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In this paper, we investigate the singular Sturm-Liouville problem u” = Ag(u), u'(0) = 0, pu/(1) +
au(l) = A, where A is a nonnegative parameter, § > 0, « > 0, and A > 0. We discuss the existence
of multiple positive solutions and show that for certain values of .\, there also exist solutions that
vanish on a subinterval [0,p] C [0,1), the so-called dead core solutions. The theoretical findings
are illustrated by computational experiments for g(u) = 1/+/u and for some model problems from
the class of singular differential equations (¢ (') + f (£, #') = Ag(t, u, ') discussed in Agarwal et al.
(2007). For the numerical simulation, the collocation method implemented in our MATLAB code
bvpsuite has been applied.

1. Introduction

In the theory of diffusion and reaction (see, e.g., [1]), the reaction-diffusion phenomena are
described by the equation

Av = ¢$*h(x,v), (1.1)

where x € Q ¢ RN. Here v > 0 is the concentration of one of the reactants and ¢ is the Thiele
modulus. In case that h is radial symmetric with respect to x, the radial solutions of the above
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equation satisfying the boundary conditions

ﬁg—z +av=A (1.2)

are solutions to a boundary value problem of the type

u'(t) + f(Lu () = P*h(t u(t)),
u'(0) =0, pu'(l) +au(l)=A, p>0, a, A>0,

(1.3)

where t denotes the radial coordinate. Baxley and Gersdorff [2] discussed problem (1.3),
where f and h were continuous and h was allowed to be unbounded for u — 0*. They
proved the existence of positive solutions and dead core solutions (vanishing on a subinterval
[0,t0], 0 < ty < 1) of problem (1.3), and also covered the case of the function h approximated
by some regular function h;.

Problem (1.3) was a motivation for discussing positive, pseudo dead core, and dead
core solutions to the singular boundary value problem with a ¢-Laplacian,

(@' ) + f(tu' (1)) = Ag(tu(t), ¥ (), A>0, (14a)
u'(0) =0, pu(T) +au(T)=A, p>0, a,A>0, (1.4b)

see [3]. Here \ is a parameter, the function f is non-negative and satisfies the Carathéodory
conditions on (0,T] x [0,00), f(t,0) = 0 for a.e. t € [0,T], and g is positive and satisfies the
Carathéodory conditions on (0,T] x ®, @ = (0, A/a] x [0, o0). Moreover, the function f(f, x)
is singular at t = 0 and g(t, x, y) is singular at x = 0.

Let us denote by ACj,(0,T] the set of functions x : (0,T] — R which are absolutely
continuous on [¢, T] for arbitrary small € > 0.

A function u € C'[0,T] is called a positive solution of problem (1.4a)-(1.4b) if u > 0 on
[0,T], (') € ACioc(0,T], u satisfies (1.4b) and (1.4a) holds for a.e. t € [0,T]. We say that
u € CU0,T] satisfying (1.4b) is a dead core solution of problem (1.4a)-(1.4b) if there exists a
point p € (0,T) such thatu =0on [0,p], u > 0on (p,T], ¢(u') € AC[p,T] and (1.4a) holds
for a.e. t € [p,T]. The interval [0, p] is called the dead core of u. If u(0) = 0, u > 0 on (0,T],
¢(u') € ACioc(0,T], u satisfies (1.4b) and (1.4a) holds a.e. on [0, T], then u is called a pseudo
dead core solution of problem (1.4a)-(1.4b).

Since problem (1.4a)-(1.4b) is singular, the existence results in [3] are proved by a
combination of the method of lower and upper functions with regularization and sequential
techniques. Therefore, the notion of a sequential solution of problem (1.4a)-(1.4b) was
introduced. In [3], conditions on the functions ¢, f, and g were specified which guarantee
that for each A > 0, problem (1.4a)-(1.4b) has a sequential solution and that any sequential
solution is either a positive solution, a pseudo dead core solution, or a dead core solution.
Also, it was shown that all sequential solutions of (1.4a)-(1.4b) are positive solutions for
sufficiently small positive values of A and dead core solutions for sufficiently large values
of \.
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The differential equation (1.5a) of the following boundary value problem satisfies all
conditions specified in [3]:

' ry/ ul(t) _ 1 ’ v
() + 2L —)«( e ) > (152)
W) =0, au(l)+pu(1)=1, a>0, f>0. (1.5b)

Here, y,p € (0,00), and v € [0,y + 1]. We note that in papers [2, 3] no information on the
number of positive and dead core solutions of the underlying problem is given.
In this paper, we discuss the singular boundary value problem

u"(t) = Ag(u(t)), A1>0, (1.6a)
u'(0) =0, au(l)+pu'(1)=1, a>0, >0, (1.6b)

where 1 is a non-negative parameter, and the function g € C(0, «) becomes unbounded at
u = 0. Problem (1.6a)-(1.6b) is the special case of problem (1.4a)-(1.4b).

A function u € C?[0,1] is a positive solution of problem (1.6a)-(1.6b) if u satisfies the
boundary conditions (1.6b), u > 0 on [0,1] and (1.6a) holds for ¢t € [0,1]. A function u :
[0,1] — [0,0) is called a dead core solution of problem (1.6a)-(1.6b) if there exists a point
p € (0,1) such that u(t) = 0 for t € [0,p], u € C*[0,1] N C?(p, 1], u satisfies (1.6b) and (1.6a)
holds for t € (p,1]. The interval [0, p] is called the dead core of u. If p = 0, then u is called a
pseudo dead core solution of problem (1.6a)-(1.6b).

The aim of this paper is twofold.

(1) First of all, we analyze relations between the values of the parameter \ and the
number and types of solutions to problem (1.6a)-(1.6b), provided that

g€C(0,0), gis positive, lirr01+g(u) = o,

a (1.7)
I g(s)ds<oo Va>0
0

or

g€CY0,00), g is positive and decreasing, 1irr01+g(u) = oo,

a (1.8)
f g(s)ds <oo Va>0.
0
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(2) Moreover, we compute solutions u to the singular boundary value problem

" _ A
u'(t) = —u(t)’ A>0, (1.9a)
u'(0) =0, au(l)+pu'(1)=1, a>0, p>0, (1.9b)

and the singular problem (1.5a), (1.9b). Note that (1.9a) is the special case of (1.6a)
with g satisfying (1.8).

In [4] similar questions in context of (1.6a) and the Dirichlet boundary conditions
u(0) =1, u(1) = 1 have been discussed. For further results on existence of positive and dead
core solutions to differential equations of the types u” = Ag(t,u) and (¢(u'))" = g(t, u, u'), we
refer the reader to [5-9]. The Dirichlet conditions have been discussed in [5-7, 9], while [8]
deals with the Robin conditions -1/ (-1) + au(-1) = a, '(1) + au(1) = a, a, a > 0.

We now recapitulate the main analytical results formulated in Theorems 2.10, 2.12, and
2.13. First, we introduce the auxiliary function

ay+ﬁIyL fyg(v)dv 0<x<y
H(x,y) := /[ g()do V). T ' (1.10)
ay,

0<x=y,

where g satisfies (1.7). By Lemma 2.2, the equation H(x,y(x)) = 1 has a unique continuous
solution y € C[0,1/a], and the function

1

J‘Y(X)L e [0 1)
x(x)=14"" \/fig(v)dvl )t 1.11)
0, x =

[4

is continuous on [0,1/a]. Let /M := {( X(x))z/ 2:0 < x £1/a}. Then the following statements
hold.

(i) Problem (1.6a)-(1.6b) has a positive solution if and only if A € . In addition, for
each a € (0,1/a], problem (1.6a)-(1.6b) with A = (X(a))z/Z has a unique positive
solution such that u(0) = a, u(1) = y(a).

(ii) Problem (1.6a)-(1.6b) has a pseudo dead core solution if and only if

2

1=

y(0)
1 j ds (1.12)

0 4/ g(v)do

This solution is unique.
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(iii) Problem (1.6a)-(1.6b) has a dead core solution if and only if

2

(1.13)

I 1 J‘Y(O) ds

0 4/[; g(v)dv

In addition, for all such A, problem (1.6a)-(1.6b) has a unique dead core solution.

The final result concerning the multiplicity of positive solutions to problem (1.6a)-
(1.6b) is given in Theorem 2.11. Let (1.8) hold and let I := max{7 : 7 € #}. Then I' >
( X(O))Z/ 2 and for each A € (( X(O))2 /2,T), there exist multiple positive solutions of problem
(1.6a)-(1.6b).

In Section 2 analytical results are presented. Here, we formulate the existence and
uniqueness results for the solutions of the boundary value problem (1.6a)-(1.6b) and study
the dependance of the solution on the parameter values A. The numerical treatment of
problems (1.9a)-(1.9b) and (1.5a)-(1.5b) based on the collocation method is discussed in
Section 3, where for different values of A, we study positive, pseudo dead core, and dead
core solutions of problem (1.9a)-(1.9b) and positive solutions of problem (1.5a)-(1.5b).

2. Analytical Results
2.1. Auxiliary Functions

Let assumption (1.7) hold, and let us introduce auxiliary functions ¢,, H, and h as

x € (a, ),

f \/j' g(v)dv (2.1)

where a € [0, o),

\/ (v)dv, 0<x<y,
H(x,y) := J \/j g(v)do gv ’ Y (2.2)

0<x=y,

g)do, (t,y)€[0,1)x(0,00).  (2.3)

h(t,y) :=ay + P J‘y ds

Here, the positive constants a and f are identical with those used in boundary conditions

(1.6b). Note that the function H is used in the analysis of positive and pseudo dead core

solutions of problem (1.6a)-(1.6b), while the function h for its dead core solutions.
Properties of ¢, are described in the following lemma.

Lemma 2.1. Let assumption (1.7) hold and let a € [0, o0). Then ¢, € Cla, o) N C(a, ), and ¢,
is increasing on [a, oo).
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Proof. Let c be arbitrary, ¢ > a. Then ¢, € C[a,c] N C!(a,c], and ¢, is increasing on [a, c] by

[4, Lemma 2.3 (where 1 is replaced by c)]. Since ¢ > a is arbitrary, the result immediately
follows. 0

In the following lemma, we introduce functions y and y and discuss their properties.

Lemma 2.2. Let assumption (1.7) hold. Then the following statements follow.

(i) The function H is continuous on A = {(x,y) € R* : 0 < x <y}, and (0H/dy)(x,y) >0
for0<x<uy.

(ii) For each x € [0,1/a], there exists a unique y(x) € [a,1/a] such that
1
H(x,y(x))=1 forxe [O, E] , (2.4)

andy € C[0,1/a], y(x) > x forx € [0,1/a), y(1/a) =1/a.

(iii) The function
[ sepd)
x(@) =17 /[ig@adv “ (2.5)

is continuous on [0,1/a].

Proof. (i) Let us define S, P on A by

[y
S(x,y) = J g(v)do,

Y ds
f ——, 0<x<y,
P(x,y) = x4 /f; g(v)do
0,

(2.6)
0<x=y.

Then S € C(A). Let x > 0 and define m := min{g(s) : 0 < s < x + 1}. Then, by (1.7), m > 0.
Hence

y ds 1 (Y ds y-Xx
0 ——<— =2 , ,x+1],
<L \/fig(v)dvsx/m.[x Vs-x o Vel @7)
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and consequently lim(y )ea,y—xP(x,y) = 0, which means that P is continuous at (x, x). Let
0 < x9 < yo. We now show that P is continuous at the point (xo, o). Let us choose an arbitrary
Ys in the interval (xo, yo). Then P(x, y) = I;(x) + I,(x, y) for x € [0, y.] and y > y., where

b(xy) - j

L (x) _J‘V* ds ds
1(x) = . — -
x \/f; g(v)dov \/L‘: g(v)dov 28)

Since I) € C[0,y.] by [4, Lemma 2.1 (where 1 was replaced by y.)], it follows that I; is
continuous at x = xp. The continuity of P at (xo,10) now follows from the fact that I, is
continuous at this point. Hence P is continuous on A, and from H (x, y) = ay+pP(x,y)S(x, y)
we conclude H € C(A). Since

Pa(y)

v ds
, 0sx<y, 2.9
24/[Y g(v)do L \/[: g(v)do @9)

we have (0H/0y)(x,y) >0for0 < x <y.
(ii) Consider the equation H (x,y) = 1, that is,

ay+ﬂij\/rg(v)dv= 1 (2.10)
x \/jj g(v)do V7= '

The function H(x,-) is increasing on [x,o0), H(1/a,1/a) = 1, and, for x € [0,1/a),
H(x,1/a) > 1. Hence, for each x € [0,1/a], there exists a unique y(x) such that H(x, y(x)) =
1land y(1/a) = 1/a. Clearly, y(x) > x for x € [0,1/a). In order to prove that y € C[0,1/a],
suppose the contrary, that is, suppose that y is discontinuous at a point x = xg, xo € [0,1/a].
Then there exist sequences {v,}, {y,} in [0,1/a] such that lim,_, ,v, = x9 = lim,_, -, and
the sequences {y(v,)}, {y(un)} are convergent, lim, . ..y (v,) = c1, lim, . ooy (4n) = 2, c1 #Ca.
Letn — oo in H(vy, y(vs)) = 1 and in H(uu,y(#s)) = 1. This means H(xo,c;) =1,j = 1,2,
and ¢; = ¢ = y(xp) by the definition of the function y, which contradicts ¢; # c».

(i) By (i),
(x)
a0+ pre\[ g@dv=1, xe o), 211)

y € C[0,1/a] and y(x) > x for x € [0,1/a). Hence, the function \/jz(x) g(v)dv is continuous
on [0,1/a] and positive on [0,1/a). From

S (xy) masp

1-ay(x)

1



8 Advances in Difference Equations

we now deduce that y € C[0,1/a). Since

ds gy [r®-x 1 2.13
I aelog), (213)

where m := min{g(u) : 0 <u <1/a} >0,and y >0on [0,1/a), y(1/a) = 1/a, we conclude
lim,_, (1,4~ x(x) = 0. Hence y is continuous at x = 1/a, and consequently y € C[1,1/a]. O

1 y(x)
xe<

Let y be the function from Lemma 2.2(ii) defined on the interval [0,1/a]. From now
on, A denotes the value of y at x = 0, that is,

A =y(0). (2.14)

In the following lemma, we prove a property of y which is crucial for discussing
multiple positive solutions of problem (1.6a)-(1.6b).

Lemma 2.3. Let assumption (1.8) hold and let the function y be given by (2.5). Then there exists
€ > 0 such that

x(x) > x(0), for x €(0,¢). (2.15)

Proof. Note that y(0) = féx (1/4/[; g(v)dv)ds. We deduce from [4, Lemma 2.2 (with 1 replaced
by A)] that there exists an € > 0 such that

> y(0) for x € (0,¢). (2.16)

JA ds
x \/f;g(v)dv

If y(x) > A for some x € (0,¢), then (2.16) yields

X(x) = IY(X)

\/W f W>X(O (2.17)

Consequently, inequality (2.15) holds for such an x. If the statement of the lemma were false,
then some x, € (0, ¢) would exist such that y(x,) < A and

X(x:) < x(0). (2.18)



Advances in Difference Equations 9

From the following equalities, compare (2.4),

[ A
1=aA+ py(0) fo g(v)do,

(2.19)
¥ (x)
1 =ay(x.) + py(x.) f g(v)do,
and from y(x,) < A, we conclude that
A
g(v)do
K0 2 x(©), | 25O @20)
[ g(w)dv
Finally, from
A ¥ (x)
f g(v)dv > J‘ g(v)do, (2.21)
0 X
we have y(x,) > y(0), which contradicts (2.18). O

In order to discuss dead core solutions of problem (1.6a)-(1.6b) and their dead cores,
we need to introduce two additional functions y and p related to h and study their properties.

Lemma 2.4. Assume that (1.7) holds and let h be given by (2.3). Then for each t € [0, 1), there exists
a unique p(t) € (0,1/a) such that

h(t,u(t)) =1 for t € [0,1). (2.22)

The function p is continuous and decreasing on [0, 1), and the function

(
p(t) = ! J‘M as , te[0,1), (2.23)
1-t)o [5 g(@)dv

is continuous and increasing on [0, 1). Moreover, lim;_,1-p(t) = oco.

Proof. It follows from (1.7) that h € C([0,1) x (0, 0)). Also, h is increasing w.r.t. both variables,
lim; 1-h(t,y) = oo for any y € (0,1/a], and lim,, ¢+h(t,y) = 0, lim, _.1/.h(t,y) > 1 for any
t € [0,1). Hence, for each t € [0, 1), there exists a unique p(t) € (0,1/a) such that h(t, u(t)) = 1.
In order to prove that p is decreasing on [0, 1), assume on the contrary that u(t;) < p(t:) for
some 0 < t; < tp < 1. Then h(ty, u(t1)) < h(tz, p(t2)) which contradicts h(t;, u(t;)) = 1 for
j = 1,2. Hence, p is decreasing on [0,1). If 4 was discontinuous at a point t, € [0,1), then
there would exist sequences {v,} and {7,} in [0, 1) such that lim, _, v, =ty = lim,_, ,,T, and
{p(vy)}, {u(T,)} are convergent, lim,, _, o p(vy) = c1, and limy, _, (7)) = c2 with ¢1 # ¢,. Taking
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the limits n — oo in h(v,, u(v,)) = 1 and h(z,, u(7,)) = 1, we obtain h(ty,c;) =1,j = 1,2.
Consequently, ¢1 = ¢, = p(xp) by the definition of the function y, which is not possible.
By (2.22),

(t) + P ds \/ r(t) (v)dv=1 forte0,1) (2.24)
au v)dov = or ,1), )
1-t)o \/fg g(v)do V70 §

and therefore,

1—apu(t)

— P te[o,1).
ALY g(w)do (229

It follows from the properties of u that the functions 1-ap(t), 1/ J’g © g(v)dw are continuous,

positive, and increasing on [0,1). Hence (2.25) implies that p € C[0,1) and p is increasing.
Moreover, lim;_,1-p(t) = oo since fé'(t) (1/4//; §(v)dv) ds is bounded on [0, 1). O

Corollary 2.5. Let assumption (1.7) hold. Then

p(t) =

! Jﬂt) ds > IA ds forte (0,1) 2.26
=t /s s@ido o[ gy o (220

and for each A satisfying the inequality

A
. J‘ ds (227)

2\ \/[s s(@)do '

there exists a unique p € (0,1) such that

H(p) d
J; = = (1-p)V2L (2.28)

\/jg g(v)do

Proof. The equalities h(0,y) = H(0,y) for y € (0,00) and H(0,A) = 1 imply that u(0) = A.
Since the function p defined by (2.23) is continuous and increasing on [0, 1), it follows that
p(t) > p(0) for t € (0,1); see (2.26). Let us choose an arbitrary A satisfying (2.27). Then v/21 >
p(0). Now, the properties of p guarantee that equation v2\ = p(t) has a unique solution
p € (0,1). This means that (2.28) holds for a unique p € (0,1). O

2.2, Dependence of Solutions on the Parameter \

The following two lemmas characterize the dependence of positive and dead core solutions
of problem (1.6a)-(1.6b) on the parameter A.
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Lemma 2.6. Let assumption (1.7) hold and let u be a positive solution of problem (1.6a)-(1.6b) for

some A > Q. Also, let a := min{u(t) : 0 <t <1}, and Q = max{u(t) : 0 <t < 1}. Then a = u(0),
Q= u(l)/

Q
f v, (2.29)
a 1/[° g(v)do

u(®) ds
f B 2t forte[o1], (2.30)
H(a,Q) =1, (2.31)

where the function H is given by (2.2).

Proof. Since #/(0) = 0 and u"(t) = Ag(u(t)) > 0 for t € [0,1], we conclude that ' > 0 on
(0,1] and a = u(0), Q = u(1). By integrating the equality u"(f)u'(t) = Ag(u(t))u'(t) over
[0,t] € [0,1], we obtain

u(t)
(' (£)* =24 t g(v)do, (2.32)

a

and consequently, since #' > 0 on (0,1],

u(t)
u'(t) =V2A f g(v)do, tel0,1]. (2.33)
Finally, integrating
w(t) = \/ﬂ, te(0,1], (2.34)

\/fz(t) g(v)dov

over [0,t] yields (2.30). Now we set t = 1 in (2.30) and obtain (2.29). Equality (2.31) follows
from au(1) + pu'(1) = 1 and from

Q Q Q
ul)=Q, ()= \/ﬁ\lf g(v)do = f ﬁ\/[ g(v)do. (2.35)
a a ag (o] 0 a

O

Remark 2.7. Let (1.7) hold and let u be a pseudo dead core solution of problem (1.6a)-(1.6b).
Then, by the definition of pseudo dead core solutions, u(0) = 0. We can proceed analogously
to the proof of Lemma 2.6 in order to show that

Q ds
= \/27' 2.36
IO \/f; g(v)do (2.36)
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where Q = u(1), and

u(t) ds
——  =\2xt forte[0,1], 2.37
b Ve -
H(0,Q) = 1. (2.38)

From (2.38), we finally have Q = A. Consequently, u(1) = A.

Remark 2.8. If A =0, then u(t) = 1/a, t € [0,1], is the unique solution of problem (1.6a)-(1.6b).
This solution is positive.

Lemma 2.9. Let assumption (1.7) hold and let u be a dead core solution of problem (1.6a)-(1.6b) for
some A = Ag. Moreover, let Q = max{u(t) : 0 <t < 1}. Then Q = u(1l) and there exists a point
p € (0,1) such that u(t) = 0 for t € [0, p],

=\V2X(t-p) forte [p1], (2.39)

I”W ds
0 \/J’gg(v)dv

Q ds
), 240
J-O \/fg g(v)do
h(pQ) -1, @41

where the function h is given by (2.3). Furthermore, u is the unique dead core solution of problem
(1.6a)-(1.6b) with A = Ag.

Proof. Since u is a dead core solution of problem (1.6a)-(1.6b) with A = 1\, there exists by
definition, a point p € (0,1) such that u € C'[0,1] N C?(p, 1], u(t) = 0 for t € [0,p] and u > 0
on (p,1]. Consequently, ' > 0 on (p,1], and Q = u(1). We can now proceed analogously to
the proof of Lemma 2.6 to show that

u(t)
u'(h) =2\ f t g(v)do, te[p1], (2.42)

0

and (2.39) holds. Setting t = 1 in (2.39), we obtain (2.40). Also, from (1.6b), u(1) = Q,

Q 1 Q ds Q
! = .)t d = d 7 .
w(1) = V2| st = = | jgg(v)deo g(0)do (2.43)

equality (2.41) follows.

It remains to verify that u is the unique dead core solution of problem (1.6a)-(1.6b)
with A = Ag. Let us suppose that w is another dead core solution of the above problem. Let
w(t) =0fort € [0,p1] and w > 0 on (p1,1] for some p; € (0,1). Then w"(t) = Aog(w(t)) >0
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for t € (p1,1], and consequently w' > 0 on (p1,1] and Q; := max{w(t) : 0 <t < 1} = w(l).
Hence, compare (2.40) and (2.41),

= V2l (1-p1), (2.44)

IQI ds
0 4/[p g(v)do

o
aQi + /21 fo g(v)dv =1. (2.45)

aQ + ﬁ\/ZTOVIOQ g(v)dv =1 (2.46)

by (2.41), and the function p(r) := ar + ﬂ\/ZTO\ /J’S g(v)dw is increasing and continuous on
(0,0), we deduce from (2.45) and (2.46) that Q = Q;. Then (2.40) and (2.44) yield p = p1.
Therefore, fg)(t)(l/ [ g(@)dv) ds = V2 (t - p) for t € [p,1]. Finally, since w(t) = 0 for
t € [0, p] and since by Lemma 2.1 the function ¢y is increasing on [0, o0), u = w follows. This
completes the proof. O

Since

2.3. Main Results

Let the function y be given by (2.5) and let us denote by # the range of the function y?/2
restricted to the interval (0,1/«],

2
ﬂ:={w:0<x§1}. (2.47)
2 a

Since y € C[0,1/a] by Lemma 2.2(iii), y(x) > 0 for x € [0,1/a) and y(1/a) = 0, we can have
either (i) y(x) < x(0) for x € (0,1/a], or (ii) x(x1) > x(0) for some x; € (0,1/a]. For (i), we
have t = [0, (x(O))z/Z), while in case of (ii), M = [0,T'] with

I:=max{t: 7€ M (2.48)

holds. Clearly, T > (x(0))*/2.
Positive solutions of problem (1.6a)-(1.6b) are analyzed in the following theorem.

Theorem 2.10. Let assumption (1.7) hold. Then problem (1.6a)-(1.6b) has a positive solution if and
only if X € M. Additionally, for each a € (0,1/a], problem (1.6a)-(1.6b) with A = (x(a))2/2 has a
unique positive solution u such that u(0) = a and u(1) = y(a).

Proof. Let u be a positive solution of problem (1.6a)-(1.6b) for A > 0. By Lemma 2.6, (2.31)
holds with a = u(0) > 0 and Q = u(1). Furthermore, by Lemmas 2.2(ii) and 2.6, Q = y(a),
which together with (2.29) implies that v/2A = y(a). Consequently, A € /. For \ = 0, problem
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(1.6a)-(1.6b) has the unique positive solution u = 1/a; see Remark 2.8. Since y(1/a) = 0,
0 € _m. Consequently, if problem (1.6a)-(1.6b) has a positive solution, then A € .

We now show that for each A € _#, problem (1.6a)-(1.6b) has a positive solution, and
if A = (x(a))2/2 for some a € (0,1/a], then problem (1.6a)-(1.6b) has a unique positive
solution u such that u(0) = a and u(1) = y(a). Let us choose A € M. Then v2\ = y(a) for
some a € (0,1/a].If a = 1/a, then y(a) = 0. Consequently, A = 0 and u = 1/« is the unique
solution of problem (1.6a)-(1.6b). Clearly, #(0) = a and u(1) = y(a) since a = y(a) = 1/a. Let
us suppose that a € (0,1/a). If u is a positive solution of problem (1.6a)-(1.6b) and u(0) = a,
then, by Lemma 2.6; see (2.30), the equality ¢, (u(t)) = V2t holds for t € [0,1], where Pa
is given by (2.1). Hence, in order to prove that for A = (x(a))z/Z problem (1.6a)-(1.6b) has
a unique positive solution u such that #(0) = a and u(1) = y(a), we have to show that the
equation

pa(u(t)) = V21, te[0,1], (2.49)

has a unique solution u; this solution is a positive solution of problem (1.6a)-(1.6b), and
u(0) = a, u(1) = y(a). Since ¢, € C[a, o) N C!(a,®), ¢, is increasing by Lemma 2.1, and
pa(y(a)) = x(a), (2.49) has a unique solution u € CJ[0,1]. It follows from ¢,(a) = 0 and
¢a(u(1)) = V21 = y(a) that u(a) = a and u(1) = y(a). In addition,

= Y2 =/ " 2.50
u'(t) = o) 2)LL g(v)do, te(0,1]. (2.50)

Hence, u € C'(0,1] and lim;_, ¢+ (t) = 0. In order to show that #' is continuous at t = 0, we
set M = max{g(s) : a <s<1/a} > 0. Then, compare (2.49),

u) ul)  ds lu(t) -a
V2At = ds = p 2.51
f V0 g@ydo VM I M 220

and therefore,

u(t)-u0) wu(t)-a < MAt

= . 2.52
0< ; — < te(0,1] (2.52)

Consequently, #'(0) = lim;_o-((u(t) — a)/t) = 0, and so v’ is continuous at f = 0, or
equivalently, u € C1[0,1]. Now (2.50) indicates that u € C?(0,1] and

W' (t) = V*Jﬁﬁmﬂinw(mm for t € (0,1]. (2.53)

2\/f"( ) g(v)do
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Moreover, by the de L'Hospital rule,

1OFY _ 1) u(t)
lim M Lmut(t) lim % 0 gw)do
_ \Fl gu®)u'®) _ Mim g(u(®)) (2.54)
21 /f;'(t) g(v)dv t—0*
= Ag(u(0)).

As aresult u € C?[0,1] and " (t) = Ag(u(t)) for t € [0,1]. Since u(1) = y(a) and, by (2.50),

u'(1) = y(a)\/[! @ ¢(v)dv, we have
Y@ gs 1@
au(1l) + pu' (1) = ay(a) + ﬂf —— I g(v)dv=H(a,y(a)) =1 (2.55)
a /[ g(v)do V7a

by Lemma 2.2(ii). Thus, u satisfies (1.6b), and therefore u is a unique positive solution of
problem (1.6a)-(1.6b) such that #(0) = a and u(1) = y(a). O

The following theorem deals with multiple positive solutions of problem (1.6a)-(1.6b).

Theorem 2.11. Let assumption (1.8) hold. Then T > ( x(O))2 /2, with I given by (2.48), and for each
Ae (( )((0))2 /2,T), there exist multiple positive solutions of problem (1.6a)-(1.6b).

Proof. By Lemmas 2.2(iii) and 2.3, y € C[0,1/a], y(1/a) = 0, and y(x) > yx(0) in a right
neighbourhood of x = 0. Hence, I' > (x(O))z/Z. Let us choose A € ((X(O))Z/Z,l"). Then there
exist 0 < x1 < x < 1/a such that A = (x(xj))z/Z for j = 1,2. Now Theorem 2.10 guarantees
that problem (1.6a)-(1.6b) has positive solutions #; and u; such that #;(0) = x;, j = 1,2. Since
X1 # X2, we have u; # up and therefore, for each A € ((x(O))Z/Z,F), problem (1.6a)-(1.6b) has
multiple positive solutions. O

Next, we present results for pseudo dead core solutions of problem (1.6a)-(1.6b). Note
that here A = y(0).

Theorem 2.12. Let assumption (1.7) hold. Then problem (1.6a)-(1.6b) has a pseudo dead core
solution if and only if

2
A
L= X jd—s . (2.56)

2\ Jo \/fg g(v)dv

Moreover, for A given by (2.56), problem (1.6a)-(1.6b) has a unique pseudo dead core solution such
that u(1) =
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Proof. Let us assume that u is a pseudo dead core solution of problem (1.6a)-(1.6b) and let
Q :=u(1). Then, by Remark 2.7, equalities (2.36), (2.38) hold, and Q = A. Also, (2.37) implies
that u is a solution of the equation

po(u(t)) = V2ut, te[0,1], (2.57)

where ¢ and \ are given by (2.1) and (2.56), respectively. The result follows by showing that
equation (2.57) has a unique solution and that this solution is a pseudo dead core solution of
problem (1.6a)-(1.6b). We verify these facts for solutions of (2.57) arguing as in the proof of
Theorem 2.10, with a replaced by 0. O

In the final theorem below, we deal with dead core solutions of problem (1.6a)-(1.6b).

Theorem 2.13. Let assumption (1.7) hold and let u be the function defined in Lemma 2.4. Then the
following statements hold.

(i) Problem (1.6a)-(1.6b) has a dead core solution if and only if

2
A
it jd—s . (2.58)

2\ Jo \/[; g(v)do

(ii) For each A satisfying (2.58), problem (1.6a)-(1.6b) has a unique dead core solution.

(iii) If the subinterval [0, p] is the dead core of a dead core solution u of problem (1.6a)-(1.6b),
then max{u(t) : 0 <t <1} = u(p) and

u(p) d
_[0 — = (1-p)V2L (2.59)

Vs g(0)do

Proof. (i) Let u be a dead core solution of problem (1.6a)-(1.6b) for some A = Ay and let Q :=
u(1). Then there exists a point p € (0,1) such that u(t) = 0 for t € [0, p], and equalities (2.39),
(2.40), and (2.41) are satisfied by Lemma 2.9. We deduce from (2.41) and from Lemma 2.4
that Q = pu(p). Therefore, compare (2.40),

1 uip) ds
=5 fo V2. (2.60)

\/j'g g(v)do )

Since

1 J'#(p) ds >J.A ds oen
1=pJo \/fgg(v)dv 0 \/fgg(v)dv '
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by Corollary 2.5, we have

A
lo> J‘ ds _ (2.62)

0 4/f; g(v)do

Hence, if problem (1.6a)-(1.6b) has a dead core solution, then .\ satisfies inequality (2.58).

We now prove that for each .\ satisfying (2.58), problem (1.6a)-(1.6b) has a dead core
solution. Let us choose A satisfying (2.58). Then, by Corollary 2.5, there exists a unique p €
(0,1) such that

w(p) ds
f ——(1 pIV2L. (2.63)

0 Vfo g(v)dov

Let us now consider, compare (2.39),
go(w(t) = (t-p)V2L, te[p1], (2.64)

where ¢y is given by (2.1). Since ¢y € C[0,00) N C!(0, 00) and ¢ is increasing on [0, o) by
Lemma 2.1, ¢o(0) = 0, and, by (2.63), po(1(p)) = (1 - p)\/ﬂ, there exists a unique solution
w € C[p,1] of (2.64) and w(p) =0, w(1) = u(p). In addition,

V2

w(?)
T g w(D) ZAJ‘ tg(v)dvf te(p1], (2.65)
0

w'(t)

and consequently, w € C'(p, 1] and lim;_, ,+w'(t) = 0. Since

w(t)
t—p)V2A = w® e (o],
(t-p)V2 f \/I o \/f‘; o (p 1] (2.66)

by the Mean Value Theorem for integrals, where 0 < ¢(t) < w(t), we have

w(t) —w(p) _w(t) _ 21 o g(v)do. (2.67)
t=p t—p 0

) — HO)
lim M = lim1/2\ g(v)dv =0 (2.68)
t—p* t-p t—p* 0

Therefore,
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since lim;_, ,+¢(t) = 0. Hence, w' is continuous at = p, and w € C'[p, 1]. Furthermore,

V2)g(w(t))w' ()

=Ag(w(t), te(p1]. 2.69
2V s -

wl/(t) —

Let

{O, for t € [0,p),
u(t) := (2.70)
w(t), forte [p,1].

Then u € C'[0,1] N C2(p, 1], u"(t) = Ag(u(t)) for t € (p, 1], u(p) = u'(p) = 0, u(1) = u(p), and

‘W ) u(1) (0)d 1 fﬂ(p) ds J-#(p) (0)d -
u = V v)do = —— —V v)do. .
0 & 1-pJo /jg g(v)do V70 g @71)

Thus,

1)+ pul () = ap(p) + 2 [ 2 \/f”(p) (0)do = h(p,u(p))
au(l) + pu'(1) = au(p +1_ gw)dv =h(p,u(p)), (2.72)
PJo w/fgg(v)dv 0

where h is given by (2.3). Since h(p,pu(p)) = 1 by Lemma 2.4, u satisfies the boundary
conditions (1.6b). Consequently, u is a dead core solution of problem (1.6a)-(1.6b).

(ii) Let us choose an arbitrary A satisfying (2.58). By (i), problem (1.6a)-(1.6b) has a
dead core solution which is unique by Lemma 2.9.

(iii) Let the subinterval [0, p] be the dead core of a dead core solution u of problem
(1.6a)-(1.6b). Then, by Lemma 2.9, equalities (2.40) and (2.41) hold with A replaced by A and
Q = max{u(t) : 0 <t < 1}. Since h(p, u(p)) = 1 by the definition of the function y, we have
u(p) = Q. Equality (2.59) now follows from (2.40) with Q and ¢ replaced by u(p) and A,
respectively. O

Example 2.14. We now turn to the case study of the boundary value problem (1.9a)-(1.9b),

u'(t) = L, u'(0)=0, au(l)+pu'(1)=1, a>0, p>0. (2.73)

\u(t)

Note that (1.9a)-(1.9b) is a special case of (1.6a)-(1.6b) with g(u) = 1/+/u satisfying (1.8).
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Since

y ds 4
= - f zf ’ 0 S <Yy,
L RGEEE VAR x(\Vy +2Vx) x<y (2.74)

we have

Hy) =ay+p [ —— [y + LT vDGT D) 7
AR/ o) Ve Vo ’

for 0 < x < y, and H(x,x) = ax for x > 0. By Lemma 2.2, the equation H(x,y) = 1 has
a unique solution y = y(x) for x € [0,1/a], y € C[0,1/a], y(x) > x for x € [0,1/a), and
y(1/a) =1/a. Let

x 1
k(x) = W for x € [O, E] (2.76)

Then k € C[0,1/a], k(0) =0, and k(1/a) = 1. In order to show that k is increasing on [0, 1/«]
it is sufficient to verify that k is injective. Let us assume that this is not the case, then there
exist x1,x € [0,1/a], x1#x2, such that k(x;) = k(x2). From H(xj,y(x;)) = 1,j = 1,2, or
equivalently, from

3a+4ﬁ<1—\/@><1+2 k(;@):%, i=1,2, (2.77)

it follows that y(x1) = y(x2), and x; = x», which is a contradiction. Hence, k is increasing on
[0,1/a] and therefore, there exists the inverse function k~! mapping [0, 1] onto [0,1/a]. Since

H (k(x)y(x),y(x)) = y(x) [a + % <1 - k(x)> <1 +2 k(x))] (2.78)

and H (k(x)y(x),y(x)) =1for x € [0,1/a], we have

3

3a+4ﬂ<1— \/%)(1 +2\/%)'

y(x) = (2.79)
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Consequently,

2
y(x)
(1)’ = <L ﬁ)
“3(1F0 - (Vi 27
- g()f(vc))3/2<1 B \/@) (1 " km)z

(2.80)

2

3/2
g<3a+4ﬂ<l\/%)(HZ\/@)) <1_\/@><1+2 k(X)>'

In order to discuss the range M of the function y?/2 and the value of ( )((x))2 /2 for x €
[0,1/a], we first consider properties of the function

3/2
4 3 ) 2
6(x) := 9<3a+4ﬂ(1—\/§)(1+2\/§)> (1-vx)(1+2vx) (2.81)

defined on [0,1]. Let

f(x) = 6<<XT_1>2> for x € [1,3]. (2.82)

Then

2 3 302
f(x) = §<3a+2ﬁx(3_x)> (3 -x),

, 5 o - (2.83)
1oy — ZX px
f(x)_?<3a+2ﬁx(3—x)> 3a+2px(3-x)’
where p(x) = 6a + 3(f — a)x — fx*. The function p vanishes only at point

%, = %(3 (B-a)+\/9(p-a)’ + 24045) (2.84)

in the interval [1,3], and 2 < x, < 3, because p(2) > 0 and p(3) < 0. Since f'(x,) =0, p > 0 on
[1,x.),p <0on (x. 3] and

2x 3 3/2 1
?(3cx+2ﬁx(3—x)> 3a+2px(3 - x) >0 (2.85)
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for x € [1,3], we have f' >0 on [1,x,) and f' < 0 on (x,,3]. Let us define k, := ((x, — 1)/2)%
Then k. € (1/4,1), and it follows from f'(x) = ((x - 1)/2)8'(((x - 1)/2)%) that §' > 0 on
(0, k) and &' < 0 on (k,, 1]. Consequently, & is increasing on [0, k,] and decreasing on [k, 1].
It follows from the equality ( X(x))2 = 26(k(x)) for x € [0,1/a] and from the properties of
the functions 6 and k that y? is increasing on [0, k~!(k.)] and decreasing on [k7!(k.),1/a].
Hence, M = [0, M], where M := max{6(x) : 0 < x <1}. Also,

2 8 3 3/2
(x(0))" = §<m> , x(1)=0. (2.86)

Using properties of the function y and the results of Theorems 2.10-2.13, we can now
characterize the structure of the solution u.

(i) For each A € (M, o), there exists only a unique dead core solution of problem
(1.9a)-(1.9b).

(ii) For A = M, there exist a unique dead core solution and a unique positive solution
of problem (1.9a)-(1.9b).

(iii) For each A € (4/9(3/ (3a + 4ﬁ))3/ 2, M), there exist a unique dead core solution and
exactly two positive solutions of problem (1.9a)-(1.9b).

(iv) For A =4/9(3/ (Ba+ 4ﬁ))3/ 2 there exist the unique pseudo dead core solution u(t) =
(3/(3a +4pB))t*/3 and a unique positive solution of problem (1.9a)-(1.9b).

(v) For each A € [0,4/9(3/ (3a + 4[5))3/ 2), there exist only a unique positive solution of
problem (1.9a)-(1.9b).

Using Theorem 2.10, Lemma 2.6, and the properties of the function 6, we can specify further
properties of positive solutions of problem (1.9a)-(1.9b).

(i) If u is the (unique) positive solution of problem (1.9a)-(1.9b) with A €
[0,4/9(3/(3a + 4ﬂ))3/2) U {M}, then u(0) = xou(1), where x(#0 is the root of the
equation 6(x) — A =0.

(ii) If uy,up are the (unique) positive solutions of problem (1.9a)-(1.9b) with A €
(4/9(3/ (Ba +4p))*?, M), then u;(0) = xju;(1),j = 1,2, where 0 < x; < k. < x2 < 1,
are the roots of the equation 6(x) — A = 0.

We are also able to give some more information on the dead core solutions of problem (1.9a)-
(1.9b). Since

4py

h(t,y) =ay+ p fy ds Jyﬂzay+—, (2.87)
=t /ey Vo vo 030D |

the function u(t) = 3(1-t)/(Ba(l1-t)+4p), t € [0,1), is the solution of the equation h(t, y) = 1.
Let us choose an arbitrary A > 4/9(3/(3a + 4,6))3/ 2, By Corollary 2.5, the equation; see (2.28),

_ 3/4
3?@ <30c(?1(i t)tJ)r 4p> =(1-HV2L, te[o), (2.88)
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has a unique solution p € (0, 1). Consequently,

4 3 3/2
A= < ) . (2.89)
9y/1T-p \3a(l-p) +4p
One can easily show that the function
0, for t € [0,p],

u(t) = (2.90)

4/3
<§ﬁ(t_p)) , forte(p1],

is the unique dead core solution of problem (1.9a)-(1.9b). Additionally, it follows from
Theorem 2.13(iii) that max{u(t) : 0 <t < 1} = 3(1 - p)/(Ba(l - p) + 4p) since max{u(t) :
0<t<1}=ulp).

3. Numerical Treatment

We now aim at the numerical approximation to the solution of the following two-point
boundary value problem:

u'(t) = f(tu(t), tel0,1],
u(0)=0, puA)+au(l)=A, p>0, a, A>0.

(3.1)

For the numerical solution of (3.1), we are using the collocation method implemented in our
Matlab code bvpsuite. It is a new version of the general purpose Matlab code sbvp, compare
[10-12]. This code has already been used to treat a variety of problems relevant in application;
see, for example, [13-17]. Collocation is a widely used and well-studied standard solution
method for two-point boundary value problems, compare [18] and the references therein. It
can also be successfully applied to boundary value problems with singularities.

In the scope of the code are systems of ordinary differential equations of arbitrary
order. For simplicity of notation we present a problem of maximal order four which can be
given in a fully implicit form,

F(t,u<4> (t),u(3)(t),u"(t),u’(t),u(t)) =0, 0<t<1, (3.2a)
b(1®(0),1'(0),/(0),u(0),u® (1), 1" (1), 1/ (1), u(1)) = 0. (3.2b)

In order to compute the numerical approximation, we first introduce a mesh

AhIZ{TiIiZO,...,N}, 0=T0<T1-~-<TN=1. (33)
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Figure 1: 6(x) fora = =1 (a) and fora =5, p = 0.5 (b).

The approximation for u is a collocation function
P(t) = pi(t), te [Ti/TiH]/ i=0,...,N -1, (34)

where we require p € C771[0,1] in case that the order of the underlying differential equation
is g. Here, p; are polynomials of maximal degree m — 1 + g which satisfy the system (3.2a) at
m inner collocation points

{ti,]':Ti+p]'(Ti+1—Ti),iZO,...,N—l,jZl,...,m}, 0<P1<"'<Pm<1, (35)

and the associated boundary conditions (3.2b).

Classical theory, compare [18], predicts that the convergence order for the global error
of the method is at least O(h™), where h is the maximal stepsize, h = max;(7i;1 — 7). To
increase efficiency, an adaptive mesh selection strategy based on an a posteriori estimate for
the global error of the collocation solution is utilized. A more detailed description of the
numerical approach can be found in [4].

The code bvpsuite also allows to follow a path in the parameter-solution space. This
means that in the following problem setting, parameter ¢ is unknown:

P(t, u<4>(t),u<3>(t),u"(t),u'(t),u(t),a) -0, 0<t<1, (3.6a)

b(u<3> (0),u"(0),u'(0),u(0),u<3>(1),u”(l),u’(l),uu)) -0, 9=, (3.6b)

where 1 is given. The path following strategy can also cope with turning points in the path.
The theoretical justification for the path following strategy implemented in bvpsuite has
been given in [19].

We first study the boundary problem (1.9a)-(1.9b). Positive solutions of problem
(1.5a)-(1.5b) will be discussed in Section 3.4.
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The above analytical discussion indicates that depending on the values of a, §, A, the
problem has one or more positive solutions, a pseudo dead core solution or a dead core
solution. All numerical approximations have been calculated on a fixed mesh with N = 500
subintervals and collocation degree m = 4. Figure 1 shows 6(x) for our choice of parameters
used in the following sections. Here, 6 is given by (2.81).

3.1. Positive Solutions

For A € [0,6(0)), 6(0) = (4/9)(3/ (3 + 4ﬁ))3/ ?, there exist a unique positive solution. This
solution was found numerically by using the original problem formulation (1.9a)-(1.9b). For
a = =1 we obtain 6(0) = 0.12469. In Figure 2 we display the numerical solution, the error
estimate and the residual for A = 0.05. The residual r(t) is calculated by substituting the
numerical solution p(t) into the differential equation,

r() = p(t) - — (3.7)

Vp®)

Due to the very small size of the error estimate and residual, it is obvious that the
numerical approximation is very accurate. According to the analytical results, a solution to
the problem satisfies |1(0) — xou(1)| = 0 where xq is a root of 6(x) — A = 0. Here, we have xj =
0.972608 and [1(0) — xou(1)| = 6.41078 which again shows the high quality of the numerical
solution. In Figure 3 we depict the results for the parameter a = 5, f = 0.5 and A = 0.02 <
5(0) = 0.03294. For this choice of parameters xq = 0.877692 and |1(0) — xou(1)| = 3.5107%.

For A =6(0) = (4/9)(3/ (3a+4ﬂ))3/ 2 there exists a unique positive solution. To compute
its numerical approximation, we rewrite the problem (1.9a)-(1.9b) and consider

’ Y-
u (t) u(t) == 5 <m> P te [0,1], (38)

u'(0) =0, au(l) +pu'(1)=1, a>0, p>0.

The numerical results related to parameter setsa =1, f = 1, and a = 5, = 0.5 are shown in
Figure 4 and Figure 5, respectively.

Again, the error estimate and the residual are both very small and xy = 0.919315, so
[u(0) — xou(1)| = 3.51077. Moreover, for the second set of parameters, xop = 0.783283 and
[(0) — xou(1)| = 1.71078.

For A € (6(0), M) with M = max{6(x) : 0 < x < 1} there exist two positive solutions.
These two different solutions for a fixed value of A can be characterized via the roots x; » of
6(x) —A = 0 for x € [0,1]. The choice of parameters remains the same. Fora = 1, =1
and A = 0.15 the solution corresponding to x; = 0.009159 is shown in Figure 6. The solution
corresponding to x; = 0.896054 is depicted in Figure 7. Note that for these values of & and f
we have M = 0.28049.
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. x10712 . .
Solution 23 Error estimate Residual
0.945 22
2.1
- 0.94 - 2 _
< 0935 < 19 <
1.8 10712
0.93 1.7
1.6
.92,
0.925 15
0 02 04 06 08 1 0 02 04 06 08 1 0 02 04 06 08 1
t t t

(a) (b) (©)

Figure 2: Problem (1.9a)-(1.9b): The numerical solution, the error estimate, and the residual fora =1, =1
and A = 0.05.

x10713

Solution Error estimate Residual
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0-18 0.8
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0.175 04 1014
0 02 04 06 08 1 0 02 04 06 08 1 0 02 04 06 08 1
t t t
(a) (b) (c)

Figure 3: Problem (1.9a)-(1.9b): The numerical solution, the error estimate, and the residual for a = 5,
p=05and A =0.02.

. x1071 . .
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1.6
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0 02 04 06 08 1 0 02 04 06 08 1 0 02 04 06 08 1
t t t
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Figure 4: Problem (3.8): The numerical solution, the error estimate, and the residual fora =1, = 1 and
A= (4/9)(3/(Ba +4p))*>.

. x10712 . .
Solution Error estimate Residual
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0.18 16
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s 017 T 1.2 <
0.165 051;
0.16 .
0.6 -13
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t t t
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Figure 5: Problem (3.8): The numerical solution, the error estimate, and the residual for a = 5, f = 0.5 and
A= (4/9)(3/ Ba +4p))¥%.
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. x1071° . .
04 Solution 8 Error estimate Residual
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0.3 6 10710
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0.15 3 10712
0.1 2
0.05 1
0 02 04 06 08 1 0 02 04 06 08 1 0 02 04 06 08 1
t t t

(a) (b) ()

Figure 6: Problem (3.8): The numerical solution, the error estimate, and the residual fora =1, f = 1 and
A = 0.15. The associated root is x;.
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Figure 7: Problem (3.9): The numerical solution, the error estimate, and the residual fora =1, = 1 and
A = 0.15. The associated root is x5.
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Figure 8: Problem (3.8): The numerical solution, the error estimate, and the residual for a = 5, f = 0.5 and
A = 0.05. The associated root is xi.
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Figure 9: Problem (3.9): The numerical solution, the error estimate, and the residual for a = 5, f = 0.5 and
A = 0.05. The associated root is x5.
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Solution x1077 Error estimate Residual
0.5 1.8 104
0.45 17
o < 16 =
S 04 T 15 S 1018
0.35 14
1.3
0.3 12
0 02 04 06 08 1 0 02 04 06 08 1 0 02 04 06 08 1

t t t
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Figure 10: Problem (3.8): The numerical solution, the error estimate, and the residual fora =1, f =1 and
A =0.28049410745840.

Solution ;15077 Error estimate Residual

0.16 3 10-14
_ 0.14 25 N
% 0.12 :S 5 ;;, 10-15

0.1 15

0.08 1 10-16

0.06 05

0 02 04 06 08 1 0 02 04 06 08 1 0 02 04 06 08 1

t t t
(a) (b) (0

Figure 11: Problem (3.8): The numerical solution, the error estimate, and the residual for « = 5, f = 0.5 and
A =0.06608546529011.

The first of those two solutions was found using the reformulated problem (3.8) with A
as the right-hand side. For the second solution it was necessary to rewrite the problem again
and use

3/2
" _A_L 3 _ 2
u'(t) u(t)—9<3a+4ﬁ(1_ﬁ)(1+2ﬁ)> (1-vx)(1+2vx)", te[0,1],

u'(0)=0, au(l)+pu'(1)=1, a>0, p>0,

(3.9)

with x as a free unknown parameter and x = x; as a necessary additional boundary condition.
Here, x1 = 0.009159 and [u(0) — x1u(1)| = 1.7 1071 For comparison, x, = 0.896054 and |u(0) —
xu(1)| = 4.11077. In Figures 8 and 9, two different positive solutions for the second parameter
set, a =5, p = 0.5, and A = 0.05, are shown. Note that M = 0.06608, x; = 0.037199 and x, =
0.624635. For this example x; = 0.037119 and [u(0) — x1u(1)| = 5.5107'7. Here, x, = 0.624635
and |u(0) — xou(1)| = 8.11078. Finally, for A = M, there exists a unique positive solution. In
Figures 10 and 11 we display the numerical results fora = 1, f = 1 and fora = 5, f = 0.5,
respectively. In this example, xo = 0.525260 and [u(0) — xou(1)| = 2.5107°. Using this latter set
of parameters, we obtain xo = 0.283205 and |u(0) — xou(1)| = 4.1107°. All positive solutions
could be easily found and they all show a very satisfactory level of accuracy.
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Solution x107 Error estimate Residual

0.4 0 1078
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0.15 -2 10712
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0.0g -3 10-14

0 02 04 06 08 1 0 02 04 06 08 1 0 02 04 06 08 1

t t t
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Figure 12: Problem (3.10): The numerical solution, the error estimate, and the residual fora =1, f =1 and
A= (4/9)(3/ Ba +4p))¥%.
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Figure 13: Problem (3.10): The numerical solution, the error estimate, and the residual for « = 5, = 0.5
and A = (4/9)(3/ (Ba + 4p))>%.

3.2. Pseudo Dead Core Solutions
In order to calculate the pseudo dead core solutions, we solved the following problem:
u" () \Ju®u(t) = lu(t), te[0,1],

(3.10)
u(0)=0, au(l)+pu'(1)=1, a>0, p>0,

where the differential equation has been premultiplied by the factor u. Otherwise, the
problem formulated as (3.1) or (3.8), would have not been well defined at all points ¢ #0
such that u(t) = 0. In Figures 12 and 13, we report on the pseudo dead core solutions for

TR .

In this case, the analytical unique pseudo dead core solution is known,

u(t) 3, te0,1]. (3.12)

T 3a+4p
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02 Initial profile Solution
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(c) (d)

Figure 14: Problem (3.10): The initial profile, the numerical solution, the error estimate, and the residual
fora=1,p=1and t; =0.2.

Table 1: Problem (3.10): Exact global error of the pseudo dead core solution.

a B maxiefo,]|u(t) — p(t)|
1 1 1.5-107°
5 0.5 5.1-10°°

Therefore, the exact global error is accessible. In Table 1, we show the values for the global
error, maxo<<i1|u(t) — p(t)| where p(t) is the numerical solution at t.

3.3. Dead Core Solutions

We now deal with the dead core solutions of the problem. Note that they only occur for

4 3 3/2
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02 Initial profile Solution
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Figure 15: Problem (3.10): The initial profile, the numerical solution, the error estimate, and the residual
fora=1,p=1andt =0.8.

Moreover, the relation between A and t;, where f; is such that the solution vanishes on [0, t1],
is given by

4 3 3/2
= 9m<3a(1 h) +4ﬁ> : (3.14)

Also, the dead core solution is known,
3 4/3
u(t) = <§\/X(t—t1)> , telh,1]. (3.15)
For the experiments, we used t; = 0.2 and t; = 0.8, in order to solve the problem,

u' () u(tyu(t) = u(t), te[t,1],
(3.16)

u(t)) =0, au(l)+pu'(1)=1, a>0, f>0.
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Figure 16: Problem (3.10): The initial profile, the numerical solution, the error estimate, and the residual
fora=5=05andt =0.2.

Clearly, if we approached the problem (3.16) directly, we had to use the knowledge of #;
which is not available in general. Therefore, it is especially important to note that we were
able to find the dead core solution without explicit knowledge of t; by treating the problem
(3.10), formulated on the whole interval [0, 1],

u' O\ ut)ut) = Au(t), te[0,1],
(3.17)

u(0)=0, au(l)+pu'(1)=1, a>0, p>0,

instead of solving (3.16). In Figures 14 and 15, we report on the numerical test runs for a = 1,
p =1, and two values of t;, t; = 0.2 and t; = 0.8, respectively. In Figures 16 and 17, analogous
results fora =5, = 0.5, and t; = 0.2, t; = 0.8, respectively, can be found.
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Initial profile Solution
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Figure 17: Problem (3.10): The initial profile, the numerical solution, the error estimate, and the residual
fora=5=05andt =0.8.

Table 2 contains the information on the exact global error of the numerical dead
core solution. We report on its maximal value maxcjo1)|u(t) — p(t)| for a wide range of
parameters. Obviously, dead core solutions can be found without exact use of the known
solution structure, but the initial profile must be chosen carefully to guarantee the Newton
iteration to convergence.

3.4. Positive Solutions of Problem (1.5a)-(1.5b)

In this section, we deal with problem (1.5a)-(1.5b). Since this problem is very involved, we
decided to simulate it numerically first in order to provide some preliminary information
about its solution. The numerical treatment of (1.5a)-(1.5b) turned out to be not at all
straightforward, but nevertheless, for a certain choice of parameters, y = 3, p = 2, v = 2,
and a = 0.1, p = 1, we were able to solve the problem and provide the error estimate and
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Table 2: Maximum of the exact global error of the numerical dead core solution.

a p t maXefo1)|u(t) — p(t)]
1 1 0.2 9.7 x 1074
1 1 0.5 12x1073
1 1 0.8 1.7x1073
0.5 15 0.2 1.5x%x 1073
0.5 1.5 0.5 15x1073
0.5 1.5 0.8 12x1073
0.5 0.8 0.3 55 %1072
0.5 0.8 0.5 1.8x1073
0.5 0.8 0.8 2.8x1073
0.3 5 0.2 74 %107
0.3 5 0.5 71x10*
0.3 5 0.8 6.2 %107
5 0.5 0.2 3.6x107*
5 0.5 0.5 6.2 %10
5 0.5 0.8 6.7 x 1074
8 L
7k
6 -
_5F
=
4 L
3 L
2 L
1 -
0.6 0.8 1 1.2

A

Figure 18: Graph of the ||p|| — A path obtained in 76 steps of the path following procedure, where ||p|| =
maXe(o,1]|p(t)|- The turning point has been found at A =~ 1.8442.
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Figure 19: Problem (3.18): The numerical solution, the error estimate, and the residual for A =
0.69901190254861.
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Figure 20: Problem (3.18): The numerical solution, the error estimate, and the residual for A
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Figure 21: Problem (3.18): The numerical solution, the error estimate, and the residual for A

1.21752999971798.
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Figure 22: Problem (3.18): The numerical solution, the error estimate, and the residual for A
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Figure 23: Problem (3.18): The numerical solution, the error estimate, and the residual for A

1.42604644036221.
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Figure 24: Problem (3.18): The numerical solution, the error estimate, and the residual for A
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Figure 25: Problem (3.18): The numerical solution, the error estimate, and the residual for A
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Figure 26: Problem (3.18): The numerical solution, the error estimate, and the residual for A
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Figure 27: Problem (3.18): The numerical solution, the error estimate, and the residual for A
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Solution 2 Error estimate Residual
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Figure 28: Problem (3.18): The numerical solution, the error estimate, and the residual for A =
1.14216524081032.

the residual for its approximative solution. We have applied the path following strategy
implemented in bvpsuite to the boundary value problem

) P ou(h) 1 )
((u(t))3>+ut2 =ﬂ<m+(u(t))2>, 0<t<1,

W(0)=0, 0lu(l)+u'(1)=1, O=A

(3.18)

In Figures 19 to 28, we present numerical results for problem (3.18). The values of A for
which we were able to calculate the associated numerical solutions, are shown in Figure 18.
According to Figure 18, we have found a turning point at A = 1.8442. In a certain region below
this value, there exist for any A two different positive solutions.

In order to start the path following procedure we set A = 0.5 and used u = 1 as
an initial profile. For each further step, we used the solution from the previous step as an
initial profile. The solution corresponding to the values of A shown in Figures 19 and 20 is
unique. For 1 = 1.215 we have found two different positive solutions, compare Figures 21
and 22. Also, for A = 1.425, two different positive solutions exist; see Figures 23 and 24.
Interestingly, solutions found in the vicinity of the turning point change rather fast, although
the values of 1 do not; see Figures 25 to 26. Finally, in the last step of the procedure, we
obtained a solution which nearly reaches a pseudo dead core solution with p(0) = u(0) = 0.
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