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A QUASILINEARIZATION APPROACH FOR
TWO POINT NONLINEAR BOUNDARY
VALUE PROBLEMS ON TIME SCALES

ELVAN AKIN-BOHNER AND FERHAN MERDIVENCI ATICI

ABSTRACT. In this paper the quasilinearization method
is used in an approach to the unique solution of the sepa-
rated boundary value problem on time scales from below and
above by monotone convergent sequences of upper and lower
solutions. The rate of convergence is also determined.

1. Introduction. In this paper we consider the separated boundary
value problems (SBVPs)

2

(1) =122 +qt)a” = f(t,27) +g(t,27), ¢ € [a,0]"
(2) z(a)=A, z(b)=DB

and

(3) —(p()2%)Y +q(t)z = f(t,2) +g(t,x), tE€ [a,b]
(4) z(p(a)) = A, w(o(b)) = B.

In Section 2 we give some preliminary results with respect to the
calculus on time scales which can also be found in the books by
Bohner and Peterson [7] and Kaymakcalan, Lakshmikantham, and
Sivasundaram [12]. In Section 3 we introduce the theory of the method
of lower and upper solutions for the SBVP (1)—(2). Under certain
assumptions on f and g we prove existence theorems for solutions of
the SBVP (1)—(2) on a time scale T. Then, in Section 4, the idea
of the quasilinearization method is used for the SBVP (1)-(2) on T
for which f and g are k-hyperconvex and k-hyperconcave functions,
respectively. This method has been studied by Cabada and Nieto [8],
Lakshmikantham and Vatsala [13], Mohapatra, Vajravelu and Yin [14]
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20 E. AKIN-BOHNER AND F. MERDIVENCI ATICI

for ordinary differential equations. The method of upper and lower
solutions for the SBVPs has recently been developed by Akin [3] on
T. Then the quasilinearization method is applied by Eloe [9] for the
SBVP (1)—(2) when p =1, ¢ = g = 0 and f is 1-hyperconvex on a
compact time scale. We also prove that the order of convergence of
sequences of lower and upper solutions is k. In Section 5 we again use
the idea of quasilinerization method for the SBVP (3)—(4) where f and
g are respectively k-hyperconvex and k-hyperconcave functions on T.
This method is also used by Merdivenci Atici, Eloe and Kaymakgalan
[5] for the SBVP (3) with periodic boundary conditions when p =1, f
and g are 1-hyperconvex and 1-hyperconcave functions on T. We also
determine the order of convergence of sequences of lower and upper
solutions similarly as in Section 4. In Section 6, we emphasize that
the sequences of lower and upper solutions are not unique in the main
result of this paper.

2. Calculus on time scales. The theory of time scales was
initiated by Stefan Hilger in his Ph.D. dissertation [11] in 1988 in
order to unify continuous and discrete analysis. Some recent paper
concerning dynamic equations on time scales include Agarwal, Bohner
and O’Reagan [2] and Akin-Bohner and Bohner [4]. A time scale T
is an arbitrary nonempty closed subset of real numbers R. For our
purposes, we let T be a time scale, [a,b] be the closed and bounded
interval in T, i.e., [a,0] :={t € T:a <t <b} and a,b e T.

Obviously a time scale T may or may not be connected. Therefore we
have the concept of forward and backwards jump operators as follows.
Define o,p : T — T by

o(t)=inf{s € T:s>t} and pt)={seT:s<t}.

If o(t) =t, o(t) > t, p(t) =t, p(t) < t, then t € T is called right-
dense (rd), right-scattered, left-dense, left-scattered, respectively. We
also define the graininess function p: T — [0,00) as u(t) = o(t) — t.
The sets T*, T which are derived from T are as follows: If T has a left-
scattered maximum ¢, then T® = T—{t; }, otherwise T® = T. If T has
a right-scattered minimum ¢5, then T, = T — {t2}, otherwise T\, = T.
If f: T +— R is a function, we define the functions f? : T* — R by
fo(t) = f(o(t)) for all t € T*, fP: Ty — R by fP(t) = f(p(t)) for all
te T, and 0'(t) = p°(t) = ¢t. If f: T — R is a function and ¢t € T*,
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then the delta-derivative of f at a point ¢ is defined to be the number
fA(t), provided it exists, with the property that for each € > 0 there
is a neighborhood of U; of ¢ such that

[f(@(t) = f(s)] = FA@®)[o(t) = s]| < elo(t) - 5],

for all s € U;. If t € Ty, then we define the nabla derivative of f at a
point ¢ to be the number fV(t), provided it exists, with the property
that for each € > 0 there is a neighborhood of Us of ¢ such that

If(p(t) = ()] = FY(D)p(t) = ]| < elp(t) = 5],

for all s € Us.

Remark 2.1. If T = R, then f2(t) = fY(t) = f(), and if
T = 2, then fA() = Af(1) = f(t+1) — £(t) and FY() = V(1) =
ft) = f(t=1).

In the next two theorems we give some important properties of delta-
derivative and nabla-derivative.

Theorem 2.1. Assume f : T — R is a function and let t € T*.
Then we have the following:

(i) If f is delta-differentiable at t, then f is continuous at t.

(ii) If f is continuous at t and t is right-scattered, then f is delta-
differentiable at t with

7(t) — f(t
fA(t):f() f()
u(t)
(iil) If f is delta-differentiable and t is right-dense, then

s—t t—s
(iv) If f is delta-differentiable at t, then

FO() = f(t) + p(t) F2 ).
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The product and quotient rules are given by

(Fg)2(t) = f2(t)g(t) + f7(1)g™ (1)

and

AL A0 — g
(g> 0= =07 @

where f and g are two delta-differentiable functions such that gg? # 0.

Theorem 2.2. Assume f : T — R is a function and let t € T.
Then we have the following:

(i) If f is nabla-differentiable at t, then f is continuous at t.

(ii) If f is continuous at t and t is left-scattered, then f is nabla-
differentiable at t with

(iii) If f is nabla-differentiable and t is left-dense, then

fv(t) = lim f(t) - f(s)

s—t t—s
(iv) If f is nabla-differentiable at t, then
Fot) = () + (o) = ) F (1)
The product and quotient rules are given by

(fa)¥ (1) = FY(1)g(t) + £ ()g" (t)

and

(i)v@):fV@M@)—f@wV@)
g g9(t)g”(t)

where f and g are two nabla-differentiable functions such that gg” # 0.
Notice that, in general,

F2(p(to)) # f¥ (to) and  f¥(a(to)) # f>(to)-



TWO POINT NONLINEAR BOUNDARY VALUE PROBLEMS 23

However if (p(ty)) = to for any to € T, then f2(p(tg)) = fV(to) and
while if p(o(ty)) = to for any to € T*, then fV (o (tg)) = f2(to).

Definition 2.1. Let f : T — R be a function. We say that f is
rd-continuous provided f is continuous at each right-dense point in T
and lim,_,;- f(s) exists as a finite number for all left-dense points in
T. The set of rd-continuous functions f : T — R will be denoted in
this paper by Ciq = Ciq(T).

A function F': T" — R is called a delta-antiderivative of f : T — R
provided F2(t) = f(t) holds for all ¢ € T*. In this case we define the
integral of f by

(/ﬂ$m=F®—F@

for all a,t € T. A function G : T, — R is called a nabla-antiderivative
of f: T — R provided GV (t) = f(¢) holds for all t € T,. In this case
we define the integral of f by

/3@W=G@—mw
for all a,t € T.

Remark 2.2. If T =R, then

L?wM=LﬂwW=anw

and if T = Z, then

b b—1
[ roat=3" s
a k=a

and
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We also need the following fundamental result which is proved in the
article by Merdivenci Atic1 and Guseinov [6]. We refer the readers to
[6] for further results for the nabla-derivative.

Theorem 2.3. If f : T — R is delta-differentiable on T* and if f*
18 continuous on T*, then f is nabla-differentiable on T, and

V() = f2(p(t))

for allt € Ty.

3. The method of upper and lower solutions. V\ge consider
the SBVP (1)—(2) with real-valued functions f, g € C([a,b]"” x R) and

p,q € Cra([a, ") such that p(t) > 0 and q() > 0 on [a,b]"". We
define

D, := {z € B: z® is continuous and pz® is delta-differentiable

on [a,b]" and(pz®)” is rd-continuous on [a, l)]“?}7

where the Banach space B = C([a, b]) is equipped with the norm || - ||
defined by
= t)|.

el = ma. fo(o)
A function x is called a solution of the equation —(p(t)y®)*+q(t)y” =0
on [a, b]”€2 if # € Dy and the equation —(pz®)2(t) +q(t)x° (t) = 0 holds
for all ¢t € [a, b]"”"Q. Next we define for any u,v € D; the sector [u, v];
by

[u,v]1 ;={w €Dy :u <w < v}

Definition 3.1. We call « € D; a lower solution of the SBVP
(1)—(2) on [a, b] provided
—(pa®)A (1) +q(t)a’ (t) < F(t,a°(t) + g(t,a(t)) for all t € [a,b]~

and
ala) <A, «a(b) <B.
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Similarly, 5 € Dy is called an upper solution of the SBVP (1)—(2) on
[a, b] provided

—(pB2)A () +q(t)B7(t) > f(t,67(t)) +g(t,67(t)) forall te [a,0]"

and

Bla) > A, B(b)>B

The following fundamental result from the calculus on time scales is
very crucial in the proof of some results in the next section. A special
case of the following lemma is proved by Ak [3].

Lemma 3.1. Assume h € Dy. Suppose there exists ¢ € (a,b) such
that
h(c) = max{h(t) : t € [a,b]}

and
h(t) < h(c) for te(cb].

Then
h%(e) <0 and  (ph®)2(p(c)) < 0.

Proof. There are four cases as follows:

(i)

) =c < o(c);

ple (c

(i) plc) < ¢ < (o)
(iii) p(c) < c=a(c);

(iv) plc) = c=a(c).
As is shown in the proof of [7, Theorem 6.54], one can show that the
first case is impossible and in the other cases h®(c) and (ph®)2(p(c))
are nonpositive. However, we only show the last case. From Case (iii)
we have h™(c) < 0. If h®(c) < 0, then

lim A2 (t) = h®(c) < 0.

t—c—

This implies that there exists § > 0 such that h2(t) < 0 on (¢ — 4, c].
Hence h is strictly decreasing on (¢ — 4§, c]. But this contradicts the way
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¢ was chosen. Therefore h®(c) = 0. If (ph®)2(p(c)) = (ph™)?(c) > 0,
then
Tim (ph*)A(1) = (ph*) () > 0.

This implies that there exists § > 0 such that (ph®)?(t) > 0 on [c, c+6).
Hence ph® is strictly increasing on [c,c+6). But h*(c) = 0, and hence
p(c)h?(c) = 0. So (ph®)(t) > 0 on (c,c + &) and therefore h™(t) > 0
on (¢,c+46). This implies that h is strictly increasing on (¢, c+9). But
this contradicts the way ¢ was chosen. Therefore (ph®)2(c) < 0. O

Remark 3.1. The smoothness requirements on « and ( can be
weakened in the following way as in [7, Theorem 6.54].

Theorem 3.1. Assume that there exist a lower solution o« and an

upper solution 8 of the SBVP (1)—(2) such that
a(t) < B(t) forall te€]a,b].

Then the SBVP (1)-(2) has a solution x € [, 5]1 on [a,b].

We need one final fundamental result concerning the method of upper
and lower solutions.

Theorem 3.2. A332ume that f is strictly decreasing and g is decreas-
ing in x fort € [a,b]™ . Moreover, assume that « and 8 are lower and
upper solutions of the SBVP (1)—(2), respectively. Then

a(t) < B(t) forall te[a,b].

Proof. Define h := o — . For the sake of contradiction assume that
the result is not true. Hence there exists t1 € [a,b] with h(t1) > 0.
Since h(a) < 0 and h(b) <0, we can choose ty € (a,b) so that

h(to) = max{h(t) : t € [a,b]} >0

and
h(t) < h(tp) for all t € (to,b].
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Then by Lemma 3.1,

(ph™)(p(to)) < 0.
On the other hand, we have, note that o(p(tg)) = to as the first case
in Lemma 3.1 cannot occur,

(Ph®)2(p(t0)) = (pa™)2(p(to)) — (PB™) > (p(t0))
> —f(p(to), a(to)) — g(p(to), a(to)) + f(p(to), B(to))
+g(p(to), B(to)) + q(p(to))[(to) — B(to)] > 0,

where we used the definition of upper and lower solutions, the mono-
tonicity conditions of f and ¢, and the sign condition on q. o

Theorem 3.2 gives another approach for proving the uniqueness of
solutions of the SBVP (1)—(2). The proof of the following theorem
follows from the fact that every solution of the SBVP is also a lower
and an upper solution.

Theorem 3.3. Assume that the conditions on f, g, a and (3 hold
as in Theorem 3.2. Then the SBVP (1)—(2) has a unique solution on
[a, b].

4. The quasilinearization method. In this section we let
f@(t,z) be the ith derivative of f with respect to x for i > 1, and
fO(t,x) = f(t,2). Note that these are the usual partial derivatives in
R. In this section we also assume that the point b is right dense.

Definition 4.2. A function f € C*([q,b]"" x R) is called k-
hyperconver if f*+U(t x) > 0, k € N. Analogously, f is called k-
hyperconcave if the inequality is reversed.

When k = 1, 1-hyperconvex (1-hyperconcave) function is the usual
convex (concave) function.

Here we prove our main result when k& = 3.

Theorem 4.1. Assume that ag and By are respectively lower czmd
upper solutions of the SBVP (1)~(2) on [a,b] and f,g € C*([a,b]" X
[0, Bol1)- If
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(i) f is 3-hyperconvex such that fM)(t,z) < 0 and f@(t,2) <0 on
[a,b]“2 X [, Bol1 fori=2,3, and

(ii) g is 3-hyperconcave such that g™ (t,z) <0 on [a,b]"””2 X [a, Bol1
fori=1,2,3,

then there exist monotone sequences {a,} and {6,} converging uni-
formly in [ag, Bol1 on [a,b] to the unique solution x of the SBVP

(1)—(2).
Proof. Define H and L by
H(t,2%; a0, 60) = (f +9)(t,af) + (f + )V (t. af ) (27 — af)

+ 5 (7 + 9 (t,08) (a7 — a5)?

- % [f(3)(t,oz8) + g, 89)] (@7 = ag)?

and
L(t, 27500, B0) = (f + 9) (&, 85) + (f + )V (¢, B5) (=7 — B7)

+ 5+ 9Dt 58) (@ ~ 55)?

+ o [F 0 08) + 990 89)] @7 - 5"

We now consider two SBVPs in addition to the SBVP (1)—(2) as
follows:

(5) ~(p()z®)™ + ()27 = H(t, 2% 00, %), t € [a, b
with the boundary conditions (2) and
2
(6)  —@®2%)% +a(t)a” = L(t,27 a0, 0), ¢ € [a,b]"
with the boundary conditions (2). First of all, we will show that «q
and fy are lower and upper solutions of the SBVPs (5)—(2) and (6)—(2).

Since

H(t, af; a0, fo) = (f + 9)(t,af) = —(pag')® + qaf,
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oy is trivially a lower solution of the SBVP (5)—(2). Applying Taylor’s
theorem, we obtain

H(t, 8500, o) = (f + 9)(t,08) + (f +9)V(t, 08)(55 — af)
b b7+ 0 ®(t.05) (5 - o5)?
* % 19t ag) + 9@, 80)] (55 - af)?
= F0.55) — PO - af)* +glt. )
- %9(3) ()65 — af)® + %9(3)(t,ﬂg)(ﬂg —ag)?
S f + g)(ta 6(()’)4’% g(3)(t,ﬂg) — g(g)(t, I/):| (68—0[%)3
< (f+9)(t57)
< —(pB3")> + 4B,

(
(

where af < &, v < 3§ and we used the facts that g is 3-hyperconcave
and f is 3-hyperconvex. Therefore (3 is an upper solution of the SBVP
(5)—(2). Theorem 3.1 assures the existence of a solution «; of the SBVP
(5)—(2) such that

ap(t) < ai(t) < Bo(t) for all t € [a,b].

Similarly, 5y is an upper solution of the SBVP (6)—(2) and «y is a lower
solution of the SBVP (6)—(2) since

L(t. 85 00, B0) = (f + 9)(t 55) < (B> + 455
and
L(t,ag; a0, B0) = (f +9)(8, 58) + (f + 9) (&, 58) (e — 57)
+ o+ 00, 5)(0F — 57

+ 2 [19,08) + 090, 65)] (0 — 35"
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= f(t,08) - /O (1.€)(aF - )’
+ 3 f9t,a8)(af — 55)°
+g(t,08) — o (t,v)(af — 55"

> (F + 9)(0§)+ 5 [F9(,08) O 1,6)] (0 -5’

(
> (f+9)(taf)
> —(pag)® + qaf,

where of < £, v < 37 and we used Taylor’s theorem and the facts that
f is 3-hyperconvex and g is 3-hyperconcave. Applying Theorem 3.1,
there exists a solution 3; of the SBVP (6)—(2) such that

ap(t) < f1(t) < Bo(t) forall ¢ € [a,bl.
Next, we show that
(7) ar(t) < pi(t) forall t€|a,b].
To see this, we apply Taylor’s theorem

—(pa)® +qaf = H(t,af; a0, Bo)
=(f+9)t.af) + (f + )P (t,af)(ef — af)

+ %(f + g)(2)(t7ag)(a5f _ 048)2
+ % f(3)(t7 ag) + g® (, ﬁg)} (@ —af)?

= f(t,09) ~ /O (1.E)(0f ~ af)* +g(t,af)

1 o
- 59(3)(157’/)(0‘1 - 0‘0)‘3
1 loa o o
59(3)(15750)(041 - af)?

)(t, of{)+% 9Dt 55) — 99 () |(a] ~af)?
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where af < €&, v < af and we used the facts that f is 3-hyperconvex
and g is 3-hyperconcave. Hence, oy is a lower solution of the SBVP
(1)—(2). Again we apply Taylor’s theorem to obtain

—(pB)A + qB7 = L(t, B7; o, Bo)
=(f+9)(t,85) + (f +9) M (. BBT - B3)

+ o+ 926, 68) (5% — 557

+ 3 [£Oa8) + 990, 68)] (57 - 58)°
= (6.07) — 5 SO O3]~ 55)°

+ 2 ad) (B - 58"

+(6,57) — 310 (6, 0) (57— 55)°

1

> (f + )t B0+ [t 05) =Dt 0] (87 -5)°

> (f+9)(& 67,
where 37 < ¢, v < B and we used the facts that f is 3-hyperconvex
and ¢ is 3-hyperconcave. Therefore 3; is an upper solution of the
SBVP (1)—(2). Applying Theorem 3.2, we have the inequality in (7).
Continuing this process by induction, we obtain sequences {a, }nenN,
and {0, }nen, With

an(t) < ant1(t) < Buyi(t) < B,(t) for all ¢ € a,b],n € Ny

where for each n € Ny, a,+1 and §,41 satisfy the SBVPs
—(p()z®)™ + ()27 = H(t, 2% an, B,), ¢ € [a,b]"

and

2

—(p()2%)> + q(t)27 = L(t, 27000, Bn), T € [a,]"

with the boundary conditions (2), respectively.



32 E. AKIN-BOHNER AND F. MERDIVENCI ATICI

Since [a, b] is compact and the convergence is monotone and bounded,
{a,} converges uniformly to some function z. Erbe and Peterson [10]
have constructed the Green’s function G(t, s) associated with the SBVP
(1)—(2) and shown the positivity property of G(t, s). We employ G(t, s)
to solve nonlinear dynamic equations through the following observation:
x is a solution of the SBVP (1)—(2) satistying

p(b)
(8)  a(t) = =(t) + G(t,s)(f +9)(s,27(s))As, T € la,b],

where z; is the solution of the SBVP

{ —(p(t)2R)A + q()21” =0, te [a,b]"
z1(a) = A, z(b) = B.

Now, {a,,} converges monotonically and uniformly to some function x
and

p(b)
ant1(t) = 21 () + G(t,s)H(s, a5 1(5); o, Bn)As, t € [a,b].

a

Note that

H(s’az+1;an,ﬁn) - (f +g)(8,$0)

and the convergence is uniform on [a,b] since [a,b] is compact. It is
now straightforward to show that (8) holds. A similar argument can
be used for {8, }. The conclusion of the theorem follows from the fact
that the SBVP (1)—(2) has a unique solution, namely by Theorem 3.3.
O

Corollary 4.1. The convergence of each sequence {ay} and {8,} is
cubic.

Proof. First we show that the convergence of {«,} is cubic. There
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exists ng € N such that
—(p(x = ans1)®)® + a2 — a7 1y)
= (f +9)(t,27) = H(t, a7 15 o, Bn)
= (f+9)t.2%) = (f+9)(t.a7) = (f + 9V (t,a7) (a4 — af)

- 1<f +9)2(t, a8 (074, — af)?
-5 [f9.02) + 96, 8)] (0541~ a9)?
= (F+0) (o) + (T + ) (1)) — af)
+ o (f + 9P (1,077 — af)?
+ 3 fO(109)@ — af) + OO ~ af)’
+ 500(0) (@7~ ag)?
~(F+9)(t07) ~ (f + 9V (t.09) (0% — o)
~ 5 (F+ 9Pt a9 (05 — af)?
-5 [fOa0) + 99 0] (051 - a0)?
= (f +9)D(t09) " - )
+ o+ 9P (t07) [(27 — ) — (a5, — af)’]
+ 3 f 907 [0 - af)® — (a4 — )
+ D0 ag) + ¥ (1)@ - af)’
— 50960 (074 — af)’
= (f+ 9D (ta0) " - )
+ o+ 9P (1) (w7 205 +a541) (& ~ af)

2

AT O DA R ANt [ty

=0

+39<3><t D)@ = ag)® — 5996 07) (05 — o)

+ f OO - ag)’

1 s g 1 L
< — 29t 57) (050 — )+ V7 — )
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IN

(- @B+ 37009 )@ - a2
< M3(x - 0‘2)37

for all n > ng, where af < v,¢& < 2%, —(1/30)g®) (t, B7)+(1/4) fD (¢, €)
< M3 and we used Taylor’s theorem and the sign conditions (i) and (ii)
of Theorem 4.1. Since o, 11(a) = z(a) and ap41(b) = 2(b), we have

(z — ap+1)( / G(t,s) :c—anH)A)A
q(x — ant1)?))(s)As, t € [a,b].

It follows that
0 < (z— api1)(t) < LiMs||z — a,||®,  t € a,b]

where

p(b)
L, := max/ G(t,s)As

tela,b] /g

For the cubic convergence of {3, }, we apply Taylor’s theorem

—(p(Bn+1 — 2))™ + q( 1 —27)
= L(t ﬂn+1a an,ﬂn) (f + g)(t’lﬁ)
=(f+9)t85) + (f + 9t 87) (B0 — B7)

+ %(f +9) (1, B5)(B5,1 — 57)?

+ g [FO(.09) + 90,80 (0540 — 60)° — (7 + 9)(t.2%)

=(f+9)(t,B) + (f +9) D (t, B7) (841 — B)
i(f + ) (¢, 59) (%1 — F2)?

o [0 a) + 90008 (B0 - 82— (f +9)(8.5)

—(f+ )Wt B (7 — BZ) 5 (9O B — 572

— 20O~ 57 — 10D () — B
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S FI ) - )
= ( + 9)(t, B (B4 — =)
+ (7 + 920, 07) (070 — 970 = (a7 = 5
- 3,9(3><t B [(Bg41 — B — (27 = B7)°]
+ OB — 02)°
~ DO~ 52— G )~ B
= (f + )0t A1) (3741 — 2°)

+ (7 + 9 (67 (1 — 2605 +27) (B0 — 2°)
2
+ g 0) [Z(ﬁnﬂ B0 — B | (B — 2%)

=
+ 20N B — 00 — D, — 6
4,9(4) (t,v) (27 = p7)*
<17 +9) V(0 52) + 57 ( + 0) 0, B (B0 — 265 +2)
+ 20O B)Cal (Gr — %) = 7O 1,00 (B7 — Fn)®
Tl AT
<1+ 90 50) + (7 +9)D (6, 67) (0 — 207 +2°)
+ 3906 88741~ 2°)
O ag) + oV | (57 - )’
<17+ 57) + (7 + ) (0, 575y — 267 + )
+ 0O B)Cal By — %) + No(B — 7))
where G = 3208751 — A7 — 87, ~(1/3)/ P (t,a7) -
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(1/4Ng@W (t,v) < Ns, 27 < &, v < B9 and we used the fact that
f@)(t,z) < 0. Tt follows that

~(0(Bs1 — 2))> + Qu (B4 — 27) < N3(B7 —a7)?,
where Qp = q = (f+9)(t, 87) = (1/2)(f +9)* (¢, B7) (8741 — 287 +
x7) — (1/30)g®) (¢, 39)C,,. Since B3, converges to x uniformly, (i) and
(ii) imply that there exist ng € N and @ > 0 such that @, (t) > Q for

all n > ng. Hence, there exists a continuous function h,, < 0 on [a, b]
such that

~(p(Brr —2)%)> + QB 11 —a7) = N3(B] — 27)* + h,
(6" - x)(a) =0, (ﬂn+1 - fE)(b) =0

holds and it is equivalently,
p(b) 5
(B =2 = [ Olts, QNa(B7 —a%)* + ) (5) s

for every t € [a,b]. And for any n > ng we have that

0< (Buer = 2)(8) < LiNy max (8,(1) - a(1))"

where L] := max;e[q,p) fap(b) G(t, s, Q)As. Therefore

||6n+1_x||oo SLTN3||6TL_‘T||:;)07 for all n > ng. O

Remark 4.1. If g = 0, then the order of convergence of {a,} is 4.

Remark 4.2. In [14] the main result has one monotone sequence
converging from below to the unique solution of the SBVP when T = R.
Here Theorem 4.1 gives an improvement to their result. The method
developed here provides that the lower and upper solutions serve as
bounds of solutions of the nonlinear problem in a traditional way.

We generalize Theorem 4.1 and Corollary 4.1 where f and g are k-
hyperconvex and k-hyperconcave functions, respectively.
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Theorem 4.2. Assume that g and By are respectively lower and
upper solutions of the SBVP (1)-(2) on [a,b] and assume that f,g €

O ([0 b x [ao, 1), k € N If

(i) f is k-hyperconvex such that fM(t,z) < 0 and fO(t,z) <0 on
[a,b]"" % [ag, Bol1 for 2 < i<k, and

(ii) g is k-hyperconcave such that g (t,2) <0 on [cub]N2 X [0, Bol1
for1 <i<k,
then there exist monotone sequences {a,} and {6,} converging uni-

formly in [ao,Bo]1 on [a,b] to the unique solution x of the SBVP

(1)-(2).
Proof. We define

k—1
H(taxU;QOaﬁO) = Z(f +g)(1)(t,a8‘)(x0 - ag)Z
=0

1
o [FPEaf) + 9P 59)] (27 — )

and
k—1 _ ‘
L(t, 2% 00, 50) = Y _(f +9) (¢, 57) (27 — )’
i=0
1
+ (DM [FO i af) + 90 (1,67 | (27 = 5"
The proof is similar to that of Theorem 4.1 and hence is omitted. |

Corollary 4.2. The order of convergence of each sequence {ay,} and

{Bn} is k.

Corollary 4.3. If g = 0, then the order of convergence of {a,} is
kE+1.

In the following examples we will apply Theorem 4.2 when k& = 2.
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Example 4.1. Consider the conjugate BVP

(9) { - (U(t)l’A)A +(1/t)2” = —2° (2° +1), te[1,2]%
2(1) =172, (2) = 1/4,

where f(t,z) = —z and g(t,z) = —x2. Since
ANA 1 o
0=—(c(t)ag) +5a5<0

on [1,2]*" and ap(1) < 1/2, ap(2) < 1/4, ap(t) = 0 is a lower solution
of the SBVP (9) on [1,2]. Similarly, 8y(t) = } is an upper solution of
SBVP (9) on [1,2] since

1, 1 /1
0= (OB + 6 >~ <% n 1>

on [1,2]** and fo(1) = 1 > 1/2, By(2) = 1/2 > 1/4. By Theorem 3.1,
we conclude that there is a solution in [0, }]; for ¢ € [1,2]. Moreover,
since f and g satisfy the conditions (i) and (ii) in Theorem 4.2, we also
conclude that there are monotone sequences {«, } and {8,} converging

uniformly in [0, $]; on [1,2] to the unique solution of the SBVP (9).

Example 4.2. Consider the SBVP

2

(10) { —2AB 4+ 2% = 4sin ((27/3)2%) — (CITU)‘3 , te€la,b]”

z(a) =1, x(b) =3/2,
where f(t,z) = 4sin ((27/3)z) and g(t,z) = —z3. Since
1=—af® +af <2V3-1

on [a,b]"" and ag(a) = 1, ag(b) < 3/2, ap(t) = 1 is a lower solution of
the SBVP (10) on [a,b]. Similarly, 5y(t) = 3/2 is an upper solution of
the SBVP (10) on [a, b] since

3 L1
52_50AA+50 Z—g
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n [a,b]"2 and Gyp(a) > 1, Bo(b) = 3/2. By Theorem 3.1, we conclude
that there is a solution in [1,3/2]; for ¢ € [a, b]. Moreover, since f and g
satisfy the conditions (i) and (ii) in Theorem 4.2, we also conclude that
there are monotone sequences {a;,} and {3,} converging uniformly in
[1,3/2]1 on [a,b] to the unique solution of the SBVP (10).

5. Mixed derivative. In this section, we are concerned with the
SBVP (3)—(4), where p,q € C([a,b]) such that p(¢t) > 0 and ¢(t) > 0
for each ¢ € [a,b] and f,g € C([a,b] x R) with respect to the standard
topology on T x R. We shall only state results for this SBVP whose
proofs can be obtained using analogous arguments.

We define the set
D, :={z€B :x® is continuous on [p(a), ],
pz® is nabla-differentiable on [a, b]
and (pz®)V is continuous on [a, b] }

where B is the Banach space B = C([p(a), c(b)]) of all real-valued, in
the topology of T, functions z defined on [p(a), o (b)] with the norm

x|l = max x(t)|.
lall = _ e (2]

A functlon z : [a,b] — R is said to be a solution of the equation
—(p(t) AW 4+ q(t)y = 0 on [a,b] provided € Dy and the equation

—(pr®)V(t) + q(t)x(t) = 0 holds for all ¢t € [a,b]. For any u,v € Ds,
we define the sector [u,v]s by

[u,v]2 :={w €Dy : u <w < v}.

Definition 5.1. Real valued functions «, 5 € Dy on [p(a), o (b)] are
called lower and upper solutions for the SBVP (3)—(4) if
—(pozA)v(t) +q(t)a(t) < f(t,at)) + g(t,a(t)) forall t € [a,bl,
a(p(a)) <A, a(o(b) <B
and
—(EB*)V (1) + q(t)B(t) = f
B(p(a))

(t,0 ,B(t)) forall té€ [a,bl,
> A 6(a(b)) > B
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hold, respectively.

Next we define

b
L2 = max / G(ta S)VS,
telp(a),o(b)] p(a)

where G(t, s) is the Green’s function for the SBVP

t € la,b],

The positivity property of this Green’s function has been obtained in
(6].

Some results concerning monotone methods and the method of quasi-
linearization for second order dynamic equations require the use of
second derivative test. The next lemma deals with the sign of the
delta and the delta-nabla derivatives of a function at a point of local
maximum. The proof of the lemma follows from Lemma 3.1 and
Theorem 2.3 which gives the relationship between delta and nabla
derivatives.

Lemma 5.1. Assume h € Do. Suppose there exists ¢ € (a,b) such
that

h(c) = max{h(t) : t € [a,b]} and h(t) <h(c) for te (c].
Then
h2(c) <0 and (ph®)Y(c) <0.

The proof of the following theorem follows from Schauder fixed point
theorem.

Theorem 5.1. If M > 0 satisfies M > max{|A|, |B|} and L2Q < M
where @ > 0 satisfies

Q2ma’XHxHSQMU(tax)+g(t7x)|v te [a’b]a
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then the SBVP (3)—(4) has a solution.

Theorem 5.2. Assume that o and (3 are lower and upper solutions
for the SBVP (3)—(4) such that a(t) < B(t) for all t € [p(a),o(b)].
Then the SBVP (3)—(4) has a solution x € [, 8]z on [p(a),c(b)].

Theorem 5.3. Assume that
(i) a and 8 are lower and upper solutions of the SBVP (3)—(4) on
[p(a), a(b)];
(ii) f is strictly decreasing in x for t € [a,b] and,
(iil) g is decreasing in x for t € [a,b].
Then a(t) < B(¢) for all t € [p(a),o(b)].

Corollary 5.1. Under the hypotheses of Theorem 5.3, solutions of
the SBVP (3)—(4) are unique.

Theorem 5.4. Assume that ag and By are respectively lower and
upper solutions of the SBVP (3)—(4) on [p(a),c(b)] and assume that
f,g S C"‘H([mb] X [040,60]2), k e N. If

(i) f is k-hyperconvex such that fM(t,z) < 0 and fO(t,2) <0 on
[a,b] X [ag, Bol2 for 2 < i<k, and

(ii) g is k-hyperconcave such that g (t,2) < 0 on [a,b] x [ag, Bol2
for1<i<k,
then there exist monotone sequences {a,} and {6,} converging uni-
formly in [, Bolz on [p(a),o(b)] to the unigque solution of the SBVP

(3)-(4).

Corollary 5.2. The order of convergence of each sequence {ay,} and

{Bn} is k.

6. Remark. The following proof of the next theorem shows that we
can define H and L different than the ones in the proof of Theorem 4.2.
So this implies that there exist other sequences of lower and upper
solutions converging to unique solution of SBVP (1)—(2).
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Theorem 6.1. Assume that g and By are respectively lower and
upper solutions of the SBVP (1)-(2) on [a,b] and assume that f,g €

CH+1([a, b7 x [ao, foh), k € N. If

(i) f is k-hyperconvex such that fM(t,z) < 0 and fO(t,z) <0 on
[a,b]"" % [ag, Bol1 for 2 < i<k, and

(ii) g is k-hyperconcave such that g (t,2) <0 on [cub]N2 X [0, Bol1
for1 <i<k,

then there exist monotone sequences {a,} and {6,} converging uni-
formly in [ag, Bol1 on [a,b] to the unique solution = of the SBVP

(1)-(2).

Proof. For any (t,z), (t,y) € [a, b]”2 X [ag, Bo]1 with > y we obtain
that

k
=0
and

k
(12) g(t.2) > gDty (@ —y)' + 9" (¢, ) (x — )",

%

|
—

Il
=)

which follow from the assumptions (i) and (ii) and we used the mean
value theorem. We now define

k—1

H(t,2%5 a0, 00) = Y _(f +9)?(t.af) (2" — af)’

=0
+ [t af) + g™t B (@7 — )"

and

N

-1

L(t, 2% a0, B0) = (f + 9)(t. B5) — > _(f +9) (¢, 5) (BT — )’

™

I
—

(2

- [f(k)(tvag) + g(k

~

(t, )16 — 27)*.

The proof is similar to that of Theorem 4.1 and hence is omitted. |
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Corollary 6.1. The convergence of each sequence {ay,} and {8,} is
quadratic when k = 2.

Proof. Set u, =z — a,, and v,, = (8, — x, where x denotes the unique
solution of the SBVP (1)—(2). We only show that the convergence of
{Bn} is quadratic. Similarly, the quadratic convergence of {a,,} can be
seen. Note that v, > 0 follows from the monotone convergence of {3, }

to x. Applying mean value theorem, we obtain

— (o) 2 +qui e = =B )™ + (™) + B4 — g2
= L(t, By 150, Bn) — (f +g)(t,27)
= (F+ 9t 87) + (f + )Vt B7) (B 1 = B7)
— [FO(t,05) + 92 (8, B (B — 57
— (f+9)(t,27)
= (f+ 9V (6907 - 27)
— (f +9) V(¢ 87) (8741 — 57)
~ [£O 05 + 9 (1,80 (B - 82)°
<[+ 908 — (f +9) V. 57)] (87 - =)
— [FOta2) + 9P 80| (8740 - B7)?
= (f+ 9@t v)(E - B8] —2%)
~ [£O 05 + 92 (1,80 (B - 82)°
<—(f+9® (B —27)?
1P (a) + g (1.B7)] (B74y — 2’
< (M + N)fvnl .

where 27 < & v < 67, [fO ()] < M/2, |g@(ta)] < N/2 for
2

(t,z) € [a,b]" X [ag,Bol1. Since vp41(a) = Bnt1(a) — z(a) = 0 and
Un11(b) = Bry1(b) — x(b) = 0, we have

p(b)
v (t) = / Gt )= ()2 () + (v 1) ()] As, ¢ € [a,].
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It follows that

0 < vpp1(t) < Li(M + N)og|[?, telab]. o

REFERENCES

1. R.P. Agarwal and M. Bohner, Basic calculus on time scales and some of its
applications, Results Math. 35 (1999), 3—22.

2. R.P Agarwal, M. Bohner and D. O’Regan, Time scale boundary value problems
on infinite intervals, spec. issue on Dynamic Equations on Time Scales (R.P.
Agarwal, M. Bohner and D. O’Regan, eds.), J. Comput. Appl. Math. 141 (2002),
27-34;

3. E. Akin, Boundary value problems for a differential equation on a measure
chain, Panamer. Math. J. 10 (2000), 17-30.

4. E. Akin-Bohner and M. Bohner, The exponential function and Laplace trans-
form for alpha derivatives, Proc. of the Sixth Internat. Conf. on Difference Equa-
tions (Augsburg) (B. Aulbach, S. Elaydi and G. Ladas, eds.), Gordon and Breach,
to appear.

5. F. Merdivenci Atici, P.W. Eloe and B. Kaymakgalan, The quasilinearization
method for boundary value problems on time scales, J. Math. Anal. Appl. 276
(2002), 357-372.

6. F. Merdivenci Atict and G.Sh. Guseinov, On Green’s functions and positive
solutions for boundary value problems on time scales, J. Comput. Appl. Math. 141
(2002), 75-99.

7. M. Bohner and A. Peterson, Dynamic equations on time scales, Birkh&user,
Boston, 2001.

8. A. Cabada and J.J. Nieto, Quasilinearization and rate of convergence for
higher-order nonlinear periodic boundary value problems, J. Optim. Theory Appl.
108 (2001), 97-107.

9. PW. Eloe, The method of quasilinearization and dynamic equations on
compact measure chains, J. Comput. Appl. Math. 141 (2002), 159-167.

10. L. Erbe and A. Peterson, Green’s functions and comparison theorems for
differential equations on measure chains, Dynam. Contin. Discrete Impuls. Systems
6 (1999), 121-137.

11. S. Hilger, Ein Mafkettenkalkil mit Anwendung auf Zentrumsmannigfaltig-
keiten, Ph.D. thesis, Universitdt Wiirzburg, 1988.

12. B. Kaymakgalan, V. Lakshmikantham and S. Sivasundaram, Dynamic sys-
tems on measure chains, Math. Appl., vol. 370, Kluwer Academic Publishers, Dor-
drecht, 1996.

13. V. Lakshmikantham and A.S. Vatsala, Generalized quasilinearization for
nonlinear problems, Kluwer Academic Publishers, Dordrecht, 1998.

14. R.N. Mohapatra, K. Vajravelu and Y. Yin, Generalized quasilinearization
method for second order boundary wvalue problems, Nonlinear Anal. 36 (1999),
799-806.



TWO POINT NONLINEAR BOUNDARY VALUE PROBLEMS 45

UNIVERSITY OF MISSOURI-ROLLA, 313 RoLLA BuiLpING, MO 65409-0020
E-mail address: akine@umr .edu

DEPARTMENT OF MATHEMATICS, WESTERN KENTUCKY UNIVERSITY, 1 Bic RED
Way, BowLING GREEN, KY 42101
E-mail address: ferhan.atici@wku.edu



	A Quasilinearization Approach for Two Point Nonlinear Boundary Value Problems on Time Scales
	Recommended Citation

	akin.dvi

