonlinear term only depends on the unknown function. We close in
Section 6 with two examples in which upper and lower solutions are explicitly exhibited.

The application of the method of quasilinearization to boundary value problems at resonance is not new;
see |27, 28]. The motivation and development here is different than that in [27] or [28], since uniqueness of
solutions is a key feature in this work and multiplicity of solutions is key in [27] or [2§)].

2. Uniqueness of solutions

Assume f : [0,1] x R? — R is continuous. We shall consider the boundary value problem
y'(t) = f(tyt),y' (1), 0<t<1, (2.1)

y(0)=0, y(0)=y'(1). (2.2)
The boundary value problem , is at resonance since the linear functions, y = ct, ¢ € R, are solutions
of the homogeneous problem y” = 0 and satisfy the homogeneous boundary conditions .

With the notation f(t,y1,y2), we begin with the assumption that f is increasing in y; for each (¢,y2) €
[0,1] xR and f is increasing in y for each (¢,y1) € [0, 1] X R to obtain results for the uniqueness of solutions
of the boundary value problem , .

Theorem 2.1. Assume f : [0,1] x R? — R is continuous, %f = fy : [0,1] x R? — R is continuous and
O f—=f,:[0,1] x R? = R is continuous. Assume f,, >0 on [0,1] x R? and assume fy, > 0 on [0,1] x R?,

9ya . . ‘ ‘
Then solutions of the boundary value problem (2.1)), (2.2) are unique, if they exist.
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Proof. Assume for the sake of contradiction that y(¢) and z(t) denote two distinct solutions of the boundary
value problem , . Assume without loss of generality that y — 2z has a positive maximum at ¢g € [0, 1].
(If this is not the case, then z — y has a positive maximum at some ¢y € [0, 1].)

First, assume, to € (0,1). Then (y — 2)"(to) < 0. However, y and z each satisfy (2.1]), and so,

(y — 2)"(to) = £(to,y(t0),y'(to)) — f(to, 2(t0), ' (t0)) > 0 (2.3)

since y/(tg) = 2'(to) and f, is positive on [0,1] x R% This is a contradiction, and we shall refer to this
contradiction as the usual contradiction. Thus, y — z does not have a positive maximum at ¢y € (0, 1).

Second, assume ty = 0 and recall the boundary condition y(0) = 2(0) = 0. Thus, y — z does not have a
positive maximum at ty = 0.

Third, assume tp = 1. Then (y — 2)’(1) > 0.

If (y—2)'(1) =0, then %/ (0) = 2/(0). Then y and z both satisfy the initial value problem with initial
conditions

y(0) =0, y'(0)=2'(0),

and so, y — z does not have a positive maximum at f5 = 1 by the uniqueness of solutions of initial value
problems.

Finally assume (y —z)'(1) > 0. It is in this case that the new hypothesis f,, > 0 on [0, 1] X R is employed.
Note that (y — 2)"(0) = (y — 2)’(1) > 0 and we claim that (y — 2z)" does not change sign in (0,1). Assume
for the sake of contradiction that (y — z)’ does change sign and let ¢ € (0,1) such that (y — z)'(¢) < 0. On
the interval, [0, c], ¥y — z has a local minimum at 0 and a local minimum at ¢. Thus, y — z has an absolute
maximum (on the interval [0,¢]) at 7 € (0, ¢). Since (y — 2)(0) = 0 it follows that (y — z)(7) > 0. Then, as
in the case ty € (0,1), we obtain (y — 2z)”(7) < 0 and (y — 2)”(7) > 0 producing the usual contradiction.

So the claim that (y — 2z)'(t) does not change sign in (0,1) is true and (y — 2)’(¢) > 0 on [0,1]. This
implies that (y — z)(¢) is increasing on [0, 1] and since y(0) = 2(0) = 0 and (y — 2)’(0) > 0, it follows that
(y — 2)(t) > 0 on (0,1]. For ¢ € (0,1] consider

(y —2)"(t) = f(ty(1), /(1)) — f(t (1), 2'()).

Since y(t) > z(t) and y'(t) > 2/(t), the hypotheses f,, > 0 on [0,1] x R and f,, > 0 on [0,1] X R imply
(y — 2)"(t) > 0 for ¢t € (0,1]. In particular, (y — z)’ is a strictly increasing function in ¢ and (y — 2)'(0) <
(y — 2z)'(1) which contradicts the boundary condition (y — 2)’(0) = (y — 2)’(1). Thus, y — z does not have a
positive maximum at ty = 1.

We conclude that y(t) < z(¢) for 0 <t < 1. A completely analogous argument gives that z(¢) < y(¢t) for
0 <t < 1. Thus, solutions of , are unique, if they exist. O

Definition 2.2. We say a € C?[0,1] is a lower solution of the boundary value problem ([2.1)), (2.2) if «(0) = 0,
a/(0) =d/(1) and
a"(t) > f(t,a(t),d'(t), 0<t<1.

We say B € C?[0,1] is an upper solution of the boundary value problem (2.1, [2.2) if 3(0) = 0, 5'(0) = 3'(1)
and

B'(t) < f(t,B8(t),5'(1)), 0<t<1.

Theorem 2.3. Assume f :[0,1] x R? — R is continuous, a%lf = fy : [0,1] x R? — R is continuous and
B%Qf = fy, : [0,1] x R? = R is continuous. Assume f,, >0 on [0,1] x R? and assume f,, > 0 on [0,1] x R2.
Assume o is a lower solution of the boundary value problem (2.1)), (2.2) and assume B is an upper solution

of the boundary value problem (2.1)), (2.2)). Then

alt) < B(t), 0<t<1.
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Proof. With the exception of the case tg = 1, (o« — 3)'(1) = 0, the proof of this theorem is simply obtained
by replacing y with «, z with g and

(y —2)"(t) = f(t,y(1), /(1) — f(t (1), 2'(1)),

with
(a—=B)"(t) = f(to,a(t), (1)) — f(to, B(¢), B'(1))

in the proof of Theorem We produce the details for the case tg = 1, (« — 3)'(1) = 0 here.
Assume a — 8 has a positive maximum at tp = 1 and assume (o — 3)'(1) = 0. Then (« — 5)"(1) < 0.
However, since o and § are lower and upper solutions, respectively, of ([2.1), , and f,, >0,

(a—8)"(1) = f(1,a(1),d/(1)) = £(1,B8(1), B'(1)) > O,
producing the usual contradiction. O

Remark 2.4. We point out here that Theorem [2.1] follows as an immediate corollary of Theorem [2.3 since
a solution of boundary value problem (2.1), (2.2)) is both an upper solution of the boundary value problem

(12.1), (2.2) and a lower solution of the boundary value problem (12.1)), (2.2)).
Remark 2.5. The arqgument for the case to = 1, (o — B)'(1) = 0, in the proof of Theorem [2.9 can be used

for the case to =1, (y — z)'(1) = 0, in the proof of Theorem ,
3. Existence of solutions

To obtain existence of solutions, we shall apply the shift argument [I7]. Assume A > 0 and consider the
shifted equation

y'(t) — M (t) = g(t,y(t),y' (1) = f(t,y(t),y'(t) — X/ (1), 0<t<1. (3.1)

The boundary value problem, (3.1), (2.2)) is not at resonance for any A > 0 since Theorem (modified
with the hypothesis f,, > 0 on [0, 1] x R) applies to the homogeneous problem

y'(t) =My (t) =0, 0<t<1,

with boundary conditions ([2.2)), if we rewrite 3" () — Ay/(t) = 0 in the form y”(t) = A\y/(t). Thus, the Green’s
function for the boundary value problem (3.1]), (2.2) can be constructed and has the form

eMeA(1—s) _oA(1—s)

Xi—er) ’ vetsest
G(\t,s) = 2
Note that oM A(1—5)
) e 0<t<s<1,
aG()\;t, s) = Gi(A\it,s) = o
eAtA(1—s)

eyt At=s) 0 <s<t <.
We observe the following properties of G(A;t, s).

Theorem 3.1. Let G(\;t,s) denote the Green’s function of the boundary value problem (3.1), (2.2). Then
o G(\t,s) <0, (t,s) € (0,1] x [0,1],

o Gi(\t,s) <0, (t,s) € [0,1] x [0,1],
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o max{maxogi<1 fol |G(Ast, s)|ds, maxo<i<i fol 1Ge(A\st,s)|ds}t = +.

AteA(1=s) _eA(1—s)

Proof. The term ¢ YgE=y

< 0on [0,1] x [0,1]. The term

€>‘t6>‘(1_5) _ 6)\(1—5) e)\(t—S) -1

Mi—ey T

is decreasing in ¢ for 0 < s <t < 1 and negative at ¢t = s. And so, G(\;t,s) < 0, on [0,1] x [0,1]. The sign
of G¢(\;t, s) is determined similarly.

Note that fol G(A;t,s)ds is the solution of the boundary value problem , for f = 1. Thus,
[ Gty 5)ds = St. Since G(Ast, 5) < 0, it follows that [ [G(A;t, s)|ds = L. So, maxo<i<t [ |G(Ast, s)|ds =

%. Since fol G(\;it,s)ds = 5, then fol Gi(X;t, s)ds = 5. Thus, Gy(A;t, s) < 0 implies maxo<¢<1 fol |Gt( A t, s)|ds =
X.
O
Remark 3.2. If we write
t
G(\;t,s) = / Gi(A;r,s)dr (3.4)
0

then G(\;t,s) is represented as the convolution of Green’s functions for lower order problems. Gi(\;t,s)
denotes the Green’s function for the periodic boundary value problem

' (t) — Au(t) = h, u(0)=u(l)

and the function
0, 0<t<s<,
K(t,s) =
1, 0<s<t<l,

denotes the Cauchy function for the initial value problem

Then .
G(\;t,s) = / K(t,r)Ge(A;r, s)dr.
0
Periodic boundary value problems have been studied extensively and we refer the reader to the recent mono-

graph [7] for an authoritative account. The proof of Theorem can be obtained as a corollary of the
observation of (3.4) as a convolution of Green’s functions for lower order problems.

Prior to obtaining existence of solutions of the boundary value problem ({2.1)), (2.2) we state without proof
versions of the Kamke convergence criterion for solutions of initial value problems for ordinary differential
equations [16] [18]. We also state a version of the Schauder fixed point theorem [24].

Definition 3.3. Assume g(t,y1,v2) : [0,1] x R? = R? is continuous. We say g satisfies a Nagumo condition
with respect to ys if, for each M > 0, there exists hps defined on (0,00) such that

9@t y1,92)] < har(ly2l),  for all (t,y1,92) € [0,1] x [-M, M] x R,

and such that

/0 hi(s)ds = +o0.

M
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An important consequence of the Nagumo condition is that if g satisfies a Nagumo condition, then
solutions of y”(t) = g(t,y(t),y'(t)) either extend to the interval [0,1] or the functional value y(t) becomes
unbounded on its maximal interval of existence. We refer the reader to [I6] or [I8] for further details. The
next theorem is a version of the Kamke convergence criterion and again we refer the reader to [16] or [I§]
for further details.

Theorem 3.4. Fork € {0,1,...} assume the functions fi(t,y1,y2) are continuous on [0,1] x R? and assume
that there exists f(t,y1,y2) such that

im fi(t,y1,y2) = f(t, y1,92)
k—oo

uniformly on compact subsets of [0,1] x R%. Assume f satisfies a Nagumo condition in yo. Assume that
{tr}2y C [0,1] such that limy_,ooty = t*. Assume for each integer k > 0, yj is a solution of y"(t) =
Fr(t,y(t),y/(t)) which is defined on [0, 1]. Assume further that there exist y1,ya € R such thatlimy_e0 yj ' (t5) =
Yi, © = 1,2. Then there exists a subsequence {yy,} of {yr} and a solution y of

y'(t) = f(ty(t),y' (1), 0<t<1L,
such that yO=D(t*) = y;, i = 1,2 and y,ii_l)(t) converges uniformly to y“=D(t) on [0,1], i = 1,2.
We shall employ the Kamke criterion in the form of the following corollary which is proved in [15].

Corollary 3.5. Fork € {0,1,...} assume the functions fi(t,y1,y2) are continuous on [0,1] x R? and assume
that there exists f(t,y1,y2) such that

lim fk‘(taylay2) = f(t7y17y2)
k—o0

uniformly on compact subsets of [0,1] x R2. Assume f satisfies a Nagumo condition in ys. Assume that, for
k=0,1,..., yr(t) is a solution of y"(t) = fr(t,y(t),y'(t)) and assume yx(t) satisfies the boundary conditions
. Assume that {yx} is monotone decreasing and bounded below by a continuously differentiable function
a(t). Then there exists a solution y of

y'(t) = f(ty(t),y'(t), 0<t<1,

such that y,(jfl)(t) converges uniformly to y=V(t), i = 1,2.

Our final preliminary result is the following version of the Schauder fixed point theorem.

Theorem 3.6. IfU is a closed convex subset of a Banach space B, if T : U — U is continuous on U, and if
T(U) is a compact subset of B, then T has a fized point in U.

We are now in a position to provide sufficient conditions for the existence of a solution of the boundary
value problem , . It is of interest to note that the hypothesis f,, > 0 on [0, 1] x R? is not employed
and the hypothesis fy, > 0 on [0,1] x R? will be employed at the boundary point g = 1. In particular, the
following theorem makes no claims to uniqueness of solutions.

Theorem 3.7. Assume f : [0,1] x R? — R is continuous, a%lf = fy : [0,1] x R? — R is continuous and

O%Qf = fy, 1 [0,1] x R? — R is continuous. Assume fy, > 0 on [0,1] x R%. Assume f satisfies a Nagumo

condition in ya. Assume « is a lower solution of the boundary value problem (2.1)), (2.2]) and assume B is an
upper solution of the boundary value problem (2.1)), (2.2) and assume

a(t) <B1), 0<t<1.
Then there exists a solution y of (2.1)), (2.2) satisfying

alt) <y(t) <pt), 0<t<I1.
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Proof. Let A > 0 and first define a truncation, F, of g(t,y(t),y'(t)) = f(t,y(t),y'(t)) — A/ (t) by

F(tBE), Y (1) = My (1) + T29520 () > B(8),
Ft,y(t),y'(t) = $ F(ty(1),y' (1) — W/ (8), a(t) < y(t) < B),
F(t o),y (1) = Ay () + 29520 () < alt).

Now, let L > 0 be such that
') <L, |p't)<L, 0<t<1.

Define a further truncation Fy, for K =0,1,... by

F(t,yt),L+k), y'({t)>L+k,
Fi(ty(t),y'(t) =  Ft,y(t),y' 1), ¥ () <L+Fk,
F(t,y(t),L+k), y'({)<—-L—k.

For each integer k > 0, F(t,y1,%2) is continuous and bounded on [0,1] x R? and
Hm Fi(t, y1,y2) = F(t, y1,2)
k—o0
uniformly on compacts subsets of [0, 1] x R2. More importantly, in order to apply Corollary note that
im Fi(t,y1,y2) + Ay = F(t,y1,y2) + Aye
k—oco

uniformly on compacts subsets of [0, 1] x R2. For each integer k > 0, define an operator
Ty, : C*0,1] — C*[0,1]
by
1
Ts(t) = [ GOt ) (s, y(s).0/(9)ds
0

where G(\;t, s) is given by (3.2)). The purpose of the Green’s function is to provide the following equivalent statements.
A function y € C?[0,1] is a solution of the boundary value problem

y'(t) = () = Fi(ty(0),y' (1), 0<t<1, (3.5)

with boundary conditions (2.2)) if, and only if, y € C'[0,1] and

y(t)Z/O G(Ait,s)Fr(s,y(s),y'(s))ds, 0<t<1.

That is, y € C?[0, 1] is a solution of the boundary value problem (3.5)), (2.2) if, and only if, y € C’[0,1] and
y(t) =Try(t), 0<t<1.

Since G(\;t,s) and G¢(A;t,s) are continuous on [0,1] x [0,1] if follows that T}, : C1[0,1] — C*[0,1]. Since the
further truncation, F}, is bounded and continuous on [0, 1] x R? it is a straightforward application of the Schauder
fixed point theorem to show that the boundary value problem (3.5)), (2.2)) has a solution. To see this, let

M = Sup{|Fk(tay1’y2)‘ :0 S 3 S lay € R}

and recall

1 1 1
3 :max{org%xl/o \G(A,t,s)\ds70r£?§1A |Ge(Ast, 8)|dst.

If y € C1[0, 1], with
— / /
llyll, = max{orgtagl ly' ()], Joax, ly' ()1},
then Tyy € C[0,1] and

M
HTkyHl < BN
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Define M
U={yeC0,1]:|lylh < ~

Then U is a closed convex subset of C'[0, 1] and T} : U — U. To show that T'(I) is compact, we apply the Arzela-Ascoli
Theorem to each set {(Txy)' : y € U} and {(Try) : y € U}. Each of the sets {(Try) : y € U} and {(Try) : y € U}
is uniformly bounded by % Since {(Txy)' : y € U} is uniformly bounded, an application of the mean value theorem
implies that {(Txy) : y € U} is equicontinuous. Moreover, note that if y € U then

(Try)" (t) = Fr(t,y(t),y'(t) + M/ (1), 0<t<1,

and so, if y € U,
|(Thy)” (£)] < 2M.

Thus, {(Txy)” : y € U} is uniformly bounded and a further application of the mean value theorem implies that
{(Try)' : y € U} is equicontinuous. Thus, T'(If) is compact and the Schauder fixed point theorem implies there exists
a fixed point, y, € U of the operator Ty. Let y; denote a fixed point of T} and so y, satisfies the boundary value
problem

y'(t) = My (t) = Fr(t,y(t),y'(t), 0<t<1,
y(0) =0, ¥'(0)=1y'(1).

We now argue that
alt) <ypt) <pt), 0<t<1.

Details are similar to the proof of Theorem [2.I] and we highlight the differences in the details due to the truncation,
Fy.

To see that yi(t) < B(t), 0 < ¢ < 1, first assume without loss of generality that y; — 8 has positive maximum at
to € (0,1). Then (yr — 8)"(to) < 0. Moreover, y;.(to) = 8'(to) implies |y}, (to)| < L; in particular,

F(to, yx(to), vy (to)) = F(to, yr(to), ¥ (to))-

Then
(ye — B)"(to) = f(to, B(to), y(to)) — Ay (to) (3.6)

yk(to) — Blto) ,
1+ yk(to) — ﬂ(to) + )\yk(to) - f(t07/8(t0)7ﬁ(t0))

_ lto) — Bt)
1+ yr(to) — B(to)

producing the usual contradiction. So, ¢y ¢ (0,1). It is important to note that the hypothesis f,, > 0 on [0,1] x R? is
not required to obtain the usual contradiction.

Second, ty # 0 by the boundary condition .

Finally assume y; — § has a positive maximum at tg = 1 and so (yr — 5)(1) > 0. If (yx — 8)’(1) = 0, then
(yr — B)"(1) < 0. Then the calculation in is valid at to = 1 and (yx — 8)”(1) > 0, which produces the usual
contradiction.

For the final case, assume tg = 1 and (yx — §)’(1) > 0. As in the proof of Theorem [2.1} we show there (y; — 8)'(t)
does not change sign in (0,1). If (yx — B8)'(t) does change sign, there exist 0 < 7 < ¢ < 1 such that (yx — 8)(¢) has
a positive absolute maximum on [0, ¢] at 7 and so, (yr — 8)”(7) < 0. The calculation in at to = 7 produces the
usual contradiction and so (y, — 3)'(t) does not change sign in (0, 1). As in the proof of Theorem [2.1] (yx — 8)'(t) > 0
for t € [0,1] implies (y; — B)(¢) is increasing; in particular, (yx — 8)(t) > 0, for ¢ € (0, 1].

To see that (yx — B8)’(t) is monotone increasing (which contradicts (yr — 8)'(0) = (yx — £)’(1) and hence completes
the proof) we argue that (yr — 8)”(¢t) > 0 for 0 < ¢t < 1. Note that (yr — 8)'(¢) > 0 implies y;,(t) > L+ k or
ly,.(t)] < L+ k. If y},(t) > L + k then

>0,

(g = B)"() = f(8, B(1), L+ K) = ML + k) + m
+Ayi(t) = f(E,8(1), B'(1))
yk(t) — B(t)

Z T -0 "
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and if |y} (t)| < L + k then

(ye = B)"(t) = f(£, B(1), vk (1)) — My (t) +

+ Ay (t) — f(t, B(t), 5'(1)
yk(t) — B(t)
T 1+ ye(t) - B(t)
So, (yx — B)’ is monotone increasing which implies the contradiction (yx — 8)'(0) < (yx — 8)'(1).
0

. —
Thus, yi — B does not have a positive maximum on [0,1] and yi(t) < B(¢), 0 < ¢t < 1. Similarly, a(t) < yi(t),
0 <t <1 and we conclude

> 0.

aft) <ye(t) <B(t), 0<t<L
For each £k =0,1,..., there exists t; € (0,1) such that

[ (te)| = lye(1) = ye(0)] < max{[B(0) — a(1)],[B(1) — a(0)[}-

Thus, each sequence {yx(tx)} and {y(tx)} is bounded. Hence, there exists a subsequence of {t¢;}, relabeled as the
original sequence, and yi1,y> € R, such that

limt, =¢*, limy V() =y, i=1,2.

Theorem applies and there exists a solution, y, of y”(t) — A\y/(t) = F(t,y(t),y'(t)) on [0,1] and a subsequence of
{yx} converging in C1[0,1] to y. Thus

a(t) <ye(t) <), 0<t<1
implies

a(t) <y(t) <p(t), 0<t<1
and F(t,y(t),y'(t)) = g(t,y(t),y (t)). Moreover, y satisfies (2.2]) (since each yy, satisfies (2.2])). Thus, y is a solution of
the boundary value problem (3.1), (2.2) which implies y is a solution of the boundary value problem ([2.1)), (2.2).

4. The monotone method

In this section we develop the monotone method. The construction is modeled after the construction in
[15].

Theorem 4.1. Assume f : [0,1] x R? — R is continuous, %f = fy : [0,1] x R? — R is continuous

and 3%2]’ = fy, : [0,1] x R2 — R is continuous. Assume fy, > 0 on [0,1] x R? and assume f,, > 0 on
[0,1] x R2. Assume f satisfies a Nagumo condition in ys. Assume further that g—;f = fyup 1 [0,1] xR2 5 R
is continuous. Assume o is a lower solution of the boundary value problem (2.1), (2.2) and assume By is
an upper solution of the boundary value problem (2.1)), (2.2)). Then there exists a unique solution y of (2.1)),

(2.2) satisfying
ao(t) < y(t) < fo(t), 0<t<1.

Moreover, there exist sequences {cau,},{Bn} of lower and upper solutions, respectively, of the boundary value
problem (2.1)), (2.2]), each of which converges in C0,1] to the unique solution y, of the boundary value problem

, and satisfy
Cn(t) € ani1 () < Y(t) < Busi () < Bult), 0t L.
Proof. The existence of a unique solution y satisfying
ao(t) <y(t) < Bo(t), 0<t<1,

follows from Theorems and
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Let F'(t,y1) : [0,1] x R — R be such that F, Fy,, F,,, are continuous on [0,1] x R and
Fyip (t,y1) >0, (tmyl) = [Oa 1] x R. (4'1)

Define ¢(t,y1,y2) = F(t,31) — f(t,y1,y2) on [0,1] x R% It follows from (4.1)) that if 31,21 € R, then
F(t,Z]_) Z (tvyl) +Fy1 (t7y1)(zl - yl) ThUS, for Y1,21,Y2, 22 S Rz

Ft,z1,22) 2 [ (81, y2) + Fyy (8 91) (210 = 1) = (8(L, 21, 22) — 6(t, 41, 42))- (4.2)

The proof proceeds by induction on n and so for the base case argument, define the function

h(t, yu, y2; a0, o, ag) = S (¢, ao(t), (1)) + Fyy (¢ Bo(t)) (91 — c0)(t)
— (6t y1,2) — B(t, a0 (t), (1))

and

k(t, y1,y2; Bos Bo) = f(t, Bo(t), By(t)) + Fyy (t, Bo(t)) (y1 — Bo)(t)
- (¢(t7 Y1, y2) - ¢(t7 ﬂO(t)’ ﬁ(l)(t))

First, consider the boundary value problem

y"(t) = h(t,y(t),y' (t); a0, B0, ), 0<t <1, (4.3)

with boundary conditions . Since f satisfies a Nagumo condition with respect to yo it is readily seen
that h satisfies a Nagumo condition with respect to y2. Moreover, hy, = fy, > 0 on [0,1] x R?.

We shall show that ag and [y are lower and upper solutions of the boundary value problem ,
and apply Theorem to obtain a solution, a4 (t), of the boundary value problem , satisfying

Oé()(t) Sal(t) Sﬁo(t), OStS 1.

Note that
h(t, ao(t), o (t); o, Bo, ) = f(t, an(t), o(t), 0<t <1,

and so,
ag(t) > f(t, ao(t), ap(t)) = h(t, ao(t), ag(t); o, Bo, @), 0 <t <1
Moreover, implies since
F(t, Bo(t), Bo(t) < f(t, ao(t), ap(t)) — Fy, (t, Bo(t)) (o — Bo) ()
+ (8(t; o (t), ap(t)) — o(t, Bo(t), By (1))
= h(t, Bo(t), By(t); @0, Bo, ), 0 <t <1

By assumption, each of ag and [y satisfy the boundary conditions, (2.2) and so, oy and Sy are lower and
upper solutions of the boundary value problem (4.3)), (2.2). Thus, by Theorem there exists a solution,

a1(t), of the boundary value problem , satisfying
ap(t) < ar(t) < Bolt), 0<t<1.
Second, consider the boundary value problem
y"(t) = k(t,y(t),y'(t); Bo, By), 0 <t<1, (4.4)

with boundary conditions (2.2)). Again k satisfies a Nagumo condition with respect to y2. Moreover, ky, =
fy» > 0 on [0,1] x R?. Note that

f(t760(t)76(l)(t)) = k(taﬁo(t)w@(/)(t);ﬂﬁaﬁé)a 0<t< 17
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and so, By is an upper solution of the boundary value problem (4.4} , . Moreover, (4.2)) readily implies
that

f(t? Ozo(t),ai)(t)) > k(t’ O‘O(t)vai)(t);ﬁbaﬁ(/))v 0<t< 17

and so, ag is a lower solution of the boundary value problem (4.4)), (2.2)). Thus, by Theorem there exists
a solution, f1(t), of the boundary value problem (4.3)), (2.2)) satisfying

ao(t) < Bi(t) < Bo(t), 0<t<1.

For the final step of the base case argument, we show that a; and (i are lower and upper solutions,
respectively, of the boundary value problem , and then it will follow by Theorem that oy (t) <
Bi1(t), 0 <t <1, and so

ag(t) < aa(t) < Bi(t) < Bo(t), 0<t<1

Employ (4.1) and (4.2) and obtain

o (t) h(t a1 (t), i (t); o, Bo, )
f(t, ao(t), ap(t) + Fy, (t, Bo(t)) (e (t) — ao(t))
- (¢(t,a1(t),a,1(t)) o(t, a0 (t), ap(t))
> f(t,a1(t), (1) + Fy, (t, e (t))(ao(t) — a1 (t))
— (o(t, ap(t), ap(t)) — B(t, cu (1), & ()
+ Fy, (t, Bo(t)) (1 (t) — ao(t)) — (6(t, a1 (t), a1 (t)) — d(t, ao(t), ap(t)))
= ft, a1 (t), @4 (1) + (Fy, (t, Bo(t) — Fy, (t, a1(t))) (a1 (t) — ao(t))
> f(t,cn(t), 01 (t).

In a similar way, (4.2)) implies that

[(t) < f(t,5i(1), B1(1), O0<1<t
Apply Theorem to obtain aq(t) < 51(t), 0 <t <1, and so
ap(t) < ai(t) < Bi(t) < Bo(t), 0<t<1.

For the induction hypotheses, assume that each of the sequences,

{atpmr  and  {Br}ie,

have been constructed inductively such that for each k,

h(t y1,y2; 0, Br ) = f(t; an(t), a(t)) + Fyy (£ Br () (y1 — au) (1))
- (¢(t7 Y1, y?) - ¢(ta ak(t)’ a;c (t))

and

() (y1 — Br)(t))

k(taylay%ﬂlmﬁlle) = f(ta 5k(t)’5],{,‘(t)) + Fy1 (t /Bk
k(1))

- (d)(taylayQ) - ¢( ( )7

ay, is a solution of the boundary value problem

y'(t) = h(t,y(t),y' (t); b1, Be-1,04 1), 0=t <1,

with boundary conditions ([2.2)) and S is a solution of the boundary value problem

y'(t) = k(t,y(t),y () B, Br), 0<t<1,
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with boundary conditions (2.2)). Assume ag, Bk, kK = 1,...,n denote a lower solution and an upper solution,

respectively of (2.1)), (2.2) and for each &k =0, ..., n,
ap-1(t) < ag(t) <yt) < Bk(t) < Br-a(t), 0<t <1,

where y is the unique solution of the boundary value problem ({2.1)), (2.2]).

To finish the induction argument, consider the ordinary differential equation

y'(t) = h(t,y(t),y' (t); am, Bn, By), 0<t<1. (4.5)

Note that
h(tv an(t)aa;z@)?am/@ma;) = f(ta@n<t)va;1(t))a 0<t<1

and and imply
h(t, Bn(t), Br(t); s Bry o) > f(t, Bu(t), Br(t)), 0<t <1

So, ay, and 3, denote a lower and an upper solution of the boundary value problem (4.5)), (2.2]) respectively
as well. Since h satisfies the hypotheses of Theorem there exists a solution, ay,4+1(t), of the boundary

value problem , satisfying
an(t) < ant1(t) < Bn(t), 0<t<1.
Moreover, for 0 <t <1,
a1 () = h(t, a1 (t), &y () an, By 0y) = f(E g (t), a4 (1)),

and 41 is a lower solution ([2.1f), (2.2]).

Similarly, consider the ordinary differential equation

y'(t) = k(t,y(t), v (); B, By), 0<t <1 (4.6)
Note that
k(t, Bu(t), By (t); B, Br) = f(t, Ba(t),By), 0<t <1,

and (4.2]) implies
k(t, on(t), g (£); Bn, Br) < f(t an(t),ap (1), 0<t<1.

So, oy, and S, denote a lower and an upper solution of the boundary value problem (4.6)), (2.2]) respectively
as well. Since k satisfies the hypotheses of Theorem there exists a solution, (,41(t), of the boundary

value problem , satisfying
an(t) < Bnt1(t) < Balt), 0=t <1
Moreover, for 0 <t <1,
By (t) = (L, Br1 (1), Brpa (1); Bn, By) < f(t Brra (1), Brga),

and 41 is an upper solution of (2.1)), (2.2).
Finally, apply Theorem [2.3] and Theorem [3.7] to obtain

an(t) < anJrl(t) < y(t) < BnJrl(t) < ﬁn(t)a 0<t< 1’

where y is the unique solution of the boundary value problem ({2.1)), (2.2]).
To complete the proof, {a,} and {3, } are monotone sequences of continuous functions bounded above or
below, respectively, on a compact domain. So by Dini’s theorem, each converges uniformly to «(t),5(t)
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respectively on [0,1]. We can not apply Corollary directly since neither h(t,y1,y2; @n, Bn, 5),) nor
k(t,y1,v2; Bn, B,) converge uniformly to f(t,v1,%2) uniformly on compact domains of [0,1] x R2. To see
this, write

h(taylvy% O, B, ﬁ;’L) = f(tv yl’yQ) + Fy1 (tv Bn(t))(yl - an(t))
+ F(t, an(t)) — F(t,31)

and
k(t, yl,ya;ﬁn,ﬁ') = f(t,y1,92) + Fy, (8, Bn(2)) (41 — Bn(t))
F(t, Bu(t)) — F(t, y1)-
Define
il(tv Y1, Y2; Qp, 571751/1) = f(t,y1,y2) + Fy, (, Bn(t)) (ant1(t) — an(t))
+ F(tvan(t)) - F(t, an-‘rl(t))
and

]%(tv Y1, Y2; 57” 6’:’7,) - f(tvyla y2) + Fy1 (tﬁn(ﬂ)(ﬁn—l—l(ﬂ - 571@))
+ F(t, Bu(t)) = F(t, By (t)).

Corollary applies to the boundary value problem

y'(t) = h(t,y(t),y (t); om, B, B,) 0 <t <1, (4.7)

with boundary conditions and a4 is a solution of the boundary value problem , (2.2). Now by
Corollary {an} converges in C1[0,1] to y, the unique solution of the boundary value problem (2.1)), (2.2).
Similarly {3, } converges in C1[0, 1] to y, the unique solution of the boundary value problem , and
the proof is complete. O

5. A simplified problem

We have proved the main results in this paper for the case where f depends on the derivative of the
unknown function. The results are also valid if f is independent of the derivative of the unknown function.
Assume f : [0,1] x R — R is continuous and consider the boundary value problem

y'(t) = ft,y(t), 0<t<1, (5.1)

with the boundary conditions ([2.2)).
We state the following three theorems without proof as the proofs follow in a straightforward way from
the proofs of Theorems and [3.7] very closely and are more simple.

Theorem 5.1. Assume f : [0,1] x R — R is continuous and 8 f=fu: [ ] X R — R is continuous.
Assume f,; > 0 on [0,1] x R. Then solutions of the boundary value problem. (5.1] , are unique, if they
exist.

Definition 5.2. We say a € C?[0, 1] is a lower solution of the boundary value problem (5.1)), [2.2) if «(0) = 0,
a'(0) = /(1) and

d'(t) > f(t,a(t), 0<t<1.
We say 3 € C?[0,1] is an upper solution of the boundary value problem (5.1), [2.2) if 3(0) = 0, 5'(0) = B'(1)
and

B(t) < f(t,8(t), 0<t<1.
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Theorem 5.3. Assume f : [0,1] x R — R is continuous and %f = fy,  [0,1] x R = R is continuous.
Assume f,; > 0 on [0,1] x R. Assume o is a lower solution of the boundary value problem (5.1), (2.2)) and
assume 3 is an upper solution of the boundary value problem (5.1)), (2.2]). Then

a(t) <At), 0<t<1.

Theorem 5.4. Assume f : [0,1] x R — R is continuous and 3%1]“ = fy, : [0,1] x R = R is continuous.
Assume fy, > 0 on [0,1] x R. Assume a is a lower solution of the boundary value problem (5.1), (2.2)) and
assume [ is an upper solution of the boundary value problem (5.1), (2.2). Then there exists a unique solution

y of , satisfying
alt) <y(t) <pt), 0<t<1.

Recall that in the proof of Theorem the function F satisfying was arbitrary. To develop the
monotone method for the boundary value problem, , , set I' = f, and so, F is not arbitrary. Then
the function ¢ = 0 and the proof of Theorem applies to obtain the monotone method for the boundary
value problem , . We specify the h and k functions employed in the proof of the following theorem.

h(t, y1; an; Bn) = f(t an(t)) + fyu (8 Bu(8)) (y1 — an)())
and
k(t,y15 6n) = (& Bu(t)) + fur (& Bn(8)) (y1 = Bn) (1))
Theorem 5.5. Assume f :[0,1] x R — R is continuous and Biylf = fy,  [0,1] x R = R is continuous.
Assume f,, >0 on [0,1] x R. Assume further that C,?—;%,f = fyn : [0,1] x R?2 — R is continuous and

Sy (Gy1) >0 (t,y1) € [0,1] x R.

Assume « is a lower solution of the boundary value problem (5.1)), (2.2) and assume By is an upper solution
of the boundary value problem (5.1)), (2.2)). Then there exists a unique solution y of (5.1), (2.2) satisfying

ao(t) <y(t) < fo(t), 0<t<1

Moreover, there exist sequences {aun},{Bn} of lower and upper solutions, respectively, of the boundary value
problem (5.1)), (2.2), each of which converges in C|0, 1] to the unique solution y, of the boundary value problem

(1), 22 and satisfy

an(t) < ang1(t) < y(t) < Ppyr(t) < Bu(t), 0<t<1.

6. Two examples

The method of upper and lower solutions is only as good as one’s ability to exhibit the existence of upper
and lower solutions. In general, algorithms do not exist to construct upper or lower solutions. It was shown
in [4] that the shift method implies that the nontrivial solutions of the homogeneous boundary value problem
at resonance provide excellent candidates as upper or lower solutions.

Theorem 6.1. Assume f : [0,1] x R? — R is continuous, a%lf = fy : [0,1] x R? — R is continuous
and aiwf = fy, 1 [0,1] x R? — R is continuous. Assume f,, > 0 on [0,1] x R? and assume fy, > 0 on

[0,1] x R2. Assume f satisfies a Nagumo condition in ys. Assume further that (,f—;f = fyyn 0 [0,1] xR? - R
1

is continuous. Assume there exists a continuous and bounded function o : [0, 1] xR — R such that |o(t,y2)| <
M on [0,1] x R. Assume there exists a nondecreasing function 1) : R™ — RT such that

1F(t oy y2) — Aye| < o(ty)v(ml),  (tyr,y2) € [0,1] x R?
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and there exists M > 0 such that
M o1
Miyp(M) .

Then there exist sequences {cu,},{Bn} of lower and upper solutions, respectively, of the boundary value prob-
lem (2.1]), , each of which converges in C*[0, 1] to the unique solution y, of the boundary value problem

&), @2) and satisfy
an(t) < ant1(t) < y(t) < Bnra(t) < Bult), 0<t<1
Now Theorem [{.1] applies.

Proof. To exhibit 5y, an upper solution, set
Bo = Mt.

Then
0(t) = ABY(t) = =AM < —Miyp(M) < f(t, Bo(t), By (t)) — ABo(t).-

To exhibit ag a lower solution, set
ap(t) = —Mt.

To provide a more specific example, let a(t) € C[0,1], a(t) > 0, and set

Flty1,92) = Ay2 + a(t) tan™ (y2 + 1)(y5 +y1 + 1)

Let K = Z maxo<¢<1 |a(t)|. Then My = K, and ¢ (y1) = y; +y1 +1. Consider the linear function, u(M) = AM
and the cubic function v(M) = K (M3 + M + 1). If

1.1
5)3)1

then there exist 0 < M; < My such that (v — v)(M;) = (u — v)(Mz) = 0 and (u — v)(M) > 0 for
M, < M < M,. Thus, Theorem [6.1] applies if

A> K((2)F +1+(

N | —

)3).

N

A>K((2)5 +1+(

N

In a similar way, if the growth condition |f(¢,y1,y2) — Ay2| < o(t, y2)¥(|y1]) is replaced by a boundedness
condition, there exists M > 0 such that

1F(t oy y2) — Aye| < M, (t,y1,52) € [0,1] x R?
then upper and lower solutions are readily exhibited. Set 5y = %t and set g = — .

Theorem 6.2. Assume f : [0,1] x R? — R is continuous, a%lf = fy : [0,1] x R? — R is continuous

and aiwf = fy, 1 [0,1] x R? — R is continuous. Assume f,, > 0 on [0,1] x R? and assume fy, > 0 on
, 1| x R=. Assume f satisfies a Nagumo condition in y2. Assume further that f—f = 10,1 x —
0,1] x R2. 4 f satisfies a N d A further that 2% f = fyy, ¢ [0,1] x RZ — R

By%
1s continuous. Assume there exists M > 0 such that

|f(t,?/17y2) - )‘y2| < Ma (tvylva) € [07 1] X R2'

Then there exist sequences {cu,},{Bn} of lower and upper solutions, respectively, of the boundary value prob-
lem (2.1), , each of which converges in C*[0, 1] to the unique solution y, of the boundary value problem

21). B2 and satisfy

an(t) < 04n+1(t) < y(t) < /Bn—i-l(t) < Bn(t)a 0<t<1.
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