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ABSTRACT. We consider a boundary value problem containing two pa-
rameters both in the non-linear ordinary differential equation and in the
non-linear boundary conditions. By using a suitable change of variables, we
bring the given problem to a family of those with linear boundary condi-
tions (plus some non-linear determining equations), and apply an iterative
method to approximately find its solution.
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1. INTRODUCTION

An analysis of the publications concerning the iterative methods in the theory
of boundary value problems shows that various numerical-analytic methods, in
particular, those based upon successive approximations, are now widely used and
developed (see, e. g., [5] for a review).

According to the basic idea of the latter group of methods, the given boundary
value problem is replaced by a problem for a “perturbed” differential equation con-
taining some artificially introduced parameter, whose value should be determined
later. The solution of the “perturbed” problem is sought for in the analytic form
by iteration with all the iterations depending upon the parameter mentioned.

As to the way how the auxiliary problem is constructed, it is essential that
the form of the “perturbation term” yields a certain system of (algebraic or tran-
scendental) “determining equations,” which give the numerical values of the pa-
rameter corresponding to the solutions sought-for. By studying these determining
equations, it is possible to establish existence results for the original problem.
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It is worth mentioning that, earlier, the parametrised boundary value problems
were studied mostly in the case of the linear boundary conditions [4], or even in
the case when the parameters are contained only in the differential equation [1,2].

It has been an open problem to find out how one can construct a numerical-
analytic scheme suitable for problems with parameters both in the equation and in
non-linear boundary conditions. Here, we give a possible approach to this question
following the method from [3].

2. PROBLEM SETTING

We consider the non-linear two-point parameterized boundary value problem

(1) yl(t) = f(ta y(t), )\13 /\2)7 te [Oa T],
(2) g(y(0),y(T), A1, A2) =0,
(3) y1(0) = y10, %2(0) = Y20,

containing the parameters A\; and Ay both in Eq. (1) and in condition (2).

Here, we suppose that the functions f : [0,7] X G x [a1,b1] X [ag,b2] — R”
(n>3)and g : G x G xI; x I — R" are continuous, G C R™ is a closed,
connected, and bounded domain, and A\, € Ij := [ag,bx] (k = 1,2) are unknown
scalar parameters.

Assume that, for ¢ € [0,T], A\; € I, and Ay € I fixed, the function f satisfies
the Lipschitz condition

(4) |f(t7uaA1aA2)_f(tvvv)\lv)\QH §K|U—’U|

for all {u,v} C G and some non-negative matrix K = (Ky)p ;. In (4), as well
as in similar relations below, the signs |-| and < are understood component-wise.

The problem is to find the values of the parameters A1 and Ao such that problem
(1), (2) has a classical solution satisfying the additional conditions (3). Thus, a
solution is the triple {y, A1, A2} and, therefore, (1)—(3) is similar, in a sense, to an
eigen-value problem.

3. A REDUCTION TO THE PARAMETRISED BOUNDARY
VALUE PROBLEM WITH LINEAR CONDITIONS

Let us introduce the substitution
(5) y(t) = z(t) + w,

where w = col(wy, wa, ..., w,) € 2 C R is an unknown parameter. The domain
{2 is chosen so that

D+ CQa@G,
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whereas the new variable, x, is supposed to have range in D, the closure of a
bounded subdomain of G.
Substitution (5) allows one to rewrite problem (1)—(3) as

(6) 2 (t) = f(t,x(t) +w, A, Aa), t € [0,7],
(7) g(z(0) + w, z(T) + w, A\1, \2) =0,
(8) 21(0) = y10 — w1, x2(0) = z20 — wo.

Let us bring the boundary condition (7) to the form
Az(0) + Bx(T) = &(x(0) + w, x(T) + w, A1, A\2) = [A + Blw,

where @(u,v,\1,\2) := Au+ Bv + g(u,v, A\, A2) and A, B are fixed square n-
dimensional matrices such that det B # 0.
The parameter w is natural to be determined from the determining equation

D(x(0) + w,x(T) + w, A1, A2) = [A + Blw
or, equivalently,
Az(0) + Bx(T) + g(x(0) + w, x(T) + w, A1, A2) = 0.

Thus, the essentially non-linear problem (1)—(3) turns out to be equivalent to

9) 2’ (t) = f(t, z(t) + w, A1, A2), te 0,17,
(10) Ax(0) + Bx(T) + g(x(0) + w, z(T) + w, A1, A2) = 0,
(11) 331(0) = Y10 — W, 332(0) = To0 — Wa.

On the other hand, system (9), (10), (11) can be regarded as a collection of
problems

(12) 2 (t) = f(t,x(t) +w, A, Aa), t € [0,7],
(13) Az(0) + Bx(T) = 0,
(14) 21(0) = y10 — w1, x2(0) = z20 — wo.

parametrised by the unknown vector w and considered together with the deter-
mining equation (10).

The essential advantage obtained thereby is that the boundary condition (13)
is linear.

It follows from the consideration above that family (12)—(14) can be studied
by using the numerical-analytic method developed in [5].

Assume that

(15) Dg:={x € R": B(z,f(x)) C D} # 0,

where

Bla) 1= Sha(f) +1(B A+ By)al
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and

(16) 5G(f) = max f(t,x,/\l,/\g)

1
2 L(t,@,A1,22)€[0,T)x 2x I X I

min ft,z, A1, A2) .
(t,2,71,22) €[0,T] x 2% Iy X I (8, A1, A2)

Moreover, we suppose that K in (4) satisfies

10
17 K —.
(1) H(K) < g2
Set
Dy :={ueR"?: 2= col(y10 — w1, Y20 — W2, U1, Us, ..., Up—2) € Dg}

and introduce the sequence of functions
t
Ton1 (B, w,u, A, Ag) == 2 + / F (8 xm (s, w,u, A1, A) +w, A1, A2) ds
0

t T
- T/ f(S,xm(S,’lU,u,)\l,Ag) +w7)\1aA2)d8
0

(18) - %[B’IA—FEn]z,

where m > 0 and xo (¢, w,u, A1, A2) = 2.

Note that z,, (0, w,u, A1, A2) = 2z for all m.

It can be verified that all the members of sequence (18) satisfy conditions (13)
and (14) for arbitrary u € Dy, w € 2, and A\, € I}, (k =1,2).

By virtue of (13), every solution, z, of (12)-(14) satisfies

z(T) = —B~ " Az(0).
Therefore, Eq. (10) can be rewritten as
(19) g(2(0) +w, =B~ Az(0) + w, A1, X2) = 0.

So, we conclude that problem (9)-(14) is equivalent to the following family of
boundary value problems with linear conditions:

(20) 2 (t) = f(t,2(t) + w, A1, X2), te[0,T],
(21) Az(0) + Bx(T) = 0,
(22) xl(O) = Y10 — W1, 332(0) = To0 — W2

considered together with the determining equation (19).
We suggest to solve the latter system sequentially: first solve (20)—(22), and
then try to find out whether (19) can simultaneously be fulfilled.
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Theorem 1. Assume conditions (4), (15), and (17). Then:

1. Sequence (18) converges to the function x* = x*(-,w,u, A1, \2) as m — +00
uniformly in (w,u, A1, A2) € 2 x Dy x I} X I5.

2. The limit function x*(-,w,u, \1, A2) is the unique solution of the “perturbed”
parametrised boundary value problem

() = f(t,x(t) +w, A, Aa) + Alw, u, A1, A2), te€0,7],
(23) Az(0) + Bx(T) =0,

21(0) = y10 — w1, 22(0) = 220 — W2

having the initial value ©*(0,w,u, A\1, A\a) = z, where
1
Alw,u, A1, Ag) == —T[B_lA + E,)z
1 T
— T/ (s, 2™ (s,w,u, A1, A2) + w, A1, A2)ds.
0

3. The following error estimate holds:
(24) |5Em(t7 w, u, Alv )\2) —z" (tv w,u, Alv )\2)| S h(tv w,u, Al, )\2)7

where

20t

h(t7 w,u, A17 )\2) = 9

(1-4) e @ - @5
s xiar )]
the vector d¢(f) is given by (16), and Q := 3L K.

Proof. Tt can be carried out similarly to that of Theorem 2.1 from [5, p. 34].

The following statement shows the relation of the function z*(-, w, u, A1, A2) to
the solution of problem (20)—(22).

Theorem 2. Under the assumptions of Theorem 1, the function
(L w* u* A AY)

is a solution of the parametrised boundary value problem (20)—(22) if, and only if
the triplet {u*, \i, N5} satisfies the system of determining equations

T
[B—lA + En]Z —|—/ f (573;*(87 w,u, )\17 Ag) + w, )\17 /\Q)ds = O,
0

where w s considered as a parameter.
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Proof. Analogous to that of Theorem 2.3 from [5, p. 40].

Theorem 3. Assume conditions (4), (15), and (17). Then, for the function
(25) Y=ot (L wt ut A A+ w”

to be a solution of the given parametrised problem (1)—(3), it is necessary and

sufficient that {w*,u*, AT, A5} satisfy the system of determining equations

T
Z+/ f(87x*(87w7u7)\17)\2)+w7)\1,A2)dS207
(26) 0

g (z +w,—B 1Az +w, \p, )\2) =0.
Proof. It is easily seen from the form substitution (5) that Eqns. (26) hold when-

ever the transformed boundary value problem (23) is equivalent to the original
problem (1)—(3).

Remark 1. Considering function (25), one can set
(27) Ym ‘= xm('vwmvumaAl,mv)\Q,m) + W,

and regard (27) as the mth approximation to function (25), which solves the
boundary value problem (1)—(3).

In Eq. (27), @, is given by (18), whereas wy,, Um, A1,m, and A2 ., are solutions
of

T
Z+/ f(S,(I?m(S,’lU,’U,,)\l,AQ)+’w,)\1,/\2)d820,
(28) 0
g (z +w,—B YAz +w, \p, )\2) =0.
We do not consider the strict substantiation of the above idea, referring to [5]
where similar techniques are described.

FEzxzample 1. Let us consider the third order parametrised differential equation

1 3\ t?
@) OO0 = (et ) T teb
with the following non-linear boundary conditions containing parameters:
/ / 1
Y (1)y'(0) + Ay(1) = 32’

y(1)y (0) + Aay’(0) + Doy (1) = 7.
3/ 0+ (5-M) v =0

1

1_6’

y(0) = — y'(0) = 0.
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Equivalently, equation (29) can be rewritten as

yll (t) = y2(t)v

(31) yé(t) = y3(t),
h(8) = T5 — 5930 ~ M)

together with the boundary conditions

y2(1)y2(0) + Mya (1) = 3—127

y1(1)y2(0) + A2y2(0) + Aoys (1) = 1_16’

(32)
%Zn(o) + (% - )\1> y2(1) =0,
nO)= -1 150) =0

591

One can verify that, for problem (31), (32), conditions (4), (15), and (17) are
fulfilled with (t, Y2, Y2, A1, /\2) S [O, 1] XGxIixIy, \y € I1 := [O, 1], Ao €[5 := [0, 1],

010
A:=B:= FEs5 = dlag(l,l,l), K = |:(1Jg } ’and
3

1 1
G = {(y17y23y3) : |y1|§§7 |y2|§§7 |y3|

because, in this case, r(K) = 0.9,
1
2
sa(f)<| 5 |,
5
and
1
T 1 i
Blz) = Fo6(f) + |(B™ A+ E)z| < | §
53

288

Substitution (5) brings (31) to the form

iEll(t) = irg(t) + w2,
x5 (t) = x3(t) + ws,

Hh0) = T — 5 +ws2(0) = A (21 (6) +wn)

2

xl(O):———wl, iEQ(O):—’wQ.
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The computation performed according to (18) shows that the components of
the first iteration have the form

1
xl)l(t, w1, W2, W3, U, )\17 )\2) = _E — w1 + §t+2tw1,
"El)g(t, wy, W2, W3, U, AL, )\2) = —wy + 2t wo,
and
1, 1 1, 1
£E1’3(t, Wy, Wy, W3, U, A1, )\2) =u-+ Et Aoy — 4_8t)\2 + 6—4t — 6—4t— 2ut,

where x,,, = col (T, 1, Tm,2; Tm,3)-
Similarly, for the second iteration, we have the first

1 1
"Eg)l(t, wi, w2, w3, U, Alv )\2) = _1_6 — w1 +w2t2 _tw2+ §t+2twlv

the second

1 1 1
t A, do) = — — o+ — P —tPu— — 2\
"EQ)Q( , Wi, W2, W3, U, AL, 2) wy + 192 2 + 256 u 9% 2

1 2

and the third
1 1679

et —
256 2" T 107520

1 1 1
——twg)\2+—tu/\2—tw3u+%t2w3/\2+t2w3u

t+u+t)\1w1

$2,3(t7 wi, W2, W3, U, )\17 )\2) =

192 2880
+itQU/\Q—tQAlwl—itguAg—itzlw Ao

96 72 192 °

1 4 1 2 1 5 1 7 2
e Ut ——— A2 — P uNg — ——— 17T A

102" "M Goas0 ' T 20" UM T 33am6 M

1 7 1 4 ]‘ 4 2 2 ]‘ 2
e A —tru— ——t ¢ — ¢

91504 2 T 256" YT gpg ! WU W T gt ws

1, 1 7679 839 191
i — Mt —— Ut —— A+ —— 13 A

ST M T 350" T 10320 12 T 916 ¢
+ By L L L g sy,

24576 128 20480 57344 " 160

1 5 2 1 5 1 3 2 2 3 2 ]‘ 3

NP A —— BN S —t
tis20’ " Trgsol M T qssaal M T3l Tt

]‘ 2
_ 2

16

components of the function zs.
Solving the approximate determining equations (28) gives us the approximate
values of the unknown parameters. More precisely, we have
wi = 0, wy ~ .1250000000, w3 ~ .2552083572
—1+ 16 w3 A\
169

1
A= > A2 &2 .2500045836, u = ~ .005212940674
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for m =1 and

wy =0, wy ~ .127331555, ws ~ 2547074002
—1+ 16 w3 A\

1
== ~ .24 2 =——V=.24 2

for m = 2.

Therefore, in the first approximation, the solution of parametrised problem
(29), (30) is
1 1

yl,l(t):__+_tv tE[O,].],
(33) 16 8

1
A= 3’ A2 =~ 2500045836

and, in the second approximation,

1
y21 () & —75 + 1273315558 2 — 0023315558, € [0,1],

(34) X
A= 3 Ao ~ .2458952578.
Note that
£2
yit)=———, te]0,1],
(35) 8 16
N
1 — 27 2 — 4

is an exact solution of problem (29), (30). Computation by using Maple shows that
(33) and (34) provide good enough approximations to (35).
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