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ABSTRACT. We investigate the relationship between the sign of the discrete
fractional sequential difference (All’_,'_a_#Agf) (t) and the monotonicity of the
function t — f(t). More precisely, we consider the special case in which this
fractional difference can be negative and satisfies the lower bound

( 11/+u.7uAgf) (t) Z _Ef(a)7
for some € > 0. We prove that even though the fractional difference can be
negative, the monotonicity of the function f, nonetheless, is still implied by
the above inequality. This demonstrates a significant dissimilarity between
the fractional and non-fractional cases. Because of the challenges of a purely
analytical approach, our analysis includes numerical simulation.

1. Introduction. In this paper for a function f N, — R we consider the
sequential fractional difference ( Tta—pAh f) (t); here and throughout we use the

notation N, := {a,a+ 1,a+ 2,...} for any a € R. A composition of fractional

differences of the form

v o AW

1+a—p a

is known as a sequential fractional difference since the fractional differences are
composed in a particular sequence — such fractional difference operators were first
considered by Goodrich [15] in the context of boundary value problems.

The fractional difference and sum is an inherently nonlocal operator, the prop-
erties of which were initially investigated by Atici and Eloe [4-6] and then later by
Anastassiou [3], Ferreira [14], Jonnalagadda [31], Lizama [33], and Lizama and
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Murillo-Arcila [34], among others. For example, the definition (see Section 2 for more
details) of the fractional difference used in this paper is

1 t+v

(AYf)(t) = e D (t—s—1)7=Lf(s),

where t € N,_,+ny and N —1 < v < N. As a consequence of this nonlocal structure
the relationship between the sign of (AZ f) (t) and the monotonicity or convexity
of t — f(t) is very complicated. This is quite different than the integer-order
setting, in which there is a trivial connection — namely, for example, if (Af)(t) :=
f(#+1)—=f(t) > 0 for some t, then f is increasing at ¢ in the sense that f(t+1) > f(¢).

Recently there has been much progress in characterizing the precise relationship
between the sign of the fractional difference of f and the qualitative properties (e.g.,
monotonicity and convexity) of the function f. These investigations include papers

e in the non-sequential case by Abdeljawad and Abdalla [1], Abdeljawad and
Baleanu [2], Atici and Uyanik [7], Dahal and Goodrich [9], Du, Jia, Erbe,
and Peterson [12], Erbe, Goodrich, Jia, and Peterson [13], Goodrich [16], Jia,
Erbe, Goodrich, and Peterson [26], and Jia, Erbe, and Peterson [27-30]; and

e in the sequential case by Dahal and Goodrich [10, 11], Goodrich [17-19],
Goodrich and Lizama [20,21], Goodrich and Lyons [22], and Goodrich and
Muellner [23].

The sequential case has proved to be especially interesting inasmuch as it has been

shown that there is a complicated relationship between the range in which (u, v) lives

and whether there is a relationship between the monotonicity of f and an appropriate

sequential fractional difference.

For example, with0 < p < 1,0 <v<1,and 1 < pp + v < 2, in [18, Theorem 2.5] it was
shown that there is a sharp dichotomy between the region of the (1, v)

parameter space on wich there is a connection between the sign of the sequential

fractional difference A, , A (}) and the monotonicity of f, and the region of

the parameter space on which such a connection fails to exist — see also [23]. This

is illustrated by the following drawing.

s=a

— oo
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The dark grey region is the subset of the admissible parameter space on which
there exists a strong connection between the sign of (A‘I’Jra_MAfjf) (t) and the sign of
(Af)(t). By contrast, the light grey region is the subset of the admissible parameter



space on which no such connection exists. Thus, there is a subtle interplay between
the values of p and v.

In spite of the increasingly significant literature on these problems, as far as we
are aware there has been no investigation of the possibility of a relationship between
a negative value of the sequential fractional difference of f and the monotonicity of
f- At first glance, such a relationship ought not to exist because in the integer-order
case it is straightforwardly the case that

(Af)t) <0<= f(t+1) < f(2).

So a function with a negative first-order difference at a point ¢ cannot ever be
increasing at t. On the other hand, it has been known for several years that a function
can decrease in spite of a positive fractional difference — see Jia, Erbe, and Peterson
[27]. So, with this in mind, one might wonder whether one can have

(AT ALS) () <0 = (Af)(t) > 0. (1.1)

In this paper we show that a relationship such as (1.1) does hold. More precisely,
we show that so long as (A}, A% f)(t) is not “too negative”, the function f can
still increase at least for a time. How long the monotonicity can be maintained
is a complicated interplay of the parameter pair (u,r) and the precise quantity of
“negativity” that (AY,,_ WAL ) (t) possesses. In most of our results we characterize
this negativity by means of the inequality

(Aliam ALS)(t) = —<f(a), (1.2)
where e > 0 and f(a) > 0.

In particular and recalling the drawing from earlier in this section, we note that
with the negative lower bound on the fractional difference as given by (1.2) the dark
grey region is significantly smaller. For example, when € = 0.05 in (1.2), the dark grey
region (i.e., the region on which we can say something about the monotonicity of f) is
as shown in the following drawing; notice how much smaller it is than in the case
where € = 0 (i.e., the drawing earlier in this section).
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In both Example 3.5 and the entirety of Section 4 we expand on this observation
significantly.

We conclude with a brief overview of the presentation in the remainder of this
paper. In Section 2 we recall some basic definitions in discrete fractional calculus. In
Section 3 we provide an analytical investigation of the relationships described



in section. Finally, in Section 4 we provide a numerical investigation of these
relationships. It turns out that an analytical investigation is very difficult, and so,
by using numerical simulation we are able to provide a much more complete analysis
of this problem.

2. Preliminaries. We collect here some basic results in discrete fractional calculus.
Considerable additional background may be found in the textbook by Goodrich and
Peterson [24]. We begin with the definition of the falling factorial function, which acts
as the kernel in the summation operator that defines the fractional difference and
sum (see Definition 2.2).

Definition 2.1. We put

It+1)
Tt+1-v)
for any ¢ and v for which neither t4+1 and t+1 —v is a pole of the Gamma function.
We also appeal to the convention that if t + 1 — v is a pole of the Gamma function
and ¢t + 1 is not a pole, then t*:= 0.

v

Next we recall the definitions of the discrete fractional difference and sum of
Riemann-Liouville type. We also recall the definition of the fractional Taylor mono-
mial of order v.

Definition 2.2. The v-th fractional sum, v > 0, of a function f : N, — R,

where a € R, is
t—v

(ATF)(0) = ﬁ S (-5 — 1272 (s),

S=a
for t € Ngy,. The v-th fractional difference of f, for v > 0, by
t+v
1

F(*I/) Z(t —S5— 1)L_1f(s)a

s=a

(ALF) () =

where t € N,_,+n and N € Nj is the unique number satisfying N —1 < v < N.

Definition 2.3. The v-th fractional Taylor monomial based at s is the map
(t,8) — h,(t,s) defined by
(t—s)*

Pt 8) = 3oy

whenever the right-hand side is defined.

We finally recall the following result due to Holm [25]. Note that this result is, in
fact, the basis for the mathematical interest of discrete sequential fractional
operators since the result asserts that, in general, the fractional delta difference is a
non-commutative operator.

Theorem 2.4. Let f : N, — R be given and suppose v, > 0, with N —1 <v < N
and M —1 < pu < M, where M, N € Ny. Then fort € Nopnpr—pu+n—u it holds that

ALy ALT() (2.1)
M—-1 ‘
=AU = > hey g (E— M+ @) AL f(a+ M — ),
j=0

where N— 1 <v< N. Ifv= N, then (2.1) simplifies to A,
- ALF() = ATTF (1),



where t € Ngppr—p-

3. Analytical Results. In this section we focus on what we can prove analytically.
Throughout this section and the next we will denote by .# C R? the following set.

Moo= {(p,v)ER? : 0<p<l,0<v<l,andl<p+v<2}

Geometrically this set is represented by the hatched region in the following drawing.
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Thus, the set .# is the admissible parameter space for the parameter pair (u,v).

Our first result provides a sufficient condition for a function f : N, — R to be
increasing for at least one time step.

Theorem 3.1. Let (u,v) € A and assume that [ : N, — R satisfies each of the
following.

1. f(a) 20

2. (Af)(a) >0

3. (Alll—sia—p‘Agf) (2 —p-v+ a) > 7€f(a)

€

4. v = 5@*#)* 1

Then (Af)(a+1) > 0.

Proof. Similar to the proof of [10, Theorem 2.5] and with the help of Theorem 2.4
we begin by writing

(Alll—&-a—,uAgf) (t) :Ag+yf(t) - h—v—l(t -1 + 1y a)Agilf(l +a— lu‘) (31)
1 tptv+1
—1—aq —v—1
V(R (33

=h_pyy(t,a)f(a) +h_pp(t,t +p+v)Af(t+p+v—1) (3.4)

1

t+put+rv—2

> hult s T DAS(s) (3.5)
(t—_i—a—&-u)L_l —

- () AP (I a—p). (3.6)

=f(a)



Now, lettingt =2 — 4 — v+ ain (3.1) and recalling that

( TJraf/LAgf) (2 —p—v+ a) 2 —Ef(a),
it follows that

[ T(2-v) I'(3—p—v) a
(Af)(1+a)> TN ) TG0 ) —s] f(a)—s; hey— (t, s+1) (Af) (s)
>0
r N FrB—p-—v) | fla
e R L) (37)
We study the quantity
E(&:,Z) _ F(3 KB V) — ¢, (38)

T(3)I(—v) TE)I(1—p—v)

which appears in (3.7).
Since f(a) > 0 by assumption, we need that quantity (3.8) is nonnegative. The
nonnegativity of (3.8) is equivalent to

SA-D)() — J@ )1 —p-v) >0, (3.9)

Note that (3.9) is itself equivalent to
— 2= 2ur 43+ 20— 2 — 2 >0,

which is equivalent to
le
v> @ . (310)
So, we see that if (3.10) holds, which it does by assumption, then (3.8) will be
nonnegative. And from inequality (3.7) this means that conditions (1)—(4) imply that
(Af)(a+1) >0, as desired. O

In what follows it will be convenient to introduce some notation. Therefore, for
each k € Nyand € > 0 define the set &%, . C .# by
k 1 k

1
5’5::{ o TIG-1—-v)— L TT1G - —V)ZE¥
’ (1) € M w 11V w 1V .

We next statk and prove a lemma, which slows that on a proper subbiet of the
admissible parameter space the collection {@“’k,s O: forms a decreasing collection

of sets. This fact will be useful in the proof of Corollary 3.4.
Lemma 3.2. If it holds that
(—p— )= p= )2 = =) — (~1 = )(=)(1 = 1) >0, (3.11)
then for each k € Ny ande > 0 it holds that
e 2 Ely e
Furthermore, ife > 0, then under condition (3.11) it holds that

oo
ﬂgkszlimgk‘g:@.
ke ’ k—o0 ’



Proof. We intend to show that for all k € Ny and (u, v) € 4,

1 Kkl 1 k4l
7(k+1)!11(]*1*1/)*7(k+1)! H(quﬂ/)ze

implies that
k 1k

I CRESTEN ) CRVSTES

provided that auxiliary condition (3.11) holds. The above implication will establish
that

éak,e 2 (O@k:+1,€-
To do this, we will show that

k 1k 1 ka 1 kH

l%! H(j 1-v)= k! HU_”_”) > Wg(j—l_l/)—mg(j—u—u). (3.12)

J

Note that (3.12) is a sufficient condition for the desired inclusion to hold since if
(3.12) holds and (1, v) € &j41,¢, then it will follow that

1 k 1 k 1 k+1 1 k+1

k'JH(j 1—1/)—,;!;1(1'—# v) > (,Hl)!]ll(j—l—w—(k+1)!]11(j—u—1/)26,

from which it follows at once that (u, v) € & e.
Now, inequality (3.12) is equivalent to the inequality

L5 [ l k 1 ko
k!B(ﬂ—l—u)WﬂJ 1)z Hj )G H(]_M_y).(s.m)

And inequality (3.13) is itself equivalent to the inequality

Jﬁ(j—l—u) kl,—(]itly),) > ﬁ(j—u—u) (kl, —MT]:’;);,V ) . (3.14)

=- @ —— G4

Note that we can absorb —1 — v into the left-hand product of (3.14) and —p — v into
the right-hand product of (3.14) to yield

k k
1 _
] H(j—l—u 2 H (3.15)
tj=0 tj=0
Then inequality (3.15) is equivalent to

koo koo

H(]—u—u)—H(]—l—y)ZO. (3.16)

7= 7=

In particular, inequality (3.12) is true if and only if inequality (3.16) is true. So,

we now prove (3.16) by induction, using k = 2 as a base case since k € Ny. Note,
however, that in case k = 2 inequality (3.16) is true by virtue of assumption (3.11) in
the statement of the lemma.



So, to establish the induction step, we now assume (3.16) to be true and show

that
k+1

11]— p—v) flj—l—u (3.17)

To prove (3.17) we will show that

k+1 k+1 k k

Ll(jfu—u)fjl;[]flfu 11 Jll(jqu). (3.18)

>0

We can rearrange (3.18) by writing

k+1 k+1

ll(j—u—u) Hy— —u>113—1—y I;L(j—l—u). (3.19)

Then we notice that inequality (3.19) is equivalent to

k

(J;L(juu)>(kuu)2(ﬁ(j1y)>(k1y), (3.20)

which we will show to be true by showing that 0 < Héﬁ:O (j—1-v) < H?:o (j—p—v)
and 0 < k — 1 — v <k — p — v. Therefore, inequality (3.17) is true if inequality (3.20)
is true.

We can split this task into considering four inequalities.

O<ﬁ(j1u) (3.21)

ﬁ(y—l—ms ﬁ(j—u—l/) (3.22)

O0<k—1-v (3.23)
k—1—-v<k—p—v (3.24)

Now, inequality (3.21) is true since j—1—v < O for j=0and j=1,and j—1—v >0
for 2 < j < k. (3.22) is true since it is a rearrangement of (3.16), which we have

assumed to be true. (3.23) is true since k € No. And (3.24) is true because p < 1.
Thus, we have proven (3.18), and so, inequality (3.17) is true, and this establishes the

induction step. Combining this step with the basis for induction completed

earlier in the proof, we conclude that the desired inclusion holds for each k& € No,
provided that (u, v) is chosen such that inequality (3.11) is true. And this concludes

the proof of the first claim.
At the same time, to prove the second claim in the statement of the lemma define
the sequences {Ak}zczl and {Bk}l?;l by

S —
a1

W‘\H

and

??‘\p—t



Then note that

Jim A, = lim _Tlk—v)
NS k—oo D'(—)T'(k+ 1)
_ —v—1 —v—1
= Lpgeg o T o= T00)
Tl = limy_ o n¥ ) = 1, where one may

using the fact that lim 0O T (k)k=v
consultg for example, [8, 8, " Thebtkin 5 4- 11, [32, (1.5.15)], and [35, Proposition 2.1.3]

for a proof of the second equality. In a blmllar manner we deduce that

Nk+1—p—v)
lim B = lim 3.25
koo P T ke T(1— p— )D(k + 1) (8:25)
LH—v f—H—v
el [T( 1=V F(l—/,(,—l/):| kggol“(l—u—y)
Therefore,
m L TTG=1-0 - T o ae-B) -0
im j—1—-v)— J—p—v) _ 5 r— Br) =0.
k—o0 k! ]11 ]1;[ i

Consequently, since € > 0, it follows that

k(]:zsup{kENlAk—BkZé‘ }<+007
which implies that & . = @ for all k> k. And this implies that fi & .=, as

claimed. - O

Remark 3.3. We note that the auxiliary condition (3.11) is not particularly
restric-tive. Indeed, the drawing below illustrates the fact graphically.

174
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Note that the set .#; C .# is the set on which condition (3.11) is satisfied, whereas
the set .#5 C . is the seton whid condition (3.11) fails. Therefore, from the above

I |
drawing we see that | .#2 < |41, Wlhere by | - | we mean the usual Lebesuge

measure on R2. Consequently, we conclude that “most” points (u, v) € . satisfy
condition (3.11). Finally, observe that d.#5 does not coincide with the segment p + v

=1 on account of condition (4) in Theorem 3.1.



Our next result shows that if (u, v) € &, ¢, for some ko € N, then we can bootstrap
the estimate (3.7) in the proof of Theorem 3.1 in order to deduce that

(Af)(a) > 0= (Af)(a+1) > 0= (Af)(a+2) = - - = (Af) (a-i-k’o—lFO

so that, in particular, (A f) (a +ko—1 ) > 0. We note that Corollary 3.4 holds on
all of .41 U .#5, the entirety of the admissible parameter space subject to condition
(4) in Corollary 3.4.

Corollary 3.4. Let (i, v) € A such that condition (3.11) holds. Assume that f: Ng—
R satisfies each of the following for some kg € Na.

1. f(a) >0

2. (Af)(a) =0

3. (A’f+a,HAgf> (t) > —ef(a) for eacht € N’git‘i;’i;”
€

w—1

1
pv= S2—n) -

If(M, 1/) S éako’s, then (Af)(t) > Ofor eacht € NgﬁLkO*l

Proof. Fix a number kg € N. Using the notation introduced in the proof of Lemma 3.2
we know from the proof of Theorem 3.1 that

(Af)+ko—1) [Ax—Br—e]f(a)>0 (3.26)
will hold for each 2 < k < kqyif and only if

(n,v) € ﬁ@“}s (3.27)

We first show that this is true on the set . as defined in Remark 3.3. So for (u, v)
€ . note that by Lemma 3.2 we note that

ko
Q e = e
J:

Consequently, since (p, v) € &, by assumption it follows that (3.27) holds and,
thus, (3.26) holds. Therefore, by (3.26) together with the proof of Theorem 3.1 it
follows that

(Af)(t) >0,

for each t € Natko=1 a5 claimed.

On the other hand, suppose next that (i, v) € #5. Then (3.16) fails in case k = 2,
which thus means that (3.12) fails in case k = 2. In addition, the proof of Theorem 3.1
demonstrates that whenever condition (4) in the statement of the corollary holds, it
follows that (u, v) € &3 . Therefore, it holds that

e - (1)~ @)1 - 1)
() - (Bop-@p-Al-p-r)  (329)

Now, one of two cases occurs.



On the one hand, it may occur that (3.12) continues to fail for each integer k > 2.
Thus,

1k 1k 1 k+l 1 k1
];! B(j_l_y)_/;! jl;l(j—H—V)<W Ll(j—l—l/)—m E(j—u—l/). (3.29)

Then combining inequalities (3.28) and (3.29) we conclude that
(u,v) € ~ Ee-
0,

But recalling from Lemma 3.2 that N2 6% . = &, the above computation shows that
this case is void.

On the other hand, it may occur that (3.12) fails for each k € NSO, for some ko > 3,
but holds in case k = ko + 1. Then from the preceding paragraph we know that

ko
(,U, V) S ﬂ gk:767

which means that by repeating the reasoning in the first two paragraphs of the

proof of this corollary we deduce that (A f)(t) > 0 for each t € Ne+ko=1 And this
means that, once again, the conclusion of the corollary holds.

Since the preceding cases are exhaustive, we deduce that the conclusion of the
corollary is true for each (u, v) € 4 . And this completes the proof. O

We next provide an example to demonstrate that the conditions in Theorem 3.1
are non-void. In particular, one may reasonably wonder whether there exists a

function fsuch that not only conditions (1)—(4) are satisfied, but, in particular, it
holds that

0> (AT, ALF)(8) = —2f(a).
The following example demonstrates explicitly that this is possible.

Example 3.5. Set . := 0.5 and v:= 0.97. Alsoset € := 1. Let f: Ng— R such
10

that f£(0) =0.99, f(1) =1, and f(2) = 1.02. Note that f(0) > 0 and (Af)(0) > 0.
So, conditions (1)—(2) of Theorem 3.1 are satisfied. In addition, notice that
1 o__ 3 1 1
2@ TTEE " 5 a0

So, condition (4) of Theorem 3.1 is also satisfied. Finally, observe that
(ASLTAFS )(0.53) = —0.0936 < 0,

where we have used the fact that

(A7 Arp)@—pn-v) (3.30)
=ALTV (2= p—v) = hoy1(1— v, 0)£(0)
e 10

T(n 1) 22— v—s - )77 (s) - TT()
o [ - P + (- =y

M(—p—v
+ (1= pm Rty - 8 o)

)



1
= [;u — =)= =V)f(0) + (~p =) () + £(2) | = (1= 1)(=1)f(0),
which follows from (3.1) and Definition 2.2. Noticing that
(A327AF® )(0.53) = —0.0936 > —0.099 = — 110 -0.99 = —e£(0),

we see that conditions (1)—(4) are satisfied. In particular, we see that (Af)(1) >0
in spite of the fact that A(AJ27 0-5f)(0.53) < 0.
We conclude the example by noting that for the parameter pair (0.5,0.97) =:

(1, ), the set & 1 is represented in the following drawing.
10

015 1
Recall that

1 1 1
Gr=wred: JA-v)(-v)= ,CZ-p-—v)l-p-v)=

In particular, the dashed curve appearing in the drawing above is the graph of the

function
1 1

v(p) = (210p=10 < p < L.
We note that the intersections of the graph of v — v(u) with the horizontal line v = 1
occur (to six decimal places of accuracy) when p ~ 0.276393 and p ~ 0.723607.
Now, Lemma 3.9 demonstrates it must hogd that e < ~. Since the chosen value of
€ in this problem is very close to this maximum value, this is the reason why the
set &3 . is observed to be very small in measure.

Remark 3.6. Note that the choice the pair (i, v) in Example 3.5 does satisfy con-
dition (3.11), for with g = 0.5 and v = 0.97 we directly calculate

(—p—v) (1 —p—-v)2—pn—v)—(-1-v)(-v)(1 —v)=0.30855> 0.

Theorem 3.1 can be reformulated in a slightly different way if one wishes. In this
alternative formulation we decouple the (negative) lower bound on (AY, JALf )(2
— p— v+ a) from the number f(a). This is our next result.

Theorem 3.7. Let (u, v) € A and assume that f: N, — R satisfies each of the
following.

1. f(a) >0



2. (Af)(a) >0
3. (Alll+a—pAgf)(2_M_y+a)2_5
1 €
4.v> 2(2*M)*m,
Then (Af)(a+1)>0.

where f(a) #0

Proof. Since estimate (3.1) does not change except for replacing —¢ f(a) by —¢, we
immediately obtain an analogue inequality (3.7) — namely,

_ =)
(Af)(1+a)> [L(2 (z_)VF)(i?» RO fla) —e.
As in the proof of Theorem 3.1 we need the quantity on the right-hand side of the
inequality to be nonnegative. From the calculations in the proof of Theorem 3.1 we
see that this is equivalent to requiring that

1
L= DD = Qi -p -0,

keeping in mind that f(a) # 0. Then we see that this is equivalent

to 2e
— p? = 2uv + 3 + 2v 2ay >0,

which implies that
€

fla)(p—1)’
which proves the desired O

1
>=(9_ ) —
v=,(2-p)

%%lrnnlcirk 3.8. Regarding Theorem 3.7 notice that if ¢ < f(a), then condition (4) in
Theorem 3.7 is less restrictive than the corresponding condition (4) in Theorem 3.1.
In fact, notice that

€ 1
lim 1o—p)———— | = (2 p),
e(f(a)) 0% [Q(J?(a)(ﬁ) -1 2271
which means that for 7y ~ 0 condition (4) returns almost to the “natural” condi-

tion v > 1, (2 — u) discovered by Dahal and Goodrich [10, Theorem 2.5].

As our final analytical result we state a further property of the set &j.. In
particular, the property we state provides an upper bound on the number ¢ — namely
e< ls This places a restriction on just how much “negativity” the lower bound
for the sequential difference can possess relative to the number f(a). Especially, it
provides a necessary condition for & . to be non-void, provided that (u, v) € ;.

Lemma 3.9. Assume that (i, v) € A#1. For any k € N it follows that if &, . # @,
thene < —

Proof. Notice that
1 1
R R T A (B S LRV (VR R §
From (3.10) we know that

1
s e= {(M,V)E///:Vz 2(2—,u)—ﬂgl}.



Now notice that

1 €
(2 — ) — <1
52— 1) PR
is a necessary condition for &5 . to be non-void; this is a consequence of the restric-
tion 0 < v < 1. Inequality (3) is equivalent to

1
5  @C-mp-1)-ezp-1,
keeping in mind that u — 1 < 0. Note that

SC-m(u-1) 21

if and only if

pe {%(1—@),;(1+@)}

But then we immediately see that € R only ife <! 5. So, this means that & . # @
ifand only if §l8.
Finally, since (u, v) € .#1 and recalling Lemma 3.2 it follows that if for some

k € N it holds that &} . # @, then &} . # @ for each j < k. In particular, this must hold
when j = 2. And from this observation the desired claim follows at once. O

4. Numerical simulations. As discussed in Section 3 the & . sets are the key to
understanding for which (u, v) € .# the monotonicity result holds and for how many
time steps it holds. Unfortunately, analytically analyzing the set &, . for a given ¢ > 0
is very complicated even for small k. Therefore, in this final section we provide some
numerical results so as to estimate the structure of the set &} . by means of numerical
approximation.

First, we give a graphical representation of the sets &3 . for multiple e < 1 ¢ Values
and various k values as specified in Figures 1-5. For simplicity we show only values

1
of € that are powers of ~ . Each figure corllaains 36 subplots with the same values of

ke{2n:n=1,2,...,36} for a consistent comparison of the effect of both ¢ and
k on the shape of the set & .. Due to the computational limitations of the Matlab
software, we could not consider values of k larger than 170. Under this constraint, all
sets reach an apparently final format for k < 72 regardless of €. However, notice that
larger values of € are paired with a clear reduction of the area of the sets &3, . for k <
72, which leads to some empty subplots. That may be an indication that not only
does the area of the sets &}, . decrease with increased k values, but also that the rate of
area reduction decreases as € decreases.

In Figure 1 we have let € = 0.1. We see that the admissible parameter space is very
small even when k = 2 (i.e., the initial case). It subsequently becomes empty very
quickly as k increases. In light of Lemma 3.9 this is due to the fact that 0.1 is very
close to the maximum value of €, namely 0.125.

In Figure 2 we have let ¢ = 0.01, and we see that now the admissible parameter
space appears nonempty until £ > 10. Moreover, the admissible parameter space is
much larger for small k£ than was observed in Figure 1, thus suggesting that when ¢ is
smaller, not only is larger k permitted but also are more (u, v) pairs admissible even
for small k. We also notice that the admissible parameter regions appear to be nested
as k increases — just as deduced in Lemma 3.2.
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FIGURE 1. Graphical representation of the set & .1 for k < 72.
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FIGURE 2. Graphical representation of the set &3 .01 for £ < 72.

In Figure 3 we have now set ¢ = 0.001. Now the admissible parameter space
appears to be nonempty at least for all 2 < k < 72. We once again see the nested
appearance to the sets as k increases.

Finally, in Figures 4-5, in which we have set € to be equal to 0.0001 and 0.00001,
respectively, we see a continuation of the trends already noted for the earlier cases. In
particular, the sets appear to be nested as k increases and, moreover, as € con-tinues
to decrease, for a given k the admissible parameter appears to grow. In fact, we notice
in Figure 5, in particular, that these most of the admissible parameter sets appear to
be very close to the maximum admissible parameter set associated with e = 0 — i.e.,
the case considered in [18].

All in all, then, from these numerical experiments we can draw the following
conclusions.

e Ase — 07 the admissible parameter space converges to parameter space
configuration when € = 0 —namely,

1
{(M,V)EJ//:VE 5(27;0},
as identified in [18].
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FI1GURE 3. Graphical representation of the set & ¢.001 for £ < 72.

FIGURE 4. Graphical representation of the set &%.0.0001 for k < 72.

e For any fixed e > 0 it appears that
lim |&; =0
P 1 | k,6| )

where by | - | we denote the usual Lebesgue measure on R2.
e For any k € Ny and any € > 0 it appears that
Ere D ki1

so that the collection {&m};oﬂ forms a (decreasing) nested collection of sets.

All of this confirms and is congruent with the analytical results that we were able to
deduce in Section 3.
On the other hand, Figures 6-7 provide heat maps indicating the cardinality of the
set {k: (i1, v) € &} for a given < 1. The cardinality increases from
small (dark blue) to large (dark red) and the actual cardinalities are shown along

the sidebar of each subplot. In Figure 6 we use values of € that are powers of 1
10

is colof iR 40K ‘B et Pt that lorvemmsmall & the entine admissible fogior

e {m 100} ; these correspond to the interval of e reflected in the top two subplots



FIGURE 5. Graphical representation of the set &%, 0.00001 for £ < 72.

of Figure 6. Notice the change in the sharpness of the boundaries of the color regions
of the heat maps due to the increase in the cardinality of {k : (u,v) € &k} as
indicated in the sidebars of each subplot.
In particular, it appears that we can draw the following conclusions from the
heat maps.
e Setting .7, := {k: (, V) € & e }
it appears that
lim
e—0t ’g\fl = 4o00.
In particular, this seems to have the following implication. Suppose that we
have f : N, — R such that

(AY 0 ML) (1) 2 —€f(a).
Then as ¢ — 0% the number of points at which ~ (Af)(t) > 0 can, in principle,

hold tends to +o00 —i.e., ||§E} — +00.
e In light of the preceding point, roughly speaking, then, if the negative lower
bound ox{ Aﬁawﬁﬁf) (t) is not “too negative”, then just as in Corollary
3.4 the function f may possibly increase for a long time.
o If e is very close to zero (e.g., see Figure 7), then for many, many time steps the
configuration of the admissible parameter space remains approximately equal

to the € = 0 state — that is,

1
(g’k,sz {(M7U)E%:VZ 2(2_M)}7

for k not too large. More precisely, it appears that

~

)

s\ { o estivz 221«

whenever ¢ is sufficiently small and k is not too large.



FIGURE 6. Heat maps for the cardinality of the set {k : (u,v) €
&y for e = 0.01,0.001,0.0001,0.00001, 0.000001, 0.0000001. The
cardinality increases from small (dark blue) to large (dark red) and
the actual cardinalities are shown along the sidebar of each subplot.
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-i5
0

¢=0.0011111
60
40
20
0

FIGURE 7. Heat maps for the cardinality of the set {k : (u,v) €
e} for € = 1/100,1/150,1/400, 1/650, 1/900, 1/1000. These cor-

respond to the interval of e reflected in the top two subplots of
Figure 6. Notice the change of cardinality values as € decreases.

e =0.0066667

c=0.0015385
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