E ISSN 1512-3391

%} ANDREA RAZMADZE MATHEMATICAL INSTITUTE

of Ivane Javakhishvili Thilisi State University

REPORTS OF QUALITDE

Volume 1

Thilisi, Georgia, 2022


https://rmi.tsu.ge/eng/QUALITDE-2022/Abstracts_workshop_2022.pdf

International Workshop on the Qualitative Theory of Differential Equations - QUALITDE
December 17-19, 2022,
Andrea Razmadze Mathematical Institute of Ivane Javakhishvili Thilisi State University
Thilisi, Georgia

Program Committee: |. Kiguradze (Chairman) (Georgia), R. P. Agarwal (USA), R. Hakl (Czech Republic),
N. A. I1zobov (Belarus), S. Kharibegashvili (Georgia), T. Kiguradze (USA), T. Kusano (Japan), M. O. Perestyuk
(Ukraine), A. Ponosov (Norway), M. Tvrdy (Czech Republic)

Organizing Committee: N. Partsvania (Chairman), M. Ashordia, G. Berikelashvili, M. Japoshvili (Secretary),
M. Kvinikadze, Z. Sokhadze

REPORTS OF QUALITDE

Volume 1

Editor: Nino Partsvania

© Andrea Razmadze Mathematical Institute, Ivane Javakhishvili Tbilisi State University

Publisher: Thilisi State University Press


https://rmi.tsu.ge/eng/QUALITDE-2022/Abstracts_workshop_2022.pdf

REPORTS OF QUALITDE, Volume 1, 2022

On Initial-Periodic Type Problems
for Three-Dimensional Linear Hyperbolic System

Najma Alarbi

Florida Institute of Technology, Melbourne, USA
FE-mail: nalarbi2015@my.fit.edu

In the rectangular box = [0, w1] X [0, ws] X [0,ws] for the linear hyperbolic system
u® = 37 Paxul® + g(x)
a<l
consider the initial-periodic conditions

w(0, 9, x3) = @1 (22, 23), ul x1,0,23) = Wél’o)(xhxfs)

w(x, x2, 23 + w3) = u(z1, 2, 23)

1,0,0)(

and
U(O, Z2, :E3) = QO(IEQ, :E3)7

u(w1, v3 + wo, 73) = u(w1,v2,73), u(T1,72, 73 +W3) = u(T1, 72, T3)
Here x = (21, 22,23), 1 = (1,1,1) and & = (a1, ag, a3) are multi-indices,

6a1+a2+a3u(x)

(o) it See?
u () O 0xy? 0™’

Py € C(R™M) (a0 < 1), g € C(QRY), o1 € CHYH(Qa3), g2 € CH(Q13), Q23 = [0,ws] X [0, ws]

and ng = [0,&)1] X [0,(,«.)3].
Throughout the paper the following g notations will be used:

0=(0,0,0), 1= (1,1,1).

a=(aj,a9,a3) < B=(081,02,03) < a; < B; (i=1,2,3) and a # 3.
a=(aj,az,a3) < B=(041,02,03) < a< B, ora=0.

el = fou| + [aa| + |es].

Let m = (my,ma,m3) be a multi-index. By C™(;R") denote the Banach space of vector
functions u : Q@ — R”, having continuous partial derivatives u(®) (a < m), endowed with the norm

ullem (@) = Z 4% | oe-

a<m

By a solution of problem (1), (2) (problem (1),(3)) we understand a classical solution, i.e., a
vector-function u € C1(Q; R") satisfying system (1) and boundary conditions (2) (system (1) and

boundary conditions (3)) everywhere in €.
Along with system (1) consider its corresponding homogeneous system

W = 3 Pa(ul,

a<l

(1o)
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and the following boundary value problems

U(O,O,l) = P110(1‘17£L‘27333)’U,
v(w1, 2, 13 + wy) = v(21, 22, 73),
U(07170) = P101($1,x27x3)v’

v(x1, T2 + wo, x3) = v(x1, T2, X3),

and
pOLY) = Prio(z1, 22, 963)1)(0’1’0) + Pio1(x1, x2, 963)0(0’0’1) + Pioov,

v(z1, 02 + w2, 73) = v(T1,22,73),  V(T1, T2, T3 + w3) = v(T1, T2, T3).
Problem (4) is called an o-associated problem of problem (1), (2).
Problems (4), (5) and (6) are called o-associated problems of problem (1), (3).
Notice that:

Problem (4) is a one-dimensional periodic problem with respect to x3 variable, depending on
two parameters x1 and xo;

Problem (5) is a one-dimensional periodic problem with respect to xo variable, depending on
two parameters x; and z3;

Problem (6) is a two-dimensional periodic problem with respect to zo and x3 variables,
depending the parameter x;.

Theorem 1. Let problem (4) have only the trivial solution for every (x1,z2) € [0,w1] x [0,w2].
Then problem (1), (2) has a unique solution u admitting the estimate

luller@) < M (lletllor oz + leslloniau + lalle ). (7)
where M is a positive number independent of p1, w2 and q.

Definition 1. Problem (1),(2) is called well-posed, if for every o1 € C%1(Qa3;R™), o €
ClH(Q3;R?) and ¢ € C(;R™), it is uniquely solvable and its solution admits estimate (7), where
M is a positive number independent of 1, 9 and q.

Theorem 2. Let problem (1), (2) be well-posed. Then problem (4) has only the trivial solution for
every (z1,22) € [0,w1] X [0,ws].

Corollary 1. Let Piio(x1,x2,23) = Pr1g(z1,22). Then problem (1), (2) is well-posed if and only if
det (I - exp(wang(:leg))) #0 for (x1,x2) € Q2.

Corollary 2. Let

—_

Prio(z1, 22, 73) = (Prio(21, 22, 23) + Pho(a1, 22, 73)),

2
and let there exist o € {—1,1} (i = 1,2) such that
ws
0/13110(371,:52, s)ds is positive definite for (x1,xz2) € Q2.
0

Then problem (1), (2) is well-posed.
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Consider the system
uM = P(x)u + q(x). (8)

By Theorem 2, problem (8), (2) is ill-posed, since its o-associated problem
vO@OD =0, (w1, 79,73 + ws) = v(w1, T2, T3)

has a nontrivial solution v(z3) = 1 for every (x1,z2) € [0,w1] x [0,ws]|. Being ill-posed, problem
(8),(2) still can be uniquely solvable.

Theorem 3. Let P € Cl’l’O(Q;Rnxn), q < Cl’l’O(Q;Rn), p1 € C2’1(923), Y2 € 02’1(913), and let
w3
det </P(m1,:c2,s) ds) #0 for (x1,22) € [0,wi] x [0,ws].
0

Then problem (8), (2) has a unique solution w admitting the estimate

ullcr o) < M(H%OlHC?J(ng) + [lo2llczr(us) + HQHCLLO(Q)),

where M is a positive number independent of w1, wo and q, if and only if

w3

/ (P(0, 22, s)p1(z2,8) + q(0,22,8)) ds =0 for zy € [0, ws)]

o

and

w3
/ (P(21,0, s)pa(z1,8) + q(21,0,5)) ds =0 for z1 € [0,w1].
0

Theorem 4. Let the following conditions hold:
(F1) Problem (4) has only the trivial solution for every (z1,x2) € Qi2;
(F») Problem (5) has only the trivial solution for every (xi,z3) € u3;
(F3) Problem (6) has only the trivial solution for every z1 € [0,w1].
Then problem (1), (3) has a unique solution u admitting the estimate
lullcrgy < M([lellerin,) + lallew)) 9)
where M is a positive number independent of ¢ and q.
Definition 2. Problem (1), (3) is called well-posed, if for every ¢ € C11(Qa3;R") and ¢ € C(2;R™),
it is uniquely solvable and its solution admits estimate (9), where M is a positive number indepen-

dent of ¢ and gq.

Theorem 5. Let problem (1), (3) be well-posed. Then conditions (F1), (F2) and (F3) hold.
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Corollary 3. Let

[y
~—

Prio(z1, 22, 23) = Prio(x
Pioi(z1, 22, 23) = Pioi(x1),
Pioo(x1, 2, 23) = Proo(x

[y
~—

and let

det (I — exp(wsPrio(x1))) #0 for x1 € [0,w1],
det (I— exp(wgPlol(xl))) #0 for x1 € [0, w1].

Then problem (1), (3) is well-posed if and only if

2 2
det (Ploo(arl) +iw—7rmP110(m1) +z‘w—”kplol(x1) —i—mkI) £0 for z € [0,w1], mk € L.
3 2

Consider the equation
u) = Z pa(z1, 22)u'® + ¢(x). (10)

a<l

Corollary 4. Let

P1oo(z1, 22) prio(z1, 22) proi(z1, 22) <0 for (z1,22) € Qo.

Then problem (10), (2) is well-posed.
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On Initial-Boundary Value Problems
for Quasilinear Hyperbolic Systems of Second Order

Maram M. Alrumayh

Florida Institute of Technology, Melbourne, USA
E-mail: malsalem2017@my:.fit.edu

In the rectangle Q = [0, a] x [0,b] consider the nonlinear hyperbolic system

ua:y:f(xayauxauyau)a (1)

u(0,y) = ¢(y), huz(z, ))(x) = ¢'(2), (2)

where f : Q x R3 — R" is a continuous vector function that is continuously differentiable with
respect to the first 2n phase variables, ¢ € C1([0,b]; R"™), v € C1([0,a]; R™), and h : C([0, b]; R") —
C([0,a]; R™) is a bounded linear operator.

Let v = (v1,...,vp), w = (w1,...,wy) and z = (21,...,2y,). For a function f(x,y,v,w,u) that
is continuously differentiable with respect to v, w and u, set:

9 0
F1($7y7v7w,2) — f(x7%;7w7z) , F2(.%'7 y,’U, 'LU’ Z) — f(x7 %71;)7 w7 Z) ,
a x? ,'U,’IU,Z
Fo(x7yavgw,2:) = f( yaz ) ,

PJ[U](xay) = Fj(:r,y,um(x,y),uy(x,y),u(:r,y)) (J = 07 172)'

CH1(Q;R™) is the Banach space of continuous vector functions u : 2 — R", having continuous
partial derivatives u;, uy, Uy, endowed with the norm

[ullerr = llulle + lluelle + lluylle + uzylle-

C1(£;R™) is the Banach space of continuous vector functions u : £ — R™, having continuous
partial derivatives u,, u,, endowed with the norm

[ullgrr = lulle + luelle + lluyllc-
If up € C(Q2: R™) and r > 0, then
B(ug;r) = {u € C(Q:R") : |u—ug| <1}
If ug € C1(Q: R") and 7 > 0, then
Bl (up;r) = {u e CYQ:R") : |lu—upllcr <7}

Definition 1. Let ugp be a solution of problem (1),(2), and r > 0. Problem (1), (2) is said to be
(ug, r)-well-posed if:

(i) wo(x,y) is the unique solution of the problem in the ball B (ug;r);
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(ii) There exists g > 0 such that for an arbitrary ¢ > 0 and M > 0 there exists § > 0 such

that for any f(z,y,v,w,z) that is continuously differentiable with respect to v and w, ¢ €

CL([0,b]; R™), o € C1([0,a]; R™), satisfying the inequalities

H@f(x,%,v,w,Z)H < e for (z,y,v,w,2) € Q x R
o ®

H@f(x,?gv,w,Z) H <M for (z,y,v,w,2) € Q x R,
w

1f(z,y, 0,0, 2)]| <6 for (z,y,0,w,2) € QX R, | Bllcrqoap + 1¥lorqoay <0 (4)

the problem

uiy:f($7y7u$7uy7u)+f(x7y7ul‘7uy7u)7 (1)
w(0,y) = o(y) + &(y),  h(us(z, ) (@) = ' (2) +¢'(2), (2)
has at least one solution in the ball B!(ug;r), and each such solution belongs to the ball

Bl(ugp;e).

Definition 2. Let ug be a solution of problem (1), (2), and » > 0. Problem (1), (2) is said to be
strongly (ug, r)-well-posed if:

(i) Problem (1), (2) is (ug, r)-well-posed;

(ii) There exist positive numbers My and dy such that for arbitrary ¢ € (0, dp), ﬂx, Y, v, w, z) that
is continuously differentiable with respect to v and w, € C1([0,b]; R™) and v € C*([0, a]; R"),
satisfying the inequalities (3) and (4), problem (1), (2) has at least one solution in the ball
B!(ug; ), and each such solution belongs to the ball B! (ug; My 6).

Definition 3. Problem (1), (2) is called well-posed (strongly well-posed) if it has a unique solution
ug and it is (ug, r)-well-posed (strongly (ug, r)-well-posed) for every r > 0.

Consider the boundary value problem for the system of nonlinear ordinary differential equations
7 = p(tv Z)v E(Z) =6 (5)
where p € C([0,b] x R";R™), ¢ € R™ and ¢ : C([0,b]; R™) — R™ is a bounded linear operator.

Definition 4. Let zy be a solution of problem (5), and » > 0. Problem (5) is said to be (zq,7)-
well-posed if:

(i) 20(t) is the unique solution of the problem in the ball B(zg;r);

(ii) For an arbitrary € > 0 there exists 6 > 0 such that for any ¢, and p € C([0, b] x R") satisfying
the inequalities

le=cl <6 lp—7llo <6 (6)

the problem B
2 =plt,2), U(z)=c¢, (5)

has at least one solution in the ball B(zp;7), and each such solution belongs to the ball

B(zo;¢).

Definition 4 is a slight modification of Definition 3.2 from [1]. Definition 1 is an adaptation of
the idea of Definition 4 to problem (1), (2).
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Definition 5. Let ug be a solution of problem (5), and » > 0. Problem (5) is said to be strongly
(20, 7)-well-posed if:

(i) zo(t) is the unique solution of the problem in the ball B(zy;7);

(ii) There exist positive numbers M and dy such that for arbitrary 0 € (0,d0), ¢k, and p €
C(]0,b] x R™) satisfying inequalities (6), problem (5) has at least one solution in the ball
B(zo;7), and each such solution belongs to the ball B(zy; M 9).

Remark 1. It is obvious that strong well-posedness implies well-posedness. The converse, however,
is not true. As an example, consider the problem

2 =23 2(0) = z2(w), (7)
which is well-posed and has the unique solution zy(¢) = 0. The perturbed problem
Z=23-6 2(0)=z(b)
has the unique solution zs(t) = §3. Tt is clear that there exists no positive number M such that
53 < M6 as 6 — 0. Consequently, problem (7) is not strongly well-posed.

Definition 6. A solution zj of problem (5) is said to be strongly isolated, if problem (5) is strongly
(20, 7)-well-posed for some 7 > 0.

Remark 2. The concept of a strongly isolated solution of a nonlinear boundary value problem
was introduced in [1]. However, our definition of a strongly isolated solution is a modification of
Definition 3.1 from [1]. Also, Corollary 3.6 from [1] implies that if the vector function p(¢, z) is
continuously differentiable with respect to the phase variables, then strong isolation of a solution
zp is equivalent to the fact that the linear homogeneous problem

7 =P(t)z, ((z)=0, (8)
has only the trivial solution, where P(t) = %(t, 20(t)).

Theorem 1. Let f be a continuously differentiable function with respect to the phase variables v, w
and z, and let ug be a solution of problem (1), (2). Then, problem (1), (2) is strongly (ug,r)-well-
posed for some r > 0, if and only if the linear homogeneous problem

Uzy = Po(x,y)u + Pi(z,y)us + Pa(x, y)uy, (1p)
U(Oa y) =0, h(um(x7 ))(x) =0, (20)

where Pj(z,y) = Pjluo)(z,y) (j =0,1,2), is well-posed.

Theorem 2. Problem (1y), (20) is well-posed if and only if the linear homogeneous problem

d
4y = Pile)e, he)) =0
has only the trivial solution for every x € [0, al.

Remark 3. The sufficiency part of Theorem 2 was proved in [2] (see Theorems 4.1 and 4.1).
Similar theorem for higher order linear hyperbolic equations for proved in [4] (see Theorem 1.1).

Theorem 3. Let f be a continuously differentiable with respect to the phase variables v, w and z,
and let there exist matriz functions Q; € C(Q;R™ ™) (i = 1,2) and a positive constant p such that:
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(A1) Fo(z,y, v, w, 2)|| + | Bz, y,v,w,2)[| < p for (z,y,v,w,2) € Q x RY;
(AQ) Ql(may) < Fl(mayavawaz) < QQ(xvy) fOT (l‘,y,’U,U),Z) €N x R?)n;

(As) for every x € [0,a] and arbitrary measurable matriz function P : [0,b] — R™™ satisfying the
inequalities

Ql(l‘ay) < P(y) < Q2(:‘Cay) fO’/’ Y€ [O,b],

problem (8) has only the trivial solution. Then problem (1), (2) is strongly well-posed.

Theorem 4. Let [ be a continuously differentiable function with respect to the phase variables v,
w and z, and let vg be a strongly isolated solution of the problem

v =p(y,v), h(v)(0) =1v'(0), (9)

where
p(y,v) = f(0,5,0,¢' (1), 0(y)).

Then there exists a € (0,a] such that in the rectangle Qo = [0,a] x [0,b] problem (1),(2) has a
unique solution u satisfying the condition

uz(0,y) = vo(y) for y € [0,b].

Remark 4. Conditions of Theorem 4 do not guarantee unique solvability of problem (1), (2).
Indeed, consider the problem

Uy = H (ux_k)‘{'xf[)(xvyvumuy’u)’ (1())
k
u(0,y) =0, u(l,O)(%()) _ u(l’o)(x,b), (11)

where fo: Q x R? — R is a continuously differentiable function. For this case problem (9) has the
form

o =JJw=k), v(0)=u().
k=1

The latter problem has exactly m strongly isolated solutions vy, = kw (k = 1,...,m). By Theorem 4,
for every integer k € {1,...,m} there exists aj > 0 such that in Q,, = [0, ] % [0,b], problem
(10), (11) has a unique solution uy satisfying the condition

u,(cl’o)(O,y) =k for y €0,b)].

Consider the family of problems
7 = p/\(ta 2)7 e)\(z) = Cx, (12)\)
where A € A, py € C([0,b] x R™;R™), ¢\ : C([0,b]) — R™ are bounded linear functionals, and
c) € R™.
Let for A € A and r > 0, z) be a solution of problem (12y). The family of problems (12))
(A € A) is said to be uniformly strongly (zx,r)-well-posed, if:

(i) zy is unique in the ball B(zy;7);



REPORTS OF QUALITDE, Volume 1, 2022 11

(ii) There exist positive numbers M and g independent of A such that for arbitrary § € (0, dp),
c € R™ and py € C([0,b] x R™;R™) satisfying the inequalities

le—=¢cll <6, |lpx—Dpalle <6,

the problem
4 :ﬁ)\(ta Z)> E/\(Z) :E)\v (1~2)\)

has at least one solution in the ball B(zy;r), and each such solution belongs to the ball
B(zy; M9).

A family of solutions {z) } e is said to be uniformly strongly isolated if the family of problems
(12)) (A € A) is uniformly strongly (zx,r)-well-posed for some r > 0.

Let J =[0,a), a € (0,a], (J =10,a], a € (0,a)), and u be a solution of problem (1), (2) in the
rectangle J x [0,b]. u is called continuable, if there exists a1 € [a,a] (a1 € (@, a]) and a solution
uy of problem (1), (2) in [0, ;] x [0, ] such that

ui(z,y) = u(z,y) for (z,y) € [0,a) x [0,b].
Otherwise w is called non-continuable.

Theorem 5. Let u be a a non-continuable solution of problem (1), (2) defined on J x [0,b], and let
for every xg € J, v(y) = ug(xo,y) be a solution of the problem

v = plul(zo, y,v),  h(v)(zo) = P(x0). (13)

If the family of solutions v(y) = uz(xo,y) (xo € J) is uniformly strongly isolated, then either
J =10,a], or J=[0,) and

lim (Hux(:c, MNeqop + llu(, e + gz, ')HC([O,b])) = 400. (14)

T—Q

Definition 7. Let u be a non-continuable solution of problem (1), (2) in J x [0, b] and let o = sup J.
We say that a measurable matrix function P : [0,b] — R™ " belongs to the set S%[u], if there exists
an increasing sequence xj T « as k — oo such that

lim P1 [u](a:k, t) dt = / P(t) dt
0

k—o00
0

uniformly on [0, ].

Corollary. Let u be a non-continuable solution of problem (1), (2) in J x [0,b], and let o = sup J.
If for an arbitrary P € S]‘?‘ [u] the homogeneous problem

has only the trivial solution, then either J =[0,al, or J = [0,a) and (14) holds.
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Let I = [a,b] C R be a finite and closed interval non-degenerate in the point, ¢y € ]a,b] and
Iy = [a, 0]\ {to}, I;; = [a, to[, I} =1]to, b].

Consider the Cauchy problem with weight for linear system of ordinary differential equations
with singularities

% = P(t)z +q(t) for a.a. t € Iy, (1)
Jim (@ (t) z(t)) =0, (2)

where P € Lioe(It,, R™™™), q¢ € Lipe(Ity, R™); ® = diag(p1,...,¢n) is a positive diagonal n x n-
matrix valued function defined, continuous on [a,b] \ {to} and having an inverse ®~1(¢) for t €

[a, 0]\ {to}-

Along with system (1) consider the sequence of singular systems

O = Polt) 7+ am (1) 3)
t

(m =1,2,...) under condition (2), where P,, and g¢,, are, as above, a matrix- and vector-functions,
respectively.

We discuss the question whether the unique solvability of problem (1), (2) guarantees the unique
solvability of problem (3), (2) for each sufficiently large m and nearness of its solutions to the solution
of problem (1), (2) in the definite sense if matrix-functions P and P,, and vector-functions ¢ and
¢m are nearly among themselves.

The singularity of system (1) is considered in the sense that the matrix P and vector ¢ functions,
in general, are not integrable at the point ¢y. In general, the solution of problem (1), (2) is not
continuous at the point ¢ty and, therefore, it can not be a solution in the classical sense. But its
restriction on every interval from I, is a solution of system (1). In connection with this we remind
the following example from [6, 7].

Let @ > 0 and € €]0,«[. Then x(t) = [t|~“ sgnt is the unique solution of the problem

dx o

= e—1l—a : (e} —
7 ; + elt] , %g%(t z(t)) = 0.
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The function x is not a solution of the equation on the set I = R, however z is a solution to the
above equation only on R\ {0}.

First, the same problem for the differential system (3) have been investigated by I. Kiguradze
(see, [6,7]), where only the sufficient conditions are obtained. As to sufficient conditions of well-
possedness for functional-differential case they are obtained in [8] (see also the references therein).

The necessary and sufficient conditions of well-posedness of problem (1), (2) has been obtained
in [1,2] for the regular case.

To our knowledge, the question on necessary and sufficient conditions of well-posedness of
problem (1), (2) with singularity has not been considered up to now. So the problem is actual.

As to the existence of solutions and related problems for system (1), first, they are investigated
by V. A. Chechik in the monograph [5]. Similar problems for impulsive differential and so called
generalized ordinary differential systems are investigated in [3,4] and for functional-differential case
in [8] (see also the references therein).

We present necessary and sufficient conditions, as well effective sufficient conditions for so called
®-well-posedness of problem (1), (2).

Throughout the paper we use the following notation and definitions.

R =] — 00,4+00[, Ry = [0,+0]; [a,b] and ]a,b] (a,b € R) are, respectively, closed and open
intervals.

R™*™ is the space of real n x m matrices X with the standard norm || X]|.

If X = (i) ey € R, then |X| = (Jz])] 72 -
1 .
X]s = L (X £ X), BP = {Ga)ify s w20 (i=Lo..n, k=1...m)}.

R™ = R"*! is the space of all column n-vectors = = (z;)"1; R% = RTl'

Opnxm (or O) is the zero n x m-matrix, 0, (or 0) is the zero n-vector.

I, is identity n X n-matrix.

If X € R™" then X!, det X and r(X) are, respectively, the matrix inverse to X, the deter-
minant of X and the spectral radius of X.

The inequalities between the matrices are understood componentwisely.

A matrix-function is said to be continuous, integrable, nondecreasing, etc., if each of its com-
ponent is such.

AC(la,b]; D), where D C R™ ™ is the set of all absolutely continuous matrix-functions X :
[a,b] — D.

ACyoe(J; D), where J C R, is the set of all matrix-functions X : J — D whose restrictions to
an arbitrary closed interval [a,b] C J belong to AC(]a, b]; D).

Lo (I1,; R™ ™) is the set of all matrix-functions X : I;, — D whose restrictions on every closed
interval [a,b] from I, belong to L([a, b]; R™*™).

Under a solution of problem (1), (2) we understand a vector-function = € AC(I;,; R") satisfying
the equality z'(t) = P(t) z(t) + q(t) for a.a. t € I;, and condition (2).

Let P = (psik) k—1 € Lioe(L1o; R™™). A matrix-function Cy : Iy, x I;; — R™*™ is said to be
the Cauchy matrix of the homogeneous system

dx

— = Py(t)x, 4
=Pt (®)
if, for each interval J C I and 7 € J, the restriction of the matrix-function Cy(-,7) : I, — R"*"
on J is the fundamental matrix of system (4), satisfying the condition C,(7,7) = I,,. Therefore,
C, is the Cauchy matrix of system (4) if and only if the restriction of Cyx on J x J is the Cauchy
matrix of the system in the regular case.
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Definition 1. Problem (1), (2) is said to be ®-well-posed with respect to the matrix-function P,
if it has a unique solution zy and for every sequences of matrix P, and vector ¢,, (m = 1,2,...)
functions such that

lim ( @7H(1) t(qm(S)—CJ(S))dS =0y (5)
(o0 ] )

t—to
to

for each sufficiently large m, and conditions

t

i H / & () |Pp(s) — P(s)| ®(s)ds|| = 0 uniformly on I (6)
and 0
Jim (e / ()~ alo)) s + | / o(s) |[Pu(o) / (anr) = a(r) ar| s ) =0

uniformly on [
hold, problem (3), (2) has the unique solution z,, for each sufficiently large m and the condition

lim H<I>_1(t) (xm(t) — :co(t))H = 0 uniformly on I (8)

m——+o0
hold.
The introduced definition is more general than the one given in [6,7].

Definition 2. We say that the sequence (P, ¢mn) (m =1,2,...) belongs to the set Sp, (P, ¢; ®, 1)
if problem (3), (2) has a unique solution z,, for each sufficiently large m and condition (8) holds.

Theorem 1. Let there exist a matriz-function Py € Lip.(Ity; R™*™) and constant matrices By, B €
R*™ such that
r(B) <1, (9)

and the estimates
|C(t, )| < @(t)Boéfl(T) for t € L) (0), (t—to)(T—1t0) >0, |T—1to| <|t—tof (10)
and

< O(t)B for t € I, () (11)

’/‘C*(t,s)(P(s) *P*(S))|(I)(S)ds

are fulfilled for some 6 > 0, where C, is the Cauchy matriz of system (4). Let, moreover,

t

/ B=1() Cu(t, 5)q(s) ds

to

lim
t—to

—0. (12)

Then problem (1), (2) is ®-well-posed with respect to Pk.

Remark 1. Under the conditions of Theorem 1 problem (1), (2) is uniquely solvable (see, [6,7]).
In addition, condition (9) is essential and it cannot be neglected by r(B) < 1, i.e., in the last case
the problem may not be solvable. Corresponding example one can find in [6,7], as well.
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Theorem 2. Let conditions of Theorem 1 be fulfilled and sequences P, and ¢, (m =1,2,...) be
such that conditions (6) and (7) hold. Then

((Prns 4m)) iy € Sp. (P, q; @, o). (13)

Theorem 3. Let conditions of Theorem 1 be fulfilled and let there exist a sequence of the non-
degenerated matriz-functions Hy, € ACjoe(Lty; R™*™) (m =1,2,...) such that

t

iy (070) [ e (6) — a(e)) ) =0, (14)

t—to
to

for each sufficiently large m. Let, moreover, the conditions

lim |[@(¢)H,, ()®(t) — L|| = 0, (15)

m——+00 m

lim ”/ 8)| Pons (8) — P(s)|®(s) ds|| = 0 (16)

m——+00

and

P.(s) / (guun(7) — (7)) dr| ds

to

t
+’/<1>—1
to

be fulfilled uniformly on I, , where Py (t) = (H., () +Hp () Py () H, L (t) and gums(t) = Hon () gm (t)
(m=1,2,...). Then inclusion (13) holds.

im0 / (de(5) — a(s)) ds

Theorem 4. Let conditions of Theorem 1 be fulfilled. Let, moreover,

1Boll (1 = B) 'l < 1 (18)

Jemomos

Then inclusion (13) holds if and only if there exist a sequence of matriz-functions H,, €
ACioc(Lty; R™™™) (m = 1,2,...) such that condition (15) holds uniformly on I, and conditions
(16) and (17) hold uniformly on I, where Py (t) and qm« (m = 1,2,...) are defined as in
Theorem 3.

and

lim sup < +o00. (19)

t—to

Theorem 4'. Let conditions of Theorem 1 be fulfilled. Let, moreover, (18) and (19) hold. Then
inclusion (13) holds if and only if

Jim |274(0) [ (Xo(6)X; S)ans) — a) ds

=0 (m=12,...),

and
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o) / (Xo(8) X5 (8)am(s) — q(s)) ds

m—r—+00

hold uniformly on I,, where Xy and X,, (m = 1,2,...) are the fundamental matrices of systems
(1) and (3), respectively.

ds

(Xo(T) X (T)gm(7) — q(7)) dr —0,

to

Corollary 1. Let conditions of Theorem 1 be fulfilled for q(t) = 0,,. Let, moreover, (18) and (19)
hold. Then inclusion (13) holds if and only if

((Pm70n)):)r10:01 € SP* (Pa On; (I)at())' (20)

Remark 2. In Theorem 4, as in Corollary 1, condition (18) is essential and it cannot be neglected,
i.e., if the condition is violated, then the conclusion of the theorem and the corollary is not true.
We present an example.

Let I = [0,1], n = 1, 0—0 B—O By = 1, ®(t) = t; P(t) = Py(t) = Pi(t) =t}
(m=1,2,...),q@t) =0, g(t) =m Lcos(m=tInt) (m=1,2,...). Then
Cu(t,7)=tr 1, x0(t) =0, a:m(t)ztsinlnﬁt (m=1,2,...).

So, all the conditions of Theorem 4’ are fulfilled, except of (18), but condition (8) is not fulfilled
uniformly on 7. On other hand, this means that condition (20) is fulfilled but condition (13) is
violated.

References

[1] M. Ashordia, Criteria of correctness of linear boundary value problems for systems of gener-
alized ordinary differential equations. Czechoslovak Math. J. 46(121) (1996), no. 3, 385-404.

[2] M. Ashordia, The initial problem for linear systems of generalized ordinary differential equa-
tions, linear impulsive and ordinary differential systems. Numerical solvability. Mem. Differ.
Equ. Math. Phys. 78 (2019), 1-162.

[3] M. Ashordia and N. Kharshiladze, On the solvability of the modified Cauchy problem for linear
systems of impulsive differential equations with singularities. Miskolc Math. Notes 21 (2020),
no. 1, 69-79.

[4] M. Ashordia, I. Gabisonia and M. Talakhadze, On the solvability of the modified Cauchy
problem for linear systems of generalized ordinary differential equations with singularities.
Georgian Math. J. 28 (2021), no. 1, 29-47.

[5] V. A. Cecik, Investigation of systems of ordinary differential equations with a singularity.
(Russian) Trudy Moskov. Mat. Obshch. 8 (1959), 155-198.

[6] I. T. Kiguradze, On a singular Cauchy problem for systems of linear ordinary differential equa-
tions. (Russian) Differ. Uravn. 32 (1996), no. 2, 171-179; translation in Differential Equations
2 (1996), no. 2, 173-180.

[7] 1. Kiguradze, The Initial Value Problem and Boundary Value Problems for Systems of Ordinary
Differential Equations. Vol. 1. Linear Theory. (Russian) “Metsniereba”, Tbilisi, 1997.

[8] I. Kiguradze and Z. Sokhadze, On the global solvability of the Cauchy problem for singular
functional differential equations. Georgian Math. J. 4 (1997), no. 4, 355-372.



18 N. A. Antonov

Application of the Fractional Power Series to Solving
Some Fractional Emden—Fowler Type Equations
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1 Introduction

Fractional differential equations have already proved to be valuable tools to the modelling of many
physical phenomena [2,4,5,8]. There are many techniques for solving fractional differential equa-
tions, in particular, RFPS method (residual fractional power series), which allows us to obtain
solutions to initial value problems for Emden—Fowler type equations in the form of fractional power
series [7]. These equations have many applications in the fields of radioactivity cooling and in the
mean-field treatment of a phase transition in critical adsorption, kinetics of combustion or reactants
concentration in chemical reactor and isothermal gas spheres and thermionic currents [1,9].

2 Problem statement

Definition 2.1 ([4]). For p € R the space C}, is the space of functions f given on the half-axis
Ry = [0,+00) and represented in the form f = zPf; for some p > u, where the function f; is
continuous on R, :

C’M:{f: f=aPf1, fi‘ € C(R;) for some p>,u€R}.

Similarly, the space C}} is the space of functions f given on the half-axis R4 such that f ) e C -

Definition 2.2. For given xg > 0 the o order Caputo fractional derivative of function f € C™;
such that f(”)\z:mo =0, where a € [n,n+ 1), n € N, is defined by

/(x — )" D (1) dt or, respectively, nggf = ) (a).

Zo

1

Cprapr —
Def= — ———
v D f Fn—a+1)

Definition 2.3. For given a > 0 the fractional power series (FPS) around the center zp € R is a
functional series of the following form:

+o0
ch(az —xz0)"%, x > xp.
n=0

Properties of FPS are presented in [3]. Let a € (1/2,1], and D¢ = §D%. We consider the
following initial value problem (IVP):

D2y + ]% DSu+ s(x)g(u) = h(z), x>0, u(0)=up, Dgu‘mzo =0, (1)
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where
+oo N .
= _ hy, K eN.
s(@) 7;)8" I'(l1+na)’ Z (1 + na) Zaku <

Using FPS the solution to IVP (1) can be written as
too ne
- - - 2
u(@) nz:%u" I'(1+ na) < Zun 1+ na) ) @)

3 Main results

Theorem. If the solution to IVP (1) is sought in the form of series (2), then the following equalities
hold: ug = g, u1 = 0 and

R A

Corollary 3.1. If s(x) = s € R, h(x) =0 and g(u) = u, then the solution to problem (1) is given
in the form of the following series

. N>2.
=0

n 2na

o= I(1+ (2k — 1)a) x
x) =g + ;(—1) s uo(}gljl (14 (2k —Da)+al'(1 +2(k — 1)a)) I'(1+2na)’

which converges absolutely and uniformly for x > 0.

a=1 ——a=2 — a3 -~ —- a=4 - —- a=5

Figure 1. Graphs of the solutions to IVP (1) in case s(z) = s € R, h(z) =0, g(u) = u
and o = Uy = s = 1 and various values of a.

Under the conditions of Corollary 3.1 and in case of integer order differential operator (o = 1)
we obtain the solutions to IVP (1), if Uy = s(z) =1 and a = 1, 5:

sinx 2Ji(r) 3sinz —3zcosz 8Ja(x)
u(:c) = Jﬂ(x)7 z z 23 ) 2
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where J,(x) are Bessel functions of the first kind. It is noteworthy that in [6] in case a = 2 the
same solution was obtained by using fractional differential transformation method (FDT).

Corollary 3.2. If s(x) = z® and

k

I'(142 .
M+$a(u0+x2a)ka g(u) =u,

h(z) =T(1+2a) + T+ a)

where k € N, then IVP (1) has a solution u(zx) = g + 2.

References

[1] S. Chandrasekhar, An Introduction to the Study of Stellar Structure. Dover Publications, Inc.,
New York, N.Y., 1957.

[2] Sh. Das, Functional Fractional Calculus. Second edition. Springer-Verlag, Berlin, 2011.

[3] A. El-Ajou, O. Abu Arqub, Z. Al Zhour and Sh. Momani, New results on fractional power
series: theories and applications. Entropy 15 (2013), no. 12, 5305-5323.

[4] A. A. Kilbas, H. M. Srivastava and J. J. Trujillo, Theory and Applications of Fractional
Differential Equations. North-Holland Mathematics Studies, 204. Elsevier Science B.V., Ams-
terdam, 2006.

[5] I. Podlubny, Fractional Differential Equations. An Introduction to Fractional Derivatives,
Fractional Differential Equations, to Methods of Their Solution and Some of Their Applica-

tions. Mathematics in Science and Engineering, 198. Academic Press, Inc., San Diego, CA,
1999.

[6] J. Rebendaa and Z. Smarda, A numerical approach for solving of fractional Emden-Fowler
type equations. AIP Conference Proceedings 1978, no. 1, 140006.

[7] M. I. Syam, Analytical solution of the fractional initial Emden—Fowler equation using the
fractional residual power series method. Int. J. Appl. Comput. Math. 4 (2018), no. 4, Paper
no. 106, 8 pp.

V. V. Uchaikin, Method of Fractional Derivatives. (Russian) Ulyanovsk, 2008.

H. H. Wang and Y. Hu, Solutions of frational Emden—Fowler equations by homotopy analysis
method solutions. J. Adv. Math. 13 (2017), no.1 , 7042-7047.

g g



REPORTS OF QUALITDE, Volume 1, 2022 21

Double Minimum Control Problem for a Parabolic Equation

I. V. Astashova'?, A. V. Filinovskiy'?>

L Lomonosov Moscow State University, Moscow, Russia
2 Plekhanov Russian University of Economics, Moscow, Russia
3 Bauman Moscow State Technical University, Moscow, Russia
E-mails: ast@diffiety.ac.ru; ast.diffiety@gmail.com; flnv@yandex.ru

D. A. Lashin

FITO Research and Production Company, Moscow, Russia
E-mail: dalashin@gmail.com

1 Introduction

We consider an extremum problem with weighted integral cost functional for the following parabolic
mixed problem

ur = (a(z, t)ug)y + b(z, t)ug + h(x, t)u, (z,t) € Qr =(0,1) x (0,T7), T >0, (1.1)
uw(0,t) = @(t), ugx(1,t) =), 0<t<T, (1.2)
u(z,0) =¢(x), 0<z <1, (1.3)

where the real functions a, b and h are smooth in Qp, 0 < ap < a(z,t) < a1 < o0, p € W3(0,T),
€ W3(0,T), € € Ly(0,1). Here W4 (0,T) is the Sobolev space of weakly differentiable functions
with the norm

T
Hu||12/V21(OT / o —l—u
0

We study the control problem with pointwise observation: by controlling the temperature ¢ at
the left end of the segment (the functions ¢ and £ are assumed to be fixed), we try to make at some
point zg € (0, 1) the temperature u(xg, t) close to the given function z(¢) over the entire time interval
(0,7). This problem arises in the model of climate control in industrial greenhouses [1,6]. Note
that extremal problems for parabolic equations were considered in [11,15,17,18] (as usual, problems
with final or distributed observation). But the results and methods of investigation are not similar
to our methods. The proposed paper develops and generalizes the authors’ results of [1-8]. Here
we study a more general equation with a variable diffusion coefficient a, a convection coefficient b,
and a potential h called the depletion potential. We state a problem of double minimization to our
functional obtain by finding first minimum of the functional in some class of control functions and
iterated minimum by weight. For such problem we prove the existence of a pair of minimizers.

As well as in [13, p. 6], we denote by V;’O(QT) the Banach space of functions u € WQI’O(QT)
with the finite norm

lulviogr = sup llul Ol + luelia@n

such that ¢ — wu(-,t) is a continuous mapping from [0,7] to Lo(0, ) Let WQ(QT) be set of all
functions n € W3 (Qr) satisfying the conditions n(-,T) = 0, (0, -) =
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Definition 1.1. A function u € ‘/21’0(QT), satisfying the condition u(0,t) = ¢(t) and the equality

/(a(x, uzne — bz, t)uzn — h(z, t)un — ung) dx dt
Qr

1 T
— [c@maode+ [anov@nna (1)
0 0
for all n € W%(QT), is called a weak solution to problem (1.1)—(1.3).

2 Main Results

Theorem 2.1. The problem (1.1)—(1.3) has a unique weak solution u € VQI’O(QT), which satisfies
the inequality

lullyogom < O (Nelugom + lwgom + IElaon (21)
with some constant C1 independent of @, ¥ and &.

Corollary 2.1. The solution u to problem (1.1)—(1.3) continuously depends on the triple (&, ¢,1)
from Lo(0,1) x W(0,T) x W4(0,T).

We consider a set of control functions ¢ € W3 (0,T) and a set of objective functions z € Ly (0, 7).
These sets are denoted by ® and Z. Hereafter we suppose that ® is a non-empty, closed, convex,
and bounded set. Consider the weighted integral cost functional

T

Tz o] = /(uw(xo,t) _2))2p(t)dt, mo € (0,1), pED, 2E 2,
0

where u, € ‘/21’0(QT) is the solution to problem (1.1)—(1.3) with the given control function ¢. Here
p € Loo(0,T) is a real-valued weight function such that ess i(%fT) p(t) > 0. Assuming the functions
te

)

z and p to be fixed, consider the minimization problem of finding
9y 7® = i f J Y Y *
mlz, p, ®] = inf Jlz,p, ¢]
Theorem 2.2 ([5,8,9]). For any z € L2(0,T) there exists a unique function ¢g € ® such that
mlz, p, @] = J(z, p, po].

Take 5 > p > 0, we consider the set P C L (0,T) of all weight functions p with

ess inf p(t) > p, ess sup p(t)gg.
t€(0,T) tc(0,T)

Let us state for some subset P C P the double minimum problem

ulz, P, ®] = inf m[z, p, ®].
peEP

Definition 2.1 ([12]). Let X be a Banach space. The set Y C X* is called a regularly convex if
for any y ¢ Y there exists an element zy € X such that

sup f(zo) < y(zo)-
fey
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Theorem 2.3. Let the set P be regularly convez in Loo(0,T). Then for all z € Ly(0,T) there exist
functions pg € P and ¢g € ® such that

N[zapv (I)] = J[%PO;@O]‘

3 Proofs

At first we establish the following generalization of the classical maximum principle (see [13, Ch. 3,
Par. 7]).

Lemma 3.1. Ifu € V;’O(QT) is a solution to the problem

ur = (a(z, t)ug)e + b(z, t)ug + h(x, t)u, (z,t) € Qr, (3.1)
u(0,t) = p(t), wux(l,t)=0, 0<z<1, t>0,
u(z,0) =0, 0 <z <1,

then the inequality

ess sup |u(z,t)] < Cy sup |e(t)] (3.2)
(z.t)€QT t€[0,7)

holds with a constant Co > 0 depending only on the coefficients of equation (3.1).
Also we will use the following statements to prove Theorem 2.3.

Theorem 3.1 ([12, Theorem 10]). Let X be a separable Banach space. Then a set’Y C X* is
reqularly convex if and only if it is convex and *weakly closed.

Theorem 3.2 ([10, Ch. 8, §7]). For any bounded sequence (pr)ren in Loo(0,T) there exist a
subsequence (p;)jen and a function pg € Loo(0,T) such that

T

T
tim [ pn,(06(6)dt = [ )0t
0

j—+oo
0

for any function ¢ € L1(0,T).

Proof of Theorem 2.3. Put d = u[z,]g, ®]. Then there exists a sequence of weight functions
p1, P2, ... € P such that
m(z, pg, @] — d, k — 0. (3.3)

So, by (3.3) and Theorem 2.2 there exists a sequence of control functions ¢1, @3, - - € ® satisfying
Iz, prs x| = mz, pi, @] — d, k — 0.

The functions ¢, belong to @, so, the sequence of norms ||k ||y 0,7 is bounded due to boundedness

of the set ®. Therefore, there exists a subsequence (py;)jen converging weakly in W1(0,T) to some
function g € ® due to closeness of the set ®. Now, by compact embedding of W} (0,T) into
C([0,T7), the sequence (px;)jen converges to ¢g by norm of C([0,T]):

lox; — wolleo,r)) — 0, J — oo. (3.4)

Further we write ¢y instead if ¢y .
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The next step is to study behavior of the sequence of solutions uy = u,,, k = 1,2,..., to

problem (1.1)-(1.3) in the space W21 Y(Qr). Functions uy, are solutions of the following mixed
problems:

ugs = (a(x, t)uky) s + b(x, t)ug, + h(z, t)ug, (z,t) € Qr,
uk(07t) = (Pk(t), ukm(Lt) = w(t)7 0<t<T,
up(x,0) =¢&(z), 0<z <1

Functions u,, satisfy the condition u,, (0,t) = ¢k (t) and by (1.4) the equalities

/(a(m, t)u%xnx — b(z, t)uwmn — h(x, t)up,n — Up,ne) dadt

Qr 1 .
:O/g( da:+0/a n(Ltyde (3.5)

for all n € W(Qr). It follows from (2.1) that

HUWIC"WQI‘O(QT) < CS”U%HV;’O(QT) < C4(H‘%HW§(0,T) + Hd)HW%(O,T) + H§HL2(0,1)> < Cs

with a constant C5 independent of k. So, there exists a subsequence u, k; (we denote it by u;) such
that u; — ug, j — oo, weakly for some ug € WQI’O(QT). From (3.5) and the weak convergence of
the sequence u; in W3 2(Qr), it follows that the weak limit (the function ug) satisfies equality (1.4)

for all n € W} (Qr). Now, we prove that ug|,—o = @o. By the Banach-Saks theorem [16, Ch. 2,
Sec. 38] we have a subsequence (we denote it by u; too) such that

k
Itk — wollws oy = 05 & — 00, Gk = %Zuj. (3.6)
j=1
Therefore,
[ur(0,8) —uo(0, )| Ly (0,1 < Collur — wollwy @y = 0, & — 0. (3.7)
But it follows from (3.6), (3.7) that in the L2(0,T") space we have
1o 1o
uo(0, ) zs—klin;O%Z@j(-) =w— h %Z —w—kllrgowk(-) = o(-).

(If oy converges to g weakly in W2 (0,T), then it converges weakly to g in L2(0,T) too.) So, the
limit function u satisfies ug|y=0 = . It means that u is a solution to problem (1.1)—(1.3) with the
control function ¢ = ¢g. Let vy = uy,, — uy,,. Functions vy are solutions to the following mixed
problems:

gt = (a(x, t)vgy)s + b(x, t)vk, + h(z, vk, (x,t) € Qr,
Uk(()?t) :Spk(t) _QOO(t)v Ukw(]-vt) 207 0<t<Ta
ve(z,0) =0, 0 <z <1

By inequalities (3.2) and (3.4) we obtain that

lo(@o, )l a0,y < VT llon(@o, )l eqory) — 0, k = oo
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So, the sequence of functions {(ug(zo, -) — z(-))?*}32, converges by norm in the L1(0,T) space to
the function (ug(xo, - )—z(-))?. Now, by Theorem 3.1 we can extract from the minimizing sequence
of weight functions p(t) a subsequence (we will denote it also pg(t)) that *-weakly converges in

Loo(0,T) to some py € P. Combining this with Theorem 3.2, we obtain the following relation:

T T
plz, P, @] = Jim [ (g, (20, 8) — 2(1))?pr(t) dt = /(%o (z0,t) — 2(t))*po(t) dt = J [z, po, po]-
0 0
Proof of Theorem 2.3 is completed. O
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Consider the Riccati equation
y = P(x) + Q(x)y + v, (1)

where P(x) and Q(z) are continuous functions bounded on (—oo;00). Suppose the equation

y>+ Q(x)y + P(x) =0

has real bounded roots a1 (x) € C!(—00, +00) and az(z) € C*(—o0, +00). So, equation (1) can be
written as

y'(@) = (y(z) — o (2))(y(x) — az(@)). (2)
Thus we have
Q*(z) — 4P(z) > 0.
Suppose that either as(z) > ai(z), x € (—o0,+00), or as(z) = a1(z), x € (—o0,+00), that

a1(z) and az(z) are bounded C* functions on (—oo, 4+00).
We define a function Yy(x) by

(a1(z) — ag(x))? N (a1 (@) +as(@))y

Yo(z) := 1 5

Lemma 1 ([4, Lemma 4.1]). Suppose z¢9 < w < +00. Then there ezist Sy € [xo,w) and a solution
y«(x) to equation (2) defined on (Sk,w) such that any solution y(t) defined on (S,w) satisfies S > S,
and y(z) < yu(z) for all x € (S,w).

Hereafter the solution y,(z) from the last lemma is called a principal solution.

Definition 1 ([5]). The functions a; and ag in equation (2) are said to satisfy the stabilization
conditions if there exist finite limits

lim oj(z)="0;+ €R, j=1,2. (3)

z—+o00

Definition 2 ([5]). The functions «; and ay are said to satisfy the monotone stabilization con-
ditions if there exists A > 0 such that

() #0, ahy(x) #0 forall x & [—A, A (4)
Definition 3 ([5]). A solution y(z) to equation (2) is called stabilizing if there exist finite limits

lim y(x)=:ys+ € R.

r—+oo
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Theorem 1. Suppose
Q*(z)

Q@) <%

—2P(x) for all x > x.

Q(x
S_ (20)

Then any solution y(x) to equation (2) with y(xo) satisfies also the condition

Q=)
2

y(x) < — for all x > xy.

Corollary 1. Suppose that aq(z) = as(x) = a(x) for all x € (—o0,+00) and o/ (x) > 0 for all
x > xy. Then any solution y(x) to equation (2) with y(zg) < a(xg) satisfies also the condition
y(x) < a(x) for all x > xg.

Theorem 2. Any solution to equation (2) defined at some xy € R is bounded below to the right
of zg.

Theorem 3. Suppose there exists a constant M such that ay(x) < as(z) < M for all x > x.
Then any solution y(x) to equation (2) with yo = y(xg) > M monotonically increases to the right
of xg and

li = th T .

xl_)H%y(l‘) +o0 wi x0<x<$o+y0_M

Note that in the particular case as(x) = aj(z) on (—oo,+00), Theorem 3 yields the first
statement of Theorem 5.5 from [2].

Now by using the substitutions ¥ = —z, () = —y(—) we transform equation (2) to the form

d ., . pmy NN (o~ o~ g

=@ = (@) - a(@) (7 - a:(2)),

where a1 (Z) = —ai(x), @2(Z) = —aza(x). Thus, we can obtain analogues of Theorems 1-3 and their
corollaries for the case z < xg. In particular, the following theorem is an analogue of Theorem 3.

Theorem 3'. If there exists a constant m such that as(z) > a1(x) > m for all x < xq, then every
solution y(x) to (2) with yo = y(xo) < m is monotonic for x > xg and

lim y(z) = —oco, where xy >7T > xp — :
T—T m— Yo

Obtained Theorems 1-3 and 3’ complement results of [2]. We used results of [4,5] and the proof
of Lemma 7.1 ([3, p. 365]) to obtain the following theorems.

Theorem 4. Let y3(x) < ya(z) < yi(x) be different solutions to (2) defined at a point xo and
y1 be extensible on [rg,+00). Then ya and ys are also extensible on [xo, +00) with the following
properties:

1) The ratio % is monotonically decreasing on [xg, +00);

2) There exists a finite limit lim M;
x~)+ooy1(x) yQ(I)

3) If yi(x) is a principal solution for the interval (zg,+00), then the above limit equals 1.

Theorem 5. Let y1(x), y2(x) be two different solutions to (2) defined on [xg,+00). Let both of
them have different finite limits as x — +o00. Then every solution to (2) defined on [xg,+00) has
a finite limit as © — +o00.
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Theorem 6. Let yi(x) > ya(x) be two different solutions to (2) defined on [xg,+00). Let both
of them have finite limits as x — +o0o. Then every solution to (2) defined at the point xog with
y(xo) < yi(xo) is extensible on [xg, +00) and has a finite limit as x — +o0.

Theorem 7. Let (2) have solutions defined on [xo,+00). Let yi(x) = y.«(x) be the principal
solution for the interval (xg, +00). Let y1(x) and another solution ya(x) < y1(x) have finite limits
as x — +o00. Then every solution to (2) defined on [xg,+00) and different from y.(x) has a finite
limit as x — +o00. This limit is equal to the limit of y2(x) as © — +oo.

Further we assume that the functions aj(z) and as(x) are bounded and satisfy (3), (4), and
ag(z) > ai(x), x € (—oo,+00). As shown in [5], in this case all bounded solutions are stabilizing
(and vice versa), all stabilizing solutions are monotonically stabilizing and y_ equals a;,— or ag —,
while y4 equals aq 4 or ag 4.

According to [5], all stabilizing solutions to (2) are divided into four types:

typel:  y_=o1—, yy = o 4.
type II:  y_ =ag—, y+ = a1 4.
type III:  y_ = _, y4 = g 4.
type IV y_ =1, yy =ag 4.

Theorem 8. Suppose o+ # as 4, a1, # az—, and Yp(x) < 0 on R\ [a,b]. Then all solutions to
(2) are not stabilizing.

The last theorem complements Theorem 3.4 from [5].

Theorem 9. Suppose that a1 + # ag 4+, aq,— # ag —, and equation (2) has a stabilizing solution of
type 11. Then there exist a unique solution of type I and a unique solution of type I11. Denote them
by yr and yyy1, respectively. Let y(x) be a solution to (2). Then:

e if yr <y <y, then y(z) is a stabilizing solution of type I1;
e if y > yrr1, then there exists x* € R such that y(x) is extensible on the interval (—oo, x*) and

li =g _ li = ;
x%ufnoo y(x) @2~ a:—)lagl—o y(:c) +oo;

e if y <yj, then there exists * € R such that y(x) is extensible on the interval (z*,+00) and

Jim y(z) = o, x—l>lqu+oy(x) = —00.

Theorem 10. Suppose oy 4 # a2 4, a1,— # o —. Then the following conditions are equivalent.

1) There exist stabilizing solutions to (2) of type I and of type III.

2) There exist a unique stabilizing solution to (2) of type I and a unique stabilizing solution to
(2) of type I11.
3) There exists a stabilizing solution to (2) of type 11.

Theorem 11. Suppose a1 4 # oo 4, a1 — # ao . Then exactly one of the following statements is
true:

1) There exists a stabilizing solution to (2) of type II.
2) There exist a stabilizing solutions to (2) of type 1 and a unique stabilizing solution of type IV.
3) There exist a stabilizing solution to (2) of type 111 and a unique stabilizing solution of type IV.

4) All stabilizing solutions, if any, are stabilizing solutions of type IV.
Theorems 8-11 complement Theorems 2.1-2.4 from [5].
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1 Introduction. Basic definitions
For a positive integer n, by M,, we denote the class of linear differential systems
t=A(t)z, xeR", t>0, (1.1)

whose coefficient matrices A(-): [0, +00) — End R™ are piecewise continuous and bounded on the

time half-line ¢ > 0. By CM,, we denote a subclass of the class M,,, consisting of systems with

continuous coefficients on the half-line. We identify system (1.1) with its coefficient matrix and

write A € M,, or A € CM,,. The linear space of solutions of system (1.1) is denoted by X (A).
The following definition is well known.

Definition 1.1. A system in M,, is said to be exponentially dichotomous or called a system with
exponential dichotomy on the half-line if there exist positive constants c¢i, ¢o and vy, o and a
decomposition of the space R™ of initial data (at t = 0) into a direct sum of subspaces L_ and L
(the case of zero dimension of the subspaces not being excluded) such that the solutions z(-) of
the system satisfy the following two conditions:

(1) if £(0) € L_, then |lz(t)|| < cre™™*¢=9)||a(s)]|| for all t > s > 0;

(2) if 2(0) € Ly, then ||z()|| > coe”?=%)||z(s)| for all t > s > 0.

The study of this class of systems was initiated in Perron’s paper [13]. It was preceded by
fundamental works by Hadamard [10] and Bohl [8], who had developed the same key ideas that
later transformed to the concept of exponential dichotomy. The above definition was actually given
by Maisel’ [11], but it was Massera and Schéffer [12] who stated it explicitly for the first time.
Systems with exponential dichotomy, are one of the most comprehensively studied classes of linear
differential systems, with, in addition, has important application in related branches of the theory
of differential equations (see, e.g., [1]).

The efficiency of the notion of exponential dichotomy is in studying the asymptotics of solutions
of nonlinear systems that are exponentially dichotomous in the first approximation and in its
applications to dynamical systems has served as a reason for diverse generalizations of this notion
within the theory of linear differential systems itself and beyond, e.g. in the theory of evolution
operators and in the theory of linear extensions dynamical systems. We do not give any references
to papers dealing with such generalizations, because there are far too many of them. We only
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mention the papers [14] and [4,5], in which the generalizations of exponential dichotomy are closest
to the ones considered in the present paper.

We denote class of n-dimensional exponentially dichotomous system on the time half-line by
&n and the subclass of systems whose coefficient matrices are continuous of the half-line by C&,.
In Definition 1.1, the positive constant factors ¢; and co are the same for all solutions such that
x(0) € L_ and x(0) € L, respectively (or, in other words, estimates 1) ~ 2) are uniform with
respect to the constants ¢; and ¢ on L_ and L4 respectively). In exactly the same way, estimates
(1) and (2) are also uniform in the time variable; i.e., they hold for all ¢t > s starting from zero for
all x(0) € L_ and z(0) € L.

The question considered in the present paper is as follows. Is the condition that estimates (1)
and (2) be uniform with respect to the constant factors or the time variable a necessary condition
for the exponential dichotomy of system (1.1)7 If yes, how strongly may the known properties of
exponentially dichotomous systems change if these conditions are dropped?

In accordance with the preceding, let us introduce two more definitions.

Definition 1.2. A system in M,, is said to be weakly exponentially dichotomous on the half-line
if there exist positive constants 11 and 9 and a decomposition of the space R™ of initial data (at
t = 0) into a direct sum of subspaces L_ and L. (the case of zero dimension of the subspaces not
being excluded) such that the solutions z( - ) of the system satisfy the following two conditions:

(1) if 2(0) € L, then ||z(t)|| < e1(x)e 19 ||z (s)|| for all t > s > 0;
(2) if 2(0) € Ly, then |lz(t)|| = ca(z)e”2=)||z(s)| for all t > s > 0.

Here ¢;(z) and ca(x) are positive constants generally depending (as hinted in their notation)
on the choice of the solution z( - ).

Thus, the definition of weakly exponentially dichotomous systems differs from the definition of
exponentially dichotomous systems only in that the condition for the estimates to be uniform in
the respective constant factors is dropped.

Definition 1.3. A system in M,, is called almost exponentially dichotomous on the half-line if
there exist positive constants cq, co and vq, o and a decomposition of the space R™ of initial data
(at ¢ = 0) into a direct sum of subspaces L_ and Ly (the case of zero dimension of the subspaces
not being excluded) such that the solutions x( -) of the system satisfy the following two conditions:

(1) if £(0) € L_, then |lz(t)|| < cre =9 ||lz(s)|| for all £ > s > t,;
(2") if £(0) € Ly, then |Jz(t)|| > coe’2t=9)||x(s)| for all t > s > t,.

Here t, is a nonnegative number generally depending (as hinted in their notation) on the choice
of the solution z( - ).

Although conditions (1”) and (2”) imply the uniformity of the estimates in the constant factors
¢1 and ¢g, this is true not for all ¢ > s > 0 (as the case for exponentially dichotomous systems) but
only for t > s greater than some t,, which depends on the solution x( ).

The subspaces L_ and L, from Definitions 1.1-1.3 are called, respectively, stable and unstable
subspaces, and the numbers —v; and v» from Definitions 1.1-1.3 are called dichotomy exponents.

We denote the class of n-dimensional weakly exponentially dichotomous systems by W&, and the
class of n-dimensional almost exponentially dichotomous systems by AE,, with CWE,, and C AE,
being their respective subclasses consisting of systems whose coefficient matrices are continuous on
the half-line. We have the relations & = A& = WE&;. The class W&, was introduced in paper [6],
in which the authors used the constructions in [3] to prove that, in particular, for n > 2 one has
the proper inclusion &, C W¢&,. Inclusion A&, C WE, is obvious (that AE, # WE, if n > 2 is
stated below).
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2 Main results

Lemma. If the system is weakly exponentially dichotomous, then its stable subspaces L_ is uniquely
determined and coincides with subspace Z4 of initial (at t = 0) vectors of solutions vanishing at
infinity, and the subspaces Ly can be selected to be any subspaces complementing the subspace L_
to R™.

A linear subspace of the space X'(A) is called lineal. If L is a linear subspace of R"™, then by
L(A; -) we denote the lineal formed by solutions of the system A € M, with initial (at ¢ = 0)
vectors from the subspace L; herewith L(A;t) is a linear subspace of R", formed by the vectors
x(t) of those solutions z( - ), for which z(0) € L. The lineals L_(A; ) and L1 (A4; ) of the system
A € WE, are called stable and unstable lineals, respectively. For each ¢ > 0, the subspaces L_(A;t)
and Ly (A;t) disjoint, i.e. L_(A;t) N Ly(A;t) = {0}.

By A& and WE" we denote the subclasses of the classes AE,, and WE,,, respectively, consisting
of systems that have the dimension of their subspace L_ equal to m (0 < m < n), by CAET and
CWE we denote those subclasses of the classes A& and WE]", respectively, whose coefficients
are continuous. By lemma, classes WE™, m = 0,n, are pairwise disjoint (WE™ NWE™ = & if

n
my # ma); e, W&, = || WE. Since AEF = WET N AE,, it follows that the classes AE",
m=0
m = 0,n, are disjoint as well. Moreover, we have the obvious inclusions & C AE™ C WE™ and
CEM C CAE™ C CWE™ m = 0,n, where E™ is the subclass of &, consisting of systems that have
the dimension of their subspace L_ equal to m (0 < m < n), and C&" is a subclass of the class
&M, whose systems have continuous coefficients.
In [2] the following theorem was proved.

Theorem 2.1.

(1) For (n,m) = (1,0), (n,m) = (1,1) and (n,m) = (2,1), we have the relations £ = AE" =
wer.

n

(2) For the remaining pairs (n,m) of integer n € N and 0 < m < n, the proper inclusions E)"" C
AET C WE hold and, moreover, there are the proper inclusions CE" C CAE C CWE".

Since the definitions of the classes of weakly and almost dichotomous systems are quite close
to the definition of the class of exponentially dichotomous systems, then, despite the result of
Theorem 2.1, it seems plausible that the main properties of weakly exponentially dichotomous
systems differ slightly from the properties of exponentially dichotomous systems. The report shows
that this natural assumption is generally wrong.

Let us present the main properties of exponentially dichotomous systems.

(a) Recall that some property of points in a metric space is called rough in this space if the points
possessing it form an open set. It is well known (see, for example, [9, p. 260]) that in the
metric space (M, dist,) with metric dist, (A, B) = sup ||A(t) — B(t)|| of uniform convergence

t>0

on the half-line the property of a system to be exponentially dichotomous is rough, i.e. the
set &, is open in the space (M, dist, ). We also recall that the edge of a set in the topological
space is called the set-theoretic difference between this set and its interior.

(b) If the system A is exponentially dichotomous, then the conjugate to it system —A is also
exponentially dichotomous; moreover, if A € £ and —vy, vs are dichotomy exponents of the
system A, then —A € £~™ and —u», v; are dichotomy exponents of the system —A . The
above statement about systems, which are conjugate to exponentially dichotomous systems,
follows easily, for example, from [15, p. 14, Theorem 1.1]. In particular, the class &, of
exponentially dichotomous systems is invariant under conjugation.
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(c) For a system A € &,, n > 2, let us consider its a stable lineal L_(A; -) and an unstable
lineal L4 (A; -) (we assume that both of them are different from the zero lineal). As noted
above, for every t € R the subspaces L_(A;t) and Ly (A;t) are disjoint, so for every ¢t > 0
the inequality Z{L_(A;t),L+(A;t)} > 0 hold. It is well known (see, for example, [15, p. 10,
Lemma 1.1]) that

inf Z{L_(A;t), Li(A; 2.1
tlg[) { ( 7t)7 +( 7t)}>07 ( )
i.e. for stable and unstable lineals of exponentially dichotomous systems, the angles be-
tween their corresponding subspaces are separated from zero on a half-line. Note that some
strengthening of property (2.1) for exponentially dichotomous systems was established in [7].

Property (2.1) of finite-dimensional exponentially dichotomous systems is so important that
when generalizing [9, p. 233-234], [4, p. 131] the concept of exponential dichotomy on linear differ-
ential systems in a Banach space, in order to preserve the main features of the theory, this property
has to be included in the definition of exponentially dichotomous systems in Banach spaces as an
independent condition.

The listed above properties of the class of exponentially dichotomous systems: roughness, in-
variance under the conjugation operation, and separation of the angles between the stable and any
unstable lineals of solutions, do not hold for classes of weakly and almost exponentially dichotomous
systems, as the following theorems show.

Theorem 2.2. For any integer n > 2 in the metric space M, with the topology of uniform
convergence on the half-line, the interior of the set of weakly (almost) exponentially dichotomous
systems coincides with the set of exponentially dichotomous systems, i.e., int W&, = &, (respectively
int A&, = &) for anyn > 2.

Theorem 2.2 and some simple considerations imply the following corollary.

Corollary. In a metric space My, n = 2, with the topology of uniform convergence on the half-
line, the set W&, (the set AE,) is neither open nor closed, all its points is limit points, and its
edge ed W&, (ed AE, ) are exactly weakly (almost) exponentially dichotomous systems that are not
exponentially dichotomous.

This corollary, in particular, shows that the properties of a system to be weakly or almost
exponentially dichotomous are not rough.

Theorem 2.2 and the corollary remain valid if the space M, in them is replaced by its subspace
CM,, and the subsets W&, AE,, and &, by the subsets CWE,,, CAE,, and C&,, respectively.

The non-invariance of the classes W&, and AE,, if n > 2, under conjugation is stated by the
following theorem.

Theorem 2.3. For any n > 2 there exists a continuous n-dimensional a weakly (almost) expo-
nentially dichotomous system such that its conjugate system is not weakly (almost) exponentially
dichotomous.

In the general case, the non-separation from zero of the angle between the stable L_(-) and
some unstable L (-) lineals of a weakly (almost) exponentially dichotomous system is established
by the following theorem.

Theorem 2.4. For any integer n > 3 and 1 < m < n—1 in the class CAE]" there exists a system
such that the angle between its stable lineal L_(-) and some unstable lineal Ly (-) is not separated
from zero, i.e. tig%é(L_(t),L_’_(t)) =0.
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Note that the restrictions n > 3 and 1 < m < n — 1 in the statement of Theorem 2.4 are

essential: if m is equal to 0 or n, then one of the lineals L_(-) or L (-) is zero and the angle
Z(L_(t), Ly (t)) is undefined; if n = 2, then for m = 1 the system is exponentially dichotomous,
which means that Theorem 2.4 is not true for it.
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1 Introduction. Statement of the problem

For a given positive integer n, let M,, denote the class of linear differential systems

i=At)z, zeR", teRy 0, +o0), (1.1)
with piecewise continuous and bounded on the half-line R coefficient matrices A(-) : Ry — R™*™.
In what follows, we identify system (1.1) with its coefficient matrix and hence write A € M,,. For
a system A € M, let \;(A) < --- < A\ (A) denote its Lyapunov exponents [7, p. 567], [5, p. 6],
es(A) its exponential stability index, i.e., the dimension of the linear subspace of solutions to system
(1.1) that have negative Lyapunov exponents, and o,(A4) its Lyapunov irregularity coefficient [7,
p. 563], [5, p. 10], i.e., the quantity

n t

0 (4) S N(4) = lim + / trA(7) dr,

i—1 t——+o0
tr being the trace of a matrix. By virtue of the Lyapunov inequality [7, p. 562|, the quantity oy, (A)
is nonnegative.

The Lyapunov irregularity coefficient is one of the most important asymptotic characteristics of
systems in the class M,,. The condition o, (A) = 0 singles out in M,, the subclass R,, of Lyapunov
regular systems, historically the first class of systems for which the problem of conditional stability
by the first approximation was solved in the affirmative [7, p. 578]. Moreover, this coefficient is used
to state sufficient conditions characterizing the response of a system A € M,, to both exponentially
decaying linear perturbations and higher-order nonlinear perturbations. For example, the Lyapunov
exponents of a system A € M,, are preserved under linear exponentially decaying perturbations
Q( ), whenever the estimate ||Q(t)|| < Cexp(—ot), t € Ry, holds with some constants C' > 0
and o > op(A) [3]. If for a higher-order perturbation f(¢,x) (||f(¢,z)| < const|z||™, t € Ry,
m = const > 1) of a system A € M,, its order m > 1 satisfies the estimate (m—1)A,(A)+o.(A) < 0,
then the trivial solution of the perturbed system is stable (the Lyapunov—Massera theorem [7,
pp. 578-579], [8]).

It was a long-standing conjecture that the Lyapunov exponents of Lyapunov regular systems
are invariant under perturbations vanishing at infinity. The conjecture was based essentially on the
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fundamental result by Lyapunov which claims that if a nonlinear system (with natural restrictions
on the right-hand side) has a regular first approximation system and the latter is conditionally
exponentially stable, then so is the zero solution of the original system (with the same dimension
of the stable manifold and asymptotic exponent) [7, pp. 576-578]. Nevertheless, in the paper [10]
R. E. Vinograd provided an example of systems A, B € R satisfying

AM(A) =X(A) =0, M(B)=-1, X(B)=1, lim [JA(t)— B(t)|| =0.

t——+o0

From this result it follows, in particular, that the exponential stability index es(-) — a function
taking exactly n 4 1 values — is not upper semicontinuous even on the set R, of Lyapunov regular
systems with the topology of uniform convergence of coefficients on the semiaxis.

Let M be a metric space. Consider a family

t=A(t,p)x, zeR" teRy, (1.2)

of linear differential systems depending on a parameter p € M such that for each y € M the
matrix-valued function A(-,u) : Ry — R™ ™ is continuous and bounded (for every p, generally, by
a different constant). Therefore, fixing a value of the parameter ;1 € M in family (1.2) we obtain
a linear differential system with continuous coefficients bounded on the semiaxis. We denote by
es(u; A) its exponential stability index and by o (u; A) its Lyapunov irregularity coefficient.

It is customary to consider a family of matrix-valued functions A(-,u), u € M, under one of
the following two natural assumptions: that the family is continuous either a) in the compact-
open topology, or b) in the uniform topology. The condition a) is equivalent to the fact that
if a sequence (ux)ren of points from M converges to a point pg, then the sequence of functions
A(t, pu) of the variable ¢ € Ry converges to the function A(¢, o) as k — +oo uniformly on each
segment [0,7] C Ry, while the condition b) is equivalent to the fact that this convergence is
uniform over the whole semiaxis Ri. Denote the class of families (1.2) that are continuous in
the compact-open topology by C™(M) and the class of those that are continuous in the uniform
topology by U™(M). Tt is clear that a proper inclusion U™ (M) C C"(M) holds. In the sequel, we
will identify families (1.2) with the matrix-valued functions A(-, -) defining them and therefore
write A € C"(M) or A e U™(M).

Along with the class U™ (M) we consider its subclass U Z% (M), which is defined as follows. For
a number n € N and a metric space M, denote by Z, (M) the class of jointly continuous matrix-
valued functions Q(-, ) : Ry x M — R™ "™ that vanish at infinity uniformly over p € M (the last

means that sup [|Q(¢, u)|| — 0 as t — +00). The class UZ% (M) comprises families
pneM

= (B(t)+Q(t,pn)z, xeR" teRy, (1.3)

where B € R, and @ € Z,,(M). Denoting the coefficient matrix of family (1.3) by A(¢, 1) and, as
above, identifying it with the family itself, we will write A € UZ% (M).

Problem. For any n € N and metric space M obtain a complete function-theoretic description for each
of the function classes:

(oW
@
h

T[CM(M)]

{@(sa).es(50) s aecron),
{(a(-4),es(54) : Aeuran},

{(UL(-;A),eS(-;A)) L Ae UZ%(M)}.

[oW
@
h

T (M)

(oW
@
=

TUZ%(M)]
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2 Preceding results

Let us recall that a function f : M — R is said [4, pp. 266-267] to be of the class (*,Gs) if for
each r € R, the preimage f~1([r, +00)) of the half-interval [r, +00) is a Gs-set of the metric space
M. In particular, the class (*,Gy) is a proper subclass of the second Baire class [4, p. 294]. Recall
also that a function m : M — R is called a majorant of a function f : M — R if f(x) < m(z) for
all z € M.

A complete description of the classes

SU" (M) Y {o(-;A): AcuU™ (M)} and SUZR(M)] Y {o(-;A): AcUZH(M)},
i.e., the classes made up of the first elements of pairs in the classes T[U™(M)] and T[UZ% (M),
respectively, is obtained in the paper [2] and is as follows: the classes S[U" (M )] and S[UZ% (M)
coincide with one another and consist of functions M — R, of the class (*,Gs) that have a
continuous majorant.

def

A description of the class G[C"(M)] = {ou(-;A): A€ C"(M)} follows from the result of the
paper [8]: for any n € N and metric space M the class S[C"(M)] consists of all functions M — R
of the class (*,Gs). This description can also be immediately drawn from a more general result
obtained in the paper [11], which is a complete description of the class {(o.(-;A),00(-;A)): A€
C™"(M)} of vector functions composed of the Lyapunov irregularity coefficient o, and the Perron
one op [2, p. 10] for families in C"(M): for any n > 2 and metric space M a vector function
(01,02) : M — Ri belongs to the above mentioned class if and only if the functions o7 and o9 are
(*,Gs) and for all p € M, the inequalities 0 < o2(p) < o1(p) < noo(p) hold. (Recall that the
Perron irregularity coefficient op(A) of a system A € M,, is defined by the equality

def
op(A) = 1@&);{)\7;(14) + An—ip1 (AT };
op(-; A) stands for the Perron irregularity coefficient of family (1.2).)
A description of the classes {es(-;A): A€ C*"(M)} and {es(-;A): A e U™ (M)} is obtained
in the paper [1]: both classes consist of functions f : M — {0,...,n} such that the function (—f)
is of the class (*, Gs).

3 The main result

Theorem 3.1. For any n > 1 and metric space M a pair of functions (o, s), where o : M — R
and s : M — {0,...,n}, belongs to the class T[C"(M)] if and only if the functions o and (—s) are
of the class (*,Gs).

Unfortunately, the authors of the report failed to completely solve the above stated problem on
description of the classes TU" (M )] and TUZ% (M)]. Below we consider a simplified version of the
problem.

Following the report [9], which treats an analogous quantity, we call the indicator of total
exponential instability of system (1.1) the quantity ti(A) defined by

1, if M(A)>0
()= b A =0
0, otherwise.
The next theorem completely describes the classes of pairs of functions
n def . n
ufpr )] € { (o5 4), 65 4) s Aeur (),

UfuzR)] L (05 A), 65 4)) - AUz}
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Theorem 3.2. For any n > 2 and metric space M the equality UU™(M)] = UUZ% (M)] is valid.
A pair of functions (o,t), where o : M — Ry and t : M — {0,1}, belongs to the above defined
classes if and only if the functions o and t are of the class (*,Gs) and the function o has a
continuous majorant.
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The differential equation

y" = aop(t)po(y)e1(y') exp(R(| In lyy'l])), (1)

where ag € {—1,1}, p: [a,w]—]0, +00[ (w00 < a < w < 4+00), @; : Ay, — 0, +00[ are continuous
functions, Y; € {0,£00} (i =0,1), Ay, is a onesided neighborhood of ¥;, every function ¢;(z) (i =
0,1) is a regularly varying function as z — Y; (2 € Ay;) of order oy, 09 + 01 # 1, 01 # 0, the
function R :]0,+o00[—]0, +o00[ is continuously differentiable and regularly varying on infinity of
the order p, 0 < p < 1, the derivative function of the function R is monotone, is considered in the
work.

Definition. The solution y of equation (1) is called P, (Yp, Y1, \g) if it is defined on [ty,w[C [a,w]|
and Lo

limyW(t) =Y; (i=0,1), TLCAG) Ao

thw thw y(t)y" (t)

A lot of works (see, for example, [2,3]) have been devoted to the establishing asymptotic
representations of P, (Y, Y1, A\g)-solutions of equations of the form (1), in which R = 0. The
P,(Yp, Y1, \g)-solutions of equation (1) are regularly varying functions as ¢ 1 w of index /\3‘21 if
Ao € R\ {0,1}. The asymptotic properties and necessary and sufficient conditions of existence of
such solutions of equation (1) have been received in [1].

The case A\g = 0 is one of cases of the most difficulty because in this cases such solutions
are slowly varying functions as ¢ T w. Some results about asymptotic properties and existence of
P, (Y, Y1, \g)-solutions of equation (1) in this special case are presented in the work.

We say that a slowly varying as z — Y (2 € Ay) function 6 : Ay — ]0, +oo[ satisfies the
condition S, if for any continuous differentiable function L : Ay, —]0, 4o00[ such that

the next equality
O(zL(z)) =O(2)(1 +0(1)) istrueas z —Y (z € Ay)

holds.
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We need the next subsidiary notations

t as w = +00, e .
m,(t) = 0;(z) = pi(2)|z|7% (1 =0,1),
0 {t_w ST e =a T =0

t
I(t) = «ap /p(T)dT, A, =
Ay

In the case _
1211
IS
we put
J(t) = /t \I(T)@ (Slgnyé) T
- (1) ’

B,
( . 7 signy(l] o7
b it [ 1) 1(]71' (t)\) dr = +oo,
Bw = bw i
. sign —
w, if /’[(T) 1(’7Tg (fﬁ) T dr < oo,
b

(L= o)IM) — o)) () 7T
M) = TR (0]

Theorem 1. Let in equation (1) the function v1(y') satisfy the condition S and the next condition
take place

L R0l
ttw T (t) In |7y, (2)]J'(¢)

Then for the existence of P, (Yy, Y1,0)-solutions of equation (1) the next conditions are necessary
and sufficient

~0. (2)

| e T OO
EmyQlJ ()| 01 = Yy, lim——l —¥;, lim Y
Lim ol J(2) O e 0T e 1)
I(t 0y (1 — o) J (¢
#>0 as t €la,w|, voyi (L = o) ()>0 as t €1b,w|.
yi (1 —o1) 1—0¢—01

=01 — 1,

For such solutions the next asymptotic representations take place ast 1 w:

|exp(R(|n [y (8)|)goly(®) [T L1
y(t)  (1—o09—01)J(1)) .
yO - A-onr el

y(t) 1—00—o01 ‘1_01|ﬁj(t)[1+o(1)],
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Theorem 2. Let in Theorem 1 condition (2) do not hold but the function 1 satisfy the condition
S, p be a twice continuously differentiable function, and the next condition takes place

i TN
the R’(\lnlm( IDN()

Then for the existence of P, (Y, Y1,0)-solutions of equation (1), for which there exists a finite or

infinite limit ltle %ﬁ;(ﬂ, the next conditions are necessary and sufficient
w

. op—1 . —Q . mu()I'(t) o1 —1
lim 0 R(|1 o1 =Yy, lim—-—> =Y}, lim~~
hin yo exp (R(|In |mu ()]]) 707t = Yo, lim s = Y1, lim == 0

aoy?ﬂw(t) <0, ag(l—01)(1—00— Ul)ng/(| In |7Tw(t)||) > 0.

For such solutions the next asymptotic representations take place ast 1 w:
y(t) _1-0p—0

lpo(y(#)) exp(R(| n|y(t)y' (D])| ™ L=
J(t)  IOR(n|r.)])
y(t)  (1—o9—o1)(1—0o1)I(t)

Theorem 3. Let in Theorem 1 conditions (2) do not hold but the function @1 satisfy the condition
S, p be a twice continuously differentiable function, and the next condition takes place

N(®[L +o(1)],

[1+o(1)].

m o () N'(2) _
W Rl oy O

Then for the existence of P, (Yy, Y1,0)-solutions of equation (1), for which there exists a finite or

infinite limit ltle %ﬁ;@), the next conditions are necessary and sufficient
w

. op—1 .~ _m()I'(t) o1 —1

lim g0 R(|1 oo =Yp, lim—— =V, lim -2

tlTrgyO(eXp( (Hn |7, (8)[]))) =ro=o1 = Yo, to mo) Ut I(D) Qg
|

agyim,(t) <0, ag(l—M)(1—01)(1— 00— o1)yoR (|In|m,(t)[|) > 0.

9

For such solutions the next asymptotic representations take place as t 1 w:

y(t) _ 1-— ogp— 01
[po(y() exp(R(| |y (t)y |)) o1 (=o)L =M)
y'(t) _ I'()R'(|In|m,(8)])(1 = M)
v = (=00 —on-oni 1Hewl

Let consider some more specific class of differential equations of the form (1) and use Theorems 1,
2 and 3. The differential equation

N(t)[1+o(1)],

y" = mt” Zexp(kIn £)]y| 7y |7t exp ((|1n]yy'|])") (3)

on the interval [tg,4+00[ (to > 0), where m €] — 00,0[, k €]0,400[, v,p €]0;1[, 09,01 € R,
oo+ o1 # 1, 01 # 1, is the equation of the form (1), where

ag =signm = —1, p(t) =mt™ Zexp(kIn?t), @o=y|™, ¢1=[y|”", R(z)= 2"

This function ¢; satisfies the condition S. Let consider the case when w = Yy = Y] = +00
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Using Theorem 1 we obtain that if 4 —~ < 0, then for the existence Py (400, 400, 0)-solutions
of equation (3) the following condition

1l—09g—01>0 (4)

is necessary and sufficient.
Moreover, for each such solution the following asymptotic representations take place as ¢t — +oc:

l—og—0 1 t /t 2 1— — k1 ’Yt
Y o exp(| nly®y Ol ) = o091 exp< o )lnlfvt[l—i-o(l)]’

op—1 vk 1—0y
1—09—o1)yk In7~ !

Let us now consider the case y —~ > 0. In this case by Theorem 2 we obtain that for 4 —~v > 0
for existence of Py (400, 400, 0)-solutions to equation (3) condition (4) is necessary and sufficient.
Moreover, each such solution satisfies the next asymptotic representations as ¢t — +o0:

1—og—0y |In |y ()Y (¢)||* 1—09—o0 k1ln” t) 1—
l—0o g 1 ,Ltt 1 + 1
Y ' exp( o1 —1 ) pu(l—oq) eXp(l—al " [1+o(L)]

y'(t) H —27 ~v—1
= P14 n" " ¢1 1)].
y(t) op+o1—1 . [1+o(1)]

Let us now consider the case i = 7. By Theorem 3 we obtain that for existence of Py (400, 400, 0)-
solutions to equation (3) condition (4) together with the condition

(1—01—k)(1—01) >0

is necessary and sufficient. Moreover, each such solution satisfies the next asymptotic representa-
tions as ¢ — 4-o0:

Cace OOy 1-oo—ar cklTey
1—0o = 1 'ut ]. ].
y eXp( o1 —1 ) w(l— o1 — k) eXp(lfal)n [1+ o),
"t l—01 -k
y'(t) _ 1 o1 ) $o1=217-1 t[1 + o(1)].

y(t) (oop+o01—1)(1—o01)
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The study of the linear differential-algebraic boundary value problems is connected with numer-
ous applications of corresponding mathematical models in the theory of nonlinear oscillations, me-
chanics, biology, radio engineering, the theory of the motion stability. Thus, the actual problem is
the transfer of the results obtained in the articles and monographs of S. Campbell, A. M. Samoilenko
and O. A. Boichuk on the nonlinear boundary value problems to the integro-differential boundary
value problem of Fredholm type not solved with respect to the derivative, in particular, finding
the necessary and sufficient conditions of the existence of the desired solutions of the nonlinear
integro-differential boundary value problem not solved with respect to the derivative with delay.
We found the conditions of the existence and constructive scheme for finding the solutions of the
nonlinear integro-differential boundary value problem not solved with respect to the derivative with
delay.

We investigate the problem of finding solutions [3]

y(t) € D?0,T), ¥ (t) € L?[0,T]

of the linear Noetherian (n # v) boundary value problem for a system of linear integro-differential
equations of Fredholm type not solved with respect to the derivative with delay [1,3,10]

T
Ay (t) = B(t)y(t) + C(t)y(h(t)) + (1) /F(y(s), y(h(s)),y'(s),s)ds + f(t), (1)
A
y(t) = p(t) € CH0,A], Ly(-)=a, acR. (2)

We seek a solution of the boundary value problem (1), (2) in a small neighborhood of the solution
yo(t) € D?[0, 7], yp(t) € L*(0, 7]
of the Noetherian generating problem
At)yo(t) = Bt)yo(t) + C()y(h(t)), yo(-) =« (3)
in the case when the matrix A(¢) has a variable rank in [A,T]. Here
A(t), B(t) € L2

mxn

f(t) € L20,T), h(t):[A,T]—[0,Al

[0,T] :=1L2%0,T] @ R™*", &(t) € L2

mXq

[07 T]?
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We assume that the matrix A(t) is, generally speaking, rectangular: m # n. Nonlinear vector-
function F(y(t),y(h(t)),y'(t),t) is twice continuously differentiable with respect to the unknowns
y(t) and with respect to the derivative y/(¢) in a small neighborhood of the solution

yo(t) € C[0,T], yo(t) € D*[0;T], yo(t) € L’[A;T), T:=(q+1)A, geN

to the generating problem (3);
ty(-) : D?0,T] — RP

is a linear bounded vector functional defined on a space D?[0,T]. The problem of finding solutions
of the boundary value problem (1),(2) in case A(t) = I,, was solved by A. M. Samoilenko and
A. A. Boichuk [11]. Thus, the boundary value problem (1), (2) is a generalization of the problem
solved by A. M. Samoilenko and A. A. Boichuk and also is a generalization of the Noetherian
boundary value problems for systems of differential-algebraic equations [4,7,8].

Solution of the generating problem (3) can be determined as solution of the problem

A®)yo(t) = Bt)yo(t) + (1), g(t) = C)p(h(t)) + f(t)- (4)

Let the differential-algebraic system (4) with the constant-rank matrix A(¢) satisfy the conditions
of the theorem from the paper [7, p. 15]. Then, in the case of the p-order degeneration, the
differential-algebraic system (4) has a solution which can be written in the form

Yo(t, cppy) = Xp(t)cp,_ + K [g(s),vp(s)](t), t € [A;T], ¢p,_, € RPPL

There K[g(s),vp(s)](t) is generalized Green’s operator of the Cauchy problem for the differential-
algebraic system (4) where v,(t) is an arbitrary continuous vector function. Substituting the general
solution of the Cauchy problem for the differential-algebraic system (4), namely,

yo(t) == Ka[f(s), 0(s),vp(s)](t), t € [A;T]

into the boundary condition (1), we arrive at the linear algebraic equation

Py (0){(8) = K[g(5),1p()] (A) } =0, (5)

where Px»(A) is an orthoprojector,

Ka[f(s).(s), vp(s)] (1)
= X (X (M) 0(8) = K[g(5), ()] (A) } + K [g(5), 1p()] (1), ¢ € [T

Linear bounded vector functional fy( -) present in the form
ty(-) =Loy(-) +by(-) : C0; T] — RY,

where

A

T
loy(-) = / AW () y(t) : Cl0; A 5 RY,  by(-) = / W () y(t) : CIAT] - RY;
0 A

W (t) is an (v x n) matrix whose entries are functions of bounded variation on [0,7], and the
integral used to represent linear functionals is understood in the Riemann—Stieltjes sense [3]. Let
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the differential-algebraic system (4) with the constant-rank matrix A(t) satisfy the conditions of
the theorem from the paper [7, p. 15]. Only if condition

lop(+) + (LKA [F(5),0(5),vp(s)] (1) = a

is satisfied, the general solution of the differential-algebraic system (4)

wo(t) = G[f(s),¢(s);a] (), t€[AT]

determines the solution of the nonlinear differential-algebraic boundary-value problem (1), (2),
where [7]

G[f(5), p(s); al(t) = Ka[f(s),(s), vp(s)] (1), t € [A;T].

We found the conditions of the existence and constructive scheme for finding the solutions of
the nonlinear integro-differential boundary value problem (1), (2) not solved with respect to the
derivative with delay.

Conditions for the solvability of the linear boundary-value problem for systems of differential-
algebraic equations (3) with the variable rank of the leading-coefficient matrix and the correspond-
ing solution construction procedure have been found in the paper [9]. In the case of nonsolvability,
the nonsingular integro-differential boundary value problems can be regularized analogously [6,12].

The proposed scheme of studies of the nonlinear integro-differential boundary value problems
of Fredholm type not solved with respect to the derivative with delay (1), (2) is a generalization of
the Noetherian boundary-value problems for systems of differential-algebraic equations [2,4,5,7-9].
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In the space C|a,b], —0o0 < a < b < +00, we consider a linear boundary-value problem for the
system of fractional differential equations

“Daya(t) = A(t)a(t) + f(1), (1)
lz(-) =g, (2)

where “DZ, is the left Caputo fractional derivative of order a (0 < o < 1) [6,7,14]

1 / (M) (s
D) = ) / (t - s)a(_7)”+1 &

a

A(t) is an (n x n)-matrix and f(t) is an n-vector, whose components are real functions continuous
on [a,b], I = col(ly,la,...,l,) : Cla,b] — RP is bounded linear vector functional, [, : Cla,b] — R,
v=1,p, q=col(q,q,-..,q) € RP.

Using the results [1,2,5,15], obtained as a generalization of the classical methods of the theory
of periodic boundary-value problems in the theory of oscillations (see [10-13]), we consider the
questions of finding necessary and sufficient conditions of solvability and determine a general form
of solutions of the boundary-value problem for the systems of fractional differential equations (1),
(2). Let us first consider the general solution of system (1) of the form

2(t) = X(t)e +T(t) Ve e R™, (3)

where X (t) is the fundamental solution (n x m)-matrix of the homogeneous system (1) (f = 0),
whose column vectors constitute a fundamental system of solutions to the homogeneous system (1)
and T(t) is an arbitrary special solution of the inhomogeneous system (1). The required special
solution Z(t) can be chosen as a solution of the system of linear Volterra integral equation of the
second kind

Z(t) = g(t) + /K(t, $)Z(s) ds, (4)

1 f(s) A
0= @) [ Fmop ™ K09 = Myt @

O<y=1—-a<l.
The solution of the system of equations (4) can be found by different methods. We apply the
approach described in [3,4]. In the Hilbert space La[a, b], we show that system (4) with unbounded
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kernel K (t,s) (5) can be reduced to an equivalent system with square summable kernel. To do this,
we consider iterated kernels K,,(t, s), m € N, given by the recurrence relations

Km+1(t,8) _/K(t7§>Km(§7‘9)d€7 Kl(tas) :K(tvs)'

The iterated kernels K, (t, s) have the same structure as weakly singular kernel K (¢, s) (5) but
the number 7 is replaced with the number 1 — m(1 — «) which is negative for sufficiently large m.
Therefore (see [9, p. 34]), for all m by which the condition

1
m>m (6)

is satisfied, the kernels K, (¢, s) are square summable.
System (4) can be reduced to a similar system with the kernel K, (t, s)

Z(t) = g™ (t) + /Km(t, s)x(s) ds, (7)

m—1 ¢t
W@zﬁﬂ}j/m@m@@.
=179

We apply the approach described in [3,4] to the study of system (7) and show that it can be
reduced to the system

Az =y, (8)

where the vectors z, g and the block matrix A have the form

z =col(z1,x2,...,%i,...), g=col(gi,92,...,Gis...),

A A -0 Ay

Ao Aoy oo Ay - o |

Ail Ai2 . e A” e _Azj, lf 1 75 7,
b b

m=/WMMﬁ,m=/ww%@% (9)

a

b t
A= [ [ Knlt:)ies(s) dras, (10)

{pi(t)}52, is a complete orthonormal system of functions in La[a, b].

Here, I, is the identity matrix of dimensions n, the operator A : {5 — #5 appearing on the
left-hand side of the operator equation (8) has the form A = I — A, where I : {5 — {5 is the identity
operator and A : {5 — 5 is a compact Volterra operator (see [8]). Hence, Py = Py = O, AT = A~L.
According to [5], the homogeneous equation (8) (¢ = 0) possesses a unique solution z = 0 and the
inhomogeneous equation (8) possesses a unique solution of the form z = A~!g.
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According to the Riesz—Fischer theorem, one can find an element T € La[a,b] such that the
quantities z;, ¢ = 1, co are the Fourier coefficients of this element. Thus, the following representation
is true:

Z(t) = Y wipilt) = ®(1)z = S(t)A g, (11)
i=1

where
O(t) = (1(t), p2(t), ... i(t), .. .).
The element Z(t) given by relations (11) is the required solution of system (7).
We now return to the problem on the existence of a solution of the boundary-value problem
(1),(2) and determine a structure of this solution. Substituting (3) in condition (2), we obtain the
following algebraic system for vector c:

Qc=1, (12)
where a (p x n)-matrix @ and a p-vector b having the forms
Q=(1X)(-), b=qg—(Z)("). (13)

According to the criterion for solvability of system (12) (see [5, p. 65]), the following assertion
is true.

Theorem. The homogeneous boundary-value problem (1), (2) (f(t) =0, ¢ = 0) possesses a da-pa-
rameter family of solutions
z(t) = X (t)Po,, ca, V4, € R®.

The inhomogeneous boundary-value problem (1), (2) is solvable if and only if dy linearly independent
conditions
PQleb =0, dy=p-—rankQ@

are satisfied and possesses a dg-parameter family of solutions x € Cla,b] of the form
z(t) = X (t)Po,, ca, + X ()QTb+Z(t) Vea, € R®.

Here, Pp 4, 15 an (r x da)-matrix formed by a complete system of ds linearly independent columns
of the matrix projector Py, where Py is the projector onto the kernel of the matrix @, Q7 is the
pseudoinverse Moore—Penrose (n x p)-matrix for the matrix @, and PQ21 is a (d1 X p)-matrix formed

by the complete system of d; linearly independent rows of the matrix projector Pg«, where Py« is
the projector onto the cokernel of the matrix Q.
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There are many papers devoted to the solvability of the Cauchy problem in the non-Volterra
case [1-15]. If the functional operators in the equation don’t satisfy the delay conditions, the
solvability of the Cauchy problem requires some smallness of these functional operators.

We consider the Cauchy problem for functional differential equations with an alternating coef-
ficient

(1)

{rw) = alt — to)z(h(t)) + f(t), te€0,1],
2(0) = co, #(0) = e,

where a € R, ty € [0,1], h: [0,1] — [0, 1] is a measurable function, f € L|0, 1], ¢g, c1 € R. We say
that a function z : [0,1] — R is a solution of problem (1) if x and the derivative & are absolutely
continuous on the interval [0, 1] and x satisfies the functional differential equation of the problem
almost everywhere on [0, 1] and satisfies the initial conditions z(0) = ¢ and (0) = ¢;.
Using ideas of [8,9], we obtain necessary and sufficient conditions for the Cauchy problem
B(1) = (THa)(t) — (T)(1) + £(0), ¢ € [0,1], o)
x(0) =¢o, #(0)=cy

to be uniquely solvable for all linear positive operators T, T~ : C[0, 1] — L0, 1] such that

a(t — to) if (I(t — t(]) > 0,

0, otherwise,

(TT1)(t) = {
(t—1tg) ifa(t—ty) <0 ®)
_ —a(t —tp) 1wal(t —1tp) <V,
(T71)(t) = :
0, otherwise.

Here1 : [0,1] — R, 1(¢) = 1, is the unit function, C[0, 1] and L]0, 1] are the spaces of all continuous
and integrable functions with the standard norms respectively, an operator is called positive if it
maps each non-negative function into almost everywhere non-negative one.

We also need the following notation.

Let tg. = 0,47 be a solution of the equation

6 6
t2(3—t)) 2-3ty’

t5 ~ 0,54 be a solution of the equation

24 6

(Bto—1)2 (1 —to)®"
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Denote
q1 = qi(to, t1,t3) = (to —t1)> = 3(1 —t1)(to — t3)* + 3t — 1,

g2 = qa(to, t1,t3) = t3(3 — tog — 2t3)(to — t3)*(3to — t1) — (3to — 1)(t1 — t3)*(3tg — 1 — 2t3),
t2(3tg — t1) + 3(to — t3)%(t1 — 1)

r1 = 11(to, t1,t3) =

6 )
B _ (ta(to + 2t3)(3to — t1) + (Bt — to — 2t3) (1 + t1 — 3to))(to — t3)*(t1 — 1)
o = r2(t07t17t3) - 36 )
(6
— if ¢y € [0,
OTRU Ao e 0.5
to) =
3 V@ +4
min VG FAG) (t5,1],
0<t3<ti<to q2
)
3(ry — /17 — 4 6
. tniitn ) { (r1 5] "”2)7 261 )} if to € [0,t04),
A_(to)z <3_61<0 2 0 0
_ if 9 € [tos, 1].
\t%(?)*to) n [O ]

Theorem. Problem (2) is uniquely solvable for all linear positive operator T+, T~ : C[0,1] —
L[0, 1] satisfied conditions (3) if and only if

— A (to) < a < AT (to). (4)

Corollary. Problem (1) is uniquely solvable for every measurable function h : [0,1] — [0,1] if and
only if condition (4) holds.
Example. For ty € [1/5,t)], we have

6
3(3 —to)’

6

A (to) = =

At (to) =
In particular, the problem

ﬂo:aﬁ—%ywm»+f@,temgL

z(0) =¢o, #(0)=cy
is uniquely solvable for every measurable function A : [0, 1] — [0, 1] if and only if

4
—€8<a<48.
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We consider the following differential equation

y" = aop(t)eo(y )1 (y). (1)

In this equation the constant «y is responsible for the sign of the equation, functions p : [a,w][—
10,400 (-0 < a < w < +00) and @; : Ay, —10,+0o0] (i € {0,1}) are continuous, Y; € {0, oo},
Ay, is the some one-sided neighborhood of Y;.

We also suppose that function ¢; is a regularly varying as y — Yj function of the index
o1 [7, pp. 10-15], function g is twice continuously differentiable on Ay, and satisfies the next
conditions

/o / . / . (PO(y/)‘P{)/(yl)
woy') #0 as y € Ay, lim ¢o(y') € {0, +o0}, lim ——2——~ —=1. 2
0( ) 0 VYo ( ) { } VYo (@6(?//))2 ( )
y' €Ay, y'€ Ay,

It follows from conditions (2) that the following statements are true

(v") ) - Yeey)
~ as y € Ay,, lim —/—-—===+o0. (3)
eo(y')  woly) Cysye woly)
y'€ Ay,

Also it follows from the above conditions (3) that the function ¢ and its first-order derivative
are rapidly varying functions as the argument tends to Yp [1].

So (1) is the second order differential equation that contains in the right-hand side the product
of a regularly varying function of unknown function and a rapidly varying function of the first
derivative of the unknown function.

In the previous works (see, for example [2]) we obtained results for the second order differential
equation containing a rapidly varying function of unknown function and a regularly varying function
of its first derivative.

For equation (1) we consider the following class of solutions.

Definition 1. The solution y of the equation (1), that is defined on the interval [ty,w|[C [a,w], is
called P, (Yp, Y1, \g)-solution (—oo < Ay < +00), if the following conditions take place

; . /t 2
v ol Ay, limy(0) =Y (1=0,1) lim W ()”

o y@
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In the work we establish the necessary and sufficient conditions for the existence of P,,(Yp, Y1, Ao)-
solutions of the equation (1) in case Ao = 1 and find asymptotic representations of such solutions
and its first order derivatives as ¢t T w.

According to the properties of such B, (Y, Y1, 1)-solutions (see, for example, [4]) we have that

/ 1!
lim y (t) = lim y'(t) ,
ttw y(t) ttw y'(t)

and
t)y'(t t = )
m M — ZEOO7 ﬂ-w(t) — as w +OO
tthw  y(t) t—w as w< 400,
So we have that each such P, (Y, Y1, 1)-solution and its first-order derivative are rapidly varying
functions as ¢t T w and this case of P, (Yp, Y1, Ag)-solutions is the most difficult.

Let the solution y of equation (1) is a P, (Yp, Y1, 1)-solution. Note that the function y(t(y)),
where t(y') is an inverse function to y/(t), is a regularly varying function of the index 1 as ¢y’ — Y}

(y/ S AYO)'
Indeed, the following statement is true
/ ANNY ! /YY) 2
A CIL100)) R U1 1%))
v y(t(y) v y(Ey)y" (1Y)
Definition 2. Let Y € {0,00}, Ay be some one-sided neighborhood of Y. A continuous-diffe-

rentiable function L : Ay —]0;+oo[ is called [6, pp. 2-3] a normalized slowly varying function as
z =Y (z € Ay) if the next statement is true

!
i VX W)
y—Y  L(y)
YyEAY

=0.

Definition 3. We say that a slowly varying as z — Y (z € Ay ) function 0 : Ay — |0; +o0o[ satisfies
the condition S as z — Y, if for any continuous differentiable normalized slowly varying as z — Y
(z € Ay) function L : Ay, —]0;4o00| the next relation is valid

0(zL(z)) =0(z)(1+o0(1)) as z—Y (z € Ay).

Definition 4. Let’s define that a slowly varying as z — Y (z € Ay) function Lg : Ay —]0; 4o00]
satisfies the condition S; as z — Y if for any finite segment [a;b] C ]0;+o00] the next inequality is

true IO\
limsup |In|z]| - ( (\2) _ 1)‘ < 400 for all A € [a;d].
z—Y L(Z>
zEAY
Note that

Yo L
1 L
Y, if /|s|012g06’12(8)ds::|:oo,
Y0

Yy
1
¢M%ﬂ@ﬁﬂwﬂ%”®%,&:
Bo

Yo )
o
Yy, if /|5|"12g0§12(5)ds:const,
it

0(z) = or(2)|2| 7, Zo= lim ®o(y), cpl(y'):/cpo(s)ds, Zi= lim @y(y),

1
y' =Yy y' =Yy
yIEAyo Bo yGAYO
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. a, if / P71 (1) dr = 400,
R G L .,
Ao w, if /p2—1f’1 (1)dr < 400
in the case ltle Iy(t) = Zp and sign Ip(t) = sign Py(y), let
( w
. 1
' b, if / — dr = +o00,
1 Py (1(7)
]1(t) = / 1 dr, A; = bw
@, (lo(7)))) 1
1 w, if — dr = const, b€ [a;w],
| 257 (n)
( w
I
. b, if /( O(T))dT::I:oo,
Io(7) L(7)
Bt = [ (P dr 2= ,
P Ii(7) " / (I()(T)) p ;
w, i T = const.
I (7)
\ b
Note 1. The following statements are true:
1)
o1
vy (2)
Po(z) = (01— 1) =F——==[1+0(1)] as z =Yy (2 € Ay,).
©o(2)
From this we have
sign(¢f(2)®o(2)) = sign(oy — 1) as z € Ay,.
2)
05(2)
Dy(z) = z‘I?’O(z) [14+0(1)] as z = Y] (2 € Ay).

From this we have
sign(®1(2)) = yy as z € Ay,.

3) The functions @ Land <I>f1 exist and are slowly varying functions as inverse to rapidly varying
functions as the arguments tend to Yy functions.

4) The function ¥} (@1_1) is a regularly varying function of the index 1 as the argument tends
to Yp.

Note 2. The function 6;(y(t(y'))) is a slowly varying function for ' — Yy (v € Ay,) as a
composition of regularly and slowly varying functions as ¥’ — Yy (v € Ay,).

Let’s consider the function 61 (y(I; !(2))), where I !(2) is the function inverse to the function
I1(t), and it can be proved that 6, (y(I7'(2))) is a slowly varying function as z — Z;.
Indeed,
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lim 2(01 (y(I7 ' (2)))) ~ lim 201 (I '(2) z/(Ifl(z»)
—71 0 (y(I;7(2))) =20 \ O1(y(I71(2)  L(I;(2))
~ lim <y(111(z))9’1(y(11(z)>) Yo '(2) YT YU (2)))
z=Zo 01(y(1; ' (2))) (w1 (171 (2)))))?
y oy (I '(2))) . 20y (171 (2))) )_0
yITH )Y (Y (I (=) () (1 7(2)))

Let the function <I>f1 satisfy the condition S, and we have that
y'(t) = @7 (L)1 +o(1)] as tTw.
The following theorem takes place.

Theorem 1. Let 01 € R\ {1}, the function 01 satisfy the condition S, and the functions 61 and
(1?1_1 . %(@1_1) satisfy the condition Sy. Then for the existence of P,(Yo, Y1, 1)-solutions of equation
(1) it is necessary, and if the following condition takes place

(o1 —2) - ydIo(t) - Ir(t) > 0 as t € [a;w], (4)

and there is a finite or infinite limit

| Ww(t)li (t) |
I (t)

In|h(t)]
then it is sufficient the fulfillment of the next conditions

Yoo > 0, ltiTm@fl(Ig(t)) = Yo, lim L(t) = 7, (5)
@ (P (Ia(1)))
lim L 22— 6
tTw Il(t)Ié(t) ( )
-1
0 .
Lt telb; lim —— =Y,
yo - 1i(t) <0 as t €]bwl, i (7)

LR -0 ()
e @ (@ (T2(0)) (1)

~1. 8)

Moreover, for each such solution the next asymptotic representations as t 1 w take place:

I5(t) 11 (1)
()4 (@7 (11(1)))

During the proof of Theorem 1, equation (1) is reduced by a special transformation to the equi-
valent system of quasilinear differential equations. The limit matrix of coefficients of this system
has real eigenvalues of different signs.

We obtain that for this system of differential equations all the conditions of Theorem 2.2 in
[5] take place. According to this theorem, the system has a one-parameter family of solutions
{z:}2_, : [z1, +oo[ = R? (21 > m0), that tends to zero as z — +oo.

Any solution of the family gives raise to such a solution y of equation (1) that, together with
its first derivative, admit the asymptotic images (9) as t 1 w. From these images and conditions
(5)—(8) it follows that these solutions are P, (Yp, Y7, 1)-solutions.

y'(t) =27 (L)L +o(1)], y(t) = L [1+o(1)]. (9)
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The study of weakly nonlinear boundary value problems for systems of ordinary differential
equations is a traditional direction for the Kyiv school of nonlinear oscillations [3,11]. A special
critical case for such problems occurs when the equation defining the generating solution turns
into an identity [4,11]. Necessary and sufficient conditions for the solvability of weakly nonlinear
boundary value problems in a special critical case are found in the work [4].

1 Statement of the problem
We study the problem of constructing a solution
2(t,e) s z(-,e) € CHa,b], z(t, ) € C[0,e)

to the boundary value problem [3,4,11]

d

d% — At)z + f(t) +eZ(z,t,8), L2(-,e) = a+ed(z(-,e),2). (1.1)
We look for the solution of problem (1.1) in a small neighborhood of the solution of the generating
Noetherian (m # n) boundary value problem

% — Az + f(8), L20(-) = a, a€R™ (1.2)

Here A(t) is an (nxn)-dimensional matrix and f(t) is an n-dimensional column-vector, the elements
of which are real functions continuous on the segment [a,b], ¢z(-) is a linear bounded vector
functional

lz(+): Cla,b] — R™.

Nonlinearities Z(z,t, ) and
J(z(-,¢e),¢e) : Cla,b] — R™

of the boundary value problem (1.1) are assumed to be twice continuously differentiable with respect
to the unknown z in a small neighborhood of the generating solution and by a small parameter € in
a small positive neighborhood of zero. In addition, we consider the vector function Z(z,t,¢) to be
continuous with respect to the independent variable ¢ on the segment [a,b]. We study the critical
case (Pg+ # 0), and we assume that the condition

Po{a— (K[f(s))(1)} =0 (1.3)
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is fulfilled. In this case, the generating problem has an (r = n — nj)-parametric family of solutions
20(t, co) = Xr(t)eo + G[f(s); a](t), co € R".

Here X (t) is a normal (X (a) = I,,) fundamental matrix of a homogeneous part of the generating
system (1.2), @ :=¢X(-) is an (m x n)-dimensional matrix,

rank @ = ny, X,(t) = X(t)Py,,

Py, is an (n x r)-matrix formed from r linearly independent columns of an (n x n)-orthoprojector
matrix

Py : R" = N(Q),
Pg- is an (r x n)-matrix formed from r linearly independent columns of an orthoprojector
P : R™ = N(Q"),
and
Gf(s);a(t) = X(O)Q {a = LK[f(s)](-)} + K[f(s)I(1)

is a generalized Green operator of the generating boundary value problem,

K[f(s)](t) = X (2) / X1 (8) f(s) ds

is Green’s operator of the Cauchy problem of the generating system, QT is the pseudo-inverse
Moore-Penrose matrix [3]. To find the necessary conditions for the existence of solutions

z(t,e) = 20(t, co) + x(t,€)

of problem (1.1) in the critical case, the equation for the generating constants

Folco) = Pay{ I (z0( - 0), 0) = K [Z(20(5.¢0), 5, 0)] () } = 0

is traditionally used [3,4,8,11]. Let us consider a less studied case when the equation for the
generating constants turns into the identity [2,4,11]:

Fo(CO) =0, ¢ € R". (14)

The boundary value problem (1.1) under condition (1.4) according to I. G. Malkin’s classification
[11, p. 139] represents a special critical case, since the traditional scheme of analysis and construction
of solutions [3, 8] for such problems is not applicable. In articles [2, 5], the equation for generating
constants is constructed, which determines the necessary conditions for the existence of solutions
to problem (1.1) in the special critical case. The sufficient condition for the existence of solutions
to problem (1.1) in a special critical case is the simplicity of the roots of this equation [2,5]. We
have found conditions for the existence of solutions to problem (1.1) in the special critical case in
the presence of multiple roots of such an equation [2,5].
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2 Equations for generating functions

To find the necessary conditions for the existence of solutions z(¢,¢) to problem (1.1) in a small
neighborhood of the solution of generating problem (1.2) in article [7], the following equation is
proposed:

F(co(e)) = PQ;{J(ZO( “,c0(€)),€) — EK[Z(ZO(&CO(E))?&E)](')} = 0.
Consider the case when the equation for generating constants turns into an identity:

Fo(Co) = O, 3(60(8)) 7‘é 0.

The solution of the nonlinear boundary value problem (1.1) in a particularly critical case is naturally
sought in the vicinity of the solution

20(t, co(€)) = X (t)co(e) + Gi(t, co(e))
of the modified generating boundary value problem

dZO (t7 €0 (5))

SO = AW)20(t coe) + F(8) + £ Z (w0t o(€)), £,0), (2.1)

C20( -, co(e)) = a+eJ(z0(+,co(e)),0);

here
Gi(t,co(e)) i= G| f(t) + 2 Z (205, c0(€)), 5, 0)s 0+ 2 T (20( -, co(e)), 0) ] (1):

Under condition (1.3), the equality
20(t, c0(0)) = 20(t, co)

holds, therefore, in the special critical case (Fy(cp) = 0), for any value of ¢y € R", the generating
boundary value problem (2.1) is solvable. The necessary and sufficient condition for the solvability
of the boundary value problem (1.1) in the special critical case has the form

F(e(e)) = Pay{J (20(-,c0) + (- ,€),2) = (K [Z(20(s,c0) + w(s.€),s,0)] (1)} = 0. (22)

Directing in equality (2.2)
z(t,e) = zo(t, co(€))

with a fixed value of €, we obtain the necessary condition for the solvability of boundary value
problem (1.1)

Folco(e),€) = PQ;{J(ZO( eole)),e) — (K [Z(zo(s,co(é)),s,e)](-)} ~0. (2.3)
In this way, the following lemma is proved.

Lemma. Suppose that for the boundary value problem (1.1) there is a special critical case and
condition (1.3) of the solvability of the generating problem is used. Let us also assume that in a
small neighborhood of the generating solution zy(t, ci(e)) problem (1.1) has a solution

2(t,e) 0 z(-,e) € Ca,b)], z(t,-) € Cl0,e0).

Then the vector cjj(e) € R" satisfies equation (2.3).
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Equation (2.3) defines the generating solutions zy(t, cj(¢)), in the small neighborhood of which
the sought solutions of boundary value problem (1.1) for the special critical case can be found.
By analogy with weakly nonlinear boundary value problems in critical case [3], equation (2.3) will
be called the equation for generating functions of the boundary value problem (1.1) in the special
critical case. In contrast to article [7], equation (2.3) is built on the basis of the auxiliary boundary
value problem (2.1), and not the original generating boundary value problem (1.2), which will be
obtained from this problem at € = 0. To find the solution ¢{;(¢) € R" of the nonlinear equation (2.3),
the Newton-Kantorovich method can be used [1,6,9]. The smoothness of the vector cj(e) € R"
significantly affects the form of the sought solution of the boundary value problem (1.1).

The proposed scheme of studies of the nonlinear boundary value problem (1.1) for the special
critical case is a generalization of the results for boundary-value problems for systems of differential
equations [1,3,4,8,10-12].
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We consider the linear control system
t=A(t)x+ Bu, teR, x€R", n>2 (1)

where A(t) is a continuous periodic n x n-matrix with a modulus of frequencies Mod, B is the
constant r X n-matrix, u is the input. Various problems of control theory of linear systems have
been studied in many works (see, for example, [6]). In this works it is assumed, as a rule, that the
set of frequencies of the solution and the system itself coincide.

At the same time, as shown by X. Masser [5], Ya. Kurzveil and O. Veivoda [4], etc., the system of
ordinary differential periodic (almost periodic) equations can have solutions, the intersection of the
frequency module of which with the frequency module of the system is trivial. Later such solutions
were named strongly irregular, and their frequency spectrum is asynchronous, and describable
oscillations are asynchronous. Note that in the case of a periodic system the irregularity means the
incommensurability of the periods of the solution and the system.

In what follows, as a control of u( - ) in system (1) we will use continuous on real axis of periodic
r-vector-functions, set of exponentials of which Exp (u) is contained in the frequency modulus
Mod (A) coefficient matrices.

Then, as applied to system (1), the control problem of asynchronous spectrum with a target
set L is as follows: select this program control

u=U(t)
from the indicated admissible set, so that the system
& = A(t)x + Bu(t)

has a strongly irregular periodic solution with a given spectrum frequency L (target set).

The solvability of the formulated problem for system (1) with program control and zero mean
value of the matrix coefficients were studied in the work [3]. In this report, we give a solution of the
problem of control of the asynchronous spectrum for system (1), the average value of the matrix of
coefficients of which has a degenerate non-zero left upper diagonal block, and the rest of the blocks
are zero.

Let P = (p;j),i=1,n,j=1,m,—some matrix and 1 < k; < -+ <ks<n, 1 <lj <--- <[, <
m — two ordered sequences of natural numbers. Let P,iilkqé be a block of the matrix P, standing
at the intersection of rows with numbers ki, ..., ks and columns with numbers [y,...,[,.

Let P = (p;j), i = 1,n, j = 1,m, be some square matrix and 1 < k1 < - < ks < n,

1 <l < <ly £ m be two ordered sequences of natural numbers. By P,iil,fé we denote
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the s X g-matrix, standing at the intersection of rows with numbers k1, ..., ks and columns with
numbers Iy, ..., [, of matrix P.

For continuous on R w-periodic real-valued matrix F(t), we determine the mean value F =
w ~ ~
L [F(t)dt and the oscillating part F(t) = F(t) — F. Let Mod(F) be a frequency modulus of

thg matrix F'(t), i.e. the set of all possible linear combinations with integer coefficients of Fourier
exponents of this matrix. By rank., F' we denote the column rank of the matrix F'(t), i.e. largest
number of linearly independent columns. Similarly, it is also possible to determine the row rank of
a matrix. Let us note that in the general case, the row and column ranks of the matrix F(t) are
not required match. We will talk that F'(¢) is a matrix of incomplete column rank, if the column
rank is less than number of columns.

Further, we assume that the rank of the constant rectangular matrix B under control is not the
maximum and row with numbers ky,...,kg, 1 < k1 <--- < kg < n zero, i.e.,

rank B = ry <, B;i'l’_'fkd =0 (d=n—mr). (2)

The last restriction is not a loss of generality of reasoning, so we can achieve this with the help of
a linear system transformations (1) using elementary algorithms matrix row transformations.

We also assume that the mean value of the coefficient matrix is a result of permuting rows and
columns, we can represent in the form

Tkikg kartka Ay k
A A A0
k1-kg ki--kq _ k1-kqg Akika o q: i~ a
A\klv..kd Tkgi1kn | T 0 0/’ Ak1..~kd = diag (akl kiyee e Oy kd)7 (3)
kaq1kn kqgq1-kn

and ay, g, - - @k, k, = 0. The last condition means that among the diagonal elements of the block

/T:i:::]gj are null. It is possible to assume that they are at the beginning of the diagonal

ak1+i—1k1+i—1 =0, i=1m, 1<m<d, (4)

and the rest of the elements are non-zero. In the opposite case this can be achieved with the help
of linear non-degenerative transformation system (1), which is equivalent to permuting the first d
equations in the required order.

Let kg1, kn, 1 < kgy1 < -+ < kyp < n be the numbers of non-zero rows of a matrix B.
Then, taking into account the numbering of zero and non-zero rows of this matrix to simplify the
recording, we take the following notations:

An(t) = A, An(t) = AL (@),

Through ﬁlq ) (t) we denote d x m-matrix composed of the first m columns of the d x d-block A1 (¢).
Let’s construct d x (m + r1)-matrix A, (t) = [ﬁl(})(t) A12(t)]-
We have the following

Theorem. For the linear systems (1), (2)—(4), the problem of control of the asynchronous spectrum
with target set L is solvable if and only if L = {0} and the inequality

rankeo) A, (t) < 71 +m

s true.
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Consider the higher order nonlinear equation
u™ 4 q(t)u"? 4 r(t)|u] sgnu = 0, n >3, (1)

where the functions r and ¢ are continuous for ¢ > 1, ¢ is positive and A > 0.
We study equation (1) as a perturbation of the linear differential equation

y™ +q(t)y"? =0, n>3. (2)

Some contributions on the proximity of solutions of two differential equations can be found in the
quoted monograph [9], in the papers [1-3,5] and references therein, in which this problem has been
studied in various directions for a large variety of equations. Here we present a survey on some
results concerning this topic, which are obtained by the authors and others in the last ten years,
see [2-5].

An important role on this problem is played by the second order linear equation

h" 4+ q(t)h = 0. (3)

Prototypes of (3) are equations with ¢(t) = 1 and ¢(t) = 0. When ¢(¢) = 1, then (3) is
oscillatory and this case has been considered in [8]. More precisely, in [8] it was shown that, if r is
positive and sufficient large in some sense, then for n even every proper solution of

u™ + 62 4 (t)u] sgnu = 0 (4)

is oscillatory, and for n odd every proper solution of (4) is oscillatory, or is vanishing at infinity
together with its derivatives, or admits the asymptotic representation

z(t) = c(1 +sin(t — ¢)) + &(t),

where ¢, ¢ are suitable constants and € is a continuous function for ¢ > 0 which vanishes at infinity.
According to [8], such equation is said to have property A’ see also [9] for more details.

On the other hand, if ¢(t) = 0, then (3) is nonoscillatory. This case has been studied in [7],
where it is proved that if —r(¢) = p(t) > 0 is sufficient small in some sense, then the equation

u™ = o(t)|u] sgnu, A>1, (5)
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has an (n — 1) parametric family of so-called rapidly increasing solutions, satisfying the condition
lim |u D (t)] =
Jim ut" = (2)] = oo,

see also [9] for more details.

When (3) is oscillatory, the asymptotic representation of solutions to (1) has been studied by
authors in [3,5] and the main results have been summarized in [6]. Here, we continue such a study
by considering the opposite case, that is the case in which (3) is nonoscillatory. Using some results
from [2, Theorem 1], we obtain the following
Theorem 1. Let the second order differential equation (3) be nonoscillatory and

oo
/ tq(t) dt = oo, (6)
1
Assume that for some real number m € [0,n — 1],
o0
/ £ (1)) dt < oo, (1)

1

Then for any solution y to (2) such that y(t) = O(t™), there exists a solution u to (1) such that for
large t A ‘
uD () =y D) +ei(t), i=0,1,...,n—1, (8)

where all €; are functions of bounded variation and tlim gi(t) =0.
— 00
The proof is based on the induction method, an iterative process and suitable estimates for
solutions to (2). A similar approach has been used in [3], but using completely different estimations

for solutions of (2).
Now consider the special case of (1), i.e. the equation

KW (t) + r(t)]u|)‘sgnu =0, n>3, (9)

u™(t) 4 2

where o € (0,1/4). Obviously, (6) is satisfied and the corresponding second order equation is the
Euler equation

W' (8) + = h(t) =0,

which is nonoscillatory and whose solutions are known, see, e.g. [10, p. 45]. Using suitable estima-
tions for solutions of (2), we have the following theorem see [2, Corollary 3].

Theorem 2. Let o € (0,1/4) and assume that

o0

/t"”WA [r(t)| dt < oo,
1

where
’y:n—2_1(3+\/1—40).

Then for any polynomial Q with deg @ < n — 3, there exist solutions u of (9) such that for large t

u®(t) = (a1 (t) + cala(t) + Q1) + &s(t), i=0,...,n—1,
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where

rl(t):/(t—s)"?’sﬂdsouﬁ), Ty (t) /(t—s)n%vdsom;
1 1

p=2""(1-v1-4o), v=2""(1+v1-40),
c1, co are constants and functions €; are of bounded variation for large t and tlim gi(t) =0.
— 00

The following example illustrates Theorem 1.

Example 1. Let A > 0 and consider the nonlinear equation for ¢ > 1

1 e t(t?loget + 1)
(4) 2) — A . 10
T log et “ (1+e ) 2loget fulsenu (10)
A solution of (10) is
u(t) =t+e " (11)
Setting
1 e t(t?loget + 1)

q(t) r(t) =

we get that (3) is nonoscillatory and (6) is valid. Moreover, we have for any o > 0

" Zloget’ (14 e 1) M2loget ’

/t”r(t) dt < oo.
1

Thus, all the assumptions of Theorem 1 are verified with m = 1 and so equation (10) has a solution
u such that for any large ¢

u(t) =y (1) +ei(t), i=0,1,2,3,
where ¢; are functions of bounded variation such that 1tlim g;(t) = 0 and y(t) = t, as the solution
—00
(11) illustrates.

Finally, consider the fourth-order differential equation with deviating argument
20 (1) + q(6)2" () + (D) 20 () sgna(p(t) = 0, A >0, (12)

where ¢ is a nonegative continuous function for t > 1 and ¢(1) = 1, tlim ©(t) = co. From [3, Theo-
—00

rem 1], if ¢ is a continuously differentiable bounded away from zero function, i.e. ¢(t) > go > 0 for
large ¢, such that

/ ¢/ () dt < oo, (13)
1

and
o0

/t)‘+1|r(t)| dt < oo, (14)
1
then (12) with ¢(t) = ¢ has a solution x such that

2D () =t +&(t), i=0,1,2,3,
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where functions ¢; are of bounded variation for large ¢ and tlim gi(t) = 0. In [4] this result has
—00

been improved for a more general equation than (12), without the assumption ¢(¢) = t. More
precisely, by means of a topological method jointly with certain integral inequalities, the following
asymptotic representation of unbounded solutions of (12) has been given, see [4, Corollary 4.1].

Theorem 3. Let r(t) # 0 for large t. If q is a continuously differentiable bounded away from zero
function satisfying (13), then (12) has an asymptotic linear solution x, i.e. a solution x satisfying

lim |z(t)] = co, lim 2/(t) = ¢, #0, (15)
t—o0

t—o00

if and only if

/ r(t)]| N (t) dt < oo. (16)

Theorem 3 illustrates the dependence of asymptotic linear solutions from the behavior of the
deviating argument ¢ as t — oco. Moreover, in view of (14) and (16), when ¢(¢) = ¢, Theorem 2
improves the quoted result in [3, Theorem 1]. The following example illustrates this fact.

Example 2. Consider the equation

e () + 2" () + ()2 sgna(tV/?) =0, t>1. (17)

(t+1)2

By Theorem 3 equation (17) has unbounded asymptotic linear solutions. On the other hand, the
corresponding equation

L2 sgna(t) =0, t>1, (18)

W () + 2" (t) + T

does not have solutions x satisfying (15). Indeed, by contradiction, let x be an eventually positive
solution x of (18) satisfying (15). Since we have for some 7' > 1

o

x3/2(t) -
/(t+1)2 dt = oo,
T

from (18) we get
lim (2" (t) + 2'(t)) = —o0,

t—o00

which gives a contradiction with (15).

Since the function ¢ considered in Theorem 3 is bounded away from zero, the corresponding
second order equation (3) is oscillatory. Thus, in view of the above mentioned result for equation
(5), it is natural to ask under which assumptions on deviating argument ¢ the above results continue
to hold for (12) or, more generally, for (1) when ¢ is small so that (3) is nonoscillatory.
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The differential equation
v =ftyy eyt (1)

is considered. Here n > 2, f : [o,w][ XAy, X Ay, X -+ X Ay, | — R is some continuous function,
—0 < a < w < 400, Yj equals to zero, or to +o00, Ay, is some one-sided neighborhood of Y,
j=0,1,...,n—1.

The asymptotic estimations for singular, quickly varying, and Kneser solutions of equation (1)
are described in the monograph by I. T. Kiguradze, T. A. Chanturia [4].

Definition 1. The solution y of equation (1), defined on the interval [ty,w[C [a,w| is called

P, (Yo, Y1,...,Y,_1, Ag)-solution, where —oo < A\g < 400, if the next conditions take place

. . n—1 t)]Z
G)(t) € Ay, as tet imyD () =Y (G=0,1,....n—1), tm—2 O 0
y () € Ay; as t€ [to,w, lmyPN(H) =Y; (j=0,1,....,n-1), )~

The asymptotic behavior of such solutions earlier has been investigated in the works by V. M. Ev-
tukhov and A. M. Klopot [1-3,5] for the differential equation

m n—1
y' = aipi(t) [ ei,w"),
n—1 j=0
where n > 2, a; € {—1;1}, p; : [a,w[—]0, +00[ is a continuous function ¢ = 1,...,m, —oo < a <

w < 400, @i; : Ay, —]0,+00[ is a continuous regularly varying as y9) — Y; function of order
oj, 7=0,1,...,n—=10G—1,...,m).

The aim of the paper is to establish the necessary and sufficient conditions of the existence of
P,(Yo,Y1,...,Y,_1,1)-solutions of equation (1) and to find the asymptotic representations of such
solutions and their derivatives to the order n — 1 including.

Every P, (Yo, Y1,...,Yn_1,1)-solution of the differential equation (1) has (see, for example, [1])
the next a priori asymptotic properties

T (1)y'(t)

YO Y0 M )
o)~ ) i T BT T

where

) t if w=+4o00,
iy =
Y t—w if w<+oo.
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Definition 2. The function f in the differential equation (1) is called a function, that satisfies the
condition (RN )1, if there exist a number ao € {—1;1}, a continuous function p : [a, w|[—]0, 400

continuous varying as z — Y; (j = 0,1,...,n—1), functions ¢; : Ay, —]0,+oo[ (j =0,1,...,n—1)
of orders o (j =0,1,...,n—1), such that for all continuously dlﬁerentlable functions z; : [a w[—
Ay, (j=0,1,...,n — 1), satisfying the conditions
7, ()25 (¢
limz;(t) =Y;, lim w()j()::l:oo (j=0,1,...,n—1),
tw ttw  zj(t)

the next representation takes place
ft,z0(t), 21(t), ..., 2n—1(t)) = agp(t Hgoj (z(t))[1 +0(1)] as t 1T w.

Furthermore, we will use the following notations.

n—1 n—2
y=1-Y 05, pn=>» ojn—j—1),
j=0 =0

1 if Y; = +00, or ¥; = 0 and Ay; is the right neighborhood of zero,
G S T Yj = +o00, or Y; = 0 and Ay, is the left neighborhood of zero

(j=0,1,...,n—1),

Jo(t)zzp(S) s, Joo(t /Jo

where )

a if [ p(s)ds =+o0, a if /|J0(s)|ds = +o0,

w if

0
o
|
R P ¢
o
g
|

p(s)ds < o0, w if /|J0(5)| ds < +o0.

\ \

Theorem. Let the function f satisfy the condition (RN)1 and v # 0. Then for the existence of
P, (Yo, Y1,...,Y,_1,1)-solutions of equation (1) the next conditions are necessary:

p(t)  Jo(t)
Jo(t)  Joo(t)

::l:OO, letlTrS|JO(t)|1/’y:}/J (j:0>17'-'7n_1)7

s tTw,

lim TTw (t)p(t)
ttw J() (t)

and for t € |a,w], the next inequalities take place
Qo Vp_17Jo(t) > 0, vjvn_1(vJo(®)" 71 >0 (j=0,1,...,n—2).

As the algebraic p equation

n—1
n=) oy (2)
j=0
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has no roots with zero real part, the conditions are also sufficient for the existence of such solutions
of equation (1). Moreover, for such solutions the next asymptotic representations

v = () o] =01 - 2), ®)
(n—1) fin
. (tml :wo<t)(yﬁgt()t) [1+0(1) (4)
I 25 (C5) ™ 10

take place as t 1 w. Here
Li(y") = [yD[ 05y (1)) (G=0,1,...,n—1).

There exists m-parametric family of such solutions, if among the roots of equation (2) there exists
m roots (taking into account multiple roots), the real parts of which have the sign that is among
opposite to the sign of agVp—1.
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We consider the second order ordinary differential equation of the form:

F(t,y,y',y") Zpk Yy Ly |7y =0, (1)

n e N7 n > 27 akaﬁkv’}’k € R? Z |’7k| 7& Oa Pk € C([a;+oo),a > O7R) (k = m% pz(t) 7& 0 (Z =
k=1

for some 2 < s < n).

We investigate the question of the existence and asymptotic behavior (as t — 400) of unbo-
udedly continuable to the right solutions (R-solutions) y(t) of equation (1) and the derivatives y/'(t),
y"(t) of these solutions.

Earlier in [3] we have considered a similar question of the asymptotic behavior of solutions of
equation of the form (1) when i |7k] = 0, that is when equation (1) is a first order differential

) k=1
equation.

The main result is obtained under the assumption that there exists a function v € C2([t1; +00),
t1 > a;R) which possesses the following properties:

(A) v(t) >0, 0"(t) # 0 on [t1;+00),

lim v(t) =0V +o0;

t—+00

L )

A ez R OF nER);

i POV O @) " ()]
t=-too pr (H)ve ()]0’ (1) [P o (1)

S
Z vici # 0,
—1

i DAV O @ " @) _
t=-+oo py (t)ve (t) [ (t)[Pr[o” (t) 1

= ¢ (O#CiGR, Z‘:R),

The following lemma is valid.
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Lemma. Let in the relation
(I)(t, ZL‘1,ZL‘2,SL‘3) = 0, (2)

3
(t,z1,29,23) € H, H = [a;+00) X |[ Hg, Hr = [~hg; hi)], a € R, hyy > 0 (k = 1,2,3), the function
k=1
® : H — R satisfy the conditions:

1)(1) 0P 0% 8¢’€C(H]R)

) Oz1 0 Oz’ D2

2)

lim sup ’(p(t,xth,O)’ :O;

E=+00 (2y529)€Hy x Ha
Y 0P

Jim S (0,00 = 41 #0;
4) 2
0-P
SUP O 2 (t73317$27$3) = Ay < 4o00.

2
Then in some domain H* = Ho x H3, Hy = [to; +00) x [ H, Hf = [—hi; hy] (k =1,2,3), where
k=1
to and hi satisfy the inequality to > a, 0 < hy < hy, 4[%}? < 1, relation (2) defines a unique

function x3 : Hy — R that satisfies the conditions:

r3, gi? giz € C(Ho;R), ©(t, 1,2, 23(t,21,22)) =0, EJIPooxg(t 0,0) =0
and y 0
23(t, 21, 22) ~ —M_
B2 (t, 1, 22,0)

The following theorem was obtained using the above lemma and the results from [1,2,4].

Theorem. Let there exist a function v € C%([ty;+00),t1 > a;R) which possesses the properties
(A)—(C). Then for the R-solution y(t) of the differential equation (1) with the asymptotic represen-
tation

y®(t) ~ o (1) (k=0,2) (3)
to exist it is necessary, and if the roots A1, Ay of the algebraic equation

m Y (Bi +vi)ci m Y- (a; + B + vi)ei
/\2+<1+ =L >)\+ = -0
Zl%‘cz‘ ;%’Ci

S
have the property Re A\, # 0 (k = 1,2), then it is also sufficient that »_ ¢; = 0.
=1

Moreover, if sign(Re A1) # sign(Re \q2), then there exists a one-p?zmmetrz'c set of R-solutions
with the asymptotic representation (3); if in some suburb of +oo

sign(Re A1) = sign(Re \2) # sign(v'(t)),

then there exists a two-parametric set of R-solutions with the asymptotic representation (3).
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1 Introduction

Consider the Sturm—Liouville problem

y' +Qx)y + Iy =0, xc(0,1), (1)
y(0) =y(1) =0, (2)

where @ belongs to the set T, 5., of all locally integrable on (0,1) functions with non-negative
values such that the following integral conditions hold:

1
/ (1 - 0)°Q () dr =1, 740, (3)
0

1

/33(1 —2)Q(x) dr < oo. (4)

0

A function y is a solution of problem (1), (2) if it is absolutely continuous on the segment [0, 1],
satisfies (2), its derivative 3’ is absolutely continuous on any segment [p, 1 — p|, where 0 < p < % )
and equality (1) holds almost everywhere in the interval (0,1).

In Theorem 1 [2], it was proved that if condition (4) does not hold, then for any 0 < p < oo,
there is no non-trivial solution y of equation (1) with properties y(0) = 0, ¥'(0) = p.

If v<0,aa<2y—1or 8 <2y—1, then the set T, g, is empty; for other values o, 3, v, v # 0,
the set Ty, g 4 is not empty [4, Chapter 1, § 2, Theorem 3]. Since for vy <0, <2y—1or 3 <271
there is no function @ satisfying (3) and (4) taken together, then problem (1)—(4) is not considered
for these parameters.

This work gives estimates for

Ma,By = inf )\1 (Q)

QETaﬁﬁ
Consider the functional ) )
fy’2 dz — [ Q(x)y*dx
R[Q,y) = * =
[y?dx
0

If condition (4) is satisfied, then the functional R[Q,y] is bounded below in H}(0,1) [3]. It was
proved [2,3] that for any Q € Ty 5.,

MQ) = inf R[Q.].
1(Q) ye L (0,)\{0} @]
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For any Q € T, g, we have

= 7T2.

1
fy’2 dz
Mea. g~ =  inf inf R[Q,y] < inf
P QETa, 3,y yeHE(0,1)\{0} @] yeH(0,1)\{0} f 5

0

dzx

2 Main results

Theorem 2.1. If v > 1, a, 8 < 2y — 1, then there exist functions Q. € To - and u € H}(0,1),
u >0 on (0,1) such that ma g~ = R[Q«,u]. Moreover, u satisfies the equation

B "/+1

" +mu=—x7- V(I—x)l Y- (5)
and the integral condition
1
B 2y
/.%17 (1—2)™=ur-Tdr=1. (6)
0

Theorem 2.2.
(1) Ify=1, a,8 <0, then mq 5, > %7[‘2.
2) Ify=1,8<0<a<lora<0< <1, then mapgy = 0.
3) Ify=1,0<a,B8<1, then mypg~ = 0.

(2)
(3)
4) If y>1, a,B <, then ma g = 0.
(5)
(6)

5 Ify>1, vy<a<2y—-1ory< <2y —1, then mypg~ <0.

6) Ifv<0,a,8>27—1,0<v<1, —o<a,f<4xxorify=21l,a>2y—1o0rf>2y—1,
then ma g = —00.

Let us show that if v > 1, @ > 2y — 1, —oc0 < 8 < 00, then we have mq 5, = —oo (the case

v=1,8>2y—1, —oo<ﬁ<001851m11ar)
Consider the functions Q. € Ty 5~ and yo € H}(0,1):

1 a+1 B
o) — (a+1)ve v (1—2) 7, ze€]0,¢,
Q:() {0, x € (e,1],

)
2 )

1-x)? ze (%,1] 0 >

zf, T € {0
Yyo(z) =

N |

We have
1
a+1
/Qa(m)yg dr > L - EQGH*% ,

where L is a constant. Since o > 2y — 1, there is a number 6 > 3 L such that 26 4+ 1 < O‘H .

Thus,
>\1 (QE) - lnf R[Qaa y] < R[Q57y0]7

yeH;(0,1)\{0}

. <1 < h _
Qelirif,gﬁ >\1(Q) X 31_{% )\I(Qs) X 21_1)% R[Qz—:,yo]
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1 Introduction

In the paper [1], we show how a rather abstract Fredholm-type result from [2] can be successfully
applied to study w-periodic solutions to the following second order differential equation with a
(A + 1)-Laplacian and maxima:

(lu/ () sgn/(¢))" = g(t) max {[u(s)]* sgnuls) : p(t) <s < (6} + folh), (1.1)

where fo,9 € L([0,w];R), A > 0, and p,7 : [0,w] — [0,w] are measurable functions satisfying
wu(t) < 7(t) for almost all ¢ belonging to the period segment [0,w]. Two of our main results stated
in Section 2, Corollaries 2.3 and 2.4, present easily verifiable conditions for the existence of at
least one w-periodic solution to the equation (1.1) for each perturbation fy(¢). Importantly, the
leading coefficient ¢(¢) in (1.1) can oscillate: in such a case, we will assume that either positive or
negative part of g(t) dominates the part of g(¢) having the opposite sign, see Corollaries 2.3 and
2.4 for the precise formulations. Note that the uniqueness of periodic solutions is not analysed
in the present work. Nevertheless, it is known that even the first order periodic equation with
the right-hand side as in (1.1) and constant coefficient g(¢) can have multiple (or even infinite
number of) subharmonic periodic solutions for a class of sine-like forcing terms fo(t). We leave the
aforementioned uniqueness problem for equation (1.1) as an interesting open question.

Now, our approach allows to consider more general objects in the form of two-dimensional
system of functional differential equations

uy (t) = fi(u1,u2)(t), (1.2)
uy(t) = fo(ur,u)(t), t € [0,w], 1.3

subjected to the periodic-type boundary value conditions

ur(w) —ui(0) = hy(ur,u2), w2(w)—u2(0) = ha(u1,uz). (1.4)
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Here f; : C([0,w];R) x C([0,w];R) — L([0,w];R) (i = 1,2) are continuous operators satisfying
Carathéodory conditions, i.e., for every r > 0 there exists ¢, € L([0,w]; R;) such that

| f1(u1, u2) ()| + | fo(u1, u2)(t)] < ¢-(t) for a.e. t € [0,w] whenever ||ui|lc + ||uzllc <,

and h; : C([0,w];R) x C([0,w]; R) — R (i = 1,2) are continuous functionals bounded on every ball
by a constant, i.e., for every r > 0 there exists M, > 0 such that

|h1(u1, u)| 4 [ho(u1, ug)| < M, whenever [uillc + |luzllc <.

By a solution to the system (1.2),(1.3) we understand a vector-valued function (ui,u2) €
C([0,w];R) x C([0,w]; R) with absolutely continuous components that satisfy the equalities (1.2)
and (1.3) almost everywhere in [0,w]. By a solution to the problem (1.2)—(1.4) we understand a
solution to (1.2), (1.3) which satisfies (1.4).

Before presenting our main results in Section 2, let us introduce basic notation used in this

work:
R is a set of all real numbers;
C([0,w]; R) is a Banach space of continuous functions « : [0,w] — R endowed with the norm

lulle = max {Ju(t)] : t € [0,w]};

L([0,w]; R) is a Banach space of Lebesgue integrable functions « : [0,w] — R endowed with the
norm

lullz = / u(t)] dt:
0

if g € L([0,w]; R) then [g]+, resp. [g]—, denotes the non-negative, resp. nonpositive, part of the
function g, i.e.,
def l9()| + 9(t) def |9(t)| —g(t)
lg]+(t) = —F5—=, [g-(t) = ——5——
2 2
Z(N), where A > 0, is a set of all continuous nondecreasing operators p : C([0,w];R) —

L([0,w]; R) satisfying Carathéodory conditions which are positively homogeneous with a degree A,
i.e., for every ¢ > 0 and u € C([0,w]; R) the following identity holds:

for a.e. t € [0,w];

p(cu)(t) = *p(u)(t) for ae. t € [0,w].

Let p, 7 : [0,w] — [0, w] be measurable functions. Then, for every ¢ € [0, w], we put I(u(t), 7(t)) =
[p(t), 7(t)] if pu(t) < 7(t) and I(u(t),7(t)) = @ otherwise.

7 is a set of all mappings S : [0,w] — 2[0% such that S(t) is a union of at most countable
number of intervals (ux(t), 7%(t)), where pg, 7% : [0,w] — [0, w] are measurable functions satisfying
wi(t) < 13(t) for almost all t € [0, w].

Note that the function t — sup{|u(s)|*sgnu(s) : s € S(t)} is measurable whenever u €
C([0,w];R), S €., and A > 0 (we put sup @ = —o0).

For given p € &(\) and a number ¢ € [0,1] we define the operator p(-;¢) : C([0,w];R) —
L(]0,w]; R) and a non-negative numbers P(¢) and P(6) in the following way:

p(u; 8)(t) € (1= 8)p(u) (1) — 6p(~u)(t) for ae. te[0,w], P(5) = / p(1;6)(t) dt,
0

~

T+w

P(5) d;fmax{/p<1;5)(t)dt+ /p(l;l—d)(t)dt: z € [0,w], ye[x,x+w]},
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where
p(1;v)(t) = p(1;v)(t —w) for ae. t € (w,2w]|, v=20,1—0.

Obviously, P(8) < P(8) and —p(—u;8) = p(u; 1 — ) for every u € C([0,w];R) and & € [0,1]. It can
be also easily verified that
P(0) = P(1—4) for § €0,1]. (1.5)

Furthermore, for given py € & (A1) and p1,p2 € £(\2) we define the following functions:

ai(t.p) < sup {|f1un, u)(O) = pou) ®)]: [lerlle < o, Jluslle < p* | (1.6)
for a.e. t € [0,w],
a2(t.p) < sup {|four,u2) (1) = pr() (1) + po(w) O] Jurlle <Y, Juallo <p} (1L7)

for a.e. t € [0,w],

de
(o) < sup { b, )|+ Juglle < p, Nusillo < p24} (k=1,2). (1.8)

2 Main results

Now we can formulate our main results. The proofs of the results slightly differ depending on
the values of A\;. Therefore it is convenient formulate assertions for two separate cases. Thus,
Theorem 2.1 deals with the case when Ay > 1, Theorem 2.2 can be applied in the case when Ay < 1.

Theorem 2.1. Let A\, Ao > 0, Mo = 1, and let there exist pg € P (A1) and p1,p2 € P(N\2) such
that

lim /q’“(s’p) ds=0, tim ™2 o ko1,9), (2.1)
p——+o0 P p—+oo  p

0
where g, and ny are given by (1.6)—(1.8). Let, moreover, Ao > 1, po(1) # 0, po(—1) # 0, and let

there exist i € {1,2} such that, for every ¢ € [0,1], the following inequalities hold:

D ph) <1 PR < (1 220 BN o)) B ), (2.2)
Ao A2
Z%@ Py (6) <2 —1+ \/1 — ZH@ P;(6). (2.3)

Then the problem (1.2)—(1.4) has at least one solution.

Theorem 2.2. Let A\, Ay > 0, M2 = 1, and let there exist py € P (A1) and p1,p2 € P(A2) such
that (2.1) s fulfilled where q and ny, are given by (1.6)—(1.8). Let, moreover, Ay < 1, po(1) Z 0,
po(—1) £ 0, and let there exist i € {1,2} such that, for every 6 € [0,1], the following inequalities
hold:

Po(d) S5 5 S5
PO <1, PR < (1- 21“1 ) 5 1(6)) B, (0), (2.4)
P2 (8) P2(s
9222 +1 Ps—i( \/ 4,\2 P;(0) . (2.5)

Then the problem (1.2)—(1.4) has at least one solution.
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In the case when the operator pE Z(A) is homogeneous on the constant functions, i.e., if
p(—1) = —p(1), then the numbers P(§), P(6) take more simple form. More precisely, they do not
depend on § anymore and

The typical operator having the above-described property is an operator defined by means of
suprema of the function u over certain subsets of its domain:

p(u)(t) def g(t) sup {]u sgnu(s) NS S(t)},

where g € L([0,w];R) and S € .. Therefore, considering the system

u}(t) = go(t) sup {uz(s)|™ sgnua(s) : s € So(t)} + fi(ur, ua)(2), (2.6)
uy(t) = g1(t) SUP{|U1 ()2 sgnui(s): s €Si(t)}
— go(t)sup {|ur(s)[*2 sgnui(s) : s € Sa(t)} + Fo(u, ug)(t), (2.7)

where g; € L([0,w];Ry), S; € .7 (i = 0,1,2), and f1, f2 : C([0,w];R) x C([0,w]; R) — L([0,w]; R)
are continuous operators satisfying Carathéodory conditions, from Theorems 2.1 and 2.2 we derive
the following assertions:

Corollary 2.1. Let A1, A2 > 0, \MA2 =1, and let (2.1) be fulfilled where

de s
a(t,0) Y sup {|Felen, ) (0] uille < p, us slle < p™+} forae teu] (@28

and ny are given by (1.8). Let, moreover, Ay > 1 and g;(t) > 0 (i = 0,1,2) for almost every
t € [0,w], go #0, and let there exist i € {1,2} such that the following inequalities hold:

lgollz |, A lgollz \ a A
sria ol <1 Ny < (1= e hoall ) lga—il

lgollz* lgol12*
srre lgs—illn <22 =14 4/1 - TrE llgille -
Then the problem (2.6),(2.7),(1.4) has at least one solution.

Corollary 2.2. Let A\, A2 > 0, Mo = 1, and let (2.1) be fulfilled where q, and ny are given by
(2.8) and (1.8), respectively. Let, moreover, Ao < 1 and g;(t) > 0 (i = 0,1,2) for almost every
t €[0,w], go Z0, and let there exist i € {1,2} such that the following inequalities hold:

lgollz A A llgollz A A
T Nl <1, ugiH;<(1—21+M il ) llgs-il3*

lgoll72 ~ igoll?

Then the problem (2.6),(2.7), (1.4) has at least one solution.

Now, consider the particular case of equation (1.1) where fy,g € L([0,w];R), A > 0, and
w, 7 ¢ [0,w] — [0,w] are measurable functions satisfying u(t) < 7(t) for almost all ¢t € [0,w].
Obviously, in such a case, we can invoke our previous results setting go = 1, g1 = [g]+, 92 = [9]—,
A = 1/X\ Ay = A, and Sp(t) = {t}, Si(t) = Sa(t) = [wu(t), 7(t)] for almost all ¢ € [0,w]. Thus,
Corollaries 2.1 and 2.2 yields the following assertions dealing with the equation (1.1).
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Corollary 2.3. Let A > 1 and let there exist o € {—1,1} such that

21+)\
H[Jg]JrHL < w)\ )
ogl+lr 22+ /| \/ w?
< _ < 20 —1 1— —— .
(1 — w21 | [og) |1/ llogl-le <=5 ! g5 o9l

Then the equation (1.1) has at least one solution u that satisfies u(0) = u(w), v’ (0) = v’ (w).
Corollary 2.4. Let 0 < A < 1 and let there exist o € {—1,1} such that

ltoglll, < (5)"

. 2241 %)
liogl+llc 7 <|llogl-|l, < 27 (1 + \/1 - <Z> H[09]+HL>'
L

(1 = sex llogl+l

Then the equation (1.1) has at least one solution u that satisfies u(0) = u(w), v’ (0) = v/ (w).
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We consider the linear differential systems

y=A)y+QM)y, yeR", t=t, (1n)

with bounded infinitely differentiable coefficients and characteristic exponents A\j(A4) < --- < A, (A4)
which are the first approximation for perturbed linear systems

and also with infinitely differentiable n x n-matrices Q(t).
O. Perron [7] (see also [6, pp. 50-51]) established in the two-dimensional case the existence of
systems (12) with exponents A\;(A) < A2(A) < 0 and with an infinitely differentiable vector function

flt,y): (t,y) € [to, +o0) x R? — R?,

satisfying the condition
Il < Crllyl™, y € R?, ¢ > to, (4)

for m = 2 such that all nontrivial solutions of the perturbed system
g=A(t)y+ f(t,y), y R t >t (5)

are infinitely extendable to the right, and their Lyapunov exponents form the set {A2(A), A} with
some number A > 0. This effect of changing the negative exponents of linear approximation
(12) to positive ones for solutions of the perturbed system (5) with an m-perturbation (4) of an
arbitrary order m > 1 was studied in a series of our works, including those with S. K. Korovin,
and ended (see [2,3]) with a complete description of Suslin’s sets of collections A4 (A, f) and
A_(A, f), respectively, of the positive and negative exponents of all nontrivial solutions of system
(4), including the necessary case A_(A, f) = @.

For possible applications (dealing with the transformation of “absolutely unstable” differen-
tial systems into exponentially or conditionally stable ones), of greater interest is the opposite
anti-Perron effect (6) of changing by small perturbations (linear, both vanishing at infinity and ex-
ponentially decreasing; nonlinear of higher order of smallness) all positive characteristic exponents
of linear approximation (1,,) into negative ones for the solutions of the perturbed system. In [4],
this effect is investigated for exponentially decreasing linear perturbations: it is proved that the
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linear systems (1,,) with all positive exponents and the perturbed system (2,,) with an infinitely
differentiable n x n-matrix Q(t) satisfying the condition

Q)| < Cqe™", o >0, t >t (6)
and with the characteristic exponents
MA+Q) << M1(A+Q) <0< A\ (A+ Q) (7)

exist.

At the same time, the question formulated in this paper on the existence of system (2,,) with
perturbation (6) and with a negative higher exponent \,(A + @), remains open. Is it possible
under a more general perturbation Q(t) — 0, ¢ — +00 to realize simultaneously all the necessary
inequalities \;(A4) >0, \;(A+ Q) <0,i=1,n7?

An affirmative answer contains the following

Theorem. For any parameters
A > >2XA >0, < <p, <0, 2<neN,
there exist:

1) a linear system (1,) with bounded infinitely differentiable coefficients and characteristic ex-
ponents \i(A) = N\, i =1,n;

2) an infinitely differentiable n x n-matriz Q(t) — 0 as t — 400 such that the perturbed system
(2,,) has characteristic exponents N\j(A+ Q) = p;, i = 1,n.

The proof of this theorem reduces to the proofs of its two particular variants, respectively, in
two-dimensional and three-dimensional cases. In addition, just as in [4], first of all, we construct a
piecewise constant and bounded in the interval [tg, +00) matrix A(t) of coefficients of system (1)
with exponents \;(A) = \;, i = 1,n, and also the necessary piecewise constant n x n-perturbation
matrix Q(t) — 0, t — +oo such that the perturbed system (2,) has characteristic exponents

Next, using the corresponding Gelbaum—Olmsted functions [1, p. 54], we redefine the matrices A(t)
and Q(t) in the intervals of very small length containing their discontinuity points in such a way
that they become infinitely differentiable and still remain bounded on the semi-axis [tg, +00) (as
in the Perron effect itself), while retaining [5] the values of the original and perturbed systems.
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Many natural processes in mathematical modeling can be described by the initial-boundary
value problems posed for nonlinear parabolic differential and integro-differential models (see, for
example, [3,4,8,10, 13,14, 16-18] and the references therein). Investigation and construction of
algorithms for approximate solutions to these problems are the actual sphere of contemporary
mathematical physics and numerical analysis.

A lot of scientific works are dedicated to the investigation and numerical resolution of integro-
differential models (see, for example, [3,8,10,14,16,18] and the references therein).

One type of integro-differential nonlinear parabolic model is obtained at the mathematical
simulation of processes of electromagnetic field penetration in the substance. Based on the Maxwell
system [12], this model at first appeared and was studied in [5]. Based on the works [1,2,5], the
models of such type are investigated in many works (see, for example, [6,7,9,11,15] and the
references therein). Equations and systems of such types still yield to the investigation for special
cases. In this direction, the latest and rather complete bibliography can be found in the following
monographs [8,10].

Many scientific papers are devoted to the construction and investigation of discrete analogs of
the above-mentioned integro-differential models and for problems similar to them. There are still
many open questions in this direction.

The present work is dedicated to the investigation and approximate resolution of the initial-
boundary value problem for the following equation

ou

E +A1U+A2U+A3U = f(x,t),

t
0 oUN 2 oU
aw =g {1 [ (5) o] &}
0
P oU N 2 02U
AQU:—[//(%> dea:}aan
0 0

0 [ (6U )2 ou ]
Or I\ox/ 0ozl

The purpose of this note is to analyze such type of degenerate equation. In [9] unique solvabil-
ity and convergence of the semi-discrete scheme with respect to the spatial derivative and finite

difference scheme for OU/0t + AU + AsU = f(x,t) equation are studied. The present work is
dedicated to studying such questions for OU/0t + AU + AsU = f(x,t).

where

AU = —
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So, the investigated problem has the following form. In the rectangle @ = (0,1) x (0,7") where
T is a fixed positive constant, we consider the following initial-boundary value problem:

1 t
2
[y ] 2 (YR e o
(0,t) = U(1,t) =0, ¢ € [0,T], (2)
U(z,0) = Up(z), z € [0,1]. (3)

Here f = f(x,t), Uy = Up(x) are given functions of their arguments and U = U(z,t) is an
unknown function. It is necessary to mention that (1) is a degenerate type parabolic equation with
integro-differential and p-Laplacian term (p = 4).

Using one modification of the compactness method developed in [17] (see also [16]) the following
uniqueness and existence statement takes place.

Theorem 1. If f € W}(Q), f(z,0) =0, Uy, Vo € Wi(0,1), then there exists the unique solution
U of problem (1)—(3) satisfying the following properties:

0?U
otox

U e L0, TsWH0, ) nWE0,1), D€ L@, VT

€ L2(Q).

Here usual well-known spaces are used.
In order to describe the space-discretization for problem (1)—(3), let us introduce nets:

wp={z;=1th, i=1,2,...,M -1}, @, ={x;=1ih, i=0,1,...,M}

with h = 1/M. The boundaries are specified by i = 0 and ¢ = M. The semi-discrete approximation
at (z;,t) is designed by u; = w;(t). The exact solution of problem (1)—(3) at (z;,t) is denoted by
U; = U;(t) and is assumed to exist and be smooth enough.

Approximating the space derivatives by the differences:

Uip1 — Uy Uj — Uj—1 Ui—1 — 2U; + Uit

) n 5 T,0 — h y  Uzxi = n2 5

let us correspond to problem (1)—(3) the following semi-discrete scheme:

M t
d’LLi 2 2 .
7 —hZ/(u%l) druge; — [(uzi) uzi], ;= flzit), i=1,2,...,M —1, (4)
=17
up(t) = upr(t) =0, te[0,T], (5)
’LLZ‘(O):UOJ', i:O,l,...,M, (6)

which approximates problem (1)-(3) on smooth solutions with the first order of accuracy with
respect to h.

Problem (4)—(6) is a Cauchy problem for a nonlinear system of ordinary integro-differential
equations. It is not difficult to obtain the following estimate for (4)—(6)

t
lull2 + / lug]l? dr < C,
0
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where
M
lull? = (u,w)ns  (w,0) = Z wih, ugl2 = (uz,ugln,  (uzvzly = > g vz

So, the semi-discrete scheme (4)—(6) is stable with respect to initial data and the right-hand
side of equation (4).

Here and below in Theorem 2 by C a generic positive constant independent of the mesh pa-
rameter h is denoted. This estimate gives us the global existence of a solution to problem (4)—(6).

Using an approach of the work [7], here in Theorem 2 and below in Theorem 3 for the investi-
gation of the finite-difference scheme, the convergence of the approximate solutions is proved.

The following statement takes place.

Theorem 2. If problem (1)—(3) has a sufficiently smooth solution U = U(z,t), then the solution
u(t) = (ur(t),ua(t),...,up—1(t)) of the semi-discrete scheme (4)—(6) tends to the solution U(t) =
(Ur(t),Ua(t),...,Upr—1(t)) as h — 0 and the following estimate is true

[u(t) = U(®)[[n < Ch.

In order to describe the fully discrete analog of problem (1)—(3), let us construct a grid on the
rectangle Q. For using the time-discretization in equation (1), the net is introduced as follows
wr ={t; =j7, 7=0,1,...,J}, with 7 = T/J and Wy, = Wp, X wr, ] = u(w;, t;).

Let us correspond to problem (1)—(3) the following implicit finite difference scheme:

S j M j+1
S T Sl - ([l = g (7)
=1 k=1 ’
i=1,2,...,.M—1, j=0,1,...,J — 1,
wl =, =0, j=0,1,...,J, (8)
w) =Ugy, i=0,1,..., M. (9)

So, the system of nonlinear algebraic equations (7)—(9) is obtained, which approximates problem
(1)=(3) on the sufficiently smooth solution by the order O(7 + h).
As for the semi-discrete scheme (4)—(6), we easily obtain the estimate

J
I+ D ]
o, 1R+ el < €.

which guarantees the stability and solvability of scheme (7)—(9). It is proved also that system
(7)-(9) has a unique solution. Here and below C is a positive constant independent from time and
spatial steps 7 and h.

The following main conclusion is valid for scheme (7)-(9).

Theorem 3. If problem (1)~(3) has a sufficiently smooth solution U = U(x,t), then the solution
wo= (ul,ul, .. 1), § = 1,2,...,J of the difference scheme (7)~(9) tends to the solution
Ui (Uf, Ug, Uy ), i=12,...,J asT — 0, h — 0 and the following estimate is true

|w! — U] < C(r+h), j=1,2,...,J

Note that for solving the difference scheme (7)—(9) Newton’s iterative process is used and various
numerical experiments are done. These experiments agree with theoretical research.
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It is well known that the Riemann function R(§,n;&1,m1) of second order general type linear
hyperbolic equations (operators)

Lu = ugy + a(§, n)ug + b(&, n)uy + (& n)u =0

is defined by the following way (see, for example, [1-3])

L*R:= R — (aR)¢ — (bR), + cR =0, (1)
n 9

R|§:£1 = exp { /a(fl,ng) dng}, R‘n:m = exp { /b(&g,m)d&}. (2)
m &1

It is also well known that problem (1), (2) is equivalently reduced to the Volterra-type integral
equation of the second kind, which, as is well known too, is unconditionally and uniquely solvable
for any right-hand side

13

R(fﬂ?;flam)—/R(§2,77;§1,771)b(§2777) d&s
&1

n 13 n
—/R(E,U2;§1,771)a(§7772)d772+/ dfz/3(52,772;51,771)0(527772)d772 =1 (3)
Uit & Uit

In this paper, we will discuss the periodicity of the Riemann function. There is proved the
following

Theorem 1. For the periodicity of the Riemann function in the following sense
R(E+T1,n+To: 6 + Ti,m + To) = R(Em;:&,m) (4)
it is necessary and sufficient that the following conditions
a€+Ti,n+T12) =a(&n), bE+T,n+T2)=0b&n), c+Ti,n+T2)=c&n) (5

hold.
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Proof. Sufficiency. Let us show that along with the function R(&,7n;&1,m1) the solution of the
equation (3) is also the function R(§ + Th,n + Ta; &1 + T1,m1 + Tz), with respect to the variables &
and 7. Consider the following expression

3
RE+Ty,n+To; & +Ty,m + 1) — /R(§2 +T1,m+To; &+ T1,m + To)b(E2,n) déa

&1
n

— /R(f +T1,m2 + 1561 + T1,m + To)a(€, n2) dne

m
3 n

+/ d&/R(& +T1,m2 + To; 61+ Th,m + To)c(E2,m2) dn.
& m

Using transformation of variables (&) := & + T1, 1) := 12 + T»), the last expression can be
rewritten as follows

E+T
R(E+Ti,n+To;6 +Th,m +Tz) — / R(&,n+To; & + T1,m + T2)b(& — T, 1) déy
&1+T1
n+T%
- / R(E+Tu,mps & + Tuom + To)a(€,ny — To) digy
m+T1z
E+T n+T%

+ / dEé / R(gév 775, 51 + T17 m + TQ)C(gé - Tla 775 - TQ) dnév
&1+1 m—+Tz

which using the transformation of variables &, := & + T4, 1} := n2 + T can be rewritten as follows

&+
R(E+Ty,n+To; &1+ Thym + To) — / R(&a,m+ Tos &+ T1,m + To)b(&2,m + To) déo
&+Ty
n+T1>
- / R(E+Tv,m2; & +Th,m + To)a(& + Ti,m2) dne
m+1s
E+T1 n+1s

+ / dés / R(&,m2:& +Th,m + To)e(&a,m2) dn = 1. (6)
&+1 m+T>

From (3) and (6) by virtue of the uniqueness theorem for the solution of the Volterra type
integral equation (3), we have that equality (4) is true.

Necessity. From the first equality of (2) and the periodicity condition (4), we obtain

n
exp { /a(§1,772) d772} =R(&,m6,m) = R(& +Tv,n+To; & +Ti,m + 1)
m
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n+T1s U]
= eXp{ / a(€ + T1,m2) dm} = exp { /a(§1 + T, + To) dﬂé}
m+Tz m
and, consequently,
n n
/a(&,nz) dnp = /a(& + T, m5 + To) dn.
m m

By differentiating the last equality with respect to the variable n, we get the first equality of
(5). Analogously can be obtained the second equality of (5).
Let now obtain the third equality of (5). Indeed, from (1), taking into account the fact that

R(&1,m1361,m) = 1, we have

c(&1,m) = —Rep(&,ms &, m) + al&r,m) Re(§1,m1381,m)
+ ag(&,m) + 0(E,m) Ry (&, mis &m) + by(§1,m). (7)

Further, from (2) we obtain
Re(&1,ms580,m) = b(&,m),  Ry(€r,m;i&,m) = al&a,m). (8)
Considering equalities (7) and (8), we get
c(&1,m) = —Ren(&,mis &,m) + 2a(&1,m)b(Er, m) + ag(§a,m) + by(&,m)-

Therefore, due to the first and second of (5) and (4) equalities, the third equality of (5)
is obtained. O
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The classical stability analysis based on Lyapunov functions is the main tool in the theory
of ordinary differential equations. However, applications of this method to functional differential
equations often encounters serious difficulties. A successful alternative, known as the “N. V. Azbelev
W-method”, is based on searching auxiliary equations instead of Lyapunov functionals. The W-
method is also efficient in studying various classes of stochastic delay differential equations.

However, application of the W-method to nonlinear functional equations remains less efficient,
even if N .V. Azbelev and P. M. Simonov formulated some general results for nonlinear deterministic
functional differential equations in their monograph [2].

In this work we study global Lyapunov stability of solutions of systems of nonlinear differential
1t6 equations with delays. We describe a nonlinear modification of the W-method based on the
theory of inverse-positive matrices and provide sufficient conditions for the moment stability of
solutions in terms of the coefficients for rather general classes of It6 equations.

Let T = (Q, F, (Ft)t>0,P) be a stochastic basis consisting of a probability space (€2, F,P) and
an increasing, right-continuous family (a filtration) (F:):>0 of complete o-subalgebras of . By E
we denote the expectation on this probability space.

We study the moment exponential stability of solutions to the following system of nonlinear It6
differential equations with delay:

N
da(t) ==Y A (t)a(hi(t)) dt+ F(t,x(h(t)),. .., x(hd, (1)) dt
j=1

+ ) Gty (t), ..., x(h,, (1)) dBi(t) (t>0) (0.1)

=1

with respect to the initial data

z(t) = p(t) (£<0), (0.1a)
z(0) = b, (0.1b)
where © = (1,...,2,)" is an unknown n-dimensional random process on the interval (—oo, c0)

called a solution to problem (0.1), (0.1a), (0.1b).
We assume that problem (0.1), (0.1a), (0.1b) satisfies the following
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Conditions 1:

o« A= (ail)? —1 are n X n-matrices, whose entries are progressively measurable (with respect
to the stochastic basis 7T), scalar stochastic processes, the trajectories of which are almost
surely (a.s.) locally integrable for all j =1,... N.

o F(-,u) = (Fi(- U1y s Umg)s- -y (- u1, ... um,))T are progressively measurable, n-di-
mensional stochastic processes on the interval [0, 00) with a.s. locally integrable trajectories
for all w € R™ and F(t,-) are P x p-almost everywhere continuous functions on R™0,
satisfying the condition F(-,0) = 0.

e For all i = 1,...,m the functions G*(-,u) = (G4(-, w1, uUm;)s--, GL (- ut, ooy um,))T
(u € R™i) are progressively measurable, n-dimensional stochastic processes on the interval
[0, 00) with a.s. locally square integrable trajectories, and G'(t, - ) are P x u-almost everywhere
continuous functions on R™, satisfying the condition G*(-,0) = 0.

e hj,j=1,...,N, h;-, i=20,...,m, j =1,...,m; are Borel measurable functions on [0, c0)
such that hj(t) <t, j =1,...,N, hi(t) < t, i =0,...,m, j =1,...,m; (t > 0) p-almost
everywhere.

e  is an Fy-measurable n-dimensional stochastic process on the interval(—oo,0).
e b is an Fp-measurable n-dimensional random variable.

 For any initial conditions (0.1a) and (0.1b), which satisfy the above requirements, there exists
a unique strong global solution x(t, b, ¢) to problem (0.1),(0.1b), i.e., a solution defined on
the initial stochastic basis and on the whole interval (—oo, c0).

The moment exponential stability is defined in

Definition 0.1. System (0.1) is called exponentially g-stable with respect to the initial data if
there are positive numbers ¢, A such that all solutions x(t, b, ¢) (t € (—o00,00)) of the initial value
problem (0.1), (0.1a), (0.1b) satisfy the estimate

(Ela(t,b,9)|7) " < cexp{—At}((E\bw)”q +esssup (E|90(g)|q)1/Q) (t > 0).

The next definition is used in the main result of the paper.

Definition 0.2. An invertible matrix B = (b;;);";_; is called inverse-positive if all entries of the
matrix B~! are nonnegative.

According to [3], the matrix B will be inverse-positive if b;; < 0 for i,j = 1,...,m, i # j
and all diagonal minors of the matrix B are positive. In particular, matrices with strict diagonal
dominance and non-positive off-diagonal entriess are inverse-positive.

1 Sufficient stability conditions

As we have already mentioned, we study the moment stability of system (0.1) with respect to the
initial data by the W-method, which is based on auxiliary systems. Therefore, along with system
(0.1) we consider the following system of linear differential equations with random coefficients:

da(t) = (=B(t)T(t) + fo(t)) dt + Y fi(t) dBi(t) (¢ = 0), (1.1)

=1
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where 2 = (Z1,...,2,)7 is an unknown n-dimensional stochastic process on (—oo,00), B(t) is
an n X n-matrix, the entries of which are scalar, progressively measurable stochastic processes on
[0,00) with the a.s. locally integrable trajectories, while fo(t), fi(t) (i = 1,...,n) are n-dimensio-
nal, progressively measurable stochastic processes on [0, 00) with the a.s. locally square integrable
trajectories.

Lemma. The solutions Z(t) of system (1.1) can be represented as

Z(t) = +/X’tcfo d§+Z/Xt§fz (s)dBi(s) (t>0),
0

110

where X(t,¢) (t >0, 0 < ¢
system dz(t) = B(t)x(t) dt (t

t) is the n x n-matriz, the columns of which are solutions of the

<
>0), satisfying X (t,t) = E (t > 0), while X (t) = X(t,0).

By using the auxiliary system (1.1) and the stated lemma, we can rewrite problem (0.1), (0.1a),
(0.1b) in the following equivalent form, where the unknown n-dimensional stochastic process Z(t)
replaces the solution z(t) of system (0.1):

() = X+ (0@ +9)(1) (t=0),

where

+

¢ N
(07 +9)) /)Af (t,) | B)T() = Y A ()(@(hy (<)) +¢(hj(<)))] ds
0
/ (6 OF (6, 2(09(9)) +2(h1()). -, T (i (<)) +¢(h9n0(<))) ds
0

+) / X, )G (5,74 (6)) + PR 6)) - T(hiy, (6)) + PR, (5)) ) i)
0

i=1
Given 1 < ¢ < 00, A > 0 and a stopping time 7 we introduce the following vectors:
o T(q,\) = (T1(q, A, ..., Tn(q, \)T, where

Zi(q, ) = Sl>lg (Efe)‘tfi(t)’q)l/q, 1=1,...,1;
t>

o T(q,\) = (f?(q, A), ... T (q, )\))T, where

(g, ) = sup (E|Mz](1)|9) 7, i=1,...,n.
t>0

Assume that using some auxiliary equation (1.1) we obtain the following estimate:

Bo"(a,\) < C7(q,A) + e (BIb17) " + esssup (Elp(s)]7) "), (12)
<0

where C' is some nonnegative n x n-matrix, ¢ > 0, E, is the identity n x n-matrix, e, = (1,...,1)T
is the n-dimensional vector, and 0 < 7 < oo is an arbitrary stopping time.

We remind that the stopping time [4] is a random variable 7 :  — [0, 00| satisfying the property
{we Q: nw) <t} e F for any t > 0, while the “stopped” stochastic process z(t) is defined by
2"(t) = z(t A ), where t A = min{t;n}.
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Theorem 1.1. Assume that 1 < q < oo and Conditions 1 are satisfied. Assume further that
estimate (1.2) is satisfied for all admissible b, ¢ and any stopping time 0 < n < oo.

Then system (0.1) is exponentially q-stable with respect to the initial data if the matriz E, — C
18 inverse-positive.

To be able to formulate the main result we need

Conditions 2:
e ) is some positive number;

o There exist nonnegative numbers 7;, j = 1,...,N, 75, ¢ =0,...,m, j = 1,...,m; such that
0<t—hit)<7,i=1....,N,0<t—hi(t) <7j, i =0,....,m, j=1,....m; (t > 0)
p-almost everywhere.

e There exist nonnegative numbers Fil, j=1,...,mg, s,l =1,...,n such that

mo n )
‘Fs(t, Ui, ... ,umo)‘ < ZZF;”U?’, s=1,...,n, t>0, P X u-almost everywhere.

j=11=1
e There exist nonnegative numbers Gsl, =1,....m,j5=1,...,m;, s,l =1,...,n such that
m; n ..
Gt ur, )| <D0 G,
j=11=1
s=1,...,n, i=1,...,m, t>0, P x u-almost everywhere.

o There are subsets Iy C {1,...,N} (s = 1,...,n), positive numbers \s;, s = 1,...,n and

nonnegative numbers asjl, 7=1,...,N,s,l=1,...,n such that
Zags(t) >Xsy, s=1,...,n,
J€ls
|a? ( )| < asl, j=1,....N, s,l=1,...,n, t>0, P x p-almost everywhere.

Stability conditions will be formulated in terms of the special n x n-matrix C', whose entries
are defined as follows:

N N
1 _ — Cp — Y p— Cp —
Css = 1 |: E a’ssTJ( E :ags + Fss + 7;:_ Gss> + § als + Fss:| + 2p)\ Gss, s=1,...,n,
° Ljels v J=1i¢1s s

>

N
1 [ — & =
Cs] = — Za (Z l"'Fsl ) Zasl—szl} —2_Gg, s,l=1,...,n, s#l,
As jEIs j=1 VT V2 )‘
where . —
0 . %
Fsl:ZFs]h SZ_ZZGSZ’ s,0=1,...,n.
7j=1 =1 j=1

Here the constant ¢, comes from the estimate

(7 / (<) dB(6) ) e ((/ |f<<>2d<)p)1/(2p), (13)
0
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where f(¢) is an arbitrary scalar, progressive measurable stochastic process and B(c) is the scalar
Wiener process. Estimate (1.3) follows from the inequality mentioned in [4, p. 65], where the
expressions for ¢, can be found as well.

Theorem 1.2. Let 1 < p < oo and Conditions 1-2 be satisfied. If the matricx E, — C is
inverse positive, then system (0.1) is exponentially 2p-stable with respect to initial data for any
0 < A<min{As, s=1,...,n}.

2 An example

Let us fix a number 1 < p < oo and consider the system of nonlinear Itd equations

N mo m  m; )
du(t) = =" Ala(t—hy)dt+ Y AYa(t— 1) dt+ Y > AVa(t — hi)dBi(t) (t > 0), (2.1)
j=1 j=1 i=1 j=1
where A7 = (ail)’;l:l, j= 1,...,N, A = (aijé)?7l:17 1=20,...,m,j=1,...,m; are real n x n-
matrices, h; > 0, j = 1,..., N, h;- >0,2=0,....,m, 7 =1,...,m; are real numbers, and a},
i=0,...,m,j=1,...,m; are real numbers satisfying the inequalities 0 < oz;- <1l,t=0,...,m,
j = L...,mi.
Assume that
N
Zagsz)\s >0, s=1,...,n
j=1
and
mo m  m;
_ 0l — g
Fslzzmslj], Gy :ZZWs]l , s,l=1,...,n,
j=1 i=1 j=1

and the n X n-matrix E,, — C is inverse-positive, where C' consists of the following entries:

N N N
1[ (S 4 Tt ) + S 4P| -
Csl = E |ais‘h]‘< ‘a]l‘"i_Fsl"i_iGsl)"i_ ‘a]l‘+FSl:| — =G, sl=1,...,n.
As j=1 j=1 ’ \/E j=1 ’ VAs

Then from Theorem 1.2 it follows that the nonlinear system (2.1) is exponentially 2p-stable with
respect to the initial data.
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1 Introduction

In the paper, we consider the qualitative behavior of a nonlinear wave equation with a non-smooth
interaction function that recognizes external bounded disturbances. It is proved that the global
attractor of the multivalued semiflow generated by the solutions of the undisturbed problem is
stable in the sense of ISS with respect to the disturbances.

The qualitative behavior of infinite-dimensional evolutionary systems without uniqueness, i.e.,
when, along with global solvability, non-unity of the solution of the initial boundary value problem
is also possible, began to be actively studied within the framework of the theory of attractors from
the end of the 90s of the last century [9,14,15,17,21]. It turned out that for broad classes of
evolutionary objects, under fairly general conditions for the parameters, it is possible to establish
the existence in the phase space of a compact uniformly attracting set (be) the global attractor.
Its stability in relation to disturbances has been studied in works [1-4,7,8,10,12]. The theory of
input to state stability (ISS), which characterizes the deviation of solutions of a perturbed problem
from an asymptotically stable equilibrium position [6,16,19,20], was applied to infinite-dimensional
dissipative systems with a nontrivial attractor in works [5,11,18]. In particular, the property of
local input to state stability (local ISS) and the property of asymptotic gain (AG) for semi-linear
parabolic and wave equations, provided that the Cauchy problem is correct, have been established.

In this paper, for the first time, the AG property was obtained for the global attractor of a
dynamic system without uniqueness (m-semiflow), generated by the solutions of a nonlinear wave
equation with a non-smooth interaction function.

2 Setting of the problem and the main results

In a bounded domain €2 C R", we consider the problem

{Z/ttJrayt—Aerf(y):O, t>0, (2.1)
y‘BQ :0,
where a > 0, f € C(R),
Je>0 VseR |f(s)] <e(l+|s|n2), (2.2)
tim 185 (2.3

s—oo S
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where A1 > 0 is the first eigenvalue of the operator —A in H} (). Then it is known [1] that in the
phase space
X = H}(Q) x L*(Q)
problem (2.1) for every zp = <ZO) € X has a (perhaps non-unique) solution z(-) = <5(( ))> €
1 o -
C([0,+00); X), 2(0) = zp, and all solutions (2.1) generate a multivalued semiflow (m-semiflow)
G:Ry x X 2%,

G(t, z0) = {z(t) : z(-) is the solution of (2.1), 2(0) = Zo},
for which there is a global attractor in X.
Definition 2.1 ([14]). Let G be a m-semiflow, i.e.,
VeeX, Vt,s>0 G(0,z) ==z, G(t+s,z) C G(t,G(s,1)).

A compact set © C X is called a global attractor G, if:

(1) ®C G(t,0) Yt > 0;

(2) for any bounded set B C X,

dist(G(t,B),0) — 0, t — oo,
where here and in the future

G(t,B) = | ] G(t,2),

zeB

dist(A, B) = sup inf ||z1 — 22|/ x-
ZleAzgeB

Now consider the disturbed problem

{ytt +tay — Ay + fly) = h(z) -u(t), t>0,

y}aﬂ =0,

where h € L?(Q), u € L>=(0, +00) is the input (disturbing) signal.
Let’s mark

Su(t,0,z9) = {z(t) : z(-) is the solution of (2.4), z(0) = zo}.

The main result of the work is the establishment of the asymptotic gain (AG) property in
relation to the attractor © of the unperturbed (u = 0) system [18]:

dyeK Ve X, Yue U C L>®(0,+00) : tli)Tn dist(Su(t,0,20),0) < v(||u]ls),

where U is some translationally invariant set of input signals, K is the class of continuous, mono-
tonically increasing functions with «(0) = 0 [13],

|u|loo = esssup |u(t)].
>0
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3 Robust stability and attractors of multivalued semiflows

Let (X,| - |lx) be the Banach space, R> = {(t,7) : t > 7 > 0}, ¥ be the arbitrary translation-
invariant set, i.e.,
VoeX Vh>0: o(-+h)eX.

Definition 3.1 ([2]). A family of multivalued mappings {S, : R> x X + 2%} 5 is called a family
of m-semi-processes if Vo € ¥, Ve € X, Vt>s>7>0,Vh>0:
SG'(T’ T? x) = x?
So(t,,2) C Sy(t,s,Sy(s,7,x)),
So(t+h, 7+ h,x) C Sy yny(t, 7, 7).

Sy = U S, .

oeX

Let’s mark

Definition 3.2 ([2]). A compact set ©x C X is called a uniform attractor {Sy}sex if for any
bounded set B C X,
dist (Sx(t,0,B),Ox) — 0, t — 0o

and Oy, is the minimal set in the class of such sets.
Remark 3.1. If ¥ = {0}, then for G(t,z) := Sy(¢,0,x) we have the properties:
G(0,2) = 50(0,0,z) = x,
G(t+s,x) = So(t +s,0,2) C So(t+s,s,5(s,0,z)) C Sy(t,0,5(s,0,z)) = G(t,G(s,x)),
so G is the m-semiflow.
The following lemma guarantees the existence of a uniform attractor in {S,}sex.

Lemma 3.1 ([2]). Let {Ss}sex be the family of m-semi-processes, ¥ be the translation-invariant
subset of some metric space and the next conditions be fulfilled:

(1) there exists a bounded set By C X such that for any bounded set B C X exists T = T(B)
such that
Vt>T Sg(t,o, B) C Buy;

(2) V{on} C 2, Vt, S oo, V limited sequence {x,} C X sequence {&, € Se,, (tn,0,Tn)}n>1 is
precompact.

Then {Ss}sex has a uniform attractor Oy.
If, in addition, the next condition is satisfied:

(3) the mapping X x X 3 (0,z) — S,(t,0,2) C X has a closed graph, then
Oy C Sx(t,0,0y).
Remark 3.2. In condition 1) it can be assumed that By = {x € X| ||z||x < Ro}.
Remark 3.3. For the ¥ = {0} conditions 1)-3) have the form:
vt>T G(t,B) C By,

every sequence &, € G(t,, B) is precompact, the mapping = — G(¢,x) has a closed graph; and
guarantee [14] that © := Oy, is a global attractor m-semiflow G.
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Theorem 3.1. Let for each w € U C L®(Ry) there exist a translation-invariant set 3(u) such
that the family m-semi-processes {So }sexi(u) satisfies conditions (1)-(3) of Lemma 3.1,

¥(0) =40}, YueU ue X(u),
Vro > 0 there exists the set By such that condition (1) of Lemma 3.1 is fulfilled ¥ ||u]|oo < 70, i.€.,

3T =T(rg,B) Vt>T | ) Ssgw(t0,B)C By, (3.1)

l[ulloo <ro

and in addition, the next conditions are met

(1)

lugloo = 0, tp > 00 = & € Sg(uk)(tk,O,Bo)

s precompact,

(2)

urlloo = 0, Tx — 2, & € Sy, (t,0,21), & — & = £ € So(t,0,z).
Then

dveK VzeX, VuelU tli?n dist(Syu(t,0,2),0) < v(||uo)-
4 Application for the disturbed wave equation

We consider a perturbed problem (2.4). Let’s strengthen condition (2.3) to the following:

Jer, ¢, c3 > 0 such that for F(s) := [ f(p)dp for all s € R next inequalities are fulfilled
0
F(s) > —ms®>—c1, f(s)-5—coF(s)+ms*> cs, (4.1)

where m € (0, A1) is small enough.

Under conditions (2.2), (4.1) it is known [2] that V7 > 0, V2, € X, Vu € L} (Ry) problem
(2.4) has at least one solution z € C([r,4+00); X) : z(7) = z;. Moreover, the family of mappings
{Su: Rs x X + 2%} such that

Su(t,T,27) = {z(t) : z(-) is the solution of (2.4) and z(7) = z.r} (4.2)

generates a family of m-semiprocesses for any translation-invariant U C Lj OC(R+). In addition, for

every solution (2.4) z = <5> the next evaluation is fair:
t

2n—2
IO + IOl < ca Q) + Iyl ) - e+ 1+ / u)Pe P )
Vt>72>0,

where ¢4 > 0, § > 0 do not depend on z.
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t+1

In particular, if sup [ |u(p)|?dp < oo, then Vt > 7 > 0,
t>0 ¢
t+1
2 TS s(tr) Nk
=01 < ca (JIET 57 1 s / )P dp). (1)
As U, we choose all functions from L>°(R) for which
t+1

sup / (s + 1) — u(s)[2 ds < s(|I]), (4.4)
1>0

t

where s may depend on u and s(p) — 0, p — 0+.
It is known [2] that Vu € U the set

Y(u) = clleoc{u(- +h)|, h >0}

is translation invariant and compact in L7 (Ry), u € S(u), $(0) = {0} and, in addition,

41 t+1
sup/] ()] ds<sup/\u |2ds< ||uH2 Vo e X(u). (4.5)

t>0
t

If condition (4.4) is fulfilled, the family of m-semi-processes {Sy}yex(u), defined in (4.2), satisfies
conditions (1)—(3) of Lemma 3.1, and therefore has a uniform attractor Oyx,). At the same time,
due to (4.3) and (4.5), condition (3.1) is fulfilled.

Theorem 4.1. Let the parameters of the disturbed problem (2.4) satisfy conditions (2.2), (4.1),
and (4.4). Then

3yek VaeX, Yuel lim dist(Su(t,0,20),0) < y(flufle),

where © is the global attractor of the undisturbed problem (2.1).
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1 Introduction

The intensive development of science and technology regularly stimulates the search for effective
methods for control of various natural, economic, social, and technical processes. Mathematical
models of such situations are problems of optimal control of various classes of evolutionary systems.
Considerable attention is paid to mathematical models of processes in the form of differential
equations and inclusions with a small parameter. For their solution, asymptotic methods are
widely used, in particular, the averaging method, the strict mathematical justification of which was
proposed by M. M. Krylov and M. M. Bogolyubov. In works of V. A. Plotnikov and works of his
school (see, for example, [12]) there is the strict justification of the averaging method in application
to control problems.

It is known that the averaging method is one of the most effective tools for solving various
optimal control problems for differential equations [4,5,8,9] as well as for differential inclusions
with fast oscillating coefficients [6,7,13]. The Krasnoselski-Krein theorem [8] and its multi-valued
analogue [11] play an essential role for investigation of above-mentioned problems. The concept
of integral continuity plays a key role in investigation of the considered optimal control problem
using averaging method, since the existence of the limit when we pass to aversged coefficients is
equivalent to the integral continuity.

In the present paper we consider the optimal control problem of a non-linear system of differ-
ential inclusions with fast oscillating parameters. First, we prove the existence of solutions for the
initial perturbed optimal control problem and corresponding problem with averaged coefficients.
Then we prove that optimal control of the problem with averaging coefficients can be considered
as “approximately” optimal for the initial perturbed one.

2 Setting of the problem and main results

Let us consider an optimal control problem

(1) € X(g,x(t),u(t)), t € (0,T),
z(0) =x0, u(-) €U, 2.1)

T
J[z,u] = /L(t,:c(t),u(t)) dt + ®(z(T)) — inf.
\ 0

Here € > 0 is a small parameter, x : [0,7] — R is an unknown phase variable, u : [0, 7] — R is an
unknown control function, X : Ry x R x R™ — conv(R") is a multi-valued function, U C L?(0,T)
is a fixed set.
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Assume that uniformly with respect to x for every u € R™
S
1
disty (/X(T,a:,u) dT,Y(:L‘,u)) —0, s— oo, (2.2)
s
0

where limits for multi-valued function are considered in the sense of [1,3], disty is the Hausdorff
metric, ¥ : R” x R™ — conv(R"), and the integral of multi-valued function is considered in the
sense of Aumann [2]. We consider the following problem with averaged right hand side:

y(t) € Y(y(t), u(t)),
y(0) =z, u(-) €U,
(2.3)

T
Tz, u] = /L(t,y(t),u(t))dt + ®(2(T)) - inf .
0

Under the natural assumptions on X, L, ®, U we will show that problems (2.1) and (2.3) have
solutions {Z.,u.} and {y,u}, respectively,

Je, = J, en— 0,

where J., = J[Ze,, U, ], J = [7,U], and up to a subsequence

U, — u in L*(0,T),
Z., — ¥ in C([0,T7).
In what follows we consider the problem of finding an approximate solution of (2.1) by transition
to averaged coefficients. We note that the transition to the averaging parameters can essentially
simplify the problem.

Let us consider some assumptions and notations regarding parameters of our problem.
Let @ ={t >0, z € R", u € R™} and assume the following assumptions hold.

Condition 2.1. Mapping ¢, z,u — X(¢,z,u) is continuous in Hausdorff metric.

Condition 2.2. Multi-valued function X (¢, z, u) satisfies the growth property: 3 M > 0 such that
Xz, u)ll+ < MA+[lzf]) V(E z,u) €@,

where

X (t 2w+ = sup  [I€]l,
§eX (tx,u)

l€|| is the Euclidian norm of £ € R™;

Condition 2.3. Multi-valued function X (t,x,u) satisfies the Lipschitz condition: 3\ > 0 such
that
distg (X(t,xl, ul),X<t,.%'2, UQ)) < /\(Hxl — .’L‘QH + Hu1 — UQH)

Condition 2.4. Mapping (z,u) — L(t,x,u) is a continuous one, moreover, function t — L(t, z, u)
is measurable Vz € R”, u € R™, and

|L(t, 2, )| < et) (1 + [Jull),

where c(-) € L?(0,T) is a given function.
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Condition 2.5. ® : R™ — R is a continuous function.
Condition 2.6. U C L?(0,T) is a compact set.

Condition 2.7. Let D and D’ be two domains in R"™. We suppose that the embedding D'+dB C D
is fulfilled for some 6 > 0, where B = {z € R" : |[z| < 1}.

Let us note that under Conditions 2.1-2.3 for all u € L?(0,T) the Cauchy problem

/
& EX<f,ac,u), te(0,7)
&

o (2.4)
T = X0

has a solution, that is there exists an absolutely continuous function x : [0,7] — R™ satisfying the
inclusion (2.4) a.e.

Under condition (2.2) the multi-valued mapping Y satisfies the Conditions 2.1-2.3, hence Vu €
L%(0,T) the Cauchy problem

{y €Y(y,u), te(0,T) 25)
y(0) = zo

has a solution.

Taking into account conditions for parameters of problem we can show the existence of solu-
tions for the initial perturbed optimal control problem and corresponding problem with averaged
coefficients. Namely, we have the next

Theorem 2.1. Under Conditions 2.1-2.6 problem (2.1) (resp. problem (2.3)) has the solution
{Z:,u:} (resp. {y,u}).

It worth noting the multi-valued analogue of Krasnoselski—Krein theorem [8,10,11,13] plays an
essential role for investigation of the above-mentioned problems. Let us make sure that optimal

control of the problem with averaging coefficients can be considered as “approximately” optimal
for the initial perturbed one.

Theorem 2.2. Suppose that for all u(-) € U problem (2.5) has a unique solution. Under Condi-
tions 2.1-2.6 and (2.2) we have

Je, = J[Te, e, ] — J = J[y,u] as €, — 0

and up to a subsequence

T., —u in L*(0,T), e, — 0,
T., — 7y in C0,T), g, — 0,

where {Te,, , Ue, } 15 the solution of (2.1) and {y,u} is the solution of (2.3).
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This paper considers a system of M linear matrix differential equations with coefficients, de-
picted in the form of absolutely and uniformly convergent Fourier series with slowly variable in a
certain sense coefficients and with the frequency (class F'). This system is close to the block-diagonal
system with slowly changing coefficients. We are looking for a transformation with coefficients of a
similar type which brings this system to purely block-diagonal form. Regarding the coefficients of
this transformation, chews a quasi-linear system of matrix differential equations, which decays on
M independent subsystems, each of which has the form of some auxiliary nonlinear systems. We
obtained conditions of existence of the desired transformation for this auxiliary system in a critical
case.

1 Basic notation and definitions

Let
G(eo):{(t;s): teR, e [0;e), 506R*}.

Definition 1.1. Let’s say that the function p(t;e) belongs to the class S(m;ep) if the following
conditions are true

(1) p: Gle) > C:
(2) pt;e) € C™(G(eo)) for t;
®) k
THEE) _ chpyitze) (0 <k <m),

where

m
def
Ipllsmsee) = Y sup [pr(t;e)| < +oo.
k=0 G(eo)

Definition 1.2. Let’s say that the function f(¢;e;0(¢;¢)) belongs to the class F(m;egp;6) (m €
N U {0}), if this function can be represented in the following form:

+o00
fte50(te) = > faltse) explinf(t;e)),

where
(1) falt;e) € S(m;e0) (n € Z);
(2)
def =
1l panszeey = > Ifnllsomies) < 005

n=—oo
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3)

t
oltie) = [ e(ric)dr, ¢ €, p e Slmizo) inf ltie) = 0 >0,
€0
0

Definition 1.3. Let’s say that the matrix A(¢;€) = (a;(t;€)); ,_1 v belongs to the class Sy(m;eo)
(m e NU{0}), in case aj, € S(m;e0) (j,k =1, N).
Let’s define the norm

def
HA(t; 5)HSg(m;so) - 1?3\'}( Z Hajk t € HS (m;e0)
Definition 1.4. Let’s say that the matrix B(t;e;0) = (bji(t;e _
F>(m;e0;0) (m € NU{0}), in case bji(t;e;0) € F(m;e0;0) (j,k=1,N).
Let’s define the norm

))] w—1v belongs to the class

def

1Bt 5 0) o) mﬁz 1045 0) L o

Note that in case By € Fy(m;ep;0), Ba € Fy(m;eo;0), the following conditions are true:
(1) Bi+ By, B1By € Fg(m; 80;9),
(2) HBl + BQHFQ(m;Eo;G) < HBl‘|F2(m;ao;9) + ||B2”F2(m;60;9)7

(3) HBlBQHFQ(m;Eo;G) < 2m||Bl||F2(m;eo;9) : HBQHF2(m;€o;0)-

2 Statement of the problem

The following system of linear matrix equations is considered

M
dX; 3 —
W = A](t,g)X] + ,LLkZl Bjk(t,E,G)Xk, ] = 1,]\4'7 (21)

where X; are unknown square matrices of the order IV, belonging to some closed bounded region
D c CNXN_ CN*N js the space of complex-valued matrices of dimension (N x N). Also, let
Aj(t,e) € Sa(mseon), Byj(t,e,0) € Fa(m;eo:0), € (0,1) be real parameter.

We are looking for the transformation

X] = ij + Zij(t7579(t7€)7ﬂ)Yk7 J=1M, (22)
k=1
iy

in which Qjx(t,e,0(t,€), 1) (j,k = 1, M) are unknown square matrices of dimension N x N that
belong to the class Fy(mi;e1;0) (m1 < mo; €1 < £9) which brings system (2.1) to the form
dy;
7; = Vj(ta £,0, n)Yj, (2.3)

where Vj(t,e,0, 1) € Fa(my;eo; ).
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Using transformation (2.2) with respect to unknown functions Q;x(t,e,0, ) (7 = 1, M) we will
get the system

dQ;
dt]k = A;(t.e)Qjk — QirAx(te) + u(Bj;(t,&,0)Qjk — QjxBrx(t, €, 0))
M M
+ ﬂBjk(t’ g, 9) + u Z Bjs(t7 £, H)st - Mij Z Bks(ta g, H)st, jv k= 1a Mv ] 7é k. (24>
s=1 s=1
s#£7j, s#k s#k

So, system (2.1) turns into

M
dY;
EI Vit 0,1)Y; = (quj(t,E,H) FA(e) + ZBjS(t,s,o)Qsj)Yj, j=T,M.  (25)
dt 2

s#j

The following lemma takes place.

Lemma 2.1. Let the matrices Aj(t,e) (j =1, M) in system (2.4) be such that there are matrices
Lj(t,e) (j =1, M), for which the following conditions are true:

(1) Ly(t,e) € Sao(mse) (j =1, M);
(2) |det(L;(t,e))| > ag >0 (j =T, M);

(3)
LiH(t,e)Aj(t,e)Ly(t,e) = Dj(t,e) (5 =1, M),
in which Nj(t,e) (j = 1,M) — lower triangular matrices of the Nth order of the class
Sa(m;ep).
Then using the transformation
Qjk = Lj(t, o)Ly (te) (j,k=1,M, j#k), (2:6)
system (2.4) is reduced to the next system
dYig 1 dL; _ dLy
TZ = Nj(t, &)Yk — Vi Oy (te) = L7} (th Yji = YLy (t,€) I

+ u(L;*(t,€) Byj(t,e,0) Ly(t,€)Yik — YirLy, ' (t,€) Br(t, €, 0) Li(t, €))

M
+ ,ML;l(t, €)Bji(t,e,0)Li(t,e) + p Z L;l(t, €)Bjs(t,e,0)Ls(t, €)Yy

s, s
M
— WYk Y L' Bis(t,e,0)Ls(t,6) Yk, jik =T, M (j #k). (2.7)
ke

3 Main results

Lemma 3.1. Let the following system of matriz differential equations be given:

M
ay;
Tlt] = Dji(t,e)Qjr — QjrDja(t, €) + nFj(t,e,0) + p E Pjsi(t,e,0)YPjsa(t, €, 0)
s=1

M
- NY} Zstl(t7579)Y:§Rj32(t7570) - EHjl(ta‘E)Y} - 5}/jHj2(t7€)7 ] = 17Ma (31)
s=1
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where Dji(t,e) = (dj1 (t,€))g =1 Djo(t,e) = (dj2 (t,€)) o p=Tw — lower triangular matrices of
the class Sy(m;eg), Fj(t,e,0), jsl(t e,0), Pje(t,e,0), ]sl(t ,0), Rjs(t,e,0) is in the class
Fy(m;e0;0), Hji(t,e), ng(t e) are in the class Sa(m — 1;e0),p € (0,1) is a real parameter. And
let the conditions be fulfilled:

(1%
k1 -
Gl(Ig)) ‘daﬁ (t,e) —dap(t,e) —mcp(t,e)} > bo > 0,

Gl(nf)‘d E) — daﬁ(t ) —iny(t, 5)}2b0>0 VYneZ, j,k=1,N, j#k.
=

At €) — dE(t,€) = iwp(t,e), win(t,e) R,
G%?f) lwjk(t,e) —np(t,e)| >bp >0 VneZ, jk=1,N.
€0

Then there exist constants p1 € (05 po),e2 € (0; o) such that for all p € [0; uz) and for all
e € (0,e2), system (3.1) has a partial solution of the class Fo(m — 1;2;0).

Condition (2°) shows that in this case we are dealing with critical by chance, as opposed to
work [8], in which it is assumed that

Re (5(t,¢) — di3(t,e)| 2y >0 (j=1,M, k=1,N).
The next theorem takes place.

Theorem 3.1. Let system (2.4) satisfy the conditions of Lemma 3.1, and let system (2.7), obtained
by transformation (2.6), for each k = 1, M satisfy all the conditions of Lemma 3.1. Then there
exist pg € (0;1), ea(p) € (0;e0) such that for all p € (0;5e4) and for all € € (0;e4(p)) there exists
the transformation of the form (2.2), in which the coefficients Q;i(t,€,0(t,<), ) belong to the class
Fo(m —1;e4(p); 0), that brings system (2.1) to the form (2.3), in which Vj(t,e,0, 1) are determined
by formulas (2.5).

For matrix systems of this type, such a result was not obtained before. In previous works [9] a
matrix differential equation was considered:

dX

- = A(t,e)X — XB(t,e) + P(t;e0;0) + pu®(t; e0;0; X), (3.2)
where X is an unknown square matrix of order IV, that belongs to some closed limited area D C
CN*N | where CV*¥ is the space of complex-valued matrices of dimention N x N, A(t;¢), B(t,¢) €

Sa(m;eg), P(t;e0;60) € Fa(m;eo;0). Tt is also assumed that ®(t;ep;0; X) is a matrix-function that
belongs to the class Fa(m;ep; @) with respect to m,ep, 0 and is continuous over X in D. p is a real
parameter.

For equation (3.2) in the critical case, the issue of the presence of partial class solutions was
studied F(mq;e1;60) (m1 < m;e1 < ep).

The results of the works [1-7,10] were used for obtaining our results.
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The Boundary Value Problem for One Class
of Nonlinear Systems of Partial Differential Equations
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Thilisi, Georgia
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In Euclidean space R"*! of variables = (x1,...,2,) and t consider a nonlinear system of
partial differential equations of the form

o*kuy - 82u
where f = (f1,...,fn), F' = (F1,..., Fn) are the given and u = (u1,...,uy) is an unknown vector

functions, N > 2; A;; are the given constant quadratic matrices of order N, besides A;; = Aj;,
i,7=1,...,n,n > 2, kis a natural number.

For system (1) consider the following boundary value problem: in cylindrical domain Dy :=

Q x (0,T), where Q is an open Lipschitz domain in R", find a solution v = u(z,t) to system (1.1)
according to the following boundary conditions

u‘r =0, (2)

o'

ot

where I' := 0Q x (0,T) is a lateral face of the cylinder Dp, Qp: 2 € Q, t=0and Qp: 2 €Q, t=T
are upper and lower bases of this cylinder, respectively.

=0, i=0,...,2k—1, (3)

QoUQ

Denote by C%** (D7) the space Of continuous in D vector functions u = (u1, ..., uy), having
continuous in Dy partial derivatives 2 am , 832283:] , %;f, g =1,...,n;1l=1,...,4k. Let
2Dy, 0Dp) = Lue 2% D) : u =0, T4 o0 i=o0...2% -1
0 ; : Doulp "B laguos , b :
Consider the Hilbert space W(} 2k(DT), which is obtained by completion with respect to the
norm
" ou)?
2
—| | dxdt 4
g = [ [+ 3 5]+ 3 ] o g
of the classical space C’g 4% (Dyp,dDr), where | - | is the norm in the space RY.

Remark 1. From (4) it follows that if u € WO1 **(Dr), then u € Wi(Dr) and dat? € Lo(Dr),
i =1,...,2k. Here W3(Dr) is a well-known Sobolev space consisting of elements from Ls(Dr)
and having generalized partial derivatives of the first order from Lo(Dr), and

W2 DT {u € W2 (DT) U’aDT = 0},

where the equality u|pp, = 0 must be understood in the sense of the trace theory.
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Below, we impose on nonlinear vector function f = (fi,..., fx) from (1) the following require-
ments

feCRY), |f(w)] < M+ Moful*, ueRY, (5)
where M; = const > 0,1 =1,2, and
n+1

0 < a=const < .
n—1

(6)

Remark 2. The embedding operator I : W3 (Dr) — Lq(Dr) represents a linear continuous com-

pact operator for 1 < g < Q(nﬂ) , n > 1. At the same time the Nemitsky operator K : Ly(Dr) —
Ls(Dr), acting by the formula Ku = f(u), where u = (uy,...,un) € Ly(Dr) and vector fun-
ction f = (f1,..., fn) satisfies condition (5), is continuous and bounded if ¢ > 2a. Therefore, if
o< "+1 , then there exists such number ¢ that 1 < g < (n+1)
the operator

and g > 2a. Therefore, in this case

Ko =KI: W3 (Dr) — Ly(Dr)
is continuous and compact. Then from u € Wi (Dr) it follows that f(u) € Lo(Dr) and, if u™ — u
in the space W4 (D7), then f(u™) — f(u) in La(Dr).
Remark 3. Let u € C2 4k(DT, 0Dr) be a classical solution of problem (1)—(3). Multiplying scalarly

both parts of system (1) by an arbitrary vector function ¢ € Cg 4k(DT, 0Dr) and integrating by
parts the obtained equality on the domain Dp, we have

2k 2k n
/[‘9 ud ZA Ou &OM dt+/f Yo d dt = /Fgoda?dt (7)

ij
t2k at% 8z; 0
Dt Dt

Vo e Co™™(Dr,dDr).
We consider equality (7) as a basis for defining a weak generalized solution of problem (1)—(3).

Definition 1. Let the vector function f satisfy conditions (5), (6) and F' € Lo(Drp). A vector
function u € Wl’%(DT) is called a weak generalized solution of problem (1)-(3) if the integral
equality (7) is valid for any vector function ¢ € VVO1 2F(Dp), ie

0%y 9%y du dyp
/{at%'at% ZA% 7 }d dt+/f Yo dardt = /F@dxdt (8)
Dr
Ve WOI’M(DT).
Note that due to Remark 2, the integral [ f(u)p dz dt in equality (8) is defined correctly, since
Dy
from u € WOI’%(DT) it follows f(u) € Lo(Dr) and, therefore, f(u)e € L1(Dr).
It is easy to verify that if the solution u of problem (1)—(3) belongs to the class C’g % (Dp,8Dr)
in the sense of Definition 1, then it will also be a classical solution of this problem.
Below we assume that the operator

Z A Gy 895 8CC] ©)

1,j=1
is strictly elliptic, i.e., the matrix Q(&) = Z A;;&€; is positively defined for each £ = (&1,...,&) €

J=1
R"\ {(0,...,0)}: "
(QEm. ey >0 ¥y eRY\{(0,...,0)}, (10)
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where (-, - )g~ is a standard scalar product in the euclidian space RN, Note that in the scalar case
the operator from (9) represents an elliptic operator and in this case the linear part of the operator
Ly from (1), i.e. Lo is semielliptic.

At fulfilment of condition (10) in the space CgAk (Dr,dDr), together with the scalar product

by Oy ou Ov
(u,v), = / [uv—i—z 5 or Z@azi 8:@] dx dt (11)

Dr
with norm || - [|o =] - le 28Dy defined by the right-hand side of equality (4), let us introduce
the following scalar product
[ 0%k 9% - ou v
(- o)1 = / o o T 2 gy axJ da dt (12)
Dr i,7=1
with norm
[10%y ) & ou Ou
2
= — Aij dx dt, 1
= [ | [5a] + X 45 5 (13)
Dr B ,j=1

where u,v € C’gAk(ﬁT, 0Dr).
It is proved the validity of the following inequalities

cillullo < [Jull < e2llullo Vu € Cy*(Dr,dDr)

with positive constants ¢; and c¢o, not dependent on u. Hence it follows that if we complete the
space CgAk(ﬁT,@DT) under norm (13), then in view of (11) we obtain the same Hilbert space
VVO1 ’2k(DT) with equivalent scalar products (11) and (12). Further, it can be proved the unique
solvability of the linear problem correspondent to (1)—(3), i.e., when f = 0: for any F' € Lo(Dr)
there exists the unique solution v = L lpe VVO1 ’%(DT) of this problem, where the linear operator

Lyt : Ly(Dr) — Wy (Dr)

is continuous. Thus, the nonlinear problem (1)—(3) is reduced to the following functional equation

u=Ly'[~f(u) + F] (14)
in the Hilbert space Wol’%(DT).
At fulfillment of the condition
lim it L S (15)
Jul 00 |ul
1,2k

it can be proved the a priori estimate of the solution u € W;"*"(Dr) of equation (14), whence due
to Remark 2 we have the solvability of this equation, and, therefore, of problem (1)—(3) in the space
VVO1 2k (Dr). Therefore the following theorem is valid.

Theorem 1. Let conditions (5), (6), (10) and (15) be fulfilled. Then for any F' € Lo(Dr) problem
(1)=(3) has at least one generalized solution u in the space Wol’%(DT).

Remark 4. If conditions (5), (6) and (10) are fulfilled and the mapping f(u) : RY — RY satisfies
the condition
(f(w) = f@W)(u—v) 20 Yu,oeRY, (16)

then the solution of this problem is unique.
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Thus, the following theorem is valid.

Theorem 2. Let conditions (5), (6), (10) and (15), (16) be fulfilled. Then for any F € Lao(Dr)
problem (1)—(3) has a unique weak generalized solution u in the space Wol’%(DT).

As the examples show, if the conditions imposed on the nonlinear vector function f are violated,
then problem (1)—(3) may not have a solution. Indeed, consider the particular case of system (1),
when it is split in the main part, i.e., A;; = a;;Iny, where Iy is a unit matrix of order IV, and a;;

n
are numbers such that the operator Y. a;;0%/0z;0z; is a scalar elliptic operator.

i,7=1
Consider the following requirement imposed on the vector function f: there exist numbers

N
li,...,In, D |li| # 0 such that
i=1

1
Vu e RY, 1<ﬁ—con3t<n7i1, (17)

N N 8
> lifi(u) < —do‘ >l
i=1 i=1
where dy = const > 0. Let the domain 2 be given by the equation 902 : w(x) = 0, where
Vawlag # 0, wlg >0, Vi = (8%1, e Bz ) and w € C?(R™).
Theorem 3. Let the vector function f satisfy conditions (5), (6), (10) and (17). Let F° =

(FY,...,FY) € Ly(D7), G = ZlFO > 0 and ||G||1y(py) # 0. Then there exists a number

o = po(G, B) > 0 such that for u > o problem (1)—(3) cannot have a weak generalized solution in
the space Wo "(Dr) for F = uFy.

Remark 5. Consider one class of vector functions f:

N
filui,...,un) = Zaij\uﬂﬁ” +b;, t=1,...,N,
j=1

where constants a;;, 3;; and b; satisfy the inequalities
n —|— 1 .
a; >0, 1< Bij < Zbk>0 i,j=1,...,N.

It is easy to verify that this class satisfies condition (17).
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In the present report, the initial value problem
W™ = f(tu,. .. u™D), (1)
wV(@)=0 (i=1,...,n) (2)

is considered, where n is an arbitrary natural number, —0co < a < b < +o00, while f : [a,b] xR" — R
is a continuous function. We are interested in the case where the function f with respect to the phase
variables does not satisfy the Lipshitz condition in the neighborhood of the point (0,...,0) € R™.
In this case, as far as we know, the questions on the unique and multivalued solvability of problem
(1), (2) remain actually open. The structure of a set of solutions of that problem is insufficiently
studied as well (see, e.g., [1-5] and the references therein). The results given below fill to some
extent this gap. Those cover the case where the function f admits one of the following four
representations:

ftme, ... xn) = folt, @1, ... 2p) +Zn:gi(t)|x,-y*f, (3)
fltzn,. . an) = folt,xy,... @ —|—Zgz w(|a;)), (4)
Ftan, .. en) = folt, o1, . xn) + z;gi(t)m]’\i +g(t), (5)
oy, an) = folt,an, ...z +Zgz w(|zi|) + g(t). (6)

Here \; €]0,1[ (i =1,...,n),
1

. for 23>0,
w(x): ln(l—i—l/x)
0 for x =0,
while fy : [a,b] x R" - Ry, ¢; : [a,b] = Ry (i =1,...,n), ¢g: [a,b] = Ry are continuous functions.

It is also assumed that the function fp on the set [a,b] x R™ satisfies one of the following two
conditions:

fot,0,...,0) =0, folt.ar,..,ma) < (14D |l (7)
i=1

fo(t,0,...,0) =0, ‘fo(t,azl,...,xn) —f(t,yl,...,yn)‘ §r2|xi—yil, (8)
=1
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where r is a positive constant.
We use the following notation.

Ry = [0, +o0[;

D"(la,b[;9) = {(t,xl,...,:cn) €la,b[ xR": z; > (nii)!/(t—s)"_ig(s) ds (i= 1,...,n)};

a

S¢(la,b];to), where tg € [a,b], is the set of solutions of problem (1), (2) defined on the interval
[a, b] and satisfying the conditions

u D) =0 for a<t<ty, uV({E)>0 for tg<t<b (i=1,...,n);

S¢([a,b]) is the set of all nontrivial solutions of problem (1), (2) on the interval [a, b].

Theorem 1. Let
f(t,0,...,0) =0 for a<t<b,

and let on the set [a,b] x R™ one of the following two conditions

ngtnxm < fanm) (14 Y Jail),

@ i=1

Zgz w(lzs|) < f(t, xl,...,xn)§r<1+2]asi\)
i=1

be satisfied, where \; €]0,1[ (i = 1,...,n) and v > 0 are constants, and g; : [a,b] = Ry (i =
1,...,n) are continuous functions such that

Zgi(t)>0 for a<t<b. (9)

Then
S¢(la,bl;to) # @ for a<to<b, Se(la,b) = ] S¢((a,b]ito). (10)

a<to<b

Corollary 1. If the function f admits representation (3) or (4), then for condition (10) to be
satisfied it is sufficient that inequalities (7) and (9) hold.

Theorem 2. Let there exist continuous functions g : [a,b] — Ry and h; :]a,b)[— Ry (i=1,...,n)
such that the function f on the set [a,b] x R™ admits the estimate

ft oy, an) 2 g(t),

while on the set D" (Ja,b|;g) satisfies the Lipschitz condition

|f(t)xl7"'7xn)_f(t’yl)"'ayn Zh |x7, Z

If, moreover,
b

/(t — )" i hi(t) dt < o0 (i=1,...,n),

a

then problem (1), (2) has a unique solution.
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Corollary 2. Let the function f admit representation (5) and let there exist a nonnegative constant
a such that along with (8) the conditions

e g(t)

llglélf (t—a)p > 0, (11)
b
/(t—a)(”_iﬂ)’ (-X)a—lg (1) dt < 400 (i =1,...,n) (12)

a

are satisfied. Then problem (1), (2) is uniquely solvable and its solution satisfies the inequalities

WV >0 for a<t<b (i=1,...,n). (13)
Remark 1. In view of the continuity of the functions g; : [a,b] = R4 (i =1,...,n), for condition
(12) to be satisfied it is sufficient that the constant « satisfy the inequality
a<min{w: z:ln} (14)
1— N

Corollary 3. Let the function f admit representation (6) and let there exist a nonnegative constant
a such that along with (8) and (11), the conditions

b

/(t —a) “gi(t)dt <400 (i=1,...,n) (15)

a

are satisfied. Then problem (1), (2) is uniquely solvable and its solution satisfies inequalities (13).

As an example, consider the differential equations

<">—Zg u=Ip, (16)

W = 3 g I+ g0, a7)
i=1

ul) = Zgia)wuu“-”w, (18)

u™ —Zgz V) +g(0), (19)

where \; €]0,1[ (i =1,...,n), while g; : [a,b] > Ry (i=1,...,n), g : [a,b] — R4 are continuous
functions.
From Corollaries 1 and 2 it follows

Corollary 4. Let conditions (9) and (11) hold, where « is a nonnegative constant satisfying
inequality (14). Then problem (16), (2) has a continuum of solutions, while problem (17),(2) has a
unique solution.

From Corollaries 1 and 3 follows

Corollary 5. Let conditions (9), (11) and (15) hold, where « is a nonnegative constant. Then
problem (18), (2) has a continuum of solutions, while problem (19), (2) is uniquelly solvable.

Therefore, a multivalued solvable initial value problem can be made uniquely solvable by using
an arbitrarily small perturbation of the equation under consideration.
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On a Dirichlet Type Boundary Value Problem
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In the orthogonally convex cylinder £ = {(z1,z2,23) € Q: (x1,22) € D, x3 € (0,ws)}, where

D= {(a;l,wg) €N: z1 € (0,w), a2 € (’71(1’1),"}/2(.%1))}
= {(@r.22) €0 ar € (0.w2), w1 € (mla2). male2)) .
consider the boundary value problem
u® = f(x,D?[u]), (1)

uv|, = v (x)(x), w00 VQ‘BE = wp(x)ha(x), u>>0) V3‘8E = v3(x)3(x). (2)

Here x = (x1,x2,23), OF is the boundary of E, and v(x) = (v1(x), v2(x),v3(x)) is the outward
unit normal vector at point x € 0F, 2 = (2,2,2), a = (a1, a2, a3) is a multi-index,

~ 3a1+a2+a3u(x)
D2u] = (u(® D2l = (u(® (@) ()= 2~ W&
[u] (u )Oé§2’ [u] (u )OL<2’ U (X) 8:17?1 61'32 axgs )
f(x,2) is a continuous function on E x R??, z = (2000, 2100, 2010, 2001, - - - » 2221, 2212, 2122), i € C(E)

(i =1,2,3) and E is the closure of E.

By a solution of problem (1),(2) we understand a classical solution, i.e., a function v € C?%2(E)
having continuous on E partial derivatives u(2%9 and u(220) and satisfying equation (1) and the
boundary conditions (2) everywhere in E and 0F, respectively.

Throughout the paper the following notations will be used:

0=(0,0,0),1=(1,1,1), ; = (0,...,,...,0), oj; = o; + ;.

a = (a,az,a3) < B = (B1,P2,83) <= i < fB; (i=1,2,3) and o # B.

a = (a,az,a3) < B = (f1,P2,03) = a < B, or a = .

el = o] + o] + Jas].

E:{a" 0<a’<1}.

Yr={a<2: a;=2 for some i€ {1,2,3}}.

The variables zqo (¢ € Y2) are called principal phase variables of the function f(x,z).

2= (2a) ygifa(x,2) = 222

suppa = {i: «a; > 0}.

Xa = (x(1) z1, x(2) x2, X (a3)x3), where x(a) =0 if a =0, and x(a) =1 if @ > 0.

Xy = X — X
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Xq Wwill be identified with (z;,,...,z;), where {i1,...,4} = supp a. Furthermore, xo will be
identified with (x4, 0q), and x will be identified with (Xq,Xa), or with (Xa,Xg)-
Qo = [0,w;,] X -+ x [0,w;,], where {i1,...,4;} =suppo.

Qij = (O,wi) X (0,0J]') (1 <1< j < 3)
C™(E) is the Banach space of functions u : E — R, having continuous partial derivatives u(®)
(¢ < m), endowed with the norm

||“”cm(E) = Z ||U(Q)HC(E)-

a<m

cm (E) is the Banach space of functions u : E — R, having continuous partial derivatives u(®)
(o < m), endowed with the norm

lullom@m = D 14 o

a<m

If ug € C™(E) and 7 > 0, then B™ (ug;7) = {u € C™(E): |lu—upllom < r}.
If up € C™(E) and r > 0, then ]~3m(uo;r) ={ue C™(E): ||lu— U || G < r}.

The boundary conditions (2) can be written int the following way

u(zzovo) (xl7 ’}/k(l'l), $3) - 902]{(:(;17 x3)7

u(2’2’0)($1,$2, (k — 1) UJg) = g03k(1:1, CUQ) (k =1, 2)7 (3)

U(nk(:cz), T2, x3) = 4/311@(962,963)7

where

o1r(x2, 23) = Y1(Mk(22), 22, 23),  war(z1,23) = Ya(z1, Yk (21), 23),
@ar(r1, w2) = Y3(r1, 22, (K —1)w3) (E=1,2). (4)

Along with problem (1), (3) consider the linear homogeneous problem

W® = 3 pa(xul), (Lo)

a<2

270’0)($177]€($1)3$3) = 07 ’LL(

U(Wk(@)v@al‘s) =0, u( 27270)($17$27 (k - 1) QJ3) =0 (k =1, 2) (30)
For each o € E in the domain ), consider the homogeneous boundary value problem depending

on the parameter x5 € Q5:

U(Q’O’O) = p022(X1, §1)U + p122(X1, i1)1)(170’0)7 (110[))
o(m(x2), %1) = 0, v(ma(x2),%1) = 0; (2100)
020 = pogy (2, Ro)v + para(x2, Ro)v 1Y), (o1o)
o((x1) R2) = 0, v(q2(x1),%2) = 0; (3010)
V002 = poan(x3,R3)v + pagi (x3,%3)v 00, (oo1)
0(0,%3) = 0, v(ws,R3) = 0; (3001)
o2 = N p s (xae, Ra2)u( @, (1110)

a<212
v(e(x2),R12) = 0, v (q(x1),R12) =0 (k= 1,2); (3110)
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v = N p s (s, Raa)v( @, (L101)
<213
v(ne(x2),%13) = 0, @00 ((k —1)ws,R13) =0 (k= 1,2); (3101)
v = N7 p 5 (%03, Raa )oY, (Lo11)
a<223
v(ve(x1),R23) =0, PP ((k—1)ws, Ro3) =0 (k=1,2). (3011)

Definition 1. Problem (1), (35) (o € E) is called o-associated problem of problem (1), (3p).

Along with problem (1), (2) consider the perturbed problem

u® = f(x,D?[u]) + f(x,D?[u]), (5)
u(ni(z2), 22, ¥3) = P1i(@2, 23) + 1k (22, 3),
w00 (2 (1), w3) = an(@1, 23) + Gor(w1, 73),
w20 (21, 29, (k — 1)wz) = par(w1, 22) + Pa(w1,22) (k=1,2), (6)

where

P, 73) = 1 (e (w2), w2, 23),  Por(w1,3) = Po(w1, (1), 3),
P3r(21, 12) = Y3(x1, 22, (k — D ws3) (k=1,2). (7)
A vector function (]? Jl,?ZQ, 1;3) is said to be an admissible perturbation if ]? e C(Q x R23) is

locally Lipschitz continuous with respect to the principal phase variables, ¢1 € C*22(E), 1y €
C%22(E) and ¢, € C%%2(E).

Definition 2. Let ug be a solution of problem (1), (2), and r > 0. We say that problem (1), (2) is
(ug, r)-well-posed, if:

(I) up(x) is the unique solution of problem (1), (2) in the ball B2 (ug;7);

(IT) there exist positive constant do and an increasing continuous ¢ : [0, do] — [0, +00) such that
£(0) = 0 and for any 6 € (0,dp] and an arbitrary admissible perturbation (f;1,2,13)
satisfying the conditions

|fa(x,2)] < 8y for (x,2) € QX R (a € Tm), (8)
f(x,2)| <6 for (x,2) € QxR*, 9)
||{/;1||c2,2,2@) + ”1;2”00,2,2@) + HJBHCOVOJ(E) <9, (10)

problem (4), (5) has at least one solution in the ball B2 (ug; ), and each such solution belongs
to the ball B2(ug;&(d)).

Definition 3. Let ug be a solution of problem (1), (2), and r» > 0. We say that problem (1), (2) is
strongly (ug, r)-well-posed, if:

(I) uo(x) is the unique solution of problem (1), (2) in the ball B2(ug, );

(IT) there exist a positive constants dp and M such that for any ¢ € (0,d0] and an arbitrary
admissible perturbation ( f: wl,wg,wg) satisfying conditions (7)-(9), problem (4), (5) has at
least one solution in the ball B2(ug; ), and each such solution belongs to the ball B2(ug; M¥).
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Definition 4. Problem (1), (2) is called well-posed (strongly well-posed), if it is (ug, r)-well-posed
(strongly (ug,r)-well-posed) for every r > 0.

Definition 5. A solution ug of problem (1), (2) is called strongly isolated, if problem (1),(2) is
strongly (ug, r)-well-posed for some r > 0.

Theorem 1. Let
m € C*([0,wa]) (k=1,2), (11)
let the function f(x,z) be continuously differentiable with respect to the phase variables, and let

there exist functions Pio(x) € C(E) (o < 2; i = 1,2) such that:

(E1) _
Pia(x) € fa(X,2) < Pon(x) for (x,Z) € ExR*® (a< 2); (12)

(Es) For every o € EU{1},! X5 € E5 and arbitrary measurable functions po € L®(Ey) (¢ < 24)
satisfying the inequalities

Prois, (v:%0) < Paly) < Pz, (v:Ro) for v € By (@< 24), (13)

the o -associated problem (15), (35) has only the trivial solution in ACY(Ey);

(E3) the problem

u® = 3 Pral)ul®,

o<
w(ng(w2), 22, 23) = 0, w00 (2y, v (21),23) = 0, W20 (21,20, (k — Dw3) =0 (k=1,2),

is well-posed. Then problem (1), (3) is strongly well-posed, and its solution belongs to
02’2’2(E).

Theorem 2. Let condition (11) hold, the function f(x,z) be continuously differentiable with respect
to the phase variables, and let ug be a solution of problem (1), (3). Then problem (1), (3) is strongly
(ug, )-well-posed for some r > 0 if and only if the linear homogeneous problem (1y), (30) is well-
posed, where

Pa(x) = fa(x, D[ug(x)]) (a < 2).

Consider the equations

u® = f(x, D?[u]) + q(x, D*[u)), (14)
u® = (py (x)u00) MOy ()01 O) LDy (g ()u OO OO o poac ), (15)
u® =3 pa(x, D) ul® + g(x, D [u]), (16)
W2 = C(Yp<12(X7u)u(Lo,o))(LO,O) + (p2(x,u)u(0’1’0))(0’1’0)

+ (pg(x, u)u(o’o’l))(o’o’l) + po(x,u) + q(x, Dt [u}) (17)

Theorem 3. Let the function f satisfy all of the conditions of Theorem 1, and let g € C(Q x R?)
be such that
lg(x,2z)|

i =0 wuniformly on E. (18)
lzll—+o0 |||

Then problem (14), (3) is solvable and its every solution belongs to C*%%(E).

Yf o = 1, then by (1s), (3») we understand the homogeneous problem (1o), (30).
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Corollary. Let condition (11) hold,
(=) 'nl(x2) > 0 for z2 € (0,w2) (k=1,2), (19)
and let py € CYOO(E), py € COLO(E), p3 € COOU(E), py € C(E x R) satisfy the inequalities

p1(x) <0, p2(x) <0, ps(x) <0 for x € E, (20)
(po(x,21) — po(x,22)) (21 — 22) > 0 for (x1,22,2) € E x R. (21)

Then problem (15), (3) is strongly well-posed and its solution belongs to C*%%(E).

Theorem 4. Let conditions (11) and (18) hold, and let there exist functions Pio(x) € C(E) (a < 2;
i =1,2) satisfying conditions (E2) and (E3) of Theorem 1 such that:

Pio(%) < pa(x,2) < Pou(x) for (x,2) € ExR® (a < 2). (22)
Then problem (16), (3) is solvable and its every solution belongs to C*%%(E).

Theorem 5. Let conditions (11), (18) and (19) hold, and let p, € C*(E x R) (k = 1,2,3) satisfy
the inequalities

pe(x,2) <0 for (x,2) € ExR (k=1,2,3),
po(x,2)z >0 for (x,2) € QA xR.

Then problem (17), (3¢) is solvable and its every solution belongs to C*>%%(E).

References

[1] T. Kiguradze, On the correctness of the Dirichlet problem in a characteristic rectangle for
fourth order linear hyperbolic equations. Georgian Math. J. 6 (1999), no. 5, 447-470.

[2] T. Kiguradze, On the Dirichlet problem in a characteristic rectangle for fourth order linear
singular hyperbolic equations. Georgian Math. J. 6 (1999), no. 6, 537-552.

[3] T. Kiguradze and R. Alhuzally, On a Dirichlet type boundary value problem in an orthogonally
convex cylinder for a class of linear partial differential equations. Abstracts of the International
Workshop on the Qualitative Theory of Differential Equations — QUALITDE-2021, Tbilisi,
Georgia, December 18-20, pp. 114-119;
http://www.rmi.ge/eng/QUALITDE-2019/Kiguradze_T_AlHuzally_workshop_2021.pdf.

[4] T. Kiguradze and V. Lakshmikantham, On the Dirichlet problem for fourth-order linear hy-
perbolic equations. Nonlinear Anal. 49 (2002), no. 2, Ser. A: Theory Methods, 197-219.



130 T. Kiguradze, A. Almutairi

On a Periodic Type Boundary Value Problem for a Second Order
Linear Hyperbolic System

Tariel Kiguradze, Afrah Almutairi

Florida Institute of Technology, Melbourne, USA
E-mails: tkigurad®fit.edu; aalmutairi2018@my.fit.edu

In the rectangle € = [0,w;] x [0, w2] consider the problem

Ugy = PO(-% y)u + Pl(x7 y)u:c + PQ(HZ, y)“y + Q(‘r: y)7 (1)
u(O,y) - Au(why) + ‘P(y)a u(x,()) = Bu(wi2) + lb(ﬂﬂ)a (2)

where P; € C(;R™™) (j = 0,1,2), ¢ € C(RY), A, B € R™" ¢ € C([0,ws];R") and 1 €
CH(0,w1): RY).

Problem (1), (2) is not well-posed, since for its solvability the vector functions ¢ and 1 should
satisfy some compatibility condition. For example, if

AB = BA, (3)
then for solvability of problem (1), (2) it is necessary that
0(0) — Bep(wz) = 9(0) — Arp(wr). (4)
Indeed, for an arbitrary u € C'(2;R"™), in view of equality (3), we have
hot(u) = /Lo h(u), (5)

where

((2) = 2(0) — Ax(w1), h(z) = 2(0) — Ba(ws).
Consequently, if u(x,y) satisfies condition (2), then equality (5) implies
$(0) = AY(wr) = Lo h(u) = h o l(u) = p(0) = Bo(ws).
Notice that, if u € CH1(2; R") satisfies condition (2), then
h(ug(z, -)) = ¢'(2).

Therefore,
u(0,y) = Au(wi,y) + ¢(y), ua(2,0) = Bug(z,ws) +¢'(2). (6)

Along with system (1) and conditions (2) and (6) consider their corresponding homogeneous
system and conditions

Ugy :Po(iﬂay)UﬂLPl(fU’y)ux+P2(977?J)Uya (10)
u(0,y) = Au(w1,y), u(z,0) = Bu(z,ws) (20)

and
u(0,y) = Au(wy,y), ug(z,0) = Bug(z,ws). (60)
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Let Y (y; z) be the fundamental matrix of the differential system

d
d—; = Pi(z,y)z,
satisfying the initial condition
Y(0;2z) =1,

where I is n x n identity matrix. By X(z;y) denote the fundamental matrix of the differential
system

d
ﬁ = Py(z,y)z,
satisfying the initial condition
X(0;y) =1I.
If problem
dz
C = Paey)n #(0) - Axlen) =0,

has only the trivial solution, then by Gi(z,s;y) denote its Green’s matrix, and if problem

d
é:a@wm 2(0) — Bz(w2) = 0

has only the trivial solution, then by Ga(y, t; ) denote its Green’s matrix.

Theorem 1. Let the problem
Z=0, 2(0)=Az(w) (7)
have only the trivial solution, and let the following inequalities hold:

det (I — Y (wg;2) B) #0 for x € [0,wi], (8)
det (I — X (wi;y) A) #0 for y € [0,ws]. (9)

Then problem (1), (6) has the Fredholm property. Furthermore, if problem (1o), (60) has only the
trivial solution, then problem (1), (6) has a unique solution u u admitting the estimate

ullcra) < M(HQHC(Q) + lellerjows]) + H%Z)Hm([o,wl]))a (10)
where M is a positive number independent of ¢, ¥ and q.

Definition. Problem (1), (6) is called well-posed if for every ¢ € C*([0,ws]; R™), 1 € C1([0,w1]; R™)
and ¢ € C(©;R"™) it has a unique solution u admitting estimate (10), where M is a positive number
independent of ¢, ¥ and q.

Theorem 2. If problem (1), (6) is well-posed, then problem (7),(8) has only the trivial solution
and inequalities (9) and (10) hold.

Theorem 3. Let inequalities (9) and (10) hold, and let the matrices A € R™™™ and B € R™*"
satisfy condition (3). Then:

(i) the space of solutions of problem (1y), (20) is finite dimensional;

(ii) if the homogeneous problem (1y),(20) has only the trivial solution, then problem (1),(2) is
uniquely solvable if and only if the compatibility condition (4) holds.
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Corollary 1. Let Pi(z,y) = Pi(z), Px(z,y) = Px(y), let the problem (7) have only the trivial
solution, and let

det (I — exp(waPy(2)) B) #£0 for x € [0,w1], (11)
det (I — exp(w1 Pa(y)) A) #0 for y € [0, ws]. (12)

Then problem (1), (6) has the Fredholm property.

Corollary 2. Let problem (7) have only the trivial solution, and let there exist o; € {—1,1}
(i =1,2) such that

o1(ATA — I) is positive semi-definite,
o1Pi(z,y) is positive definite for (x,y) € Q

and

09 (BTB — I) is positive semi-definite,
oo Py(x,y) is positive definite for (x,y) € Q.

Then problem (1) (6) has the Fredholm property.

Theorem 4. Let conditions (8) and (9) hold, let problem (7) have only the trivial solution, let
I'e R’}rxn be a nonnegative matriz with the spectral radius less than 1, and let either

Py e CY(QR™™), Pi(0,y) = Pi(wi,y), Pi(wi,y) A= APi(w1,y), (13)
and
// ’Gg(y,t;x)Gl(x, s;t) (Po(s,t) + Py(s,t)Pi(s,t) — 883 Pl(s,t)>‘ dsdt <T, (14)
00
or
P, e Co’l(Q;Rnxn), PQ(.T,O) = PQ((E,UJQ), Pz(l’,u)g) B = BPQ(.CC,WQ), (15)
and
w1 w2 5
[ [ |ertes0Gatio)(Pats,) + Pis,0Patst) — 5 PaGsst))|deds <7 (1)
00

Then problem (1) (6) is uniquely solvable.

Consider the system
Uzy = Po(z, y)u+ Uz + uy + q(2,y). (17)

Theorem 5. Let problem (7) have only the trivial solution,

Py(w,y) = Py (x,y) for z,y) €9,

AT A — I be positive semi-definite,

BTB — I be positive semi-definite,
I—ATA—B"B+ BTATAB be positive semi-definite,

and let one of the following three conditions hold:
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(i) Py e CYO(QR™™) and

Py(wi,y) — AT Py(0,y)A is positive semi-definite for y € [0, ws],
1 6P0(m, y)

is negative semi-definite for (x,y) € 2,

wi
/Po(s,y) ds is negative definite for y € [0,ws];
0

(ii) Py € COL(Q;R™ ™) and

Py(z,ws) — BTPO(x,WQ)B is positive semi-definite for x € [0,w1],

1 0P(x,
Po(z,y) + 5 R (z,)

5 3 is negative semi-definite for (z,y) € Q,
Yy

w2
/Po(w,t) dt is negative definite for x € [0,w1];
0

(iii) Py € C1(;R™ ™) and

Py(wy,y) — AT Py(0,y)A is positive semi-definite for y € [0,ws)],
Py(x,wy) — BT Py(xz,ws)B is positive semi-definite for x € [0,wi],
ox oy

4
w1 w2

/Po(s,t) dtds is negative definite.
0

Po(.iU,y) =+

is negative semi-definite for (x,y) € Q,

o

Then problem (17), (6) is uniquely solvable.

Consider the case, where P;(x,y) = P; (i =0,1,2) and A = I, i.e. consider the problem

Ugy = Pou+ Piug + Pouy + gz, y), (18)
u(0,y) = u(wi,y) + ¢(y), u(z,0) = Bu(z,ws2) + (). (19)

Theorem 6. Let

det (I — exp(waP1)B) # 0,
det (I - eXp(wng)) #0,

and let the compatibility condition
©(0) = Bo(ws) = ¥(0) — ¢(w1)
hold. Then problem (18), (19) is uniquely solvable if and only if
det (I — exp(w1Ag) B) #0 for k€ Z,
where

Ap = (i%kI—Pg)(Po—HZkPl).

w1
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Consider the case n = 1. For the equation

Uy = po(y)u + pr(y)ue + p2(y)uy + q(z,y) (20)
consider the boundary conditions
u(0,y) = u(wy,y), u(z,0)=bu(x,ws). (21)
Theorem 7. Let the following inequalities hold:

po(y) p1(y) p2(y) <0 for y € [0,w] (22)

and

(L=b)pi(y) >0 for y € [0,w].

Then problem (20), (21) is uniquely solvable. In particular, if b = 1, then the doubly periodic
problem (20), (21) is uniquely solvable if inequality (22) holds.
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Our goal in the proposed study is to apply Neural Network (NN) capabilities to the approximate
solution of the partial differential equations (PDEs). Neural networks are one of the popular
approach to approximate multi-variable nonlinear functions. It has been also successfully applied
to different kinds of real-world problems arising in finance, healthcare, signature verification and
facial recognition, weather forecasting, etc. In this note, we consider the simple heat equation and
propose its approximate solution by using NN.

In the domain Q = (0,1) x (0,7), T' = const > 0, let us consider the initial-boundary value
problem for the heat equation:

oU(x,t)  0°U(x,t)
ot —a 8332 —f(.'l?,t), (.fU,t) er

U0,t) =U(1,t) =0, te[0,T], (1)

U(z,0) =Up(z), x€[0,1],

where a is a positive constant and Uy is a given function.

Qualitative and quantitative properties, as well as the numerical solution for problem (1) and its
even more complicated nonlinear analogs, are well-studied in the literature (see, for example, [2-5,9]
and the references therein). Our purpose, as we already mentioned, is to study a different approach
to solving PDEs by means of Machine Learning methods, in particular, to train the neural network
so that the trained surrogate model could predict the solution of PDE at any arbitrary point
(z,t) € Q. Neural Networks could contain several layers. It necessarily contains input and output
layers and could have any number of inner layers called hidden layers (see, for example, Fig. 1). In
each layer, the user can choose the number of neurons (green circles).

The neural network constructs approximation for the solution of problem (1)

u(z,t,0) = U(x,t),

where u(x,t,0) denotes the function obtained from a NN, and 6 is the variable combining all NN
parameters which should be optimized during the training of the NN. In general, training of the
NN requires a large amount of training data, representing the NN’s input. However, applying the
NN to the PDEs approximate solution has the advantage due to it tacks into account the physics
and therefore shortens the size of the training data (see, for example, [1,6-8]).

The state-of-the-art machine learning software algorithms, provide automatic differentiation
capabilities for functions realized by neural networks, the approximate solution u(x,t, ), which in
turn allows the residual of the nonlinear problem (1) to be evaluated at a set of training points.

ou(z,t,0) 0?u(x,t,0)

R(z,t,0) = 5 a3 — f(z,1). (2)
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Hidden Layers

Figure 1. Architecture of the general Neural Network.
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Figure 2. Difference between exact and numerical solutions and learning rate (1000

epochs).

Let us construct the cost function F(z,t,60) which should be minimized by a neural network
during the training. The cost function should incorporate residual (2) as well as initial and boundary

conditions as follows:
.F(.Z', t7 9) = Errresidual(xa ta 9) + Errinitial (ma t7 0) + Errboindary(x7 t, 0)7

where

N,
1 2
ETTT‘esidual (.’L‘:, t:a 9) = ﬁ Z ’R(I:7 t:7 9)| )
"i=1
1 No 2
Errinitial(xg’ t?: 9) = FO Z |u(x?’ t?: 9) - Uo(fl,'?)‘ )
=1

N,
1 2
Errboindary(l'?a t?: 9) = ﬁb Z ’u(:‘d)? t?a 0)‘ :
i=1

The number of the training points is denoted by N,., while (2], ¢]) represents a set of training data.
Collection of the following points (x¥,t9), (2%,¢%) are used for initial and boundary conditions
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respectively.
Below the results of the numerical experiments are given. For the training of the neural network,

the library of scientific computing NumPy and the library of machine learning TensorFlow are used.
For the test experiments the Jupyter Notebook implementation, proposed in [1], was modified and
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applied to the problem (1). The right-hand side of the problem (1) was chosen in such a way
that the exact solution is U(z,t) = z(1 — x) exp(—z — t) with the corresponding initial solution
Up(z) = z(1 — z) exp(—x).

For the initial line and the boundaries we set Ny = N, = 25 and for the inner points, training
data of size N,, = 1000 was chosen.

For the neural network architecture, we set five hidden layers and 10 neurons in each layer.

The surfaces in Fig. 3 depict exact and numerical solutions when for NN training 1000 epochs
(iterations) were used.

Exact Solution Approximate Selution

016

012
< 010

0.00

Figure 3. Exact and numerical solutions (1000 epochs).

The difference between exact and numerical solutions is given in Fig. 2 (left). In the same
figure, the NN learning rate is given on right.

We also ran NN training for 5000 epochs. The results for the difference between exact and
numerical solutions and the learning rate are given in Fig. 4.

Difference Between Exact and Approximate Solutions 1

1

102
]
+

-

bl g

10

6 mho ZdDD znho mbo sn'm
Fleyrarn
Figure 4. Difference between exact and numerical solutions and learning rate

(5000 epochs).
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1 Introduction

This contribution is based on our recent paper [1], where we establish a novel, extended, version of
the strong maximum principle for a general class of second order ordinary differential equations

U” = g(t7 U7 UI)?

in the absence of any assumption of continuity or monotonicity on the function g, and where,
exploiting this tool, we provide some optimal regularity results for the bounded variation solutions,
positive and nodal, of the non-autonomous curvature equation

. (1 f/w)z)/ _ S, (1)

f being an arbitrary function prescribing the curvature of the graph of u.

The analysis carried out in [1] allows us, through a completely different technical device, to
extend most of the results we previoulsly obtained in [2-5], for the positive bounded variation so-
lutions of (1.1) under homogeneous Neumann boundary condition and the structural assumption
f(x,s) = h(x)k(s), to more general classes of equations and to, possibly non-homogeneous, Dirich-
let, Neumann, Robin, or even periodic boundary value problems. Furthermore, we are able to
produce a new interpretation of the assumptions used in our previous works, clarifying their mean-
ing and displaying some deep, though previously hidden, connections with the strong maximum
principle.

2 A variant of the strong maximum principle

The main result of this section is the following version of the strong maximum principle for second
order ordinary differential equations with possibly discontinuous and non-monotone right-hand
sides. In this respect, the Keller-Osserman assumption (G) stated below is independent of the
conditions required by the classical Vazquez strong maximum principle in [6] and by its extensions
given by Pucci and Serrin in [7], where G’ is always supposed to be continuous and increasing.
Accordingly, this result yields, in the one-dimensional setting, a completion and a sharpening of its
counterparts in [6] or [7]; its proof, delivered in [1], being also more delicate than in the classical
situations.
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Theorem 2.1. Let g : (o,w) x Rx R — R be a given function and let v € I/Vli’cl(a,w) NWH(a,w)
be a non-trivial non-negative solution of the differential equation

V"(t) = g(t,v(t),v'(t)) for almost all t € (a,w).
Assume that:

(G) there exist a constant € > 0 and an absolutely continuous function G : [0,e] — R such that

0 < g(t,v(t),v'(t)) < G'(v(t)) for almost all t € (o, w)
for which 0 <v(t) <e and |V'(t)] <e,

and either
G(s) =0 forall s € (0,¢],

or

G(s) >0 forall s € (0,e] and / ds = +00. (2.1)
0

Then, v is strongly positive in the sense that the following properties hold true:
e v(t) >0 forallt € (a,w);
o V'(a®) >0 if v(a) =0 and v'(a™) exists;

e V(w7) <0 ifv(w)=0 and v'(w™) exists.

3 Optimal regularity results for the prescribed curvature equation

In this section we discuss the regularity properties of the bounded variation solutions of the one-
dimensional non-autonomous prescribed curvature equation

_<1f:/(u/)2>/—f(m,u), a<x<b, (3.1)

where f : (a,b) xR — R is any given function. We begin by recalling the notion of bounded variation
solution of equation (3.1). To this end, for any v € BV (a,b), we denote by Dv = D% dx + D*®v the
Lebesgue—Nikodym decomposition, with respect to the Lebesgue measure dx in R, of the Radon
measure Dv in its absolutely continuous part D%v dx, with density function D%v, and its singular
part D%v. Further, 2 D | stands for the density function of D*v with respect to its absolute variation
|D%v]. Finally, for every o € [a,b), v(z) denotes the right trace of v at 2o and, for every z¢ € (a, b],
v(z, ) denotes the left trace of v at zy.

Definition 3.1. A function v € BV (a,b) is a bounded variation solution of (3.1) if f(-,u(-)) €
L(a,b) and
D% ) /
d + D? x, u( x
\/1 + Da \DS pro=J /i @)

for all ¢ € BV(a, b) such that |D*¢| is absolutely continuous with respect to |D%u| and ¢(at) =
b(b) = 0.
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We begin with a partial regularity result: it establishes that a bounded variation solution w
of (3.1) can lose its regularity at the endpoints, but never at the interior points, of the intervals
where the function f(-,u(-)) has a definite sign; whereas, u can be singular at an interior point of
its domain if such a point separates two adjacent intervals where f(-,u(-)) changes sign. In both
cases, the derivative «’ blows up, but, in the latter one, u can further exhibit a jump discontinuity.

Theorem 3.1. Let u be a bounded variation solution of equation (3.1). Then, the following
statements hold.

(i) If f(x,u(z)) > 0 for almost all x € (a,b), then u is concave and either u € W?1(a,b), or
u € VVIQOC [a,b) "W (a,b) and u'(b~) = —o0, oru € VVli’Cl(a, bjNWhi(a,b) and u'(at) = +oo,
oru € I/Vlzcl(a b) N Whi(a,b), v/ (at) = +oo, and v/ (b~) = —oo. In all cases, u satisfies
equation (3.1) for almost all x € (a,b).

(i) If f(z,u(x)) < 0 for almost all x € (a,b), then u is convex and either u € W?(a,b), or
u € VVli’Cl[a b)NWhi(a,b) and u'(b~) = +o0, oru € VVloc (a,b]NWti(a,b) and u'(at) = —oo,
oru € I/T/121(a b) N Whi(a,b), u'(aT) = —oo, and u/(b~) = +oo. In all cases, u satisfies
equation (3.1) for almost all x € (a,b).

(iii) If there is ¢ € (a,b) such that f(x,u(x)) > 0 for almost all x € (a,c) and f(z,u(z)) <
for almost all x € (c,b), then v is concave, ujp) is conver, and either u € W' (a,b

'b)
Whl(a,b), or Uj(a,c) € VVloc (a,c) N Whl(a,c), U|(cp) € VVIOC (c,b) NWhi(c,b), u(c™) > u(ct
and u'(c¢™) = —oo = u/(cT). Moreover, in case u(c™) > u(ct), we have that

0
N
);

Déu = (u(ch) —u(c™)) be,

where 6. stands for the Dirac measure concentrated at c. In any circumstances, u satisfies
equation (3.1) for almost all x € (a,b).

(iiii) If there is ¢ € (a,b) such that f(z,u(z)) < 0 for almost all x € (a,c) and f(z,u(z)) > 0
for almost all x € (c,b), then ujq) is convez, uj(cp) is conccwe, and either u € V[/Ii’cl(a,b N
Whl(a,b), or wjg.) € Wi’cl(a ) NWhi(a,c), ujep) € w2 (c b) N Whi(e,b), u(c™) < u(ch),

loc
and u'(¢”) = +oo = ¥/ (ct). Moreover, in case u(c™) < u(ct), (3.1) holds. In any circum-

stances, u satisfies equation (3.1) for almost all x € (a,b).

~

Our next two results, Theorems 3.2 and 3.3, establish the complete regularity of the bounded
variation solutions u of (3.1). Precisely, Theorem 3.2 guarantees the regularity at the endpoints of
any interval where the sign of f(-,u(-)) is constant, by imposing at these points a suitable control,
expressed by any of the conditions (j)—(jjjj), on the decay rate to zero of f(-,u(-)) Theorem 3.3,
instead, guarantees the regularity of w at any interior point, z, separating two adjacent interval
where f(-,u(-)) changes sign, by imposing a similar decay property to f(-,u(-)) either on the
left, or on the right, of z, as expressed by the conditions (h) or (hh). From [3-5] we also know
that these assumptions on the decay rate of f(-,u(-)) are optimal, in the sense that, if they fail at
some point, the derivative u/ might blow-up there, and the solution u might even develop a jump
discontinuity.

The proof of Theorems 3.2 and 3.3 presented in [1] is completely new and it relies on the use of
the strong maximum principle as expressed by Theorem 2.1. Our approach, besides being far more
general and versatile, displays the following striking fact: it turns out that the assumption yielding
the regularity of a solution w of (3.1), through a control on the decay rate to zero of f(-,u(-)) at
some point z, is precisely the Keller-Osserman condition (2.1) required by Theorem 2.1 so that the
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strong maximum principle holds for the differential equation

(NI

07/ /: i N Y o)
(i) = sevnn o =gl rnin @Bl 62

satisfied by the shift v = w — z of a local inverse w of u. Note that, as f is not assumed to satisfy
any regularity condition, the right-hand side of (3.2), that is, the function

g(t,5,€) = f(z +s,8)(1+ )3,

may be discontinuous, besides in ¢, in the state variable s as well. Note that this could happen even
if f were a Carathéodory function and thus g would be continuous in ¢ and &, but just Lebesgue
measurable with respect to s. Essentially, we establish that the validity of the strong maximum
principle for equation (3.2) yields the regularity for the solutions of (3.1). As a consequence, the
bounded variation solutions of (3.1) can develop singularities only when the conclusions of the
strong maximum principle fail for (3.2). This appears to be a quite remarkable achievement that
illuminates and clarify the otherwise apparently exotic conditions we introduced in [3].

Theorem 3.2. Let u be a bounded variation solution of (3.1). Then the following assertions hold.
G) If f(z,u(z)) > 0 for almost all z € (a,b) and there exist § > 0 and u € L'(a,a+ &) such that

o f(x,u(z)) < u(x) for almost all x € (a,a+ 9),
T a+0

o M(x) ::/u(t)dt>()f0rallx€(a,a+5], and / A;(x)dx:%—oo,

then u € I/Vlicl [a,b) N W1i(a,b).
(i) If f(z,u(z)) > 0 for almost all x € (a,b) and there exist § > 0 and p € L*(b— 6,b) such that

o f(z,u(z)) < p(x) for almost all x € (b— 0,b),
b b
1
o M(x) ::/u(t)dt>0f0r all x € [b—46,b), and / dr = +o0,
T b—4d

then u € VVli’Cl(a, b N Whi(a,b).
(ij) If f(x,u(z)) <0 for almost all x € (a,b) and there exist § > 0 and v € L(a,a+J) such that

o f(z,u(x)) > v(x) for almost all x € (a,a+9),

x a+d
1
o N(x):= /l/(t)dt <0 for all z € (a,a+ 6], and / ————dx = +o0,
—N(x)

then v € W2t a,b) N Whi(a,b).

loc

(iiij) If f(x,u(z)) <0 for almost all x € (a,b) and there exist § > 0 and v € L'(b— 4,b) such that

o f(z,u(z)) > v(x) for almost all x € (b—6,b),
b b
o N(x):= /l/(t)dt <0 forallz € [b—46,b), and / jvdx:—}-oo,
T b—é
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then u € VVli’Cl(a, b N Whi(a,b).

Theorem 3.3. Let u be a bounded variation solution of equation (3.1). Then the following sta-
tements hold.

(h)

If there is ¢ € (a,b) such that f(z,u(x)) > 0 for almost all x € (a,c) and f(z,u(x)) <0 for
almost all x € (c,b) and either there exist 6 > 0 and p € L*(c — §,¢) such that

o f(z,u(x)) < p(x) for almost all x € (¢ —6,c¢),

C

r 1
o M(x) ::/u(t)dt>0f0r all z € [c—d,¢), and / dx = 400,
M (z)
T c—48
or there exist 6 > 0 and v € L*(c,c+ §) such that
o f(x,u(z)) > v(x) for almost all x € (¢c,c+9),
x c+d ]
e N(z):= /l/(t)dt <0 for all z € (c,c+ 6], and / ————dx = +o0,
—N(z)

then u € VVE)C1 (a,b) N Whi(a,b).

(hh) If there is ¢ € (a,b) such that f(z,u(x)) <0 for almost all z € (a,c) and f(z,u(x)) >0 for
almost all x € (c,b) and either there exist 6 > 0 and v € L*(c — 6,¢) such that
o f(x,u(z)) > v(x) for almost all x € (¢ — d,c),
C (& 1
o N(x):= /z/(t)dt <0 for all z € [c—6,c), and / ————dz = +00,
V—=N(z)
T c—6
or there exist § > 0 and u € L'(c,c+ &) such that
o f(z,u(z)) < pu(x) for almost all x € (c,c+9),
x c+6 ]
o M(z):= /V(t)dt >0 for all z € (c,c+ 6], and / ———dx = 400,
M(x)
then u € VVE)C1 (a,b) "N Whi(a,b).
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For any map y : Ry — R", where Ry = {t € R: t > 0}, we can calculate the Lyapunov
exponent Aly] as
1
Alyl = lim — In|y(#)]]. (1)

t—+oo t

It is well known that Lyapunov exponents play an important role in qualitative theory of differential
equations and stability theory, see [2] or [8]. For maps defined on some subsets of R™ with m > 1,
such as solutions of total differential equations, we can not define the Lyapunov exponent by (1)
without substantial improvements. Some appropriate definitions for the required analogs of Lya-
punov exponents in multivariate case has been proposed by E. I. Grudo [5] and M. V. Kozhero [9].

Now the following asymptotic characteristics are used for solutions of total differential equations:
strong exponents [9], (weak) characteristic exponents [9], [4, p. 115], and characteristic functionals
(vectors) [5], [4, p. 108], [3, p. 82]. Each of these notions is a straightforward generalization of
classical Lyapunov exponent and coincides with it when m = 1.

The results concerning these asymptotic characteristics are summarized by I. V. Gaishun in
monographs [3] and [4], where general and asymptotic theory of total differential equations are
systematically presented. Some additional information on these issues can be found in [12].

Let K C R" be a closed convex cone such that K N (—K) = {0}. A linear functional (in fact,
a row vector) p € (R™)* is said to be positive on K if u(z) > 0 for all z € K. The set KT of all
positive on K linear functionals is called the dual cone of K.

Take any y : K — R™.

Definition 1. A linear functional A € (R™)* is said to be a characteristic functional of y with
respect to the cone K if
lim sup ||93H_1()\33 +1In Hy(:v)”) =0
||| =400
and
limsup [|z]| ' (Az + pz + In|y(z)|) > 0

[zl =00

forall u € K+, u#0.
The set of all characteristic functionals is called the characteristic set of y. We denote it by My].

Definition 2. The (weak) characteristic exponent of y is the function x[y] : K\ {0} — R defined by

— 1
xlyl(z) = tilgloom In ||y (tz)]-
There exist an interrelation between (weak) characteristic exponents and characteristic func-
tionals. In [10] (see also [12]) it was proved that if In||y|| is a Lipshitz function, then M[y] =
Mexp ¢[y]], where ¢[y](x) = |||/ x[y](x) is the modified characteristic exponent of y.
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It occurs that the above asymptotic characteristics are useful not only in the study of total
differential equations, but also in the theory of linear ordinary differential systems. To demonstrate
this fact, consider a linear differential system

i=At)z, z€R", t>0, (2)

with piecewise continuous and bounded coefficient matrix A such that ||A(t)|| < M < +oo for all
t > 0. We denote the Cauchy matrix of (2) by X4 and the highest Lyapunov exponent of (2)
by A\, (4).

In [16], see also [15, p. 379] and [2, p. 236], I. G. Malkin has used estimations of the form

[Xa(t, s)| < Dexp(a(t —s)+fs), t>s>0, D>0, a,f€R, (3)
in order to investigate asymptotic stability of the trivial solution to a system
y=Ay+ ft,y), yeR", t=0,

with a nonlinear perturbation f(¢,y) of a higher order.

An ordered pair (a,3) € R? is called a Malkin estimation for system (2) if there exists a
number D = D(a, 3) > 0 such that (3) holds. A pair (a, ) € R? is said to be a minimal Malkin
estimation [11] if (a+&,8+1n) € E(A) forall £ > 0,7 >0, and (a+&,8+1n) € E(A) for all £ <0,
n <0, 4+n*#0.

It can be easily seen that the set of minimal Malkin estimations for system (2) coincides with
the set of Grudo characteristic vectors for the function || X (¢, s)|| with respect to the cone C' =
{(t,s) € R? : t > s> 0}. Using this fact, in [11] we have given an alternative description for the
set of minimal Malkin estimations in terms of the function

— 1
Sggloo m In [[Xa(0s, s)]|. (4)
Definition 3. Let 7 be an increasing sequence tg < t1 < --- < tg41 of s + 2 real numbers. The

expression

Pa(r) = [T 11X a1, 1))
1=0

is said to be a normed partition of the Cauchy matrix for system (2).

Normed partitions are common in Lyapunov exponents theory. Formulae for calculating the
central (see [2, p. 99], [8, p. 43])

I
2(4) = lim lim ;m | Xa(KT, KT —T)|

as well as the exponential exponent (see [7], [8, p. 52])
1 &
Vo(A) = lim Tim —— "In| X4 (6%, 6 )], (5)

6—1+0m—oo0 ™
k=1

contain the expressions of the form

Ea(r) =Y || Xa(tisr, ta)l| = In Pa(7)
=0
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with some appropriate 7. The highest sigma-exponent (or the Izobov exponent) of system (2)
(see [6], [8, p. 225])

Vo(4) = Tm &9

m—oo M

&m(0) = max (In || Xa(m,d)|| +&(0) - oi), & =0, i €N,
can be represented in an equivalent form [1] (see also [14]) as

Vo(A) = Iim m™' max (EA(T)—UHTHi), (6)

m—00 T7E€Do(m)

where Dy(m) is the set of all increasing sequences 0 =ty < t; < ... < ts1+1 = m of integer numbers
with at least two terms and ||7||; = ¢1 + - - - +t5s. Note that 7 € Dy(m) may have different numbers
of elements.

Let tg = 0. Fix some k € N and consider sequences 0 < t; < --- < 11 of real numbers with
k+ 1 elements as vectors (1, ...ty 1) € REFL Taking K = {7 = (t1,...,ts1) ERFL . 0<t; <
-+ <tg41}, we define the set M[Py4] and the function

Ua(r) = $[Pal(r) = Tm — In Pa(tr)

t—+oo ¢
according to Definitions 1 and 2. By [10] (see also [12]) we have the following statements.

Proposition 1. The equality
M[Py] = Mexp ¥ 4]
holds.
Proposition 2. Let A\ € M[U4]. If for some sequence of vectors 7; € K C R*¥1 such that
75|l = oo and 7;||7;|| ! — € € R¥ ! as j — oo, we have

lim HTjH_l()\Tj +1In Py(75)) =0,
j—o0

then Né + WA (&) =0 and A+ U 4(&) >0 forall € € K.

We cannot use these results to calculate V,(A), since in (6) the length of 7 can increase
indefinitely as m increases. However, we can apply Propositions 1 and 2 to obtain some information
on finite-point approximations of V,(A).

Let DE(m) be a subset of Dy(m) containing sequences with at most k elements.

Definition 4 ([13]). The number

VE(A) = Tim m™" max (Ea(r) — o7
o(A) = lim m Te%fg?in)( () = all7ll)

is said to be the k-point approximation for V,(A).

Proposition 3. If (o,1) € R? is an extreme point for the epigraph of VE(A), then the vector
(—0,...,—0,—u) € (RN is a characteristic vector for Py.

Corollary. If (o, ) € R? is an extreme point for the epigraph of VE(A), then

k
UZ& + k1 < Wa(f)

=1

for all € € K and there exists some €0 € K such that

k
oY &)+ g = V().

i=1
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On the Continuous Dependence of Solutions
to Linear Boundary Value Problems on Boundary Conditions

V. P. Maksimov

Perm State University, Perm, Russia
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1 Introduction

The general questions of the continuous dependence of solutions to boundary value problems on
parameters as applied to functional differential equations are studied in [1, 3,4, 8], see also the
references to Section 1.5 in [1].

We consider a quite broad class of functional differential systems with aftereffect and follow the
notation and basic statements of the general theory of functional differential equations in the part
concerning linear systems with aftereffect [1,4].

Let L™ = L™[0,T] be the Lebesgue space of all summable functions z : [0,7] — R"™ defined on
a finite segment [0, 7] with the norm

T
\Mm=/MW%
0

where | - | is a norm in R". Below we use || - || for the matrix norm agreed with | - |.

Denote by AC™ = AC™[0,T] the space of absolutely continuous functions z : [0; T] — R™ with
the norm

[zl acn = |2(0)] + (|2 n-
In the sequel we will use some results from [1,4].
The system
Lx=Ff (1.1)

with a linear bounded Volterra operator £ : AC™ — L™ is considered under the assumption that
the general solution of equation (1.1) has the form

z(t) = X(t)z(0) + / C(t,s)f(s)ds, (1.2)
0

where X (¢) is the fundamental matrix to the homogeneous equation Lz = 0, C'(¢, s) is the Cauchy
matrix. A broad class of operators £ with property (1.2) is described, for instance, in [5].
We consider the boundary value problems (BVPs)

Lx=f, {ox=0, (1.3)
and
Lx=f {x=0, (1.4)

where (o, ¢ : AC™ — R™ are linear bounded vector-functional, assuming (1.3) to be uniquely
solvable, i.e. det £y X # 0. We will consider the question of the continuous dependence of solutions
on the boundary conditions in terms of the proximity of ¢ to o and the proximity of the solution
x of BVP (1.4) to the solution z¢ of BVP (1.3).
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2 Two theorems

First we give a theorem that follows from the theorem on the invertible operator (see, for instance,
Theorem 3.6.3 [2]).

Theorem 2.1. Let the inequality
A= llX —£X| - (LX) < 1 (2.1)
be fulfilled. Then BVP (1.4) is uniquely solvable and the estimate

A -
lzo = zllacm < X lacwen - 7—x - 1(X) I el agn—mn - |ICfll acn

A
+ 1X [ agmsn - [0 X) 7 - 1o = €l acn—rr - |C fllacn
holds.

Results of the constructive study of boundary value problems, based on conditions like (2.1),
are presented systematically in [1,7], see also [6]. Condition (2.1) often turns out to be quite rigid.
To formulate the next theorem based on another approach, we introduce additional notation:

bX =T% = (Wpij=t,n; X =T = (0 Wil ir i Y € D)
(oX)™" = B% = (B)ij=tms ((X)7 =B = (6 B5), o1
M = max (detT : v € v, i, =1,...,n);

p=min (detI': ;€ [’yfj,fy;‘j], i,j=1,...,n).
For an (n x n)-matrix A with interval-valued elements [a;;, b;;] we define || A||; by the equality

A7 = [|(ctij)ij=1,...n

)
where a;; = m&X(|aij|7 ’buD

Theorem 2.2. Let the inequality
M-u>0

be fulfilled. Then BVP (1.4) is uniquely solvable and the estimate

lzo — z[lacn < | X[ agnxn - | Bo — Bll1 - [|€llacr—gn - [|Cfllacn
+ [| X || agnxn - || Bol| - 1o — €]l acm—rn - |C fll acm

holds.

This theorem allows to cover a set of boundary value problems (1.4) for which condition (2.1)
is not fulfilled.

3 An example
Consider the boundary value problem

#(t) = Fz(t) + f(t), t€[0,1], o1z = ax1(0) + bxra(l) =0, loox = cx1(1) +dz2(0) =0. (3.1)



REPORTS OF QUALITDE, Volume 1, 2022 151

0.5 -0.1 a b 1 2
P=( an ) = () =G )

For definiteness, let the norm in R? be defined by the equality |z| = max(|x1], |z2|), hence for
B = (b;;) we have

Here

IBIl = max([bi1| + [brz], [ba1| + [b22]).
For the case the matrix £y.X is defined by the equality

_ (0.304 3.680 1 (-0.200 0.212 L
ZOX‘(4.997 3.478)’ (o X) —<0,288 _0‘018>, [(oX) ™" || = 0.413.

Thus by virtue of Theorem 2.1 problem (3.1) is uniquely solvable and, together with it, any problem
t=Fx+f, lx=0 (3.2)

with ¢ such that |[(X — ¢pX|| < 2.421 is uniquely solvable too.
Let us show that Theorem 2.2 makes it possible to go beyond this inequality. Immerse the

matrix oX into the family I = (7“ 712) with y11 € [0.2,0.4], 712 € [3.5,3.8], v21 € [4.5,5.5),

Y21 Y22
Y22 € [3.4,8].
Further

max(detF C oy €[0.2,0.4], Y12 € [3.5,3.8], 21 € [4.5,5.5], Y22 € [3.4,8]) — _12.55,

min(detF: Y11 € [0.2,0.4], 712 € [3.5,3.8], 21 € [4.5,5.5], Yo2 € [3.4, 8]) = —20.22,

therefore, the determinant of any matrix from the family I' differs from zero. It should be noted
that in terms of the parameters a, b, ¢, d of £y it means the unique solvability for all the problems
(3.2) with a € [0.862,1.119], b € [1.902,2.065], ¢ € [2.701, 3.301], d € [3.870, 8.574].

Let us take the element I'y = (gi 3;) from I' and calculate
166X — Ty = 5.025 > —— 2.421
oX — L] = o. 7 = 2. .
[ (6o X) |

As for estimating difference of a solution zp to (3.1) and a solution x to an arbitrary problem
from (3.2) with X €T, first we calculate

1 _ (170637,-0.168]  [0.188,0.279)
| [0.272,0.359]  [~0.032, —0.010]

with [T 1|7 < 0.805 and

P ([0.032,0.437,} [—0.067,0.024})
oA — = 5

[-0.016,0.071]  [~0.008,0.014]
hence [|(¢pX)~! —T'~!||; < 0.504. Having in mind the representation

zo— 2= X[(loX) 0 — (UX) | Cf = X [(boX)™! — (¢X) 1 eCf + X[(6oX) (b0 — 0)]CF,
we obtain

[0 — zllac, < 0.504[|X | ac2x2 - €]l acz—p2 - [Cfllac2 + 0414 X | - 1o — ll[ac2—p2 - [C Sl ac2
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and, taking into account the estimate || X|| 4o2x2 < 2.188,

lzo — 2|l ac2 < 1103 ||€|| ac2— g2 - |Cfllac2 +0.906 [|€o — £|| ac2— g2 - |C f ||l ac2-

Note again that, in this example, the statements of Theorem 2.2 cover the set of problems including
those that do not belong to the set defined by Theorem 2.1.
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The question of finding the conditions for the convergence of solutions of systems of ordinary
differential equations arises in many problems of modern analysis and its applications. It were
deeply investigated in the case of the solutions of Cauchy’s problems for the system of first-order
differential equations. More complicated case of linear boundary-value problems was studied by
I. T. Kiguradze [2,3] and his followers [1,4-8].

On a finite interval (a,b) C R, we consider the systems of m € N linear differential equations of
the first order

y,(ta n) + A(tv n)y(ta n) = f(ta n) (1)
with inhomogeneous boundary conditions
B(n)y(-,n) = c(n), (2)

where
B(n): C([a,b];C™) - C™, neNU{0}

is a linear continuous operator.

We suppose that the matrix-valued functions A(-,n) € Li([a,b]; C"™*™), the vector-valued
functions f(-,n) € Li([a,b]; C™), and the vectors ¢(n) € C™.

The solution of the system of differential equations (1) is understood as a vector-valued function
y(-) € Wi([a,b];C™) absolutely continuous on the compact interval [a,b] satisfying the vector
equation (1) almost everywhere. The inhomogeneous boundary condition (2) is correctly defined
on the solutions of system (1) and cover all classical types of boundary condition. It was shown
(see, e.g., [7]) that the boundary-value problem (1), (2) is a Fredholm problem with zero index.
For the unique solvability of this problem everywhere, it is necessary and sufficient to guarantee
that the corresponding homogeneous boundary-value problem has only a trivial solution.

Assume that the solution of problem (1), (2), with n = 0, is uniquely defined. Then the following
problems are of high importance:

Under what conditions imposed on the left-hand sides of problems (1), (2) their solutions y( -, n)
exist and are unique for sufficiently large n € N7 What additional conditions imposed on the left-
and right-hand sides of problems (1), (2) guarantee the limit equality

ly(-,n) =y(+,0)]lc = 0, 1 = oo, (3)

where || - ||oo — sup-norm on the compact interval [a, b].
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For the first time, these problems were investigated by Kiguradze [3] in the case of real-valued
functions.
We introduce the notation:

Ru(-,n):=A(-,n)— A(-,0) € Li([a, b]; C™*™),

fi(-,m) 0 0
F(-,n):= fZ(':’”) O - O € Ly([a, b]; C™¥™),
fm(-sm) 0 ... 0

RF(-,TL):F(-,TL)—F<-,O),

RY.(t,n) := /RF(s,n) ds, R4(t,n):= /RA(S,n) ds.

a

Put also || - ||1 is the norm in Lebesgue space of vector-valued functions (matrix-valued functions)
on the interval [a, b].
Further we assume that all asymptotic relations are considered as n — oo.

Theorem (Kiguradze [3]). Suppose that
(0) the homogeneous boundary-value problem (1), (2), with n =0, has only the trivial solution;
(@) [[RA(- n)llee = 0;
(D) [[RA(-,m)[lr = O(1);

(III) B(n)y — B(0)y, y(-) € C([a,b];C™).

Then, for sufficiently large n, problem (1),(2) possesses a unique solution. In addition, if the
right-hand sides of problems satisfy the following conditions

(V) ¢(n) = c(0);
(V) [IRE(-,n)[loc — O,
then the unique solutions of problems (1), (2) satisfy the limit equality (3).

The examples show that all the conditions of Kiguradze’s Theorem are essential and none of
them can be omitted. However, some conditions can be weakened.

Denote by M™ := M(a,b;m), m € N class of sequences of the matrix functions R(-,n): N —
Li([a, b]; C™*™) such that solution Z(-,n) of the Cauchy problem

Z'(-,n)+R(-,n)Z(-,n) =0, Z(a,n)= I,

satisfies the limit equality
HZ( : 7”) - ImHoo — 0,

where I,,, is an identity (m x m)-matrix.
Put

AF(,’I?,) = <A(O7;Ln) F(On,ln)> c Ll([a,b];CQmXQm),

RAF(' 7’!1) = AF(-7’I?,) — AF( ’O) c Ll([a,b];CQmXZW)’

where O,, is a zero (m x m)-matrix.
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Theorem 1. In Kiguradze’s Theorem, conditions (1), (II) can be replaced by one condition
Ra(-,n) e M™, (4)
if condition (V) is replaced by the following
Ra,(-,n) e M¥™. (5)

Conditions (4), (5) are very general but not constructive because there are no explicit descriptions

of the classes M™ and M?*™.

However, the results of [4] contain explicit sufficient conditions that the sequence of matrix-
valued functions belongs to the class M™ or M?™. These sufficient conditions are more convenient
to use. Therefore, from Theorem 1 follows a number of constructive statements that generalize or
complement Kiguradze’s Theorem.

Theorem 2. In Kiguradze’s Theorem, condition (II) can be replaced by the one more general
condition

() [[Ra(-,n)Ry(-,n)[1 — 0,
with the additional condition
(VI*) [[Ra(-,n)Ry(-,n)[lr — 0.

This theorem generalizes Kiguradze’s result, since it does not contain the requirement of bound-
edness of the norms of coefficients of systems.

The advantages of Theorem 2 over Kyguradze’s Theorem become more noticeable if we consider
their applications to systems of linear differential equations of the higher order of the form

y O (tn) + At (6 n)y "D (tn) + .+ Ao(tn)y(tn) = f(tn) (6)
with inhomogeneous boundary conditions

Bij(n)y(-,n) =cj(n), je{l,...,r} =[], ne NU{0}, (7)

where Bj(n) : C""Y([a,b]; C™) — C™ are linear continuous operators with j € [r].

Assume that the matrix-valued functions A;_1(-,n), the vector-valued functions f(-,n) and
the vectors c;(n) satisfy the conditions presented above for problem (1), (2).

A solution of the system of differential equations (6), (7) is understood as a vector-valued
function y(-,n) € W{([a,b]; C™) satisfying the equation almost everywhere. The inhomogeneous
boundary conditions (7) are correctly defined on the solutions of system (6) and cover all classical
types of boundary conditions.

Each of these problems can be reduced to the general inhomogeneous boundary-value problem
for the system of equations of the first order. For applied to these problems, Kiguradze’s Theorem
takes the following form.

Theorem 3. Suppose that the solutions of problem (6), (7) are uniquely defined and
(1) IR, (- m)lloo = 0;
1) [[Ra; (- n)[1 = O(1);

(II') Bj(n)y — Bj(0)y, y € CU~Y([a,b];C™).
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Then, for sufficiently large n problems (6), (7) possess the unique solutions. Moreover, if
(IV') ¢j(n) — ¢;(0),

(V) |IRE(-,n)]lee — O,

then the unique solutions of problems (6), (7) satisfy the limit equality

Hy(j—l)( -,0) — y(j—l)( . ’n)Hoo 0.

In this case, from Theorem 2 follows the next result.

Theorem 4. In Theorem 3, condition (II') can be replaced by the condition
(H**> HRAT—I( : 7“)R>/1j,1( ’ 777‘)”1 —0,

if the additional condition is fulfilled
(VI**) HRAT—I( ’ 7n)R%( ’ 7n)H1 — 0, n — oo.

The condition (VI**) is fulfilled if conditions (IU'), (V') hold.

At
S

Note also that conditions (II**), (VI**) are obviously fulfilled if
[1Ba, . (-,n)llh = O(1).

the same time, there are no restrictions on the sequence {|[Ra, ,(-,n)[l1 : n > 1}, with
[r—1].
These and other results are presented in more detail in [6-8].
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We study on the interval I := [a, b] the fourth order ordinary differential equations
u(#) = p(t)u(t) + q(), (0.1)
and
u®(t) = p(tyult) + f(t,u(t) + h(t), (0.2)
under the boundary conditions
u(j)(a) =0, U(J)(b) =0 (] =0, 1)a 0.3 )
u(a) =0 (j=0,1,2), u(b) =0, 2

where p,h € L(I;R), f € K(I x R;R). N

By a solution of problem (0.2), (1.3;) (i € {1,2}) we understand a function u € C*(I;R), which
satisfies equation (0.2) a.e. on I, and conditions (1.3;).

Throughout the paper we use the following notations.

C(I;R) is the Banach space of continuous functions u : I — R with the norm

|ulle = max {|u(t)] : ¢t € I}.

5(3)(1 ;R) is the set of functions u : I — R which are absolutely continuous together with their
third derivatives.

L(I;R) is the Banach space of Lebesgue integrable functions p : I — R with the norm

b
ol = / 1p(s)] ds.

K (I x R;R) is the set of functions f : I x R — R satisfying the Carathéodory conditions, i.e.,
f(-,x): I — R is a measurable function for all z € R, f(¢, -) : R — R is a continuous function for
almost all t € I, and for arbitrary r > 0 the inclusion

fr@) =sup {|f(t, )|+ |e| <r} e L(RY)

holds.
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For arbitrary z,y € L(I;R), the notation
z(t) < y(t) (z(t) = y(t) for t e,

means that x <y (z > y) and = # y.
We also use the notation [z]+ = (|| £ x)/2.

The aim of our work is to study the solvability of the above mentioned problems. We have proved
the unimprovable sufficient conditions of the unique solvability for the linear problem, which show
that the solvability of problem (0.1),(0.31) ((0.1),(0.32)) depends only on the nonnegative (non
positive) part of the coefficient p if this nonnegative (non positive) part is small enough. On the
basis of these results for the nonlinear problems, sufficient conditions of solvability have been proved
in non resonance and resonance cases in which nonlinearities can have the linear growth.

Below we present some definitions from the work [2] which we need for the formulation of our
results.

Definition 0.1. Equation
u(t) = p(t)u(t) for t el (0.4)

is said to be disconjugate (non-oscillatory) on I if every nontrivial solution u has less then four
zeros on I, the multiple zeros being counted according to their multiplicity.

Definition 0.2. We will say that p € D, (I) if p € L(I;R]), and problem (0.4),(0.3;) has a
solution u such that
u(t) >0 for t €la,b|. (0.5)

Definition 0.3. We will say that p € D_(I) if p € L(I;R;), and problem (0.4),(0.32) has a
solution u such that inequality (0.5) holds.

1 Linear problems

The proofs of the following results of the unique solvability of problems (0.1), (0.31) and (0.1), (0.32)
are based on the results from the papers [1] and [2].

Theorem 1.1. Let i € {1,2} and the function py € L(I;R) be such that the equation
u(t) = [po(0)]ult) if i =1,
u () = ~[po(t)] -u(t) if i=2,
is diconjugate on I. Then if the inequality
(=) [p(t) = po(t)] <0 for tel
holds, problem (0.1), (0.3;) is uniquely solvable.
From the last theorem with py = [p]+ or pop = —[p]- it immediately follows:

Corollary 1.1. Let there exist p* € D4 (I) (px € D_(I)) such that the inequality

P+ ™) (=[p(®)]- = p(t)) for tel (1.1)
holds. Then problem (0.1), (0.31) ((0.1), (0.32)) is uniquely solvable.

Remark. Condition (1.1) in Corollary 1.1 is optimal in the sense that the inequality < (=) can
not be replaced by the inequality < (>).
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2 Nonlinear Problem at the non resonance case

On the basis of our results for the linear problems for the nonlinear problems in non resonance
case, i.e. when problem (0.4), (0.3;) has only the trivial solution, in [3] we have proved the following
solvability theorem:

Theorem 2.1. Let i € {1,2} and there exist r € RT and g € L(I;R}) such that a.e. on I the
inequality 4
—g(t)]a] < (~1)"7 1 f(t,x)sgna < 8(t,|al) for |z| > 7

holds, where the function § € K(I x Rg;RJF) is nondecreasing in the second argument and

lim — [ §(
pJToop/ 20)d

Then if the equation
ul(t) = [p(t)]yult) if i =1,
u(t) = —[p(O)]-u(t) if i =2

is disconjugate, problem (0.2),(0.3;) has at least one solution.

3 Nonlinear Problem at the resonance

On the basis of Corollary 1.1 and Theorem 2.1 we proved the following Landesman—Laser type
sufficient conditions of solvability of problem (0.4), (0.3;) at the resonance case. It is well known
that problem (0.4), (0.3;) is unique solvable if (—1)""!p(¢t) < 0. Therefor when we speak about
problem (0.2), (0.3;) at the resonance case we must assume that the condition

(—1)p(t) >0 for teT (3.1)
holds.

Theorem 3.1. Let i € {1,2} the constant r > 0 and the functions =, f",g € L(I;RY), p €
L(I;R), be such that the conditions (3.1),

peD,(I)ifi=1, peD_(I) if i=2, (3.2)
and
@) < (=17 f(t,2) < gt)|z| for < —r, tel,
—g)|z| < (=) Lf(tz) < —fT(t) for x>7, tel

hold. Moreover, let w be a nontrivial solution of homogeneous problem (0.4), (0.3;) and there exists
e > 0 such that the condition

/f $)w(s)] ds + e llwlle < (- Zl/h|w|w</ﬁ Yw(s)| ds — ey flwlle,

holds, where

wziﬁ@ﬁ

Then for an arbitrary function h € L(I;R) problem (0.2), (0.3;) is solvable.
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Also is true the following existence and uniqueness theorem.

Theorem 3.2. Leti € {1,2}, condition (3.1), (3.2) holds and f(t,0) = 0. Moreover, let there exist
functions n : R? —10,400[, and g,¢ € L(I;R}) such that £ # 0 and the condition

—g(t)|z1 — 2| < (1) (f(t,21) — f(t,22)) sgn(z1 — @) < —L()n(w1, 72) |71 — 22,
forte I, x1,20 € R holds, where

lim |p|n(p,0) = +o0.
|pl—+o0

Then for an arbitrary function h € L(I;R) problem (0.2), (0.3;) is uniquely solvable.
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We suppose that A and B are (m xn)-measurable matrices and Z(z, €) is an n measurable vector
function. We will call a weakly nonlinear autonomous periodic differential-algebraic boundary-value
problem the problem of finding solutions [6]

2(tye): z(-,e) € Clla,b(e)], 2(t,-) € C[0,e0], b(0):=0b*
of the differential-algebraic system
A2 =Bz+4¢eZ(z¢), (1)

satisfying the boundary condition
Lz(-,e) = a. (2)

Here, ¢z(-,¢) is a linear bounded vector functional
lz(-,¢): Cla,b(e)] — R

We seek solutions of problem (1), (2) in a small neighborhood of the solution zy(t) € Cl[a,b*] of
the generating Noether (¢ # n) differential-algebraic boundary-value problem

Az)= Bz, lz()=acR% (3)

We assume that the vector function Z(z,¢) is a continuously differentiable with respect to the
unknown z(t, ) in a small neighborhood of the solution of the generating problem and continuously
differentiable with respect to the small parameter € in a small positive neighborhood of zero. The
matrix A is generally assumed to be rectangular m # n, or square, but degenerate. Under the
condition

Py =0 (4)

the generating system (3) is reduced to the traditional system of ordinary differential equations [2]
Z(l) =A'B 20 +PA,,OVO(t)- (5)
Moreover, A% is a pseudoinverse (by Moore—Penrose) matrix, P4« is a matrix orthoprojector

Pa : R™ — N(4*),
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Py, is an (n x pg) matrix formed by po linearly independent columns of the (n x n) matrix

orthoprojector
Py :R"™ — N(A),

vo(t) € R is an arbitrary continuous vector function. Under the condition (4) system (1) will be
called nondegenerate. Suppose that the boundary-value problem for system (3) corresponds to a
critical case

Por #0, Q= 0Xo(-).

In the critical case for a fixed vector function vy(t) € Cla, b*| under the condition

Poy{a— (K [Pa,m()](-)} =0 (6)
the generating problem (3) has an r parametric family of solutions [3]
20(t,cr) = Xy (t)er + G[PA;JO vo(s)](t), ¢ €R".

Here, Xy(t) is the normal (Xg(a) = I,,) fundamental matrix of the homogeneous part of the
differential system (5). Moreover,

G[PApo 1/0(5)] (t) := Xo(t)Q+€K [PApo 1/0(5)] (-)+ K[PAPO Vo(s)] (t)

is the generalized Green’s operator of the generating periodic differential-algebraic boundary-value
problem (3) and

K[PAPO vo(s)](t) :== Xo(t) /Xol(s) Py, vo(s)ds

is the generalized Green’s operator of the Cauchy problem z(a) = 0 for the differential-algebraic
system (3). The matrix Pq formed by d linearly independent rows of the matrix orthoprojector
FPg+, and the matrix FPp, formed by r linearly independent columns of the matrix orthoprojector
Pg. Under condition (4) system (1) is reduced to the traditional system of the ordinary differential
equations

2= A+Bz+PAp0V0(t) +eAtZ(z,¢). (7)

The boundary-value problem for the nondegenerate differential-algebraic system (6) differs signif-
icantly from similar nonautonomous boundary-value problems depending on an arbitrary vector
function vy(t) € Cla, b*]. In exceptional cases, the autonomous boundary-value problem (1), (2) is
solvable on a segment of fixed length.

As is known [7], an autonomous boundary-value problem for system (7) differs significantly
from similar nonautonomous boundary-value problems. Unlike the latter, the right end b(e) of
the interval [a,b(¢)], on which we are finding solution of the nonlinear boundary-value problem for
system (7), is unknown and must be defined in the process of constructing the solution itself. Let’s
use the technique [6,7] which consists in defining the unknown function

ble) =b"+¢e(b" —a)B(e)

in terms of the new unknown
5(8) € C[OaSOL B(O) = B*

The function B(e) is to be determined in the process of finding a solution of the boundary-value
problem for system (7). The essence of the reception is to replace the independent variable

t=a+(r—a)(l+eB(e))
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and finding a solution for the nonlinear boundary-value problem (2), (7) and the function §(¢) as
a function of a small parameter. In the critical case, under the condition (6) for a fixed function
vo(7) the condition of solving of the nonlinear boundary-value problem (2), (7) takes the form [6]

Po;{ (1+2B(2)) a— LK |B(e) (AT B 2(s5,2) + Pa,yno(s)) + (1+28(e) AT Z(2(5,2),2) | () } = 0. (8)

Using the continuously of the nonlinear vector function Z(z(t,),e) on € in a small positive neigh-
borhood of zero, we pass to the boundary for ¢ — 0 in equality (8) and obtain the necessary
condition

F(&) = PQZ{a K {5* (A* B 20(s,ct) + Pa,, vo(s)) + At Z(z0(s, ), 0)} (- )} =0 (9

for the existence of a solution of the boundary-value problem (1), (2) in a critical case. Here,

Gy = (;) e R

Thus, the following lemma is proved.

Lemma. Suppose that the autonomous differential-algebraic boundary-value problem (1), (2) for a
fized constant vy € R under conditions (4) and (6) corresponds to the critical case Pg« # 0 and
has the solution z(t,€), that for ¢ = 0 is transformed into generating z(t,0) = zo(t,c}). Then the
vector ¢y satisfies to equation (9).

The first r components ¢ € R" of the root of equation (9) determine the amplitude of the
generating solution zo(t, ¢}) in a small neighborhood of which can exist the desired solution of the
original problem (1), (2). In addition, from equation (9) can be found the value §* which determines
the first approximation to the unknown function

bi(e) = b* +£(b* — a)B".

If equation (9) has no real roots, then the original differential-algebraic problem (1), (2) does not
have the desired solutions. Equation (9) will be further called the equation for generating constants
of the autonomous nonlinear differential-algebraic boundary-value problem (1), (2). The statement
of the lemma generalizes the corresponding results of [1,5] onto the case of the autonomous non-
linear differential-algebraic boundary-value problem (1), (2), namely, for the case of A # I,,. As is
known [1,5,6], the nondegenerate differential-algebraic problem (1) (2) is solvable when the roots of
the equation for generating constants (9) are simple. Proposed in the article scheme of study of the
nonlinear autonomous boundary-value problem for a nondegenerate system of differential-algebraic
equations can be transferred, analogously to [3], onto degenerate systems of differential-algebraic
equations. The above-proposed scheme of study of the nonlinear autonomous boundary value prob-
lem for a nondegenerate system of differential-algebraic equations can be transferred, analogously
to [4], onto systems of differential-algebraic equations with a matrix of variable rank at the deriva-
tive, and analogously to [8], onto nonlinear boundary-value problems not solved with respect to
the derivative.
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We construct conditions for the existence of a solution of linear boundary-value problem for a
system of differential-algebraic equations with pulse perturbations with constant rank of a leading
coefficient matrix.

The problem of constructing solutions [2,12]

2(t) € Cla, 0]\ {m}1}, i=1,2,....q

of the linear differential-algebraic system
AW () = BW)=(0) + F(1), ¢ £, (0.1)
subject to the boundary condition [5]
lz(-)=a, aecRF (0.2)
was studied. Here,
A(t), B(t) € Crixnla,b]

are continuous matrices,

f(t) € Cla, 0]
is a continuous vector function; ¢z( -) is a linear bounded vector functional

q

C2(-) =Y Liz(+): CY{[a, 0]\ {mi}s} — RF,

1=0

in addition
Ciz(2): Clmymia[— R, i=0,...,p—1, 10:=aq,

and
£2(+) : CHrp, b — R¥

are linear bounded functionals. The differential-algebraic boundary-value problem (0.1), (0.2) gen-
eralizes the traditional formulation of Noetherian boundary-value problems for systems of differ-
ential equations with pulse perturbations [2,5,6,11,12]. The differential-algebraic boundary-value
problem (0.1), (0.2) also generalizes the statements of various boundary-value problems for systems
of differential-algebraic equations [3,4].
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1 Solvability conditions of a differential-algebraic system
with impulse perturbations

Suppose that for the differential-algebraic system (0.1) with a matrix A(¢) of constant rank, the
requirements of the theorem see, [7, p. 15] are fulfilled. We fix an arbitrary continuous vector
function v,(t) € Cp, [a,b]. Substituting the general solution

Xp(t) co + K[f(s), Vp(S)] (t), te€la;m],
z(t,c) = Xp(t)er + K [f(s),vp(s)] (1), t € [m;ml,

of the Cauchy problem z(a) = ¢ for the differential-algebraic equation (0.1) into the boundary
condition (0.2), we arrive at the linear algebraic equation

Qe=a—LtKf(-). (1.1)

Here, Pg-« is orthoprojector
RF — N(Q¥)

and matrix Py« is formed from d independent lines of the orthoprojector Py, in addition,
Q = (b Xp( ) Xp(+) -+ £eXp(-)) € REXPr(T),
Equation (1.1) is solvable if and only if [1,2]
Pos{a— LK [f(s),vp(s)](-)} =0, (1.2)
Under condition (1.2) and only under it, the general solution of equation (0.1)
c=Q  a—tK[f(s),vp(s)](:)} + Pg, ¢, ¢ ER"

determines the general solution of the boundary-value problem (0.1), (0.2)

2(t ) = Xe(t)er + XOQH o — LK (), ()] ()} + K [F(3),1p(9)] (), cr € RT.
Here, Pg is an orthoprojector matrix

ReP(H) 5 N(Q);

the matrix Pg, € RP(@+D%7 i composed of 7 linearly independent columns of the orthoprojector

Py = | P8 | e mostaerixsstarn)
@)
e
in addition, co,c1,...,cq € RPP are constants
c:=col(cg,...,cq) := Q+{a — (K [f(s), yp(s)] (- )} e Reelatl)

Thus, the following lemma is proved.
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Lemma. Suppose that the differential-algebraic equation (0.1) satisfies the requirements of the
theorem in the article [7, p. 15]. Under condition (1.2) and only under it, for a fized continuous
vector function

vp(t) € Cp,[a, b,

general solution of the differential-algebraic boundary-value problem (0.1), (0.2)
z(t,¢r) = Xoo(t) or + G[f(s), ’/p(s); a] (t), c €R”

defines the generalized Green’s operator of the differential-algebraic boundary-value problem (0.1), (0.2)

Xp(t)eo + K[f(s)7 l/p(s)] (t), tela,m],
G[f(s);vp(s);a(t) == Xp(t)er + K [f(s), vp(s)] (1), t€[m, 7,

Here,

Note that the matrix differential-algebraic boundary-value problem with pulse perturbations,
studied in the article [10], is reduced to the form (0.1),(0.2), while in the articles [9-11] the case
of a non-degenerate system of the form (0.1) was studied. We also note the essentiality of the
requirement of constancy of the rank of the matrix under the derivative [7,8].
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The theory of the Cauchy problem for ordinary differential equations and systems with non-
integrable singularities in the time variable was constructed in the early 1970s (see, e.g., [1] and
the references therein). However, the investigation of this problem for singular in phase variables
differential equations was started later (see [2]). In [3], unimprovable in a certain sense conditions
are established guaranteeing, respectively, the solvability, unique solvability and unsolvability of
the Cauchy weighted problem for singular in time and phase variables ordinary delayed differential
equations. The results below are refinements of the theorems proved in [3] on the solvability and
unsolvability of the Cauchy weighted problem for differential equations without delay.

We use the following notation.

m

p =1 for p €] —1,0] and p! = [](¢ + po) for p = m + po, where pp €10,1[ and m is a
nonnegative integer; 0

Ry = [Oa —{—OO[, Ro+ :]07 +OO[;

If n is a natural number, a € Ry, © € Ry, and ¢ :]a,b[— R, is a continuous function,
satisfying the condition

¢
/q(s)ds<+oo for a <t <D,

then
al -
Df,a(]ajb[;x):{(t,xl,...,xn)e]a,b[ngJr: xizm(t—a)"ﬂﬂlx (izl,...,n)},
D"%(Ja,b[; 5 q)
— n . -1 ‘ al n—ito,, (: _
= {(tar,. .. 20) €]a,b[xRE, : Q () <0< g (=)™ (i=1,....m}

where
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with the weighted initial conditions

(i-1)
lim sup “ ®)

i W<+O® (izl,...,n), (2)
a

where f :]a,b[ xRfj, — Ry is a continuous function, and « is a positive constant.
We are interested in the case where the function f has singularities in both time and phase
variables, i.e. the case, where

t
/f(s,xl,...,xn)ds:+oo for a <t <b, (21,...,2,) € Ry,

a
lim . — 4o f '
ml+"'1+$n }Of(t7x17 axn) oo for a<t<b

By a solution of Eq. (1) it is naturally understood an n-times continuously differentiable
function u :]a, b[ — R, satisfying this equation together with the inequalities

W) >0 (i=1,...,n)
in the interval ]a, b| .

Theorem 1. Let the function f in the domain ]a,b[ xR, admit the estimate

f(t,l’l, vy $n) Z Q(t)v
where q :]a,b[— Ry is a continuous function, satisfying the condition

t

xo = limsup ((t - a)_a/q(s) ds) < 400.
t—a

Let, moreover, there exist continuous functions p and qo :]a,b[— Ry such that

t—a t—a

lim sup <(t —a)™® /t () ds) <1, limsup ((t —a)™ /t ao(s) ds) < 400,

a

and on the set D™%(]a,bl;x;q) the inequality
f(ta Z1,- .- 7:Bn) < p(t).l‘ + QO(t)
holds for any x > xo. Then problem (1), (2) has at least one solution.

The restrictions imposed on the function f in the above theorem are optimal in a certain sense.
The following theorem is valid.

Theorem 2. Let the function f in the domain Dy (]a,b|;x) admit the estimate

f(t,i[fl, R Jf'n) > p(t)$ + q<t)7

where p and q :]a,b| — R4 are continuous functions, satisfying the conditions

t t t
/p(s) ds < +o0, /q(s) ds < +o0 for a <t <b, ligginf <(t - a)a/q(s) ds> > 0.
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Let, moreover, either

t
lim sup ((t - a)a/q(s) ds> = +o00,
t—a

or there exist by € ]a,b| such that

t

/p(s)dsz (t—a)® for a <t < b.

a

Then problem (1), (2) has no solution.

The two corollaries below of Theorems 1 and 2 concern the case where the function f in the
domain Ja, b xR, admits one of the following two estimates

(v
(vt

3
13

q(t) < f(t,x1, ...,z

1

i3

I a0 fTa) ca. @
ne

Ms

n
f(taxlu"'vxn 1k+q’b Hx/;AZk) +q(t)7 (4)
k=1

1

A

or Eq. (1) has the form

u® = 3" (i) [T + e D7)+ o) ®)
=1

H::]:

k=1
Here and in what follows we assume that m is an arbitrary natural number, vix, \ix (1 =1,...,m;
k=1,...,n) are nonnegative constants, satisfying the conditions
n n

Z’yik:L Z)\Z‘k>0 (i:1,...,m),

k=1 k=1
and p; :]a,b[—= Ry (i=1,...,m), gj :]a,b[—= Ry (j =0,...,m) and ¢ :]a, b[ - Ry are continuous
functions.

Let
u a! Yik " -

Corollary 1. If along with estimate (3) the conditions

hmsup(Ze (t—a)~” aj(s—a)‘“m(s)ds) <1, (6)

t—a i—1

lim sup ((t - a)“j (qo(S) + é(s - a)*”"qi(S)) d8> < +o0, (7)

lim inf <(t —a)® j a(s) ds> >0, limsup <(t —a)® /t a(s) ds> < +00

a a

hold, then problem (1), (2) has at least one solution.
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Corollary 2. Let the function f admit estimate (4) and let, moreover, either the condition

lm sup ((t o) / (a0(s) + i( — ) als)) ds) — oo ®)

hold or there exist numbers by € |a,b[, 6 > 0 such that in the interval |a, bo[ the following inequalities
are satisfied:

m

S /(s )Y pi(s) ds > (t — a)°, /qo(s) ds > 5(t — a). ()

i=1
Then problem (1), (2) has no solution.
The above corollaries imply the following statements for problem (5), (2).

Corollary 3. If along with inequalities (6), (7), the inequality

it (1107 [ o)) >0 0

t—a
a

holds, then problem (5),(2) has at least one solution. If condition (8) is satisfied or for some
bo €]a,b[ and § > 0 inequalities (9) hold, then problem (5),(2) has no solution.

Corollary 4. Let inequality (10) hold and let there exist numbers by €]a,b[ and £ > 0 such that
in the interval ]a, b[ the following equality

m

D it — a)ipi(t) =t — a)* !

=1

is satisfied. Then for the solvability of problem (5),(2) it is necessary and sufficient that, along
with (7), the condition

<«
be satisfied.
Remark. Let
i) = piot—a) =TT = gt — a0 (= 1,...,m),
q(t) = qoo(t —a)* ™",
where pjo, g0 (i =1,...,m), qoo are positive constants and
voi >v—1 (i=1,...,m).

Then, according to Corollary 4, for the solvability of problem (5), (2) it is necessary and sufficient

that the inequality
m
Z lipoi < «
i=1

be satisfied.
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1 Introduction

We consider a canonical Hamiltonian ordinary differential system with n degrees of freedom

%z@piH(q,p), %: —aqu(q,p), i=1,...,n, (1.1)
where ¢ = (¢y,...,49,) € R* and p = (p;,...,p,) € R” are the generalized coordinates and
momenta, ¢t € R, and the Hamiltonian H : R?*” — R is a polynomial of degree h > 2

In this paper, using the Darboux theory of integrability [3,4] and the notion of partial integral
(multiple partial integral, conditional partial integral) [5,8-11], we study the existence of additional
non-autonomous first integrals of the autonomous polynomial Hamiltonian system (1.1).

The Darboux theory of integrability (or the theory of partial integrals) was established by
the French mathematician Jean-Gaston Darbouz [3] in 1878, which provided a link between the
existence of first integrals and invariant algebraic curves (or partial integrals) for polynomial au-
tonomous differential systems. For the polynomial differential systems, the Darboux theory of
integrability is one of the best theories for studying the existence of first integrals (see [4,6,12]).

To avoid ambiguity, we give the following notation and definitions.

The Poisson bracket of functions u,v € C1(G) on a domain G C R?" is the function

[u(q, p), = (9,ula.p) 9, v(a,p) — 9, ul¢,p) ,v(¢,p)) for all (q,p) € G.
i=1
We say that [4, p. 20] the linear differential operator of first order
B(t,q,p) =0, + Z <8piH(q,p) 8%_ — aqu(q,p) 8Pi) for all (t,q,p) € R*"*!
i=1

is the operator of differentiation by virtue of the Hamiltonian system (1.1).
A function F € CY(D) is called a first integral on the domain D C R?*"*! of the Hamiltonian
system (1.1) if B F(t,q,p) =0 or

0. F(t,q,p) + [F(t,q,p),H(q,p)] =0 forall (t,q,p) € D.
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A function F € CY(G) is an autonomous first integral of the Hamiltonian system (1.1) if the
functions F and H are in involution, i.e., [F(q, p), H(q,p)] = 0 for all (¢,p) € G C R?*". Notice that
the Hamiltonian H is an autonomous first integral of the Hamiltonian differential system (1.1).

A set of functionally independent on D C R2"*! first integrals F, e CYD),1=1,...,k, of the
Hamiltonian system (1.1) is called a basis of first integrals (or integral basis) on the domain D of
system (1.1) if any first integral F' € C1(D) of system (1.1) can be represented on D in the form

F(t,q,p) = ®(F\(t,q,p), ..., Fy,(t,q,p)) forall (t,q,p) € D,

where @ is some continuously differentiable function. The number k is said to be the dimension of
basis of first integrals on the domain D for the Hamiltonian differential system (1.1).

The Hamiltonian differential system (1.1) on an neighbourhood of any point from the domain D
has a basis of first integrals of dimension 2n (see, for example, [4, p. 54]). Besides, the autonomous
Hamiltonian differential system (1.1) on a domain G without equilibrium points has an autonomous
integral basis of dimension 2n — 1 [1, pp. 167-169].

A polynomial w is a partial integral of the Hamiltonian system (1.1) if the Poisson bracket

[w(q, p), H(q,p)] = w(q,p)M(q,p) for all (q,p) € R*", (1.2)

where the polynomial M (cofactor of the partial integral w) such that deg M < h — 2.
A partial integral w with cofactor M of the Hamiltonian system (1.1) is said to be multiple with

multiplicity
15
=1+ Z Te
£=1
if there exist natural numbers f5 and polynomials
Qf§g§7 g£ = 1,...77’57 g: 1,...,8,

such that on the domain G C {(g,p) : w(q,p) # 0} the identities hold

Qg (0:P)

77H(Q7p) =R (qap)v g§:17"'7T§7 ‘5:17"'757 (13>
Te Teae

w (g, p)

where the polynomials ng 5 have degrees at most h — 2. Note that a similar point of view on

multiplicity of partial integrals was presented by J. Llibre and X. Zhang in [7].
An exponential function w(q, p) = expv(q,p) for all (¢, p) € R?" with some real polynomial v is
called a conditional partial integral of the Hamiltonian system (1.1) if the Poisson bracket

[v(q,p), H(g,p)] = S(q,p) for all (g,p) € R*", (1.4)

where the polynomial S (cofactor of the conditional partial integral w) such that deg S < h — 2.
We stress that a conditional partial integral is a special case of exponential factor (or exponential
partial integral) [2,5, 6] for the polynomial Hamiltonian ordinary differential system (1.1).

2 Main results

The general results of this paper are formulated in Theorems 2.1-2.3.
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Theorem 2.1. If the Hamiltonian system (1.1) has the partial integral w with cofactor
M(g,p) = A for all (¢,p) € R™, X e C\{0}, (2.1)

then an non-autonomous first integral of the autonomous Hamiltonian system (1.1) is the function

F(t,q,p) = w(q,p) exp( - )\t) for all (t,q,p) € R+,
Proof. Using the identity (1.2) under the condition (2.1), we have
BF(t,q,p) = 0,F(t,q,p) + [F(t,q,p), H(q,p)|= F(t,q,p) d,( — \t)
+ exp( — )\t) [w(q,p), H(q,p)] =0 for all (t,q,p) € R,
Therefore the function F' is a first integral of the autonomous Hamiltonian system (1.1). O

For example, the autonomous polynomial Hamiltonian differential system given by

1

H(q,p) =5 (pf+p3—qi —g3) forall (¢,p) € R* (2.2)

has the polynomial partial integrals
wi(q,p) = @1 =Py wal@p) = G2 —pa,  w3(q,p) = @1 + 1, walq,p) = G2 + 2
with cofactors
My(g,p) = My(q,p) = — 1, My(q,p) = My(g,p) = 1 for all (¢,p) € R*.

By Theorem 2.1, we can build the non-autonomous first integrals of the Hamiltonian sys-
tem (2.2)

Fi(t,q,p) = (q1— p1)e", Fy(t,q,p) = (g3— py)e’,
Fy(t,q,p) = (g1 +p1)e ", Fylt,q,p) = (g+po)e .

The functionally independent non-autonomous first integrals Fj,..., F, are an integral basis
(non-autonomous) of the autonomous Hamiltonian system (2.2) on the space R5.

Theorem 2.2. Suppose the polynomial Hamiltonian differential system (1.1) has the partial integral
w with multiplicity
13
=1

If the identity (1.3) under some numbers§ € {1,...,e} and g; € {1,...,r¢} such that the polynomial

Rf g (q,p) = X for all (q,p) € G CR*, N€R, (2.3)
9

then an non-autonomous first integral of the autonomous Hamiltonian system (1.1) is the function

F(t,q,p) =K

; (q,p) — At forall (t,q,p) € R x G.
35
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Proof. Taking into account the identity (1.3) under the condition (2.3), we obtain
BE(t,g,p) = 0,F(t,q.p) + [F(t,0.p), H(a,p)] = = 0,(\t) + [K, | (¢,p), H(g,p)] =0.
For example, the autonomous polynomial Hamiltonian differential system given by [9]

H(q,p) = —qf + 6q195 + (2p1+ o)y + 24205 + 3p3 for all (¢,p) € R (2.4)
has the multiple partial integral w,(q,p) = 3¢, + 2p, for all (¢, p) € R* with

17q, + 12q, + 8p,
32(3qy + 2py)

M (¢,p) = =2, Kyn(g,p) = Ry 11(q,p) =1,

and the multiple partial integral w,(q, p) = ¢, for all (¢, p) € R* with

2qy + 3py

My(q,p) =2, Kyi1(q,p) = T
1

Ryn(ep) = — 1.
Using Theorems 2.1 and 2.2, we can construct the basis (non-autonomous) of first integrals on
a domain R x G, G C G N G5, for the autonomous polynomial Hamiltonian system (2.4)

17q, + 12¢q, + 8p,
_ 2¢,+ 3py

FS(t¢Q>p):q16_2ta F4(t7q7p)_T+ta GQC {((Lp): q17é0}.
1

Fy(t,q,p) = (3q, +2py) e,  Fy(t,q,p) = —t, Gy C{(q,p): 3q+2py # 0},

Notice also that the functionally independent autonomous first integrals (see [9])

].7(]1 + ].2(]2 + 8p1
16(3Q1 + 2102)

Wi(a.p) = (30, + 2pa) exp ( ) forall (g.p) € Gy,

2¢, + 3
Wy(q,p) = q; exp (%) for all (q,p) € Gy,
1
17q; +12qy +8p; | 2qy + 3py
Wilq,p) = + for all (¢,p) € G
3(.7) 32(3¢; + 2p,) 16¢, (g p)

of system (2.4) are an autonomous integral basis of the Hamiltonian system (2.4) on any
domain G. O

Theorem 2.3. Suppose the polynomial Hamiltonian differential system (1.1) has the conditional
partial integral w. If the identity (1.4) such that the polynomial

S(g,p) = A forall (q,p) € R*, A€ R\ {0}, (2.5)
then the Hamiltonian system (1.1) has the non-autonomous first integral
F(t,q,p) = v(q,p) — At for all (t,q,p) € R¥TL
Proof. Using the identity (1.4) under the condition (2.5), we get

BF(t,q,p) = 9,F(t,q,p) + [F(t,q,p), H(q,p)]= 9,( = \t) + [v(g,p), H(g,p)]= 0. O
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We study the following non-linear integral boundary value problem

b
dfz(tt) = f(t,x(t)), t € [a,b], /g(syw(S))dS =d, (1)

a

where f € C([a,b] x D;R"), g € C([a,b] x D;R™), d € R™ is a given vector and the domain D C R"
will be specified later (See, (7), (8)). Moreover, we suppose that f € Lip(K, D), g € Lip(Ky, D),
i.e., f and g locally Lipsichitzian

|f(t,u) — f(t,v)| < K|u—wv|, forall {u,v} C D and t € [a,b], (2)
lg(t,u) — g(t,v)| < K4lu—vl|, forall {u,v} C D and t € [a,b].

To study the BVP (1) we will use an approach similar to that of [1].

For vectors x = col(z1,...,x,) € R™ the notation |z| = col(|x1],...,|rs|) is used and the
inequalities between vectors are understood componentwise. The same convention is adopted for
operations like “max” and “min”. For any non-negative vector p € R™ under the componentwise
p-neighbourhood of a point z € R™ we understand the set

0p(z) = {E€R™: |6~ 2| < p}. 3)

Similarly, the p-neighbourhood of a domain 2 C R" is defined as

0,(@) = | 0,(2). 4)

z€Q

A particular kind of vector p will be specified below in relations (7), (8).
I, is the identity matrix of dimension n. r(K) is the maximal, in modulus, eigenvalue of the
matrix K. We also assume that

(b—a)

(@ <1 @="""Yx (5)
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Let us choose certain compact convex sets D, C R™ and Dy C R", and define the set
Dyp:=(1—-60)z+0n, z€ Dy, ne€ Dy, §€]0,1] (6)

and according to (4) its p-neighbourhood

D = 0p(Day) (7)
with a non-negative vector p = col(p1, ..., pn) € R™ such that
b—a
P2 =5 ap,n(f): (8)

where dj, ) p(f) denotes the 1/2 of oscillation of function f over [a,b] x D x D
t — i t
areixn ) 7 B )

5[a,b],D(f) = 9

(9)

Instead of the original boundary value problem (1) we will consider the family of auxiliary two-point
parametrized boundary value problems
dx(t)

dt

= f(t,z(t)), t € a,b)], (10)
xz(a) =2z, x(b)=n, (11)

where z and 7 are treated as free parameters.
Let us connect with problem (10), (11) the sequence of functions

t

xm+1(ta Z, 77) =z+ /f(svxm(svzvn)) ds
b

t—a t—a
- m\°y <y 7 <D s Yl = a1a2a"'a 12
o [ Sl ) ds 4 =0 -2 te ot m=o0 (12)
satisfying (11) for arbitrary z,n7 € R", where
t—a t—a t—a
T =(1- ) L _ 1
woltzm) =24 g =2 = (1= =)+ ;—om teab (13)

It is easy to see from (13) that x(¢, z,7) is a linear combination of vectors z and 7, when z € D,,
n € Dy,.
We have previously proved the following statements.

Theorem 1 (Uniform convergence). Let conditions (2), (5), (8) be fulfilled.
Then, for all fized (z,m) € Dy X Dy we have

1. The functions of sequence (12) belonging to the domain D of form (7) are continuously
differentiable on the interval [a,b] and satisfy conditions (11).

2. The sequence of functions (12) for t € [a,b] converges uniformly as m — oo with respect to
the domain (t,z,m) € [a,b] x Dy x Dy to the limit function
xOO(tazan) =1l $m(t, 2)77)7 (14)
o

m—

satisfying conditions (11).
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3. The function xoo(t,z,m) for all t € [a,b] is a unique continuously differentiable solution of
the integral equation

t—
—z—l—/fsx ds—/fsx ds+b7[77—z] (15)
e., it is the solution to the Cauchy problem for the modified system of integro-differential
equations
dx 1
= Ftw) + 5 Aleyn), w(a) ==, (16)

where A(z,m) : Dy x Dy — R™ is a mapping given by the formula

b

Mamzh—d—/ﬂ&%ﬁﬁm»%- (17)

a
4. The error estimation
10 _
}fboo(t, 2777) - l’m(t, 2y 77)’ < 6 al(t)Qm(ln - Q) lé[a,b},D(f)v te [aa b]a m >0 (18)

holds, where
€ [a,b].

al(t)zz(t—a)(1—z:2) gb;“,

Theorem 2 (Relation x4 (¢, z,7) to the solution of the original boundary value problem (1)). Under

the assumptions of Theorem 1, the limit function xoo(t,z,m) = lim (¢, z,m) of sequence (12) is
m—r0o0

a solution to the integral boundary value problem (1) if and only if the pair of vector-parameters

(z,m) satisfies the system of 2n determining algebraic equations

t
M) == 2= [ fls.nls,zn)ds =0, Az = [gls.onlszn)ds=d (19)
On the base of mth approximate determining equations

9(s,xm(s,z,m))ds=d  (20)

Se—

Ap(z,m) = [n— 2] /fsa:mszn))d =0, An(z,n) =

introduce the mapping H,, : Dq X Dy — R?"

b
Hyn(zm) = |17 7 /f“wszm” . (21)
z,m) —d

Theorem 3 (Sufficient conditions for the solvability of the integral boundary value problem (1)).
Assume that the conditions of Theorem 1 hold. Moreover, one can specify an m > 1 and set
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QO c R*™ of the form € := Dy x Do, where D1 E D,, Dy T Dy are certain bounded open sets, such
that the mapping H,,, satisfies the relation

We=a)® L om — o)1
Hyo(20) | 500 | . 27 Q™ (In = Q) 80,0 (f)

5(b —
(9a) KgQ™(In — Q)00 p.0(f)

(22)

on the boundary OS2, where the binary relation >pq in (22) means that for all (z,n) € 0N at least
one of the components k(z,m) of the vector Hy,(z,n) is greater than the corresponding component
of the right hand side vector in (22). (One can see, that the number k(z,n) of components depends
on the point (z,n) € 092.)

If, in addition, the Brouwer’s degree of the mapping Hy,, does not equal to zero, i.e.,

deg(Hyp, 2,0) # 0, (23)

then there exists a pair (z*,n*) from Dy x Dy for which the function z*(-) = xoo(-,2*,n")
is a continuously differentiable solution to the boundary value problem (1), where xoo(t,2*,n*) =
lim z,(t, 2%, n*), t € [a,b].

m—00

In order to verify condition (22) of Theorem 3 one has to use the recurrence formula (12) to
compute the function z,,( -, z,n) analytically, depending on the parameters z and 7, at every point
(z,m) € 09, verify whether at least one component of the 2n-dimensional vector | H, (2, n)| is strictly
greater than the corresponding component of the vector at right hand side of (22). Verification
of the validity of (23) is a rather difficult problem in general. But in the smooth case, it follows
directly from the definition of the topological degree, that if the Jacobian matrix of the function
H,, in (21) is non-singular at its isolated zero (z2,,7%), i.e.,

det Hp(29,1%,) # 0,

B
d(z,n)

then inequality (23) holds. The symbol % means the derivative with respect to the vector of
variables (21, ..., 2n, M, 0n)-

We proved the following lemma about the continuous dependence of the limit function
Zoo(+,2,m) and determining functions A(z,7n),A(z,n) defined in (19) with respect to parameters
(Z,T]) € D, X Dy,

Lemma 1. Let the assumptions of Theorem 1 be satisfied for the integral boundary value problem
(1). Then for arbitrary pairs of parameters (z,n') € Dy x Dy and (2",n") € Dg x Dy, the limit
functions (-, 2", n"), 22 (-, 2", n") of sequence (12) for t € [a,b] satisfy the following Lipschitz-
type condition

1
‘xf}o( 2 ) =2l ( -,z”,n”)| < [In + 50 ar(-)K(I, — Q)_l] [\z’ =2+ - 77”\]. (24)
Formulas (19) determine well defined functions A(z,n) : R*™ — R™ and A(z,n) : R — R",

which in addition satisfy the following Lipschitz-type estimates

AG) = A < 1o+ (0= O + 52 0= KL= @) | 1= 1+ 1 =1,

10

|A(zl, 77/) _ A(Z”, n//)‘ < [((b — a)Kg + o7

Ky(b—a)* K (I — er)] L1 = 2"+ =]
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The following statement gives a condition which is necessary for the domain
= Ga X Gb7 Ga C Dm Gb E Dy (25)

to contain a pair of parameters (z*,7*) determining the solution

2(-) = vl -, 2" 07) = T (- 2"0)

of the given integral boundary value problem (1).

Theorem 4. Let the assumptions of Theorem 1 be satisfied for the integral boundary value problem
(1). Then for domain (25) to contain a pair of parameters (z*,n*) determining the solution x(-)
of the given integral boundary value problem at the pointst =a andt =b

z(a) = 2% and x(b) =n*,

it is necessary that for all m and arbitrary z € G, n € Gy, to be true for the approximate determining
functions the following inequalities

10

An(Z,7) < sup [In . ((b —a)K + — (b—a)’K(I, — Q)_lﬂ [z = 2"+ 0" —n"]]
2€Gq, n€GY 27

02K QT (1, — Q) B (f),

27
= 10 2 —1 / " / "
An(Z,m) < sup (b—a)Kg—i-ﬁKg(b—a) K(I, — Q) [[z—z|+|7]—77]]
2€Gq, N€Gy
10 - )
+ o7 (b—a)’K,Q™(1n — Q) 15[a,b},D(f)-
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For a given zero neighborhood G in the Euclidean space R™, we consider a nonlinear, generally
speaking, differential system of the form

&= f(t,z), f(t,0)=0, tceRy =[0,+00), z€G, (1)

where the right-hand side satisfies the condition f, fI € C(R4 x G) and the zero solution is allowed.
We associate with system (1) the linear homogeneous system of its first approzimation

= Ae = filt,a), Alt)=fi(t,0), teR., 2R, (2)

for which we do not require here the uniformity in ¢ € R of the natural (pointwise) smallness of
the nonlinear addition
h(t,z) = f(t,z) — A(t)x = o(x), = — 0.

Denote by x¢( -, zo) and Si(f) or Ss(f) a non-extendable solution of system (1) with the initial
condition z (0, zg) = o and sets of solutions with initial values o, satisfying the conditions |xo| # 0
or, respectively, 0 < |zg| < 4.

Definition 1. Wandering functional P(u,t), defined for numbers ¢t € R and continuously-diffe-
rentiable functions u : [0,t] — R™\ {0}, is given by the formula

P(t7U)EO/‘(|:jE:'_;|)“dT’ T €[0,¢],

adding that whenever the function u is not defined on the entire segment [0, ], it takes the value
+oo. For each system (1), momentum ¢ € R, and non-degenerate transformation L € Aut R"” we
define the values of the lower and the upper ball wandering functionals, given respectively by the
equalities

Pb(fatv L) = him P(tvaf( : 7550))’ ]-Sb(f7tvL) = H P(t’fo( ,.’Eo)). (3)

zo—0 zo—0
Lower weak py (f) and strong pg(f) ball wandering indicators of system (1) are given by the formulas

()= Im inf B (fL), A= inf lim t7By(ft, D), (4)

t—+too LEAutR™ LeAutR™ ¢t 1 o

and upper weak pg(f) and strong pg(f) ball wandering indicators — by the same formulas (4)
respectively, but with the upper limits at ¢ — +o0o instead of the lower ones

o0(f)= Iim i —lp o(f) = i Iim ¢t 'P :
)= tim il RSB L) A0) =l I R L) ©)
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The indicators gy (f) and g7 (f) turn out to be respectively the smallest and the largest of four
ball wandering indicators (4), (5) of system (1) introduced in Definition 1.

Other functionals are also known that are responsible for similar properties of solutions not
related to their norm (see, for example, [1-3]): the oscillation or the oriented, non-oriented, fre-
quency and flat rotation, as well as the rotation of the given rank. In addition to the ball indicators,
we can also consider the spherical or the radial ones [4].

The total wandering of a differential system defined below (near its zero solution, which we will
not mention further for brevity) remotely resembles Lyapunov stability. In contrast to stability,
wandering does not mean that all solutions that start close enough to zero remain forever in its
given neighborhood, but that their average (in time) angular velocity is positive and even separated
from zero (uniformly in all these solutions at once). However, in the nonlinear case, the matter
is complicated by the fact that the solutions mentioned may not be defined on the entire time
semiaxis. The situation is similar with complete nonwandering.

Definition 2. We say that system (1) has:

1) complete wandering if there exist € > 0 and T' € R such that for each L € AutR™ and ¢t > T
the estimate holds
P(f,t,L) > et;

2) complete nonwandering if for any € > 0 there exist T € R4 and L € AutR", that for every
t > T the estimate holds
P(f,t,L) < et.

Whether a system is completely wandering or nonwandering is uniquely determined by the signs
of its corresponding ball wandering indicators.

Theorem 1. The complete wandering and the complete nonwandering of system (1) are equivalent
to the positiveness of its lower ball wandering indicator

py (f) >0
and, respectively, to the equality to zero of its upper ball wandering indicator
Py (f) = 0.

All the ball wandering indicators of a system coincide with the corresponding indicators of the
system of its first approximation (which are calculated much easier, since in the case of a linear
system in formulas (3) the lower and upper limits at g — 0 can be replaced by the exact lower
and upper bounds over all zy # 0, respectively).

Theorem 2. For any system (1) and system (2) of its first approzimation, the equalities hold
Py (f) =pp(fr), ~=~~ x=o0,e.

Thus, both the complete wandering and the complete nonwandering of a nonlinear system are
uniquely determined by the system of its first approximation.

Theorem 3. The complete wandering and the complete nonwandering of system (1) are equivalent
to the positiveness of the indicator of system (2) of its first approrimation

Py (fr) >0

and, accordingly, to the equality to zero of the indicator of system (2)

py (f1) = 0.
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Definition 3 ([4]). For a system (1) and for its nonzero solution = € S.(f) defined on the whole
semiaxis R, we define:

(a) lower weak and strong wandering indicators — by the formulas

°(z) = i inf  t7'P(t,L p°(z) = inf  lim ¢ 'P(¢, La); 6
p°(x) R (t,Lx), p*(z) Ll ge BB (t, Lx); (6)

(b) upper weak and strong wandering indicators — by the same formulas (6) respectively, but with
the upper limits at ¢ — 400 instead of the lower ones

~A0 — T . —1 ~® —_ . - —1 X
GRS A s L S

(c) exact or absolute varieties of indicators (4)—(7) that arise when the corresponding values of
the lower and upper indicators or, respectively, weak and strong ones coincide: in the first
case, we will omit the checkmark and the cap in their designation, and in the second one —
an empty and full circle.

Surprisingly, the presence of a complete wandering system does not mean that it has at least one
solution with a positive wandering indicator, and vice versa, the presence of complete nonwandering
system does not mean that it has at least one solution with a zero wandering indicator.

Theorem 4. For n = 2, there exist two Lyapunov stable systems (1), which, like all their nonzero
solutions defined on the entire semiaxis Ry, have exact absolute wandering indicators: one of these
systems has complete wandering, is periodic, and satisfies the conditions

po(f) =1>0=p(x), =€ S(f),

while the other system has complete nonwandering and satisfies the conditions

po(f) =0 <1=p(x), xS (f)
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We consider the differential equation

/.

y" = cop(t)y|In |yl|°, (1)

where ag € {—1,1}, 0 €R, p: [a,w[—]0 < +0o0[ is a continuous function, —oo < a < w < +ool.
The solution y of equation (1), given and different from zero on the interval [t,,w[C [a,w], is
called P, (\p)-solution if it satisfies the following conditions:

. if 0 _ ('(@)?
1 k) gy = 0D E=0.1.2 lim —2 22— A\,
tlTro]Jay ®) if o0 ( '1,2), tlTIZfl y" (t)y'(t) ’

In [6], for equation (1) the conditions for the existence of a P, (Ag)-solution were established
in the non-singular case, when \g € R\ {0, %, 1}, asymptotic representations were also obtained
for such solutions and their derivatives up to the second order inclusive. At the same time, the
question of the number of solutions with the found asymptotic representations was also clarified.

In [5] Shinkarenko V., Sharay N. for the differential equation (1) investigated questions about
the existence and asymptotics of the so-called P, (Yp, A\g)— solutions at Ag = +o0.

The purpose of this work is to establish necessary and sufficient conditions for the existence of
y for the differential equation (1) Pw(%)—solutions, as well as asymptotic representations at ¢ T w
for all such solutions and their derivatives up to the second order inclusive.

In special cases, using the results from the work of Evtukhov V. [2, Ch. 3, §10, pp. 142-144]
it follows a corollary on the asymptotic properties of Pw(%)-solutions of equation (1). To describe
them, we need the following auxiliary notation

0 t, if w=-+o0,
T, =
“ t—w, if w<+oo.

Lemma. For each P,,(3)-solutions of the differential equation (1) whent 1+ w we have the asymptotic
relations

V0 =o( 20 v~ - O O~ )

T (t) 7w (t) [, (t

'We assume that a > 1 at w =40 and w —a < 1 at w < +o0.
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Using this result and the work of Evtukhov V. and Samoylenko A. [3], the following result is
established.
To formulate the main result, we need the auxiliary functions

Ja(t) :/ﬂ'w(T)p(T) dr, 1Ip(t) :/JA(T) dr,
A B

where )

a, if /|7Tw(7')|p(7') dt = 400, a, /\JA(T)|d7' = 400,

W, if /|7rw(7)|p(7) dr < oo, o, /\JA(TMT < +oo.

\

Theorem 1. Let o # 1. Then, for the existence of Pw(%)—solutz'ons of the differential equation (1)
it is necessary and sufficient that the conditions

i ™50 L 07 = oo, 00O =0 @)
hold. Moreover, for each such solution, when t T w the asymptotic representations
I fy(6)] = 0| =21 (0)| 7 1+ o(1), 3)
) = 20O L2 1] 11+ o) @)
L %0 IO L ) 7 o) 6)

hold, where
v = —agsign[(1 — o)Ip(t)].
Furthermore, if conditions (2) are met, the differential equation (1) in the case when w = +o00 has

a one-parameter family of solutions with representations (3)—(5), if o < 1, and in the case when
w < 0o solutions there is a two-parameter family if o > 1 and three-parameter family if o < 1.

Remark 1. Tt is also shown that under conditions (2) it can be proved that for w = +oo and
o > 1 the differential equation (1) has a unique solution that admits for ¢ T w the asymptotic
representations (3)—(5).

Remark 2. When checking the fulfillment of (2), we can take into account the fact that by virtue
of the first of them the second and third ones are equivalent to the conditions

1
l1—0o

1-0o
lim =0.
tTw

tTw

j 2 ()| = oo, nmwi’,(t)p(t)\ / 72 (1)p(r) dr
B B

In conclusion, we pay attention to the fact that Theorem 1 covers the case ¢ = 0, i.e. when
equation (1) is a linear differential equation of the form

y" = aop(t)y. (6)

For this equation, by virtue of Theorem 1, the following assertion holds.
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Corollary. For the ezistence of Pw(%)—solutions of (6), it is necessary and sufficient that the

conditions (T4 ()
o
lim 22427 — 1 lim|[Ig(t)| = 400, limmy,(t)Ja(t) =0 7
= m\ B(t)| lim (t)Ja(t) (7)

hold. Moreover, for each such solution, t 1 w the asymptotic representations

tny(1)] = vo| 5 2 Is(0)|11 + 0(1)], (®)
YO _ aodal®)
= o), )
vt _ a0 Jal®) gy, (10)

hold, where

v = —agsign[(1 — o)Ip(t)].
Furthermore, when conditions (7) are met, the differential equation (6) has a one-parameter family
of solutions, and in the case w = 400, a two-parameter family of solutions with representations

(8)~(10).

The obtained asymptotics are consistent with the already known results for linear differential
equations (see [4]).
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In the paper, the nonlinear controlled functional integral equation corresponding to the quasi-
linear neutral functional differential equation with two types controls is constructed. A structure
and properties of the integral kernel are established. Equivalence of the functional integral equa-
tion and the neutral functional differential equation is established also. We note that theorems
formulated below play a principal role in the study of well-posedness of Cauchy’s problem for the
quasi-linear neutral functional differential equations. In details, about of this investigations for the
quasi-linear neutral functional differential equations without control are given in [1-3].

Let R” be the n-dimensional vector space of points = (z!,...,2")T, where T is the sign of
transposition; let I = [to, 1] be a fixed interval and let 7 > 0 be a given number, with to+7 < t1; the
n x n-dimensional matrix-function A(t,x,y,v) and the n-dimensional vector-function f(t,z,y,u)
are continuous and bounded on the set I x R7 x R x RI* and I x R? x R x R}, respectively,
and satisfy Lipschptz’s condition with respect to (z,y,v) and (z,y,u), i.e. there exist L4 > 0 and
L > 0 such that

|A(t, 1, y1,v1) — A, 22,92, v2)| < La(|1 — m2| + [y1 — yo| + [v1 — v2)
Vtel, (a:i,yi,vi) € Rg X Rg X Rvm, 1=1,2,
and
| f(t, 21, y1,u1) — ft, @2, y2,u2)| < Ly(lor — x| + |y1 — y2| + [u1 — ua|)
Vtel, (xi,yi,ui) S RZ X RZ X RZ, 1=1,2.
Further, denote by V and € the sets of piecewise-continuous control functions v(t) € R} with

finitely many discontinuous of the first kind and bounded measurable control functions u(t) € R7,
respectively, equipped with the norm

ol = sup {Jo()| : t €1} (flull = sup {Ju(®)] : t1}):

o(t) € R}, t € [to — T,tp] is a given continuously differentiable initial function; o € R? is a given
initial vector.
Let us consider the quasi-linear controlled neutral functional differential equation

i(t) = A(t,z(t), x(t — 7),0(t)) it — 7) + f(t (), z(t — 7),u(t)), tel (1)

with the initial condition
z(t) = p(t), t€[T,t), x(to) = o, (2)

where T =ty — 7.
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Definition 1. Let w = (v(t),u(t)) € W =V x Q. A function z(t) = z(t;w), t € I = [T, 1], is
called a solution of equation (1) with the initial condition (2), if it satisfies condition (2) and is
absolutely continuous on the interval I and satisfies equation (1) almost everywhere on I.

Theorem 1. For any w € W there exists the unique solution x(t) = z(t;w), t € I;.

Theorem 2. The solution x(t), t € Iy of problem (1), (2) can be represented on the interval I in
the following form

to

Mﬂzww+/ﬂY@+Tﬁw0%v0DA@+ﬂ$@+TMNQWQ+T»ﬂﬂdﬁ

+/Y@ww«xw»v@w@xas—ﬂm@n%,
to

where
z(§) = ¢(§), €€ [7,t)
and Y (&, t,z(-),v(-)) is the matriz-function satisfying the difference equation
YV(&ta(-)v(-) =E+Y(E+7ta(),0(0)) A€+ T2(€+7),2(8),v(€ + 7)) (3)
on (to,t) for any fized t € (to,t1] and the condition

E, (=t
Y(&tx(-),v()) =
(&ta(-),0() {@7£>t
Here, FE is the identity matriz and © is the zero matrix.
The expression

to+T7

y(t) = o + / Y(&ty(),v(-) A& y(€), y(€ —7),v(€))p(€ — 7) dE
+/Y@dew0Dﬂ&M®w@—ﬂw@»% (4)

with the condition
y(&) = ¢(§), £€[T to) (5)

is called the functional integral equation corresponding to problem (1), (2).

Definition 2. Let w € W. A function y(t) = y(t;w), t € I, is called a solution of equation
(4) with condition (5), if it satisfies condition (5) and is continuous on the interval I and satisfies
equation (4) everywhere on I.

Theorem 3. Let t € (to,t1] be a fived point. The solution of the difference equation (3) can be
represented by the following formula

k 1

Y(&ta(-),0(-) =xEGOE+ Y x(E+irt) [JAE+ama( +qr), (€ + (¢ — D7), 0(E + 7)),

i=1 q=i
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where

X o 17 toﬁfﬁta

and k is a minimal natural number satisfying the condition
— kT < tp.

Theorem 4. Let s1,52 € (to,t1] and 0 < s —s1 < 7. Let y(t), t € I be a continuous function.
Then there exist subintervals I1(s1,s2) C I and I2(s1,s2) C I such that

Y(£;317y<‘)7v(‘)) = Y(&S%y(')?v(’))v §€ 11(81;32)7
Y(&s1,y(0),0() £Y (& s2,y(0),v(+)), €€ Iz(s1;s2),
with
lim mesI5(s1,$2) — 0.

s2—s1—0

Theorem 5. Let y(t) € R", t € [T,t1] be a given piecewise-continuous function, with y(&) = ¢(&),
€T, to); v(t) € V and u(t) € Q. Then the function

to+T7

z(t) = xo + / Y (&t y(-),v(-)A(E y(8),y(€ —7),v(8)) (s — 1) dE

+/Y@mMJthﬂ&m0w@—ﬂm@D%

is continuous on the interval I.

Theorem 6. Let y;(t) € RZ, t € I, i = 1,2 be continuous functions and v;(t) € V, i =1,2. Then
for a fized (£,t) € I?,

()
1
<LAZX§+th AN 1(2 ly1(€+ q7) — y2 (€ + q7)|

=1 q=

i€+ (g= D7) —pa(€+ (¢ = D7 |+\v1§+q7>—vz<£+qﬂﬂ>

\Y@wwx»wu») Y (€t ()

.

where
JAll = sup {|A(t, 2,5, 0)] = (t,2,,0) € I x Ry x Ry x Ry},

Theorem 7. Lety;(t) e RZ, t € I,i=0,1,... be continuous functions and v;(t) € V,i=0,1,...,
with
”yl - yOH - 07 H'Uz - UOH - 07

Then
t

/Y@mw«xm»wﬁ—»/ygmm«xm«»%

uniformly fort € I.
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Theorem 8. The functional integral equation (4) with condition (5) has the unique solution.

Theorem 9. The quasi-linear neutral functional differential equation (1) and the functional integral
equations (4) are equivalent.

Remark. The analogous theorems for the case, where A(t,x,y,v) = A(t) and functional integral
equation (3) depends on the one control function, are proved in [1,3,4] and [2], respectively.

Conclusion

On the basis of the given theorems, it can be investigated continuous dependence of a solution of
the quasi-linear controlled neutral functional differential equation (1) with respect to perturbations
of the initial data. In future work the case, where a controlled functional integral equation contains
several variable delays, will be considered.
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We consider the following system of differential equations with turning point (SSPDE):
eY'(x,e) — A(z,e)Y (x,e) = H(x), (0.1)

where
A(z,e) = Ap(x) + eA1(x),

is a known matrix,

0 0 0 010
Ao(z)=| 0 0o 1|, Ar={0 0 0],
—b(z) —a(z) O 0 00

when ¢ — 0, z € [-1,1], Y(x,e) = Yi(x,e) = colomn(y(z,¢e),y2(x,€),y3(x,€)) is an unknown
vector function, H(z) = colomn(0,0, h(x)) is a given vector function.
The scalar reduced equation for this matrix will be

za(z)w' (z) + b(r)w(z) = h(x).
The characteristic equation that corresponds to the SP system (0.1) is as follows:

-\ 0 0
A(x,0) = AE|=| 0 A 1 |=-X—za(x)A=0.
—b(z) —a(z) —X

The roots of this equation are
A1 =0, A,3=*+/za(x).

The purpose of this work is to construct uniform asymptotic of a solution for a given SSPDE
with a stable turning point of the first kind.

1 Regularization of singularly perturbed systems
of differential equations
In order to save all essential singular functions that appear in the solution of system (0.1) due to

the special point € = 0, a regularizing variable is introduced ¢t = ¢ - p(z), where exponent p and
regularizing function ¢(x) are to be determined.
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Instead of Yj(z,¢) function Yj(x,t,¢) transformation function will be studied, also the trans-
formation will be performed in such a way that the following identity is true

Y(z,t,¢) eroe) =Y(x,¢),

which is the necessary condition for a suggested method. The vector equation (0.1) can be written
as

Y (z,t,e) 5 0f(x,t,e)
ot T ox

Asymptotic forms of solutions for equation (1.1) are constructed in the form of the series

LYy (x,t,¢) = pg — A(z,e)Yi(z,t,e) = H(z). (1.1)

Yi(z, t,¢) = ZD (z,t,e) + f(z,e)v(t) +e7g(x,e)V (t) + w(z, e),

=1
) etag(z,¢€) M B (z, €)
> Di(xz,t.e) = | e2apa(x,e) | Us(t) + &7 | e Bra(w,€) | Ui'(1),
=1 ey (w,€) M Brs(w,€)

where Uj(t), Uz(t) are the Airy-Langer functions [3] and ax(x,¢), Bix(x,e), fr(z,e), gr(z,e),
wi(x,€), k = 1,3 are analytic functions with reference to a small parameter and are infinitely
differentiable functions of variable x € [~I;1] which are still to be determined.

First of all, the analysis how transformation operator L. operates on vector function Di(z,t,¢)
will be performed, and then the obtained result will be utilized in the homogeneous transformation
equation (0.1). The following equation is obtained

Ze(aik(aﬁ e)U;(t) + &7 B (x, ) U] (t))
= ' Pag(z, o) (x)Uj(t) — "7 By (w, €)' (2)p(x)Ui(t) — A(w, €)ap(z, ) Ui(t)
— &Y Az, &) Bk (w, €)Uj (t) + ey, (2)Us(t) + 77 By () Uj (1) = 0.

Then, after equating corresponding coefficients of essential singular functions Ug(t), k = 1,2
and their derivatives, two following vector equations are obtained:

Ul(t): e Payp(z, )¢ (x) — €7 [Ao(2) + eA1] Bi(m,e) = —' TV B} (w,€), (1.2)
Ui(t) : —e'728,(z, e)p(x) ¢ (z) — [Ao(:v) + eAl]aik(x,s) = —eal(z,¢). (1.3)

2 Construction of formal solutions of a homogeneous
transformation system

The unknown coefficients of the vector equations (1.2) and (1.3) are sought as following vector
function series (i = 1,2):

azk Z, 5 Z,U, azkr 7 sz x 5 ZN ﬁzkr

To determine vector function components ;, = colomn (a1, (), ior (), isr(z)) and Bk, () =
colomn(B;1,(x), Biar(x), Bisr(x)), the following recurrent systems of equations are obtained:

&(x)Zyo(x) =0, r=0,1,2,

(P(x)Zkr(l‘) = FZk(T_?’)(x)’ r > 3. (21)
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At the moment, the regularizing function has not yet been defined; therefore, it will be defined
as a solution of the problem

which is the following function
p(r) = .
The regularizing function of such kind has been considered in [3,5].

Due to such a choice of the regularizing variable (z), there is a nontrivial solution of the
homogeneous system ®(z)Z,(z) =0, r = 0,2, that is

Ziky () = colomn (0, Bigy (%), — Bizr (2), 0, Bizr (2), Bisr (),

where Sig-(x), 1 = 1,2, s = 2,3 are arbitrary up to some point and sufficiently smooth function at
x € [0;1].

Solving systems of recurrent equations at the third step, i.e., when » = 3, and taking into
account the already obtained solution (2.1), the following systems of algebraic equations in oy, (z)
and S, (z) are obtained

ai13(x) = Bizo(x) — Bi1o(x) = Bizo(x),

ig3(z) — Bizz(x) = =By (), (2.2)
iz3(z) — Bina(x) + Bizs(w) = —Biz (),
and
rfi13(x) = —ao(x) + auoo(r) = ino(x) = Biso(),
Biz3(x) + 04133(5@ = Ao (2) = (Biso(z))', (2.3)
2Pi33(x) + cirz(z) + cizs(x) = aizo(z) = [—2Bizo(2)]'-

Taking into account the fact that the functions are arbitrary, Sis0(x) = 5?50 . Biso(x), 1=1,2,
s = 2,3, where 9,(z) are an arbitrary constants, f;s(z) is a partial and sufficiently smooth for all
x € [—1;1] solutions of homogeneous equations. This definition of vector functions Z;;o(x) implies
that there are following solutions of inhomogeneous systems of algebraic equations (2.2) and (2.3):

Zir3(x) = colomn (%13, 24235 2i335 2id35 Zi53, Zi63),

Zi13 = 5i20(33), Zi23 = —5220(*’”) + 51’33(@, 2i33 = — 1(30($) - 5¢23($) + z 243 = - >
zis3 = Pi21 (), ziez = Piz1(z),

where S01(x) and fB;31(x) are arbitrary up to some point and sufficiently smooth functions for all
€ [-1].
Thus, gradual solving of systems of equations (2.2) and (2.3) gives two formal solutions of the
transformation vector equation (0.1)

Dzk(‘r g 330 Zgr[azkfr 5 3@( ))+5%B2kr($75)UZI(€7%§0($))}
r=0

The third formal solution of the homogeneous vector equation (0.1) is then constructed as a

series
(o.9] oo oo o0
= Z e"wy(x) = colon ( Z e"wir(x), Z e"wap (), Z e"wsy (:L‘)) . (2.4)
r=0 r=0 r=0 r=0
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Substituting solution (2.4) into equation (0.1), the following recurrent system of differential
equations can be obtained:

Ap(z)wo(x) =0,
Ap(v)wr(z) = —A1(T)we—1y(7) — wé,r_l)(a:), r>1.

Then, solving these systems step by step, the following zero approximation can be constructed
wo(z) = colomn(wig(x), wap (), wsp(x)) = colomn(wyy - z, —w¥, 0),

that has only one arbitrary constant wy);.

3 Construction of formal partial solutions

Similarly to the previous steps, in order to construct asymptotic forms of partial solutions of the
inhomogeneous transformation vector equation (0.1), let us analyze how transformation operator
operates on an element from the space of non-resonant solutions

f@,e)p(t) +eg(x, )y (t) + @(x,¢).
Consequently, the following systems are obtained
W) fr(,e) = [Ao(@) + p° A gr(,€) = =’ gj, (),
D) = wgr(r,e) + [Ao(a) + 1’ Ar] fulw, ) = 1° fi(x, €),
W (@,2) - [Ao(a) + P A, €) + plgule.e) = Hiz). (3.3)

In order to have smooth solutions of systems (3.1)—(3.3), the asymptotic forms of the solutions
are constructed as series

+oo +oo +o0
5) = Z ,U,rfr(lt), gk(JE,E) = Z urgw(ac), w(.%',{:') = ZMTET('I‘)
r=—2 r=— r=0
To determine components of the vector functions fg, = colomn(fi,(x), for(z), f3r(z)) and

gir () = colomn(gir (), gor (), g3r(x)), the following recurrent systems of equations are obtained:

¢($)Z]€g”(l‘) = 0’ r= _27 _1707

®(2) 2" () = = Z1 g (@), T > 1.

Then, to determine the vector functions w,(x), the following recurrent systems of equations are
obtained as well

—Ao(@)wir(x) = H(x) = gr(r—2)(@ ), r=0,
—Ao(2)Wpr (T) = —Gr(r—2)(x), 7=1,2,
W3y () = Ao (2)Wkr () = —gr(r—3) (%) + Alwk(r—i’)) (x), r>3,

where @, () = colomn (w1, (x),wa,(z),ws,(x)) is an unknown vector function. Doing further itera-
tions, functions @, (x), fr(x), g-(x), which are sufficiently smooth in the whole domain, are obtained.
Therefore, the partial solution of the transformation vector equation (0.1) is then defined as the

series
o0

?lfart.(xﬂtvg) = Z /[[fk?"< ) ( )+Mgkr +Z,u wkr

r=—2
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4 Conclusions

Thus, the transformation vector equation (0.1) has three formal solutions in form of the series

Vs =3 {Z [ (@)U - 2) + 4By (0) dU()H

r=0 =1 d(5_§ x)
+ Z € [fk:r(.fﬂ)V(E% x) +a%gkr(x) Y 8:; x)} + Zs Whr ()
r=-2 €3 'x) r=0

5 Algorithm for constructing the asymptotics of a solution
of the system

Let us write the main result of this paper in the following algorithm:

Step I. An extension of the singularly perturbed problem. In a singularly perturbed system with a
turning point next to an independent one variable x introduces a new vector-variable t = e 7P p(z).
Then instead of the wanted one vector-function Y (z,¢) a new “extended vector-function” Y (z,t, )
is studied. The expansion is carried out in such a way that the condition as in regularization
method

Y(z,t ¢ =Y (x,¢).
@ta)_,  =¥@e)
p and ¢(x) are determined for each specific case. There is a transition from a problem with one
variable to a problem with two variables ¢ and x.

Step Il. The space of resonance-free solutions. For regularization, a specific space of functions is
introduced, this space is called the space of resonance-free solutions and for each specific problem
this space has its own specificity

2
7 Dl t,e), fila, ) (), g 0 (), wi(x€).
k=1

Step Ill. Regularization of a singularly perturbed problem. The extended problem is studied in
the space of resonance-free solutions and is reduced to an equation in which the small parameter
€ > 0 enters regularly.

Step IV. The formalism of constructing a solution to the problem. Since the extended problem is
regularly perturbed with respect to the small one parameter in the space of resonance-free solutions,
then we will look for the solution of the problem in the form of a series

Y(x,t,p1) Z u'y (5.1)

r=—2

where p = /¢ is a small parameter.

We start the construction of the asymptotic series with negative powers of a small parameter in
order to obtain uniform asymptotics intersection of the SSPDE. The right part of the system will
have a break of the second kind at the turning point. Therefore, in general, it will not belong set of
values of the main extended operator L.. By substituting series (5.1) in system (1.1), to determine
the coefficients of this series, we will get some system of pointwise recurrent equations with initial
or boundary conditions.
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Step V. Construction of formal solutions of homogeneous extended system. Those obtained
in the previous point are recurrent the equation for determining the coefficients of series (5.1) is
partial differential equations with point boundary conditions. We will show that this system of
equations is asymptotically correct in the space of resonance-free solutions Dj. At this stage, the
theory of existence is developed of the iterative equation of the form

O(x) - Zp(x) = F - Ziy (),

where ®(z) is the matrix of system (1.1), Zg,.(x) is a column vector composed of analytic functions
01(x,e). And the first members are being built of the asymptotic solution of the homogeneous
problem under consideration.

Step VI. Construction of formal inhomogeneous solutions extended system. In this section, a
function is being built for the inhomogeneous problem using a recurrent equation

O(x) - Zyy(x) = F - Zpp (),

where ®(z) is the matrix of system (1.1), Z,(z) is a column vector composed of analytic functions
92 (33 , & ) .
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Bifurcation of Positive Periodic Solutions to
Non-Autonomous Undamped Duffing Equations

Ji¥i Sremr
Institute of Mathematics, Faculty of Mechanical Engineering,
Brno University of Technology, Brno, Czech Republic
E-mail: sremr@fme.vutbr.cz

The extended abstract concerns the parameter-dependent periodic problem
u" = p(t)yu — h()[u} sgnu+ pf(t);  w(0) = uw), u'(0)=1u(w), (1)

where p, h, f € L([0,w]), h > 0 a.e. on [0,w], A > 1, and u € R is a parameter. By a solution
to problem (1), as usual, we understand a function u : [0,w] — R which is absolutely continuous
together with its first derivative, satisfies the given equation almost everywhere, and meets the
periodic conditions. The text is based on the paper [3].

We first note that the differential equation in (1) with A = 3 is derived, for example, when
approximating non-linearities in the equations of motion of the oscillators in Figs. 1 and 2.

rigid frame

sinusaidal
exciting force

beam

lul
magnets ]
5

Figure 1. Forced steel beam deflected toward the two magnets?.

Consider a forced undamped oscillator consisting of a mass body of weight m and a linear
spring of characteristic k£ and non-deformed length ¢ (see Fig. 2). Assume that the mass body
moves horizontally without any friction and the spring’s base point B oscillates vertically, i.e., d is
a positive w-periodic function. This is a system with a single degree of freedom, described by the
coordinate x, whose equation of motion is of the form

okt NLFW
R, ( d?(t) + x2 1>+ m (2)

A classical approach to deriving Duffing equation is to approximate the non-linearity in (2) by a
third-degree Taylor polynomial centred at 0. We thus get the equation
y k(0 —d(t)) k¢ F(t)

= d) T mmEO 3)

LA figure is adopt from http://www.scholarpedia.org/article/Duffing_oscillator.
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‘ —~—) >
0  F x
Figure 2. Forced undamped mass-spring oscillator with the so-called geometric non-
linearity.
which is a particular case of the differential equation in (1). It is worth mentioning that the results

below can be applied, for instance, to the forcing terms

2t 1

F(t):=—fo, F(t) ::A<sin7 — 5),

where fo, A > 0 are parameters.
To formulate our results, we need the following definitions.

Definition 1 ([2, Definitions 0.1 and 15.1, Proposition 15.2]). We say that a function p € L(]0,w])
belongs to the set V™ (w) if, for any function u € AC([0,w]) satisfying

u’(t) > p(t)u(t) fora.e. t€[0,w], u(0)=u(w), u(0)>u(w),
the inequality u(¢) < 0 holds for ¢ € [0, w].

Remark 1. Let w > 0. If p(t) := pp for ¢t € [0,w], then one can show by direct calculation that
p € YV~ (w) if and only if pg > 0. For non-constant functions p € L([0,w]), efficient conditions
guaranteeing the inclusion p € V™ (w) are provided in [2] (see also [1,4]).

Definition 2 ([2, Definition 16.1]). Let p, f € L([0,w]). We say that a pair (p, f) belongs to the
set U(w), if the problem

u" =p(thu+ f(t); w(0) =uw), v (0)=1u(w)
has a unique solution which is positive.

Remark 2. Let p € V™ (w). It follows from [2, Theorem 16.2] that (p, f) € U(w) provided that

r < i) ds f
Jueias=e" " g as (1)
0 0
In particular, if
f(t) <0 fora.e tel0,w], f(t)#0, (5)

then (p, f) € U(w).
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In what follows, we discuss the existence/non-existence as well as the exact multiplicity of
positive solutions to problem (1) depending on the choice of the parameter u provided that p €
V™ (w). Let us show, as a motivation, what happens in the autonomous case of (1). Hence, consider
the equation

2" = azx — bz sgnx — p. (6)
In view of Remark 1 and the hypothesis A > 0 a.e. on [0,w], we assume that a,b > 0. By direct
calculation, the phase portraits of equation (6) can be elaborated depending on the choice of the
parameter u € R (see, Fig. 3) and, thus, one can prove the following proposition concerning the
positive periodic solutions to equation (6).

Figure 3. Phase portraits of equation (6) with a =3, b=1, and A = 3.

Proposition 1. Let A > 1 and a,b > 0. Then, the following conclusions hold:

(1) If u < 0, then equation (6) has a unique positive equilibrium (center) and mon-constant
positive periodic solutions with different periods.

(2) Ifo<pu< (”\_/\l)a (%)ﬁ, then equation (6) possesses exactly two positive equilibria xo > x1
(x1 is a saddle and xo is a center) and non-constant positive periodic solutions with different
pertods. Moreover, all the non-constant positive periodic solutions are greater than xi and
oscillate around xo.

1
3) If p = (’\_/\l)a’ (x5)>-1, then equation (6) has a unique positive equilibrium (cusp) and no
non-constant positive periodic solution occurs.

1
(4) If p> (/\%)a (x5)>1, then equation (6) has no positive periodic solution.
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Proposition 1 shows that, if we consider u as a bifurcation parameter, then, crossing the value
1
w = @ (%5)>-1, a bifurcation of positive periodic solutions to equation (6) occurs. In Fig. 3,
the critical value of the bifurcation parameter is u* = 2.

Theorem 1 (Main result). Let A > 1, p e V™ (w), (p, f) e U(w), [ f(s)ds <0, and

o—c¢g

h(t) >0 fora.e te[0,w], h(t)#0. (7)
Then, there exists pg € |0, +00| such that the following conclusions hold:

(1) If u = 0, then problem (1) has at least one positive solution and, for any couple of distinct
positive solutions uy, ug to (1), the conditions

min {uy(t) — ua(t) : t € [0,w]} <0, max{u(t) —ua(t): t€[0,w]} >0

hold. If, moreover,

61+W<1+ 1+w/p(8)d8>§ﬁ]’ )

0
where [ -] is the ceiling function, then problem (1) with u = 0 has a unique positive solution.
(2) If 0 < p < o, then problem (1) has solutions w1, ug such that
ug(t) > ui(t) >0 for t €0,w]
and every non-negative solution u to problem (1) different from uy and ug satisfies
u(t) > ui(t) for t e 0,w],
min {u(t) — uz(t) : t € [0,w]} <0, max{u(t)—us(t): t€[0,w]}>0.
(3) If u = po, then problem (1) has a unique positive solution.
(4) If u > po, then problem (1) has no positive solution.

Open question. The following question remains open in Theorem 1: What happens in the case
of p <07

We now provide lower and upper estimates of the number g appearing in the conclusion of
Theorem 1.

Proposition 2. Let A > 1, p € V™ (w), h satisfy (7), and f be such that (4) holds. Then, the
number po appearing in the conclusion of Theorem 1 satisfies

(A —1)[A(p)] 51

Mo > w ;T w )
A [ h(s)ds]>T [[f(s)]-ds
0 0
where A is a number depending on the coefficient p only, and
2 fip(s)]+ ds @ w o
(A—1)[e® JIp(s)l+ ds — [[p(s)]- ds] >
0 0
,LL(] < w
w 1 g Uf[P(S)}Jr ds w

)\[)\th(s) ds]>1[

[f(s))-ds —e J1f () ds]

0

O—c¢
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Remark 3. Let w > 0 and put p(t) := a, h(t) :== b, f(t) := —1 for ¢t € [0,w], where a,b > 0.
Then, p € V™ (w), h and f satisfy (7) and (5), respectively, and conclusions of Theorem 1 extend
conclusions (2)—(4) of Proposition 1 for the non-autonomous Duffing equations with a sign-changing
forcing term. Moreover, one can show that the number py appearing in Proposition 2 satisfies

A _
1\ (A—1)a/ay\s a2 (A=1)a fayx
( {) S () e )R ()

cosh
compare it with the number appearing in Proposition 1.
If the forcing term f is non-positive, then Theorem 1 can be refined as follows.

Corollary. Let A > 1, p € V~(w), and conditions (5), (7), and (8) be satisfied. Then, there exists
o €10, 400 such that the following conclusions hold:

(1) If p =0, then problem (1) has a unique positive solution.

(2) If 0 < p < pg, then problem (1) has exactly two positive solutions uy, us and these solutions
satisfy
uy(t) # ua(t) for t € [0,w].

(3) If u = po, then problem (1) has a unique positive solution.

(4) If > po, then problem (1) has no positive solution.

Acknowledgements

The research has been supported by the internal grant FSI-S-20-6187 of FME BUT.

References

[1] A. Cabada, J. A. Cid and L. Lépez-Somoza, Mazimum Principles for the Hill’s Equation.
Academic Press, London, 2018.

[2] A. Lomtatidze, Theorems on differential inequalities and periodic boundary value problem for
second-order ordinary differential equations. Mem. Differ. Equ. Math. Phys. 67 (2016), 1-129.

[3] J. Sremr, Bifurcation of positive periodic solutions to non-autonomous undamped Duffing
equations. Math. Appl. (Brno) 10 (2021), no. 1, 79-92.

[4] P. J. Torres, Existence of one-signed periodic solutions of some second-order differential equa-
tions via a Krasnoselskii fixed point theorem. J. Differential Equations 190 (2003), no. 2,
643-662.



REPORTS OF QUALITDE, Volume 1, 2022 205
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1 Introduction

Let J =[0,1], X = C(J) x R and ||z|| = max{|z(t)| : t € J} be the norm in C(J).
We discuss the fractional boundary value problem

DY_Dyya(t) = f(t, (1)), (1.1)

u(0) = Dy, a(t)| _ =Dgya(t)] (12)

where «, 8 € (0,1), f € C(J x R), °D;_ and “Dy4 denote the right and the left Caputo fractional
derivatives.

Definition 1.1. We say that x : J — R is a solution of equation (1.1) if x,CD&x € C(J) and =
satisfies (1.1) for ¢t € J. A solution x of (1.1) satisfying the boundary condition (1.2) is called a
solution of problem (1.1),(1.2).

Let  : J - R, v € (0,1) and p € (0,00). Then the left D],z and the right “D]_x Caputo
fractional derivatives of x of order ~ are defined respectively by [2,3]

t) I'(1—7)
and .
DY alt) = 5, [ T (o)~ 2(1) s,

where I' is the Euler gamma function.
The left IY o+r and the right I ! 2 Riemann-Liouville fractional integrals of = of order u are
defined respectively by

If z € C(J) and v € (0,1), then

Do Iy, x(t) =x(t), D] _I]_x(t) =z(t) for teJ,
Iy, Dg, x(t) = x(t) — x(0), I]_ D] x(t)==
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and
I IR x(t) = Igi+72x(t), IV 12 x(t) = IV 2a(t) for t € J, y1,792 € (0,00).
Problem (1.1),(1.2) is at resonance because {c(1 + #il)) : ¢ € R} is the set of nontrivial

solutions to the homogeneous boundary value problem CD?_CDg Lo =0, (1.2).

2 Operator H and its properties

Let an operator H : X — X be given by the formula

Hz,c) = (c(l + F(;il)) LG IR f(tx(t)), e - I?_f(t,a:(t))‘t:()).
Note that . .
o fae) < [T Ty ar) ds
i ! I(3) ([ [(a) )
and

If x € C(J)and 0 <t; <ty <1, then

| 0+ 1—x(t)‘—r(l8+1)r(a+1)v tEJ, ( )
2]|]|
B o B 1o
‘IO—FIl—x(t)‘t:tg — I I x(t)] ., | < NCESHACES) (t2 —t1)”.

Lemma 2.1. H is a completely continuous operator.

The following result gives the relation between fixed points of H and solutions to problem
(1.1),(1.2).
Lemma 2.2. If (z,c) € X is a fivred point of H, then x is a solution of problem (1.1),(1.2).

Proof. Let H(x,c) = (z,c) for some (z,c) € X. Then

e(t) = 1+ r(ﬁtin) IR IRt a(h), te (2.2)
e f(t,x(t)))tzo —0. (2.3)

Applying Dy, to (2.2), we get
Dy, a(t) = c+ I ft,z(t), te . (2.4)

Hence CD€+x e C(J), CDg+x(t)|t:1 = c and (see (2.3)) CDg+x(t)\t:0 = ¢. We now apply D} to
(2.4) and have
DDy, x(t) = f(t.x(t), tEJ.
Thus z is a solution of equation (1.1). From
Dy x(t)| =e¢ Dixt) =
042(1) 1 O 04(t) o €

and (see (2.2)) x(0) = c it follows that = satisfies (1.2). Consequently, x is a solution of problem
(1.1), (1.2). O
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3 Existence result

Theorem 3.1. Suppose that
(Hy) there exists M > 0 such that xf(t,x) >0 fort € J and |x| > M;

(Ha) there exist positive constants A, B and p € (0,1) such that |f(t,z)| < A+ Blz|’ fort e J
and x € R.

Then problem (1.1), (1.2) has at least one solution.

Proof. Keeping in mind Lemma 2.2, we need to prove that H admits a fixed point. We prove the
existence of a fixed point of H by the Schaefer fixed point theorem [1,4]. To this end, let

Q= {(m,c) € X: (x,¢) =AH(z,c) for some X € (0, 1)}

Since H is a completely continuous operator, it follows from the Schaefer fixed point theorem that
the boundedness of €2 in X guarantees the existence of a fixed point of H.
Let (x,c) = AH(z,c) for some (x,c) € X and A € (0,1), that is,

B

_ B 1o
x@)—AcOf%f@aj5>+A%+hﬁﬂtx@»,tEJ; (3.1)
(1= XNe==M{f(t,x(t)) . (3.2)
We claim that
|z(§)] < M for some & € J, (3.3)

where M is from (Hy). By (3.1), (0) = Ac. Suppose that x > M on J. Then ¢ > 0 and, by (H1),
I f(t,x(t))|t=0 > 0, contrary to (3.2) because (1 — N)c > 0 and I f(¢,z(t))|t=0 > 0. Similarly,
x < —M on J gives contrary to (3.2). Hence (3.3) is valid.

Putting ¢ = ¢ in (3.1), we have

1

=TT ST B D)

(2(©) = NI F (1 2()] ). (3.4)
Thus (see (3.1))

1+t T(B+1)
1+ 88T(B+1)

Hence (see (Hz), (2.1) and (3.3))

a(t)

(2(6) = ML F(tw(®)],_ ) + ML I f(ta(t), te

A+ Bljz|” A+ Blla|f
““”g(y+m5+n)@4 FW+1W@HJQ B+ ar1) (7
In particular,
2] < Wi + Wallz|”, (3.5)

where

1 A 1
5+1)) * r+H(a+1) <2+ F([3+1)>’

wq:m41+r(

B 1
Gt G )

WQZF
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Since
. Wi + Wyt
lim —— =0,
V—00 v
there exists S > 0 such that W + Wav” < v or v > §. Consequently (see (3.5)), ||z < S.
Hence |f(t,z(t))| < L for t € J, where L = A+ BSP. In order to give the bound for ¢, we

consider two cases if A € (0,1/2] of A € (1/2,1). Let X € (0,1/2]. Then (see (3.2))

CIJ

1
A L
o< 105 [ s atolas < pfs
0

Let A € (1/2,1). Then (see (3.4))

1 N L
S ST TETD) (1)1 + 1 I f (1 2() e ) < 2(M + NEEST v 1)).

To summarize, we have |c| < D, where

D:max{r(fm’2<M+ r<5+1>Lr<a+1>>}'

As a result, Q is bounded and ||z|| < S, |¢| < D for (x,c) € Q. O

Example 3.2. Let p € C(J), p € (0,1) and f(¢,z) = p(t) + sinz + 2|x|” arctanz. Then f satisfies
conditions (Hi) and (Hz) for M = {/1+ ||p|| and A = 1+ ||p||, B = w. By Theorem 3.1, there
exists a solution = of the equation

‘DY CDOer( ) = p(t) +sinx(t) + 2|x(t)|” arctan x(t),

satisfying the boundary condition (1.2).
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1 Basic concepts of the theory of time scales

A time scale T is an arbitrary nonempty closed subset of the real line R. Assume T has the topology
that it inherits from R with the standard topology.

Since the object of our study is the oscillations of solutions of dynamic equations, we will assume
sup T = oco. For any interval [a,b] C R we define [a, b]T = [a,b] N T.

For a time scale T, the forward jump operator o(t) : T — T is defined as o(t)=inf{s€T: s>t};
the backward jump operator p(t) : T — T is defined as p(t) = sup{s € T: s < t}. The graininess
function p : T — [0, 1) is defined as u(t) := o(t) —t.

A point ¢t € T is called right-dense if t > inf T and p(t) = t. A point ¢ € T is called left-dense if
t <sup T and o(t) = t. Points that are right- and left-dense at the same time are called dense.

If o(t) >t (p(t) < t), we say that ¢ is right-scattered (left-scattered). Points that are right- and
left-scattered at the same time are called isolated points.

If T has a left-scattered maximum M, then we define T = T\ {M}; otherwise, T* = T.

A function f: T — R? is called A-differentiable at t € T* if there exists the finite in R? limit

_ o fe(®) = f@)
P20 = BT

and the number f2(t) is called the A-derivative at the point t.
We cite some known results [1]:

)

(a) If t € T* is a right-dense point of a time scale T, then f is A-differentiable at ¢ iff the limit
Ay o S = f(s)
1) = EL% t—s
exists in R?.

(b) If t € T* is a right-scattered point of a time scale T and f is continuous at ¢, then f is
A-differentiable at ¢t and
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2 Problem statement and auxiliary results

We consider the system of differential equations

dx
i X(t, ), (2.1)

where z € D, D C R%, and the corresponding system of dynamic equations
x)\A :X(t,ZL’)\), (22)

where t € Ty, A € A C R, A = 0 is a limit point of the set A, z) : Ty — R%, and :E?(t) is the
A-derivative of x5(t) in T).

Assume that X (¢, ) is continuously differentiable and bounded with its partial derivatives, i.e.
there exists C' > 0 such that

0X(t,x) 0X(t,x)
X(t, ’ i ’ H ? H<C 2.3
X))+ [ XD 22 E)) (23)
for t € Ty and z € D. Here %—)ﬂf is the corresponding Jacobian matrix, | - | is the Euclidian norm
of a vector, and || - || is the norm of a matrix.
Let py := sup px(t), where py : Ty — [0,00) is the graininess function. If gy — 0 as A — 0,

teTy,
then T) approaches the continuous time scale Ty = R. Therefore, it is natural to expect that, under

certain conditions, the existence of a bounded solution of equation (2.1) implies the existence of a
bounded solution of equation (2.2) on the time scale T).

Let to,to + 71 € T, and let z(¢) and z(t) be solutions of (2.1) and (2.2) on [tg, to + 7] and on
[to, to + T't, , respectively, with initial conditions z(ty) = xo, zA(to) = xo-

Lemma 2.1 ([3]). If x\ and z(t) are the corresponding solutions of (2.2) and (2.1), then the
inequality

|[2(t) — za(t)] < p(N)K(T) (2.4)
holds fort € [to,to + T|t,. Here

pA) = sup  ua(t), K(T)=max{Ls, Lo},
tE[to,to-i—T]'ﬂ*)\

1 C?
Ly = iy (HeCCl +5 HC’1260>, Lo = 1y (Hec (01 n f) n 301).
Under condition (2.3), the following statement holds.

Lemma 2.2 ([3]). A solution x) of system (2.2) continuously depends on the initial data until the
moment it leaves the region D.

We also give the definition of the exponential stability for solutions of dynamic equations on
time scales which is similar to the definition of the exponential stability for solutions of differential
equations [2].

Definition 2.1. A solution z)(t) of system (2.2), defined on T, is called exponentially stable,
uniformly in tg, if there exist § > 0, N > 0 and a > 0 such that for any solution y,(¢) of system
(2.2), satisfying
[ZA(to) — ya(to)| <6,
the inequality
|2 (t) = ya(1)] < Nem 10 [z (t9) — ya(to) |

holds for t > tg. Here the constants §, N and « are independent of tg.
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3 Main results

We found the minimum conditions on the graininess function pg under which the existence of a
bounded solution of the dynamical system (2.2) on the corresponding time scale T}, implies the
existence of a bounded solution of this system on any scale whose graininess function is less than

Ho-
Theorem 3.1. Let the following conditions be satisfied:

(1) X(t,x) is defined and continuously differentiable for t € R, x € D, where D is a domain in
the space R, and satisfies condition (2.3).

(2) There exists po > 0 such that system (2.2) has a bounded on Ty, and exponentially stable,
uniformly in to, solution x,(t), which belongs to D together with some its p-neighborhood.

Then, if the inequalities

In4N 0
/LOK( + 1) < 3 (3.1)
LI (3.2)
2
p
STe (3.3)

hold, where §, N and « are the constants from Definition 2.1 and C' is from condition (2.3), then,
for all py satisfying py < po, system (2.2) has a solution bounded on T).

Proof. Without loss of generality, we set tg = 0 and z(0) = z(0).

It follows from condition (2) of this theorem that, for py = g, system (2.2) has an exponentially
stable, uniformly in g, solution x,, which belongs to D together with some its p-neighborhood.
Hence, there exists a constant Cy > 0 such that

|za, (tr)] < Cp for an arbitrary ¢ € T .

Let t, be the smallest number on the time scale T),, defined by the graininess function po,
such that tz, > %. Clearly, tg, < % + 1.
Now we fix 0 < puy < po and denote by x) solutions of system (2.2) on the corresponding time
scale Ty.
Let us consider points ¢ € [0, ty,|T,. For every ¢ one can indicate the smallest number t; on the
scale T, such that
0 <tx—1< po.

Let z) be a solution of system (2.2) such that z,(0) = x,(0). We denote by x(t) the solution
of system (2.1) with the initial data x(0) = x,(0). We can show that x(t) can be continued to the
interval [0, tx,]. Indeed, in view of inequality (3.3) and Lemma 2.1, it follows from Picard’s theorem
that x(t) is defined at each point npg < ty,, n € N, and takes on the values which belong to D
together with their £-neighborhoods. Thus, the solution z(t) is continued to the whole interval
[0, t,] and belongs to D together with its £-neighborhood. It follows from (2.4) and (3.1) that the
solution z) of system (2.2) is defined for all ¢ € T that do not exceed tx, € T),, and belongs to
the domain D.

Further, we partition the axis into the intervals [nty,, (n + 1)tg,] and denote by ¢, the largest
numbers in Ty such that ¢, < nfg,. Let us examine how the solution z(¢) of equation (2.2),
starting at t,, n € N, behaves on [t,, (n + 1)tg,)]T, -
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Let us now construct a solution of equation (2.2) which is bounded on the whole axis of the
timescale T).

Let x4 be such a solution of equation (2.2) which starts at a point ¢t* of Ty, t > t*, and
T+ (17) = zA(7). _ ~

For each t* we choose the smallest non-negative number ¢y, € T, such that ¢* <t), <t*+ po.

We now consider a solution z 4(t) such that |z 4(£*) — 2, (f,)] < 2, where x, is a bounded
solution of equation (2.2) on the timescale T), with the graininess function py = o, which is
indicated in the statement of this theorem.

We partition the left semi-axis of the timescale T into the intervals [—nty,, —(n + 1)tk ], n —
—oo. For each point —nty, we choose the largest t,, € Ty such that

tn < —ntg, <ty + plo.

The point tg is chosen in the same way.
Let us now consider the set of solutions z,, of equation (2.2), whose initial data satisfy the
inequality
36
[t (tn) = a0 (=ntho)| < -
Obviously, these solutions satisfy conditions 1°-3°. Let S,, be the set of values of these solutions
at t,. Each S, is the image of the ball of radius %‘5 centered at the point z),(—nt,), generated by
the mapping ) ;,. By Lemma 2.2 and conditions 1°-3°, each set S, is a nonempty subset of S,,_1
and a compact.
Let us denote z = (.S, and consider the solution z ¢, of equation (2.2) with the initial condition

n
xx¢, (t1) = 2. This solution can be continued to the left to the point ¢,, at which it belongs to
the 3z‘s—neighborhood of z),(t,) for every natural n. It means that this solution is defined for all ¢
satisfying the inequality in 3°. Hence, it is bounded. This proves that system (2.2) has a bounded
solution, defined on T}. O

The following statement provides the conditions for the existence of a solution of system (2.2)
bounded on T) given the existence of such a solution of the corresponding system (2.1).

Theorem 3.2. Let the following conditions be satisfied:

(1) X(t,z) is defined and continuously differentiable for t € R, x € D, where D is a domain in
R, and satisfies condition (2.3).

(2) System (2.1) has a bounded on R and exponentially stable, uniformly in ty € R, solution x(t),
which belongs to D together with some its p-neighborhood.

Then there exists po such that for all 0 < py < po system (2.2) has a solution x(t) bounded on
Ty. Moreover,
sup |za(t) — ()] = 0, px — 0.
teTy
The existence of j19 > 0, such that for all 0 < py < o system (2.2) has a solution x(¢) bounded
on T), follows from Theorem 2.3 [3].
We also obtained the opposite result.

Theorem 3.3. Let the following conditions be satisfied:

(1) the function X(t,x) satisfies condition (1) of Theorem 3.1;
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(2) there exists po > 0 such that system (2.2) with initial data at the point to = 0 has a solution,
bounded on Ty, and uniformly in ko exponentially stable, which belongs to D with some its
p-netghborhood.

Then, if inequalities (3.1)—~(3.3) hold, then system (2.1) has a solution bounded on R.

The proof of this theorem is based on the reasoning in the proof of Theorem 3.1.
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1 Introduction

We investigate the Cauchy—Dirichlet problem for a wide class of quasi-linear parabolic equations
with the model representative:

ug — Au+g(t)ullu =0, 0<g<1,

where the continuous absorption potential g(¢) is positive for ¢ > 0 and degenerates at ¢t = 0:
g(0) = 0. For an arbitrary boundary regime (without any subordination conditions), a certain type
of weakened localization is obtained. Under some restriction from below on the degeneration of the
potential, the strong localization holds for an arbitrary boundary regime (including regimes that
do not satisfy any conditions of subordination).

It is well-known that, in case of non-degenerate absorption potential g(¢,x), i.e., when

g(t,x) > co >0 V(t,z) € (0,T] x Q,

an arbitrary energy solution of the considered problem has the finite-speed propagation property
for solution’s support:

C(t) :=sup{|z|: x €suppul(t, )} <1+ c(t), where c(t) —0 as t — 0.
In particular, this implies the localization of solution (see, e.g., [3,5] and the references therein):
C(t):==sup{|z|: zesuppu(t, )} <eci=c(Th) <l Vt: 0<t<Ty=Ty(l) <T. (1.1)

For various quasi- and semi-linear parabolic equations, the localization of solutions’ supports were
studied by many authors (see, e.g., [3,7] and the references therein). It seems that Kalashnikov [§]
was the first who investigated the localization property for the first initial-boundary problem for a
1-D heat equation. More precisely, he considered problem (2.1)—(2.4) in the domain [1,4o00) with
n=1,

ai(t7x757£) =¢, €€ Rla
g(t,x) = gO(t) € Cl([17+oo)) N Loo([lv +OO)), 90(0) = 0’ gO(t) >0 Vt>0
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and
u(t,1) = f(t) € CH([1,400)) N Loo([1, +00)).

Under the assumption
go(t)™t-f(t) =0 as t =0, (1.2)

he proved that solutions possess weak localization property for ¢ separated from 0:
sup{((t): 0<d<t<T}<ci=c1(6) <oo Vi >0.

On the other side, following G. I. Barenblatt’s conjecture on an initial jump of the free boundary,
Kalashnikov in [8] proved that

inf {C(t): 0<t <t} >co=co(ts) >0, (1.3)

if potential go(t) decreases fast enough when ¢ — 0. In particular, the free boundary has an initial
jump (1.3), when

go(t) = ¢z exp (—%2), fo(t) = texp (—%)

The analysis of [8] concerns only the case of strongly degenerating boundary regimes f(t) (see
condition (1.2)). Method [12] involutes arbitrary f(¢), which are strongly degenerate, weakly
degenerate as well as non-degenerate as t — 0. Also, note that the barrier technique of [8] can be
applied only to equations that admit the comparison theorems. Our approach is adaptation and
combination of a variant of local energy method and an estimate method of Saint—Venant’s principle
type. These methods are the result of a long evolution of ideas coming from the theory of linear
elliptic and parabolic equations. The essence of the energy method consists of special inequalities
links different energy norms of solutions. This method was developed and used in [2,4,5,9,11,12].
The second approach is a technique of parameter’s introduction. This method was offered by
G. A. Iosif’jan and O. A. Oleinik [6].

2 Setting of the problem and the main results

Let Qr = (0,T) xQ,0< T <00, Q2 C{zeR": z| > 1} be a bounded domain in R", n > 1, with
Cl-boundary 99 = 9y U 9:2, where

={zeR": |z|=1}, QcC{zeR": |z|>1}, where | = const > 1. (2.1)

The aim of this brief communication is to investigate the behavior of weak solutions of the following
initial-boundary problem:

n

Up — Z (ai(t, z,u, Vmu))xl +g(t,2)|u/'u =0 in Qr, 0<q<1, (2.2)
i=1
u(t,z) = f(t,x) on (0,T) x 0o2, wu(t,x) =0 on (0,T) x 01, (2.3)
u(0,2) =0 Y e . (2.4)
Here the functions a;(t,x,s,£) (i = 1,...,n) are continuous in all arguments and satisfy the fol-

lowing conditions for (t,z,s,&) € (0,T) x Q x R x R™

lai(t,z,s,8)| < d1]§], di = const < o0,

n

Z (ai(t7x737§) - ai(t7x757n))(€i - 771) > d0|§ - 77’27 dO = const > 0.
i=1
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The absorption potential g(¢,x) is continuous nonnegative function such that
g(t,x) >0 V(t,z) € (0,T] x Q; ¢(0,2) =0 Vx € Q. (2.5)

Without loss of generality assume that the function f(¢, z) in (2.3) is defined in the domain (0,7") x
and

f(t7 : ) S L2(07 Ta Hl(Qa 819)) N Hl(oa T7 LQ(Q))
Following [1], by a weak solution of problem (2.1)—(2.4) we understand the function
U(t, ) € f(t7 ) + L2(07T7 H1<QaaQ))

such that
ut(tv : ) € L2(Oa T; (Hl (Qa 89))*)a

and u satisfies (2.3), (2.4) and the integral identity

/ (ug, &) dt + / Zai(t,x, u, Vyu)éy, drdt + / g(t, ) |u|7 ué dodt =0
(0,T) 0,7)xq =1 (0,T)xQ2
Ve € Ly(0,T; HY(, 09)).
With boundary regime f(¢,z) from (2.3), we associate the function:

t t

) := sup /fsx d:v—|—// Vo f? + g(t, z)| f(t, 2)[11) dmdt+//|ftt$|2dxdt (2.6)
0 Q 0

0<s<t

which will be used in all of our main results.

Theorem 1 (Theorem [Weakened localization for an arbitrary regime). Let the absorption potential
g from (2.2) satisfy condition (2.5). Then an arbitrary energy solution u(t,x) to problem (2.1)—(2.4)
possesses the weakened localization property. That is, there exists (1(t) € C(0,00) such that

¢(t) <min(¢y(t),cLy) for all t >0,

where ((+) is the compactification radius defined from (1.1) and L; = diam Q.

The function ¢ (t) may go to infinity as ¢ — 0. That is, an infinite initial jump of the support
is possible.

Theorem 2 (Strong localization for an arbitrary regime). Let the function F(-) be from (2.6), the
absorption potential g from (2.2) have a nonnegative monotonic minorant:

w(t
ot.x) > gult) 1= exp (~ 1) vi s
where w(t) is a nonnegative nondecreasing function such that w(t) — 0 ast — 0. Then an arbitrary

energy solution u(t,z) of problem (2.1)—(2.4) possesses the strong localization property and the
following upper estimate holds:

t 1 t\3
< e — .
C(t)_1—1—2+cl{tln(62F(t))+03tlnt +C4w(2)} Vt<T

Let us notice that in both theorems we do not impose any conditions on the function F(-) from
(2.6).
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In the paper, necessary conditions of optimality of the initial and final moments, delay param-
eters, the initial vector and initial functions, the control function are obtained for the optimization
problem containing the nonlinear functional differential equation with constant delays in the phase
coordinates and controls.

Let R™ be the n-dimensional vector space of points » = (z!,..., z™)T. Suppose that P C R¥,
Q C R™, V C R" are convex and open sets, with k +m = n, 2 = (p,q)7 € O = (P,Q)7.
Let a11 < a12 < ao1 < age, @ > 1 > 0, 00 > 01 > 0, 5 > 01 > 0 be given numbers, with
ag — ajg > 193 let I = [aq1, a9, I1 = [T,a12] and Iy = [a11 — 02, age], where T = a1 — max{m, o2}.
Furthermore, let the n-dimensional function f(t,z,p, q,u,v) be continuous on I x O x P x Q x V2,
and continuously differentiable with respect to (z,p,q,u,v). Denote by AC, (I, P) the space of
absolutely continuous functions ¢ : Iy — R¥, with [(¢)| < const. Let us introduce the sets:

(I):ACAO(IMK)a G:Acg(llvM)v Q:ACU(IZ7U)7

where K C P, M C Q and U C V are convex and compact sets. To any element

w = (t07t177—7 0707p0790)gvu) ew
= (CL11,CL12) X ((121,0,22) X (7'1,7'2) X (0'1,0'2) X (91,92) X P() x ® x G x Q,

where Py C P is a convex and compact set, we assign the nonlinear controlled functional differential
equation with delays in the phase coordinates and controls

x(t) = f(t,x(t),p(t - T)v Q(t - U)v u(t>7u(t - 9))7 te [thtl] (1)

with the mixed initial condition

{x(t) = (p(t),a(t)T = (p(t),9(t)T, te[Fto),
z(to) = (po, g(to))T.

Condition (2) is said to be the mixed initial condition, because it consists of two parts: the first
part is p(t) = @(t), t € [T,to), p(to) = po, the discontinuous part, since in general p(tg) # ¢(to);
discontinuity at the initial moment may be related to the instant change in a dynamic process, for
example, changes of investment and environment etc; the second part is ¢(t) = g(¢), t € [T, to], the
continuous part, since always q(to) = g(to).

(2)
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Definition 1. Let w = (to,t1,7,0,0,p0, ¢, g,u) € W. A function z(t) = z(t;w) € O,t € [T, t1],
is called a solution of equation (1) with the initial condition (2) or a solution corresponding to
the element w, if it satisfies condition (2) and is absolutely continuous on the interval [to,¢;] and
satisfies equation (1) almost everywhere on [tg, t1].

Let the scalar-valued functions 2*(tg,t1,7,0,0,p,), i = 0,1, be continuously differentiable on
[all,alg] X [agl,agg] X [7‘1,7’2] X [0’1,0’2] X [91,92] x P x O.

Definition 2. An element w = (to,t1,7,0,0,po, p,g,u) € W is said to be admissible if the corre-
sponding solution z(t) = x(t; w) satisfies the boundary conditions

2 (to, t1,7,0,0,po, x(t1)) =0, i=1,1. (3)
By Wy we denote the set of admissible elements.

Definition 3. An element wy = (to0, t10, 70, 00, 00, P00, ¥0, go, uo) € W is said to be optimal if for
an arbitrary element w € Wy the inequality

2 (too, t10, 70, 00, 00, Poo, Zo(t10)) < 2°(to, t1, 7, 0,0, po, z(t1)), (4)
where xo(t) = z(t;wp), holds.

(1)—(4) is called the optimization problem for the functional differential equation (1) with the
mixed initial condition (2).

Theorem 1. Let wy be an optimal element and let zo(t) = (po(t),qo(t))T, t € [7,t10] be the
corresponding solution. The function go(t) is continuous at the point tog. Then there exist a vector
= (mo,...,m) # 0, with 7y < 0, and a solution Y (t) = (P1(t),...,¥n(t)) of the equation

P(t) = —(t) foult] — ¥ (t + 70) (foplt + 7o), Onxm) — ¥(t + 00) (Onxck, foglt + 00])s t € (too, t10)

with the initial condition
w(tlo) = 720z, TZJ(t) =0, t>tio,

where Opxm is the n x m zero matriz and Z = (2°,...,2H)7T,

0Z(too, t10, 70, 00, 0o, Poo, To(t10))
ox ’
Joz[t] = fa(t, 20(t), po(t — 70), qo(t — 00), uo(t), uo(t — bp)),

ZO:c =

such that the following conditions hold:

1) the condition for the initial moment top

720ty + (7 Z0g + (k41 (t00), - - - ¥n(too)) ) do(too) = ¥ (too) foltoo] + ¥ (too + 70) f1,

where

folt] = f (&, o(t), po(t — 70), qo(t — 00), uo(t), uo(t — ),

fi= f(too + 70, 20(too + 70), Poo, o (too + 7o — 00), uo(too + 70), uo(too + 70 — 90))

- f(too + 70, 2o (too + 70), ¥o(t0o), go(too + 70 — 00), uo(too + 0), uo(too + 70 — 90));

2) the condition for the final moment tio

mZot, = —(t10) folto];
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3) the condition for the delay T

t1o
mZor = Y (too + 70) 1 + /w(t)fop[t]lio(t — 7o) dt;
too
4) the condition for the delay o
10
200 = /Wﬂfoﬂﬂdo(t —09) dt;
too
5) the condition for the delay 0
t1o
TZop = /Wt)foq;[t]ﬂo(t — bo) dt;
too

6) the condition for the vector pgg

(7 Zop + (¥1(too), - - -, Vk(too))) poo = max (7 Zop + (¥1(too), - - -, Yi(too))) po;

7) the condition for the initial function po(t)

too too
/ Y(t + 70) foplt + Tol¢o(t) dt = max / Y(t + 70) foplt + Tolp(t) dt;
ped
too—7o too—To0

8) the condition for the initial function go(t)

too
(Vr41(t00); - - - » n(too)) go(too) + / Y[t + o0] foglt + 00lgo(t) dt
too—o0 o
= max [(wkﬂ(too% o, Un(too))g(to) + / Y(t + 00) foglt + o0lg(t) dt|;
geG
too—oo0
9) the condition for the control function wug(t)
tio tio
/111(75) [foultluo(t) + foultluo(t — 6o)] dt = ng/w(t) [ foultJu(t) + fou[t]u(t — 6o)] dt.
too too

Theorem 1 is proved by the scheme given in [2]. A problem with the mixed initial without
optimization of delay parameters was considered in [1]. Now we consider a particular case of
problem (1)—(4):

() = (p(t), d(t)T
= A(t)x(t) + B(t)p(t — 7') + C(t)q(t — 0) + D(t)u(t) + E(t)u(t — 0), t e [to, tl], (5)
{x(t) = (p(t),a())” = (p(t), g(t)T, t € [7, 1),
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Here A(t), B(t), C(t), D(t) and E(t) are the continuous matrix functions with dimensions n x n,
n x k, nxm,nxrand n X r, respectively; o, t1 are fixed moments; ¢(t), g(t) are fixed initial
functions; pg is a fixed initial function. In this case we have

w=(1,0,0,u) € W = (11,72) X (01,02) X (01,02) x Q and wy = (719, 00, 6o, up);
6Z(7‘0,00,90,$0(t1))
Oz '

Z(r,0,0,2) = (°(r,0,0,),...,2 (1,0,0,2))",  Zy, =

Theorem 2. Let wg be an optimal element for problem (5)—(8). Then there exist a vector m =
(mo,...,m) # 0, with 1y <0, and a solution ¥ (t) = (Y1(t),...,¥n(t)) of the equation

1/1(75) = —(t)A(t) — Yt +710)(B(t+70), Onxm) — V(t + 00)(Onxi, C(t + 00)), t € (to,t1)

with the initial condition

Y(th) = 720z, P(t) =0, t> 1,
such that the following conditions hold:

10) the condition for the delay Ty

t1o

" Zor = b0+ )l — (0] + [ V() Bln(t o)

11) the condition for the delay og

WZOU—/¢ t)qo(t — o0) dt;
12) the condition for the delay 60y

7'('209—/1/} (t)up(t — Op) dt;
13) the condition for the control function ug(t)

/¢ Buo(t) + E()[HJuo(t — 00)] dt = Inax/¢ D(t)ult) + E(tyult — 6o)] dt.
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1 Linear functionals and operators on the spaces
of regulated functions

Let —oo < a < b < co. R " is the space of real n x n-matrices. Let BV" and G™ be the spaces of
n-vector valued functions with bounded variation on [a, b] or regulated on [a, b], respectively. (By
regulated functions we understand functions having only discontinuities of the first kind.) Similarly,
BV™*™ and G™*™ are spaces of of n x n-matrix valued functions having the corresponding properties.
The function R : [a,b] — R™ "™ is said to be summable if it vanishes except for a countable set and

2. IR < oo

a<t<b

Theorem 1.1. If ® is a continuous linear operator from G into R™ then there exist K, K e Byn,
M € R™™ and a summable function R : [a,b] — R"*™ such that

O(x) = Mz(a) + /de - Z R(t) Atz(t) for x € G"

and

®(x) = M z(a) —i—/f?d:v%— Z R(t) A~ x(t) for x € G".

Remark 1.1. R(t) = ®(x,,) and K(t) = K(t) — R(t) for t € [a,b].

The representation of linear bounded functionals in the space of left-continuous regulated func-
tions is considerably simpler, as shown by the following older result from 1989, cf. [3]. (G} stands
for the space of n-vector valued functions regulated on [a,b], left-continuous on (a,b] and right-
continuous at a.)

Theorem 1.2. ® is a linear bounded operator from G7 into R™ if and only if there is M € R™*"
and an n X n-matriz valued function K of bounded variation on [a,b] such that

b
O(x) = M z(a) —}—/Kd[az] for z € G}.

Later S. Schwabik [7] generalized this result and described a general form of bounded linear
operators on G}'.. In what follows K7 *" stands for the set of functions K : [a,b] X [a,b] — R™*"
such that:

o« K(t,-)eBV™" fort € [a,bl;
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o the abstract function ¢ € [a,b] — K(t, -) € BV"*" is regulated on [a, b] and left-continuous
on (a,b].

Theorem 1.3. L is a linear compact operator on G if and only if there are a regulated function
A :la,b] = R™"™ and a function B from the class € K}*" such that

b
(Lx)(t) = A(t) z(a) +/B(t,s) dlz(s)] for x € G} and t € [a,b].

a

2 Bray theorem

Remark 2.1. Let ™™ be the set of functions K : [a, b] X [a, b] — R™*™ such that: K(t, -) € BV™*"
for ¢t € [a,b] and the mapping t € [a,b] — K(t, -) € BV™*" is regulated on [a,b]. If K € K<™,
then

o K(-,5)€G"™" for all s € [a,b] and
b
g(t) := /dSK(t,s) x(s) € G" for all x € G™;
o var? K(t,-) < 2 < oo for all t € [a,b] and
b
h*(s) :== /y*(t) dsK(t,s) € BV" for all y € BV";

o K(-,s) is left-continuous for all s € [a,b] and g € G} for all z € G™ whenever K € K'*".

A crucial tool for deriving the explicit form of the dual operator £* to L is the next Fubini type
theorem called usually the Bray theorem, cf. [5].

Theorem 2.1. If K € K™*", then

/b v /b K(t.9)dls(s)]| = /b ( /b VLK) ) dlo(o)]

a

holds for any x € G* and any y € BV".

3 Linear integral equations in G}

If £: G — G is linear compact operator and f € G}, then x — Lx = f can be rewritten as

b

(t) — A(t) z(a) /B(t, s)d[z(s)] = f(t), t € [a,b],

a

where A € GI'*"™ and B € K'*". Obviously, Fredholm-Stieltjes integral equations, Volterra—
Stieltjes integral equations, and generalized linear differential equations are special cases. Adjoint
operator £ maps BV"™ x R" into BV" x R". In view of Bray Theorem we have, cf. [5].
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Theorem 3.1. £*: (y,v) € BV" xR" — (Li(y,7), L3(y,v)) € BV" x R", where

b

(Ci(.m) (1) = B*(a, 1)y + / Au(B (s,6)] y(s) for 1 € [a,b],

b

C5(7) = A*(a) 7 + / A[A*(s)] ().

a

Analogously. cf. [4], we can treat the boundary value problem

t

£(t) — x(a) / d[A]z = £(t) — f(a) on [a,b],

+/bKd[x]:

where A € BV*", f € G and r € R", and corresponding operator £: GI'—G]' xR"™. The adjoint
L* of £ maps (BV"xR™)xR" into BV" x R™. Next theorem has been proved in [4].

Theorem 3.2. Let B(a) = A(a), B(b) = A(b) and B(t) = A(t+) on (a,b). Then (y,v,d) € N (L*)
if and only if

(BVP)

Vg

b
)= [ v () ABE)] =5 (K0)-KE) on fa.b), BVPY

t
y*(a) + 6% (K(a) = M) =0, y*(b)+ 6" K(b) =0,
Moreover, (BVP) has a solution if and only if
b

/y* d[f] +6*r =0 for all solutions (y,d) of (BVP*).

a

Remark 3.1. Let ty € [a,b], A € BV"*" det[I+ATA(t)] # 0 fort € [a,to) and det[T—A~A(t)] # 0
for t € (tg,b]. Then, there is a unique X : [a,b] — R™*™ such that

X(1) :I+/d[A]X for ¢ € [a,b].

to

This X is then called the generalized exponential and denoted X (t) = expy4(t,to)-

4 Alternative approach based on the Lagrange identity

Besides the functional analytical tool, there is an alternative way to obtain the duality theory. This
approach is based on the Lagrange identity. It is well known, cf. [6], that the classical Lagrange
identity can be extended to generalized linear differential systems as follows: Let A € BV]*",
B(a) = A(a), B(b) = A(b) and B(t) = A(t+) on (a,b). Then

/b v (0)d]a(0)- / )z + /b Al - /b vl a(s) = 5 0)20) - (@) 2(0)

a a a S
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for all x € G]' and y € BV" right-continuous on [a, b). The proof easily follows from the integration-
by-parts theorem for Kurzweil-Stieltjes integrals. Notice that this theorem can be slightly modified
as follows, cf. [1].

Theorem 4.1 (Integration by parts). Let f,g € G" and let at least one of them has a bounded
variation on [a,b]. Then

where f(a—) = f(a) and g(b+) = g(b).

As a result, we can reformulate the Lagrange formula under less restrictive continuity require-
ments. To this aim consider operators

(La)(t) := () —w(to)—/d[A(S)]x(s—) and (L y)(t) := y"(t) —y*(to)+/y*(8+)d[A(S)]

under the conventions
x(s—) =z(s) if s =min{t,tp} and y(s+)=y(s) if s = max{t,to}

in the integrals. More exactly:

o~
o

o(t) = a(to) + [ dIAG)] (00 X () + (5= )x () i £ to,

(t) — x(to) —

d[A(s)] (2(t0) X0 (8) + 2(57)X (4 (8)) i £ > to,

=
o
=
I
\H_”‘\
\u—

y (1) =y (to) + | (7 () Xy (8) + 47 (t0) X () d[A()]if T <rto,

—
~
*
<
N~—
—~
~
SN—
I
o
+O
o

Y0 = () = [ (7 (59) Xy () + 7 (D) X o) AIA()] i £ > o,

~—

The related equations L x = 0 and L* y = 0 are, of course, no longer generalized ODEs, but special
cases of Stieltjes integral equations. The modified version of the Lagrange identity, cf. [1], then
reads as follows:

Theorem 4.2 (Lagrange Identity). Let A € BV™", z,y € G", z(t—) = x(t) if t = min{to, T}
and y(t+) = y(t) if t = max{tg, T}. Then for each ty € [a,b] and T € [a,b] we have

/y*(t+)d[(Lw)(t)] +/d[(L* y) D] x(t=) = y*(T) 2(T) — y*(to) z(to)-

Remark 4.1. The above result no longer holds if we abandon the convention concerning the
endpoints.
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Corollary. If Lx =0 and L*y = 0 on [a,b], then y* x is constant on [a,b].

In other words, the equations

x(t) = z(to) + /d[A(s)] z(s—) on [a,b], (E)
y () =y (to) — /y*(8+)d[A(3)] on [a, ] (E£7)

can be considered to be mutually dual.

Remark 4.2. If we restrict to tg = a, everything becomes considerably simpler. In particular, in
such a case we get

Lz=0 onfa,b] = z(t—) = [[+A~A®t)] ' z(t) if t € (a,b] and det[I + A~A(t)] # 0,
L'y =0 on [a,b] = y*(t+)=y*(t) [[+ AA®)] (I + A A1)
if ¢t €a,b) and det [I + AA(t)]50.

Therefore, if det[I + A~ A(t)] # 0 and det[I + AA(t)] # 0, then Lz = 0 if and only if

t s

z(t) = z(a) + /d[K]m on [a,b], where K(s)= /d[A(T)] I+ A_A(T)]il.

Analogously, L*y = 0 if and only if

y*(t) = y*(a) — /y* d[L] on [a,b], where L(s)= /[I+ AA(T)) I + AT A(T)] d[A(7)).

a a

Concluding comments

The present contribution is closely related to the recent paper [1]. Some of its results have been
here extended from the scalar case to the n-dimensional case and functional analytical background
has been recalled. On the other hand, in [1] Stieltjes differential equations and dynamical equations
on time scale were considered. For more details, see [1]. To a large extent, the properties of the
Kurzweil-Stieltjes integral are utilized. For more details, see the monograph [2].
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Following [1], we give the definition of the local entropy that will be necessary in what follows.
Let X be a compact metric space with a metric d and f : X — X a continuous map. Along with
the original metric d, we define an additional system of metrics on X:

df(z,y) = max d(f'(z),f'(y)), z,y€ X, neN,
0<i<n—1
where f%, i € N, is the i-th iteration of f, f© =idx. Given a point z € X, for any n € N, r > 0
and p > 0, denote by Ny(f,r,n,z,p) the maximum number of points in the ball By(x,p) = {y €

X @ d(z,y) < p}, pairwise dfl—distances between which are greater than r. Then the local entropy
of the mapping f at the point x is defined by the formula

hq(f,x) = lim lim lim 1 In Ny(f,r,n,z,p).
r—0 p—=0n—oco n
Recall one more formula for calculating the local entropy. For any r, p > 0 and n € N a set
A C By(z,p) is called an (f,r,n,x, p)-cover of the ball By(z, p), if for any point y € By(x, p) there
is a point z € A such that d,];(z, y) < r. Let Sy(f,r,n,z, p) denote the minimum number of elements
in an (f,r,n,x, p)-cover, then the local entropy can be calculated by the formula

ha(f,x) = lim lim lim 1 In Sy(f,r,n,x,p). (1)

r—0 p—0n—oon

For a fixed continuous mapping f : X — X, consider the function

x = hyq(f, ). (2)

As the following example shows, function (2) can be discontinuous on the space X. Let X = [—1,1]
and define a mapping f: X — X by
0, if x€[-1,0),
(o) = poc o
dx(1 —z), if = €]0,1].

Then hg(f,xz) = 0 for x € [-1,0) and hg(f,0) = In2, hence function (2) has a discontinuity at zero.

Recall that continuous functions on a metric space M are called functions of the zeroth Baire
class, and for every natural number p, functions of the p-th Baire class are those that are pointwise
limits of sequences of functions in the (p — 1)-th class.

There are many, not equivalent to each other, interpretations as to which properties are typical
and which are not. Here we recall the notion of typicality introduced and studied by R.-L. Baire.
A property of a point in a topological space is called Baire typical if the set of points possessing
this property contains an everywhere dense Gs-set.
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Theorem 1 ([2]). For any continuous mapping f : X — X, function (2) belongs to the second
Baire class and is lower semicontinuous at a Baire typical point of the space X.

Proof. Let us transform formula (1) to the form

. o= 1 1 1
he(f,z) = lim lim lim —lnSd(f,E,n,x,—>, (3)

m—00 k—00 N—00 N, k‘

and for a fixed natural number m consider the function

— 1 1 1
T+ op(r) = lim lim — lnSd(f,E,n,x, 7>.

k—o0 n—00 1) k

For any k > 0 and any point y € By(z, 1/k), there exists I > 0 such that for all [ > [, the inclusion

Bi(un 1) < Bafr)

holds, which implies the inequality

1 1 1

Sd(f,%,n,y,j> < Sd<f,E,n,x, E)’ m,n € N.

Consequently,

— 1 1 1 — 1 1 1
lim lim — lnSd<f,—,n,y, 7> < lim — lnSd(f,—,n,a:,—>.
m l n—00 m

l—oon—00 N n k

Since the point y € By(z, 1/k) is arbitrary, we obtain the inequality

— 1 1 1 — 1 1 1
sup lim lim — lnSd<f,—,n,y, 7> < lim —lnSd<f,—,n,:c, 7>.
yEBy(z,1/k) lHo0 n—=0 N m l n—oco n m l

Passing in the last inequality to the limit as k — +o00, we obtain the inequality

lim ¢ (z) < m(2),

Yy—x
which establishes upper semicontinuity of the function = +— ¢,,(z) at the point z. Hence the
function = — ¢, (z) belongs to the first Baire class on the space X. Thus, from (3) we get the
following representation of the local entropy of the continuous mapping f at the point x:

ha(f,z) = lm op(z), @1(z) < pa(z) < @3(z) <---
m—r0o0

which implies that the function x +— hg(f,x) belongs to the second Baire class on the space X.

By the Baire theorem on functions of the first class, for each m € N, the set of points of
continuity G, for the function z — ¢,,(z) is an everywhere dense Gg-set. The intersection of all
G, is again an everywhere dense set, each point of which is a point of continuity for all functions
x+— pm(x), m € N. Let z € (| Gy, and € > 0. By definition of the limit, p,,(z) > hq(f,z) — ¢

meN

for all sufficiently large m. Fixing such m, find a neighborhood By(z,d) of the point x such that
for every y € Bg(x,0) we have ¢, (y) = @m(z) — e. Since the sequence (¢,,) is nondecreasing, it
follows that hq(f,y) = pm(y) for all y € By(z,d), hence v, (y) = ha(f, z) — 2e. Therefore, at each

point of the set () G, the function x — hg(f, z) is lower semicontinuous. O
meN
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On the set of sequences x = (x1,x9,...), xx € {0, 1}, introduce a metric

0, if z =y,

dQ2(SU,y) = 1 .
f .
min{i: x; # vy}’ if o7y

The resulting compact metric space will be denoted by 5. Note that the space 29 is homeomorphic
to the Cantor set on the segment [0, 1] with the metric induced by the natural metric of the real
line.

Theorem 2 ([2]). If X = Qg x Qo with the metric

d((l’, a)? (y7 6)) = Imax {dﬂz (37, y)? dﬂz (aa ﬁ)}a

then there is a continuous mapping f : X — X such that function (2) is everywhere discontinuous
and does not belong to the first Baire class on the space X .

Proof. Define a mapping f : 2o X Q25 — Q9 x 9 as follows:

f((x17$2a$37' ")7 ((11,0[2,0[3,...)) — ((x1+a17x2+a27$3+a37" .),(061,062,063,-- ))

Denote by Py the set of sequences from € for which all but a finite number of terms are equal to
zero, and by P; the set of sequences from 29 for which all but a finite number of terms are equal
to one.

Lemma 1. For any point (z,a) € Qo X Py, the equality hq(f, (x,a)) =0 is valid.

Proof. If (a1, a2,a3,...) € Py, then there is a natural number py such that a, = 0 for all p > po.

Therefore, for any m > py and (y, 5) € Ba((z, @), ﬁ),

fy, B)
= ((xl-i-oqa s 7xpo+06p07$p07 c Tmy Ym4-14- Bt 1) Ym42+4 Bty - ‘)7 (051, .- '7am718m+17 s ))7

therefore di-distance between any two points of the ball By((z, a), #H) does not exceed #H
Thus, for any k£ > m we have

Nd(f, %,n, (z,a), %) =1,

and hence
hd(f7 (1‘,0&)) =0. 0

Lemma 2. For any point (z,a) € Qo X Py, the inequality hq(f, (z,a)) > In2 is valid.

Proof. If (a1, a2,as,...) € Py, then there is a natural number pg such that o, = 1 for all p > po
and hence for any point (z,«) € Qs x P; we have the equality

f(xa O[) = (($1+()¢1) L) Ip0—1+0cp0_17xp0+17 Tpg+2; -+ - )7 a)'

In the ball By((z, a), %) for each natural number n > p + 2, consider the set A, , of points of the
form

((:cl,...,xp,yp+1,...,yn,O,O,...),oz), where y; € {0,1}, i=p+1,...,n.
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1

Since the d%—distance between any two points from A, , is not less than PSR

Ny(f, %, (z,a), %) is at least the cardinality of the set A, ,. Thus we have

then the quantity

o 1
ha(f, (z,@)) = lim lim Tim — lnNd<f,r,n, (z, a),f)
p

r—0p—ocon—oo N

—p)ln2
(n—pn2 . . o

> lim lim 1 lnNd<f, i,n, (z,a), 1) > lim
pP—o0 N—00 N Po p n— oo n

Completion of the proof of Theorem 2. Suppose that the function (x, ) — hg(f, (z,«)) belongs to
the first Baire class on the space 29 X {29, then, by the Baire theorem on functions of the first class,
in the space Q9 x 5 there must be points of continuity of the function (x, ) — hg(f, (x,«). On the
other hand, the sets Q29 x Py and 29 X P; are everywhere dense in the space {29 x 25. Therefore, by
virtue of Lemmas 1 and 2, each point of the space {25 x 25 is a discontinuity point of the function
(z,a) — hg(f, (z,a)). Thus, the function (x,a) — hy(f, (z,«)) is everywhere discontinuous and
does not belong to the first Baire class on the space (9 x . O
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1 Introduction

The notion of quaternions that is a noncommutative extension of complex numbers is a mathemat-
ical concept introduced by Irish mathematician Hamilton in 1843 and it has been widely applied
to both pure and applied mathematics and physics. For instance, Adler studied the quaternionic
quantum mechanics and quantum fields in 1995 (see [1]). Since the quaternionic algebra has a
significant feature that its multiplication does not follow commutative law and it refers to ap-
plied dynamic equations (see [5-8]) and many mathematical and physical research fields, many
momentous studies based on quaternionic theory have been hot topics.

In 1998, Colombo and Sabadini studied the quaternionic functional calculus of Fueter-regular
function based on Cauchy formula (see [4]). In [2], by using the theory of S-spectrum, Cerejeiras
et al. studied the slice hyper-holomorphism of S-resolvent operator for the perturbation problem
of quaternionic normal operator in Hilbert space and the conditions to ensure the existence of
nontrivial hyper-invariant subspace of quaternionic linear operator were given. In the book [3],
Colombo et al. systematically presented the discovery of the S-spectrum and of the S-functional
calculus in the introduction and how hypercomplex analysis methods were used to identify the ap-
propriate notion of quaternionic spectrum whose existence was suggested by quaternionic quantum
mechanics. In 2022, based on S-spectral theory, Wang, Qin and Agarwal introduced the notion
of the quaternionic exponentially dichotomous operator and obtained its integral representation
formula.

2 Quaternionic exponentially dichotomous operators

In this section, we will present a notion of the quaternionic exponentially dichotomous operators of
the quaternionic version and some fundamental results which are important to discuss the quater-
nionic evolution equations. For more details, one may consult [9].

2.1 Quaternionic bisemigroups and direct sum decomposition of
quaternionic Banach space

Definition 2.1 ([9]). Let X be a quaternionic Banach space, by a (strongly continuous) bisemi-
group we mean a function E(-): R\ {0} — B(X) having the following properties:



REPORTS OF QUALITDE, Volume 1, 2022 233

(1) Ift,s > 0, we have E(t)E(s) = E(t + s) and for ¢,s < 0 we have E(t)E(s) = —E(t+ s).

(2) For every x € X the function E(-)x : R\ {0} — X is continuous, apart from a jump
discontinuity in ¢ = 0. That is,

lim ||E(t)z — E(0%)z||x =0, =€ X.

t—0%t

(3) E(0M)x — E(07 )z = x for every z € X.
(4) There exist M, A > 0 such that [|E(t)|[gx) < Me= for t € R\ {0}.

From Definition 2.1, any quaternionic strongly continuous semigroup {E(t)};>0 having a neg-
ative exponential growth bound extends to a uniformly continuous bisemigroup when defining
E(t) = 0p(x) for t < 0. Notice properties (1) and (3) in Definition 2.1, we can obtain the following
proposition.

Proposition 2.1 ([9]). Let {E(t)}ier\fo} be a strongly continuous bisemigroup and P = —FE(07),
then the following holds

E(t)[Ker P] C Ker P, ¢ >0,

E@)[ImP|] cImP, t<O0.

Proposition 2.1 implies that F(0") and —F(0~) are bounded complementary, we may introduce
the concept of the constituent semigroup of a bisemigroup {£(t)};cr\ 0} as follows.

Definition 2.2 ([9]). Let {E(?)};er\f0} be a strongly continuous bisemigroup, then we call the
operator P = —F(07) the separating projection of the bisemigroup {E(t)};cr\ o). The restriction
of E(t) to Ker P is a quaternionic strongly continuous semigroup on Ker P, while the restriction of
—FE(—t) to Im P is a strongly continuous semigroup on Im P. These two semigroups are called the
constituent semigroups of the bisemigroup {E£(t)}icr\ f03-

Definition 2.2 indicates that we can describe the exponential growth bounds of {E()}cr\ {0}
through the exponential growth bounds of its corresponding constituent semigroups, hence we
introduce the following notion.

Definition 2.3 ([9]). Let E; : [0,00) — X;(j = 1,2) be the quaternionic strongly continuous
semigroups, and both have a negative exponential growth bound, we define the strongly continuous
bisemigroup {E(t) }1er\ {0y on X = X1 @ Xa by

Bit) = {El(t)@OXQ, t>0,

0X1 ® (_ EZ(_t))7 t< 07

which has {F1(t)}i>0 and {E2(t)}i>0 as its constituent semigroups. For the pair of exponential
growth bounds of a bisemigroup {E(t)};cr\ {0}, We denote the pair of (necessarily negative) expo-
nential growth bounds of its constituent semigroups by:

For the exponential growth bound A\(E) of a bisemigroup { £() };er\ 0}, We denote it by

AE) € max {\_(E), A\ (E)} <0.
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Definition 2.4 ([9]). Let T (Ker P — Ker P) and —7_(Im P — Im P) stand for the infinitesimal
generators of the constituent semigroups of the bisemigroup {FE(t)}icr\foy on X, then the linear
quaternionic operator T'(X — X)) defined by
D(T) ={zy ®a_: x4 € D(Ty), v— € D(T-)},
T(yor)=T(vy) - T (2-)

is called the (infinitesimal) generator of the bisemigroup {F(t)}cr\ {0}, since T'(X — X) is closed
and densely defined, then we define the constituent Laplace transform formulas as follows:

oo

Spt(s, Ty)xy = /eStE(t)x+ dt, z, € Ker P, Re(s) > A\ (FE),
0
Spt(—s,~T )a_ = —/eStE(—t)a;_ dt, v— € Im P, Re(—s)> A_(E),

0

where both of A1 (F) < 0, which imply the Laplace transform formula
S-(s, T)a = / e E(t)zdt, A(E) < Re(s) < —\_(E), (1)

where the (Bochner) integral converges absolutely in the norm of X. Now we will write E(¢,T') for
the strongly continuous bisemigroup with infinitesimal generator 7.

Remark 2.1. From Definition 2.4, there exists a quaternionic district in the complex plane C; =
R + IR about the 2-dimensional sphere S contained in the S-resolvent set of the infinitesimal
generator T' of {E(t) }er\ {0}-

2.2 Quaternionic exponentially dichotomous operators and
integral representation

We will present the concept of a quaternionic exponentially dichotomous operator.

Definition 2.5 (]9]). A closed and densely defined linear quaternionic operator T'(X — X) on a
quaternionic Banach space X is called exponentially dichotomous if it is the infinitesimal generator
of a strongly continuous bisemigroup {E(t)};cr)\ o on X.

Proposition 2.2 ([9]). Let X be an quaternionic Banach space, T(X — X) be an exponen-
tially dichotomous quaternionic operator. Then T has precisely one separating projection P of the
bisemigroup E(t,T).

Definition 2.6 ([3]). Let T' € K(X) with pg(7T) "R # @ and suppose that f € RgS(T) (resp.
fe R?S(T)). Let us consider k& € R and the function @ : H — H defined by p = ®(s) = (s — k)7,
®(00) =0, &(k) = co. Now consider

¢(p) == f(2"(p))
and the bounded linear operator defined by
A:= (T —kI)™! for some k € ps(T)NR.

We define, in both cases, the operator f(7T) as
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Now we introduce the following slice symmetric domain of the quaternionic Banach space.

Definition 2.7 ([9]). We define a slice symmetric domain DZf}g as follows:

Dytei={s€Cr: Re(s)=n, I€S, |im(s)| <&}

Dn-‘r[oo

Moreover, if £ = 0o, we denote the co-symmetric domain by i Too"

To present an integral representation for the separating projection P, we established the fol-
lowing lemma.

Lemma 2.1 ([9]). Let (X — X)) be a closed linear quaternionic operator on the two-side quater-
nionic Banach space X such that pg(V) NR # & and assume that og(V) C {s € H: Re(s) > n},
where 1 is some positive real number. Let f € Rgs(\p) and C; = R+ IR for any I € S, ¢ and ¢
are the same as in Definition 2.6. Then

F(0)2 = 5 § 00 dpi S5 . A)a, @ € D(PP)
Tn

where A = (U — kI)™" with k € ps(V) NR such that |k| < n, p = ®(s), v, = {s € Cy :
|s—(n—k)~1/2| = (n—k)~'/2} and whenever x € D(¥?) and Sp' (s, V) is bounded on Re(s) < 1.

Theorem 2.1 ([9]). Let T(X — X) be a quaternionic exponentially dichotomous operator such
that ps(T)NR # @ and suppose the exponential growth bound A\(E) < 0, and let P be its separating
projection, ®, p and A are as in Definition 2.6. Then

1
Px = %7{ dpjsgl(p, Az, x € D(TQ), (3)

Tn
where dp; = dp/I, |k| <n < —=X(E) and vy, k, n are as in Lemma 2.1.

Remark 2.2. Let E(t,T") be a bisemigroup, for any k € pg(T) "R and |n| < A(E), noticing that

‘P(Dﬁij) is a circle with the center py = ®(n)/2 and radius (n — k)~!/2, we denote it by ~,.
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