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Preface

The aim of this book is to develop a unified approach to a wide class of equations.
Previously, these equations were studied without any connection. We demonstrate
how this general theory can be applied to specific classes of functional differential
equations.

The equation

% = Fx, (1)
with an operator F defined on a set of absolutely continuous functions, is called

the functional differential equation. Thus (1) is a far-reaching generalization of the
differential equation

x(t) = f(t,x(1)). (2)
It covers also the integrodifferential equation
b
#(1) = | K(ts.x(s)ds, 3)

the “delay differential equation”

() = f(t,x[h(t)]), telab], h(t) <t,

. (4)
x(§) = 9(§) if§<a,
the “equation with distributed deviation of the argument”
b
1) = (1 [ x0dR(®9), (5)

and so on.

Some distinctive properties of (2) used in investigations are defined by the
specific character of the so-called “local operator.” An operator ® : X — Y, where
X and Y are functional spaces, is called local (see Shragin [209], Ponosov [176])
if the values of y(t) = (®x)(t) in any neighborhood of t = t; depend only on the
values of x(t) in the same neighborhood.



viii Preface

It is relevant to note that most hypotheses of classical physics assume that the
rate (d/dt)x of change of the state x of the process at the time t, depends only on
the state of the process at the same time. Thus the mathematical description of
such a process takes the form (2). The operator d/dt of differentiation as well as
the Nemytskii operator

def

(Nx)(t) = f(t,x(1)) (6)

are the representatives of the class of local operators. The property of being local
of

def

(@x)(1) = %(t) = f(t,x(1)) (7)

does not allow using equation (2) in description of processes where there is no way
to ignore the past or future states of process. Thus some problems are in need of a
generalization of (2), consisting in replacement of the local Nemytskii operator N
by a more general F.

Here another principal generalization of (2) should be reminded of, where the
finite-dimensional space R" of the values of solutions x is replaced by an arbitrary
Banach space B. On the base of such generalization, there has arisen recently a
new chapter of analysis: “the theory of ordinary differential equations in Banach
spaces.” This theory considers certain partial differential equations as the equation
(2), where the values of x(#) belong to an appropriate Banach space. But, under
this generalization, the operator (®x)(t) = %(t) — f(t,x(t)) still remains to be
local. Theory of equation (1) is thoroughly treated by Azbelev et al. in [32]. The
following fact is of fundamental importance: the space D of absolutely continuous
functions x : [a,b] — R”" is isomorphic to the direct product of the space L of
summable functions z : [a,b] — R" and the finite-dimensional space R”. Recall
that the absolutely continuous function x is defined by

x(t) = Jz z(s)ds + a, (8)

a

where z € L, « € R". The space D is Banach under the norm

lxllp = lI%llL + [[x(a)|[g- )
In the theory of (1), the specific character of the Lebesgue space L is used only in
connection with the representation of operators in L and some of their properties.
Only the fact that L is a Banach space is used, and most of the fundamentals of
the general theory of (1) keep after replacement of the Lebesgue space L by an
arbitrary Banach space B. Thus there arises a new theory of the equations in the
space D isomorphic to the direct product BXR"” (D =~ B xR"). The generalization
consists here in replacement of the Lebesgue space L by an arbitrary Banach space
B and in replacement of local operators by general ones acting from D ~ B x R"
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into B. The present book is devoted to the theory of such generalization and to
some applications. The central idea of applications of the theory of abstract dif-
ferential equation lies in the proper choice of the space D for each new problem.
With the general theory, such a choice permits applying standard schemes and
theorems of analysis to the problems which needed previously an individual ap-
proach and special constructions. The boundary value problem is the main point
of consideration.

This theory was worked out during a quarter of century by a large group of
mathematicians united by the so-called Perm Seminar. The results of the members
of the seminar were published in journals as well as in the annuals “Boundary
Value Problems” and “Functional Differential Equations” issued in 1976-1992 by
the Perm Polytechnic Institute.

In the book, only the works closely related to the questions under considera-
tion are cited.

It is assumed that the reader is acquainted with the foundations of functional
analysis.

Let us give some remarks on the format. Each chapter is divided into num-
bered sections, some of which are divided into numbered subsections. Formulas
and results, whether they are theorems, propositions, or lemmas, as well as re-
marks, are numbered consecutively within each chapter. For example, the fourth
formula (theorem) of Chapter 2 is labeled (2.4) (Theorem 2.4). Formulas, proposi-
tions, and remarks of appendicies are numbered within each section. For example,
the third formula of Section A is labeled (A.3).

The authors would like to thank the members of the Perm Seminar for the
useful discussion and especially T.A. Osechkina for the excellent typesetting of
this manuscript. We would also like to acknowledge the support from the Russian
Foundation for Basic Research and the PROGNOZ Company, Russia.

N. V. Azbelev
V. P. Maksimov
L. E. Rakhmatullina






Linear abstract functional

1.1. Preliminary knowledge from the theory of linear equations
in Banach spaces

The main assertions of the theory of linear abstract functional differential equa-
tions are based on the theorems about linear equations in Banach spaces. We give
here without proofs certain results of the book of Krein [122] which we will need
below. We formulate some of these assertions not in the most general form, but in
the form satisfying our aims. The enumeration of the theorems in brackets means
that the assertion either coincides with the corresponding result of the book of
Krein [122] or is only an extraction from this result.

We will use the following notations.

X, Y, Z are Banach spaces; A, B are linear operators; D(A) is a domain of
definition of A; R(A) is a range of values of A; and A* is an operator adjoint to A.
The set of solutions of the equation Ax = 0 is said to be a null space or a kernel of
A and is denoted by ker A. The dimension of a linear set M is denoted by dim M.

Let A be acting from X into Y. The equation

Ax =y (1.1)

(the operator A) is said to be normally solvable if the set R(A) is closed; (1.1) is said
to be a Noether equation if it is a normally solvable one, and, besides, dim ker A < o
and dimker A* < co. The number ind A = dimker A — dim ker A* is said to be the
index of the operator A (1.1). If A is a Noether operator and ind A = 0, equation
(1.1) (the operator A) is said to be a Fredholm one. The equation A*¢ = g is said
to be an equation adjoint to (1.1).

Theorem 1.1 (Krein [122, Theorem 3.2]). An operator A is normally solvable if and
only if (1.1) is solvable for such and only such right-hand side y which is orthogonal
to all solutions of the homogenous adjoint equation A*¢ = 0.

Theorem 1.2 (Krein [122, Theorem 16.4]). The property of being Noether operator
is stable in respect to completely continuous perturbations. By such a perturbation,
the index of the operator does not change.
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Theorem 1.3 (Krein [122, Theorem 12.2]). Let A be acting from X into Y and let
D(B) be dense in Y. If A and B are Noether operators, BA is also a Noether one and
ind(BA) = ind A + ind B.

Theorem 1.4 (Krein [122, Theorem 15.1]). Let BA be a Noether operator and let
D(B) C R(A). Then B is a Noether operator.

Theorem 1.5 (Krein [122, Theorem 2.4 and Lemma 8.1]). Let A be defined on X
and acting into Y. A is normally solvable and dim ker A* = n if and only if the space
Y is representable in the form of the direct sum Y = R(A) @ M,, where M, is a
finite-dimensional subspace of the dimension n.

Theorem 1.6 (Krein [122, Theorem 12.2]). Let D(A) C X, let M,, be an n-dimen-
sional subspace of X, and let D(A) N M,, = {0}. If A is a Noether operator, then its
linear extension A on D(A)®M,, is also a Noether operator. Besides ind A =ind A+n.

Theorem 1.7. Let a Noether operator A be defined on X and actinginto Y, let D(B) =
Y, and let BA : X — Z be a Noether operator. Then B is also a Noether operator.

Proof. By Theorem 1.4, we are in need only of the proof of the case R(A) # Y.
From Theorem 1.4, we obtain also that the restriction B of B on R(A) is a Noether
operator.

Let dimker A* = n. Then we have from Theorem 1.5 that

Y=R(A)o M, =DB)eM,, (1.2)

where dim M,, = n.
From Theorem 1.6, we see that B is a Noether operator as a linear extension
of BonY. O

A linear operator A acting from a direct product X; X X, into Y is defined by
a pair of operators A; : X; — Y and A, : X; — Y such that

Alx, ) = Aix) + Ayxa,  x1 € Xy, x2 € Xy, (1.3)

where A1x; = A{x;,0} and Ayx, = A{0,x,}. We will denote such an operator by
A= {A, A}

A linear operator A acting from X into a direct product Y; X Y, is denoted by
a pair of operators A; : X — Yy and A, : X — Y, so that Ax = {A1x,Ax}, x € X.
We will denote such an operator by A = [A;, A, ].

The theory of linear abstract functional differential equation is using some
operators defined on a product B x R” or acting in such a product. We will for-
mulate here certain assertions about such operators, preserving as far as possible
the notation from Azbelev et al. [32, 33].

A linear operator acting from a direct product B X R" of the Banach spaces B
and R” into a Banach space D is defined by a pair of linear operators A : B — D
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and Y : R” — D in such a way that
{A, Y}z, =Az+Yp, zeB, feR" (1.4)

A linear operator acting from a space D into a direct product B x R" is defined
by a pair of linear operators § : D — B and r : D — R" so that

[0,7]x = {dx,rx}, x € D. (1.5)

If the norm in the space BXRR" is defined by a corresponding way, for instance,
by

I[{z, B}||gxgn = llzlls + |81, (1.6)
the space B x R" will be a Banach one (here and in what follows, | - | denotes a
norm in R").
If the bounded operator {A,Y} : B X R" — D is the inverse to the bounded
operator [§,7] : D — B X R”, then

x=Aéx+Yrx, x€D,§(Az+Yp) =2z r(Az+Yp)=p,1z B} € BxR"
(1.7)

Hence
AS+Yr=1, AN =1, Y =0, rA =0, rY =1 (1.8)

We will identify the finite-dimensional operator Y : R” — D with a vector
(¥15--->yn), yi € D, such that

YB=2 yiB, B=col{B,....5"}. (1.9)
i=1
We denote the components of the vector functional r by r!,..., 7"
Ifl = [I',...,I"] : D — R™ is a linear vector functional, X = (xi,...,x,) isa

vector with components x; € D, then IX denotes the m X n matrix, whose columns
are the values of the vector functional / on the components of X : IX = (I'x;j),
i=1...,mj=1,..,n

Consider the form of the operators A, Y, &, r for some actual spaces.

Let D be the space of absolutely continuous functions x : [a,b] — R" and let
L be the space of summable z : [a,b] — R". The isomorphism between the space
D and the product B X R” may be defined, for instance, by

x(t) = Jtz(s)ds+ﬁ, x €D, {z,f} e LxR" (1.10)
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In such a case,

t

(Az)(t) = J z(s)ds, Y =E, 0x = %, rx = x(a), (1.11)

a

where E is the identity n X n matrix.
In the case of the space W" of functions x : [a,b] — R! with absolutely con-
tinuous derivative x"~1, we obtain similarly that

t _ \n—1
(A2)(t) = J %z(s)ds,

_ (t—a)y! (1.12)
Y = (l,t—a,...,i(n_ oY ),
Sx = x™, rx = {x(a), x(a),...,x" V(a)},

if the isomorphism between W” and L X R” is defined on the base of the represen-
tation

t t— n—1 n—1 f— k
x(t):L ﬁx(”)(s)ds‘+ kZO( k!a) x)(a) (1.13)

of the element x € W".

Denote by DS[a, t1,..., tm, b] = DS(m) the space of functions x : [a,b] — R"
permitting finite discontinuity at the points 1,.. ., t, € (a, b) and being absolutely
continuous on each [a, 1)), [f1,12),..., [tm, b]. The element x € DS(m) may be
represented as

x(t) = J ()ds +x(@)+ S i (DAX(8), (1.14)

a i=1

where Ax(t;) = x(t;) —x(t; —0),i = 1,...,m, x4, is the characteristic function of
the interval [, b]. Thus the space DS(m) is isomorphic to the product L x R™+1)
and

(A2)(f) = Jtz(s)ds,

Y = (E:E ' X[tl,b],...,E . X[fm,b])a (115)
Sx =% rx={x(a)Ax(t1),...,Ax(tn)}.

Theorem 1.8. A linear bounded operator {A,Y} : B X R" — D has the bounded
inverse if and only if the following conditions are satisfied.

(a) The operator A : B — D is Noether one and ind A = —n.

(b) dimker A = 0.

(c) IfAL,..., A" is a basis for ker A* and A = {A,..., A"}, then detAY # 0.
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Proof

Sufficiency. From (a) and (b), it follows that dimker A* = n. By virtue of
Theorem 1.5, D = R(A) @ M,,, where dimM,, = n. It follows from (c) that any
nontrivial linear combination of elements y,...,y, does not belong to R(A),
therefore M,, = R(Y). Thus D = R(A) & R(Y) and, consequently, the operator
{A, Y} has its inverse by virtue of Banach’s theorem.

Necessity. From invertibility of {A, Y}, we have D = R(A) @ R(Y). Consequently,
the operator A is normally solvable by virtue of Theorem 1.5 and dimker A* = n.
Besides, dimker A = 0. Therefore ind A = —n. Assumption detAY = 0 leads to
the conclusion that a nontrivial combination of the elements y;, ..., y, belongs to
R(A). O

Theorem 1.9. A linear bounded operator [§,r] : D — B X R" has a bounded inverse
if and only if the following conditions are satisfied.

(a) The operator § : D — B is a Noether one, ind § = n.

(b) dimkerd = n.

(¢c) Ifx1,...,xy is a basis of ker § and X = (x1,...,xy), then detrX # 0.

Proof

Sufficiency. From (a) and (b), it follows that dim ker §* = 0. Thus R(§) = B. Each
solution of the equation dx = z has the form

n

x=> cxitv, (1.16)
i=1
where ¢; = const, i = 1,...,n, v is any solution of this equation. By virtue of (c),
the system
ox =z, rx =3 (1.17)

has a unique solution for each pair z € B, § € R". Therefore, the operator [J, 7]
has its bounded inverse.

Necessity. Let [8,r]7! = {A, Y}. From the equality A = I, by virtue of Theorem
1.7, it follows that § is a Noether operator and, by virtue of Theorem 1.3, ind § =
n. As far as R(§) = B, we have dimker §* = 0, and therefore dimker§ = n. If
detrX = 0, then the homogeneous system

ox =0, rx=0 (1.18)

has a nontrivial solution. This gives a contradiction to the invertibility of the op-
erator [0,r]. O
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1.2. Linear equation and linear boundary value problem
The Cauchy problem

(£Lx)(1) € () - P(O)x(t) = £(1), x(a) = a, t € [a,b], (1.19)

is uniquely solvable for any « € R” and summable f if the elements of the n X n
matrix P are summable. Thus, the representation of the solution

(6 = X(1) fx*(s)f(s)dﬁxu)a (1.20)

of the problem (the Cauchy formula), where X is a fundamental matrix such that
X (a) is the identity matrix, is also a representation of the general solution of the
equation Lx = f. The Cauchy formula is the base for investigations on various
problems in the theory of ordinary differential equations. The Cauchy problem
for functional differential equations is not solvable generally speaking, but some
boundary value problems may be solvable. Therefore the boundary value problem
plays the same role in the theory of functional differential equations as the Cauchy
problem does in the theory of ordinary differential equations.
We will call the equation

Lx=f (1.21)
a linear abstract functional differential equation if £ : D — B is a linear operator,
D and B are Banach spaces, and the space D is isomorphic to the direct product
B x R"(D =~ B x R").

Let g = {A,Y} : BX R" — D be a linear isomorphism and let §~! = [§,r].
Everywhere below, the norms in the spaces B X R” and D are defined by

1z, B}H|pwrs = llzlls + 1Bl lIxllp = 16xllg + Irx]. (1.22)

By such a definition of the norms, the isomorphism g is an isometric one. There-
fore,

||{ArY}HBxR"~D =1 H[(S)r]HD—BXR” =L (1.23)

Since

IA

IAzllp = |[{A, Y}z, 0}||p < |HA, Y}H||[{z, 0} |gyre = llzllB, (1.24)
[Allg—p = 1. Similarly it is stated that || Y||gs—p = 1. Next, we have

lI6x1l8 < lIxllp, (1.25)
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andifrx = 0,
I6xlls = llxIIp. (1.26)

Therefore [|§|lp—s = 1. Analogously ||7[lp-g» = 1.
We will assume that the operator /£ : D — B is bounded. Applying £ to both
parts of (1.7), we get the decomposition

Lx = Q8x + Arx. (1.27)

Here Q = LA : B — B is the principal part, and A = LY : R” — B is the
finite-dimensional part of L.

As examples of (1.21) in the case when D is a space D" of absolutely con-
tinuous functions x : [a,b] — R" and B is a space L" of summable functions
z: [a,b] — R", we can take an ordinary differential equation

x(t) — P(t)x(t) = f(t), telab], (1.28)

where the columns of the matrix P belong to L”, or an integrodifferential equation
b b

#(t) —J Hl(t,s)x(s)ds—J H(ts)x()ds = f(1), telabl.  (1.29)

We will assume the elements h;;(t,s) of the matrix H(t,s) to be measurable in

[a,b] x [a,b], and the functions ff hij(t, s)ds to be summable on [a, b], and will
assume the integral operator

b
(Hi2)(r) = j Hy(1,5)2(s)ds (130)

on L” into L” to be completely continuous. The corresponding operators £ for
these equations in the form (1.27) have the representation

(Lx)(t) = x(t) — P(t) th(s)ds — P(t)x(a) (1.31)

for (1.28) and

' {Hl(t, s)+ J;b H(t, T)dT}fC(S)dS - Lb H(t,s)dsx(a)

(1.32)

(L)1) = £(t) - J

a

for (1.29).

Theorem 1.10. An operator L : D — B is a Noether one if and only if the principal
part Q : B — B of L is a Noether operator. In this case, ind £ = ind Q + n.
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Proof. 1f £ is a Noether operator, Q = LA is also Noether as a product of Noether
operators and ind £ = ind Q + #n (Theorems 1.8 and 1.3).

If Q is a Noether operator, QJ is also Noether. Consequently, £ = Q8 + Ar is
also Noether (Theorems 1.9 and 1.2). O

By Theorem 1.10, the equality ind £ = # is equivalent to the fact that Q is
a Fredholm operator. The operator Q : B — B is a Fredholm one if and only
if it is representable in the form Q = P! + V(Q = P;! + V;), where P! is the
inverse to a bounded operator P, and V is a compact operator (P; ! is the inverse to
the bounded Py, and V is a finite-dimensional operator), see [108]. An operator
Q = (I+V):B — Bisa Fredholm one, if a certain degree V" of V is compact
(see, e.g., [108]). If the operator V is compact, the operator Q = I + V is said to be
a canonical Fredholm operator.

In the examples given above, we have Q = I — K, where K is an integral
operator. For (1.28),

(K2)(t) = JtP(t)z(s)ds (1.33)

and it is a compact operator. For (1.29),

b

(K2)(t) = j {Hl(t, 5+ LhH(t, T)dr}z(s)ds. (1.34)

a

Here K? is a compact operator. The property of these operators being compact
may be established by Maksimov’s lemma [141, Lemma 1] (see also [32, Theorem
2.1]), which is given as Theorem B.1.

Theorem 1.11. Let £ : D — B be a Noether operator with ind L = n. Then
dimker £ > n and also dimker £ = n if and only if the equation (1.21) is solv-
able for each f € B.

Proof. Recall that dimker £ — dimker £* = n. Besides, the equation Lx = f is
solvable for each f € B if and only if dimker £* = 0 (Theorem 1.1). O

The vector X = (x1,...,x,) whose components constitute a basis for the ker-
nel of .L is called the fundamental vector of the equation Lx = 0 and the compo-
nents xi,...,x, are called the fundamental system of solutions of this equation.

Let I = [I',...,I"] : D — R™ be a linear bounded vector functional, & =
col{al,...,a™} € R™. The system

Lx=f, Ix=«a (1.35)

is called a linear boundary value problem.
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If R(L) = B and dimker £ = #, the question about solvability of (1.35)
is a one about solvability of a linear algebraic system with the matrix IX = (I'x;),
i=1,...,m,j=1,...,n Really, since the general solution of the equation £Lx = f
has the form

n
x = Z cjxj+ v, (1.36)
j=1
where v is any solution of this equation, cy,..., ¢, are arbitrary constants. Thus,

problem (1.35) is solvable if and only if the algebraic system

n
Ixjci =o' =I'v, i=1,...,m, (1.37)
j=1

is solvable with respect to ci,...,c,. So, problem (1.35) has a unique solution for
each f € B, « € R™ ifand only if m = n, and detIX # 0. The determinant det X
is said to be the determinant of the problem (1.35).

By applying the operator / to the two parts of equality (1.7), we get the de-
composition

Ix = ®dx + ¥rx, (1.38)

where @ : B — R™ is a linear bounded vector functional. We will denote the matrix
defined by the linear operator ¥ : R” — R also by V.

Using the representations (1.27) and (1.38), we can rewrite the problem
(1.35) in the form of the equation

(o +) ()= () 05

Q* q)*
( ) :B* x (R™)* — B* x (RM* (1.40)

The operator
A*pE
is the adjoint one to the operator
Q A
:BXR" — BXxR"™. (1.41)
(0NN

Taking into account the isomorphism between the spaces B* x (R")* and D*, we

therefore call the equation
Q* O*\ (w g
(e ) G- =
AT ¥ y n

the equation adjoint to the problem (1.39).
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Lemma 1.12. The operator [8,1] : D — B X R™ is a Noether one, ind[8,1] = n — m.

Proof. We have [6,1] = [J,0]+[0, ], where the symbol “0” denotes a null operator
on the corresponding space. The operator [0,1] : D — B xR™ is compact since the
finite-dimensional operator [ : D — R™ is a compact one. Compact perturbations
do not change the index of the operator (Theorem 1.2). Therefore, it is sufficient
to prove Lemma 1.12 only for the operator [, 0].

The direct product B x {0} is the range of values of the operator [§,0]. The
homogeneous adjoint equation to the problem [§,0]x = { f, 0} is reducible to one
equation w = 0 in the space B* x (R”)*. The solutions of this equation are the
pairs {0, y}. Therefore dim ker[d,0]* = m.

Thus [§,0] : D — B X R™ is a Noether operator and ind[§,0] =n—m. [

Rewrite the problem (1.39) in the form of the equation
[£,1]x = {f,al. (1.43)

Theorem 1.13. The problem (1.43) is a Noether one if and only if the principal part
Q : B — B of L is a Noether operator and also ind[L,]] = ind Q + n — m.

Proof. The operator [.£,[] has the representation
Q 0
[L,]] = 0 1 [3,1] + [Ar,0], (1.44)

where I : R™ — R™ is the identity operator, symbol “0” denotes the null operator
in the corresponding space. Indeed

Q 0 Q 0
( 1) [6,1]x + [Ar,0]x = <O I) col{dx,Ix} + col{Arx,0}

0 (1.45)
= col{Qdbx + Arx, Ix}.
The operator Q : B — B is Noether if and only if the operator
Q 0
:BXR"™ — BxR"™ (1.46)
0 I
is a Noether one,
ind Q0 ind 1.47
in o 1)° ind Q. (1.47)

Therefore, the operator

Q 0
(0 1) [0,]]:D — BxR"™ (1.48)
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is a Noether one if and only if Q is a Noether operator and also

. (Q O . (Q 0y . :

ind [4,1] =ind +ind[8,]] =indQ+n—m (1.49)
0 I 0 I

(Theorems 1.3 and 1.7). The product Ar : D — B is compact. Hence the operator

[Ar,0] : D — B X R™ is also compact. Now we get the conclusion of Theorem 1.13

from the fact that compact perturbation does not violate the property of being a

Noether operator and does not change the index. ]

It should be noticed that the following corollaries are from Theorem 1.13 un-
der the assumption that £ is a Noether operator .

Corollary 1.14. The problem (1.43) is a Fredholm one if and only ifind Q = m — n.

Corollary 1.15. The problem (1.43) is solvable if and only if the right-hand side
{f,a} is orthogonal to all the solutions {w, y} of the homogeneous adjoint equation

Q*w+d*y =0,
1.
A*w+V¥*y =0. (1.50)
The condition of being orthogonal has the form
(w, f)+(y,a) = 0. (1.51)

Everywhere below, we assume that the operator £ is a Noether one with
ind £ = nwhich means that Q is a Fredholm operator. Under such an assumption,
by virtue of Corollary 1.14, problem (1.43) is a Fredholm one if and only if m = n.

The functionals I,..., " are assumed to be linearly independent.

We will call the special case of (1.43) with [ = r the principal boundary value
problem. The equation [J,r]x = { f,a} is just the problem which is the base of the
isomorphism ¢! = [§,r] between D and B x R".

Theorem 1.16. The principal boundary value problem
Lx = f, rx =a (1.52)

is uniquely solvable if and only if the principal part Q : B — B of L has its bounded
inverse Q' : B — B. The solution x of (1.52) has the representation

x=AQ'f+ (Y -AQ 'A)a (1.53)
Proof. Using the decomposition (1.27), we can rewrite (1.52) in the form

Qéx+Arx=f, rx=a. (1.54)
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If Q is invertible, then
dx=Q'f -Q 'Aa (1.55)

An application to this equality of the operator A yields (1.53) since A0 =1 — Yr.
If Q is not invertible and y is a nontrivial solution of the equation Qy = 0, the
homogeneous problem

Lx =0, rx =0 (1.56)

has a nontrivial solution x, for instance x = Ay. O

From (1.53), one can see that the vector X = Y — AQ'A is a fundamental
one and also rX = E (here A denotes the vector that defines the finite-dimensional
operator A : R" — B).

Theorem 1.17. The following assertions are equivalent.
(a) R(L) =B.
(b) dimker £ = n.
(c) There exists a vector functional | : D — R" such that problem (1.43) is
uniquely solvable for each f € B, « € R".

Proof. The equivalence of the assertions (a) and (b) was established while proving
Theorem 1.11.

Let dimker £ = nand [ = [I',...,I"], let the system [, ..., I" be biorthogonal
to the bases xi, ..., x, of the kernel of . : lixj = 0ij, 1, j = 1,...,n, where §;; is the
Kronecker symbol. Then problem (1.43) with such an [ has the unique solution

x=X(a—1Iv)+v, (1.57)

where X = (x1,...,x,) and v is any solution of Lx = f. This is seen by taking into
account that [X = E. Conversely, if (1.43) is uniquely solvable for each f and «,
then one can take the solutions of the problems

Lx =0, Ix=a, oeRi=1,...,n (1.58)
as the bases xi,...,x, if the matrix (aj,...,a,) is invertible. Thus the equivalence
of the assertions (b) and (c) is proved. O

1.3. The Green operator
We will consider here the boundary value problem
Lx = f, Ix=«a (1.59)

under the assumption that the dimension m of I (the number of the boundary
conditions) is equal to n. By virtue of Corollary 1.15, such a condition is necessary
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for unique solvability of problem (1.59). Recall that we assume £ to be a Noether
operator, ind £ = n (ind Q = 0). If m = n, then problem (1.59) is a Fredholm one
([£,1] : D — B x R" is a Fredholm operator). Consequently, for this problem the
assertions that “the problem has a unique solution for some kind of right-hand
part { f,a} (the problem is uniquely solvable),” “the problem is solvable for each
{f,a} (the problem is solvable everywhere),” and “the problem is everywhere and
uniquely solvable” are equivalent.

Let (1.59) be uniquely solvable and let us denote [£,1]! = {G, X}. Then the

solution x of problem (1.59) has the representation
x=Gf +Xa. (1.60)

The operator G : B — D is called the Green operator of the problem (1.59), the
vector X = (x1,...,%,) is a fundamental vector for the equation L£x = 0, and also
IX =E.

It should be noted that A is the Green operator of the problem §x = f,rx = a.

Theorem 1.18. A linear bounded operator G : B — D is a Green operator of a bound-
ary value problem (1.59) if and only if the following conditions are fulfilled.

(a) G isa Noether operator, ind G = —n.

(b) ker G = {0}.

Proof. {G,X} : BxR" — D is a one-to-one mapping if G is the Green operator of
problem (1.59). So, (a) and (b) are fulfilled by virtue of Theorem 1.8. Conversely,
let G be such that (a) and (b) are fulfilled. Then dimker G* = n. IfI,..., 1" consti-
tute a basis of ker G* and [ = [I1,...,["], then R(G) = ker . G is the Green operator
of problem (1.59), where

Lx =G '(x - Ulx) + Vix, (1.61)
G listheinverseto G: B — kerl; U = (uy,...,u,), u; € D, is a vector such that
IU =E;and V = (vy,..., ), vi € B, is an arbitrary vector. O

Theorem 1.19. Let the problem (1.59) be uniquely solvable and let G be the Green
operator of this problem. Let further U = (uy,...,u,), ui € D, IU = E. Then the
vector

X =U-GLU (1.62)
is a fundamental to the equation Lx = 0.
Proof. We have dimker £ = n by virtue of Theorem 2.8 and the unique solvabil-

ity of (1.59). The components of X are linearly independent since IX = E. The
equality LX = 0 can be verified immediately. ]
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Theorem 1.20. Let G and G, be Green operators of the problems

Lx=f, Ix = «,

Lx = f, Lix =« (1.63)
Let, further, X be the fundamental vector of Lx = 0. Then
G =G - X(IX)"'IG,. (1.64)
Proof. The general solution of £Lx = f has the representation
x=Xc+Gf, (1.65)

where ¢ € R” is an arbitrary vector. Define ¢ in such a way that Ix = 0. We have
0=Ix=IXc+IG,f. (1.66)
Hence
c=—(X)"G, f (1.67)
and the solution x of the half-homogeneous problem L£x = f, Ix = 0 has the form

x = (G — X(IX)7'IG)) f = Gf. (1.68)
O

At the investigation of particular boundary value problems and some proper-
ties of Green operator, it is useful to employ the “elementary Green operator” W;
that can be constructed for any boundary conditions Ix = «. Beforehand, we will
prove the following lemma.

Lemma 1.21. For any linear bounded vector functional | = [I',...,I"] : D — R"
with linearly independent components, there exists a vector U = (uy,...,uy,), uj € D,
such that detrU # 0 and detlU # 0.

Proof. Let U; and U, be n-dimensional vectors such that detrU; # 0 and U, = E.
Let, further,

U="U +[4U2, (1.69)

where y is a numerical parameter. The function y(u) = detrU is continuous and
y(0) # 0. Hence y(u) # 0 on an interval (—po, o). The polynomial P(u) =
det!U = det(IU; + pE) has no more than n roots. Consequently, there exists a
1 € (—o, Ho) such that P(pq) # 0. For U = U, + py Uz, we have detrU # 0 and
detlU # 0. O
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Suppose U = (uy,...,uy), u; € D, detrU # 0, U = E. Define the operator
W, : B — D as follows:

Wi=A-UOQ, (1.70)

where U : R” — D is a finite-dimensional operator corresponding to the vector U,
@ : B — R" is the principal part of the vector functional I (see the equality (1.38)).
Let, further, £, : D — B be defined by

Lox = 8x — SUrU) rx. (1.71)
Theorem 1.22. Wj is the Green operator of the boundary value problem
Lox = f, Ix = a (1.72)

Proof. The principal boundary value problem for the equation «£ox = f is uniquely
solvable. Consequently, the dimension of the fundamental vector for Lox = 0
equals n. By immediate substitution, we get LoU = 0. Problem (1.72) is solvable
since [U = E. We have
LoWif =8(Af —UDS) - 8U(rU) 'r(Af — UDS)
= f=8UOf +8U(rU) 'rUDS = f, (1.73)

IWif = ®O(Af - UQS) +¥r(Af —UDS) = Of —IUDS = 0.
O

The collection of all Green operator corresponding to the given vector func-
tional [ : D — R" is the set of operators of the form

G =W, (1.74)

where I' is a linear homeomorphism of B into B. Indeed, if I : B — B is a homeo-
morphism, then, by virtue of Theorem 1.18, W/T is a Green operator of a problem
(1.59). Conversely, any Green operator G : B — ker I may be represented by (1.74),
where T'= W, 'G, W; ! : ker] — B is the inverse to W : B — ker .

Theorem 1.23. The collection of all Green operators G : B — D is defined by
G=(A-UyT, (1.75)

where U = (u1,...,u,), u; € D, detrU # 0, v : B — R" is a linear bounded vector
functional, and T is a linear homeomorphism of the space B onto B.
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Proof. W = A — Uv is the Green operator of problem (1.72), where Ix = véx +
[E - vdU](rU) rx. Indeed,

LoWf =8A-Uv)f —8UFU) 'r(A—Uv)f
= f—=8Uvf+d8U(rU) 'rUvf = f,

(1.76)
IWf =v8(A—Uv)f+[E-vSUI(rU)'r(A—Uv)f
=vf —véUvf — [E—-véUlvf =0.
Now the assertion of Theorem 1.23 follows from the representation (1.74). O

Remark 1.24. The isomorphism {A, Y} : BXR" — D may be constructed by using
as A the Green operator of any uniquely solvable boundary value problem in the
space D. Thus, on the base of Theorem 1.23, we can assert the following.

If a Green operator W : B — D possesses a certain property and this property
is invariant with respect to both finite-dimensional perturbations of this operator
and multiplication by any linear bounded operator, then any other Green operator
G : B — D possesses the same property.

In the investigation of boundary value problems, an important part belongs to
the so-called W-method (Azbelev et al. [40]) which is based on an expedient choice
of an auxiliary model equation £,x = f. This method is based on the following
assertion.

Theorem 1.25. Let the model boundary value problem

£1x = f,

1.77
Ix=0 (1.77)
be uniquely solvable and let W : B — D be the Green operator of this problem.
Problem (1.59) is uniquely solvable if and only if the operator LW : B — B has the
continuous inverse [LW]™L. In this event, the Green operator G of problem (1.59)
has the representation

G=W[LW] . (1.78)

Proof. There is a one-to-one correspondence between the set of solutions z € B
of the equation LWz = f and the set of solutions x € D of problem (1.59) with
homogeneous boundary conditions Ix = 0. This correspondence is defined by
x = Wzand z = £,x. Consequently, problem (1.59) is uniquely solvable and also
the solution x of problem (1.59) for & = 0 has the representation x = W[LW]™! f.
Thus G = W[LW]™L. O

By the applications of Theorem 1.25, one may put W = Wj, where W, is
defined by (1.70). Let the operator U : R" — D be defined as above by the vector
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U = (u1,...,u,), u; € D, detrU # 0,lU = E. Let, further, ® : B — R" be the
principal part of [ : D — R”". Define the operator F: B — Bby F = LUO.

Corollary 1.26. The boundary value problem (1.59) is uniquely solvable if and only
if the operator (Q — F) : B — B has its bounded inverse. The Green operator of this
problem has the representation

G=Wi(Q-F). (1.79)

The proof follows from the fact that W; is a Green operator of the model
problem £Lox = z, Ix = 0, where £ is defined by (1.71) and

LW =LA - LUD =QIA-ArA - LU =Q—-LUD=Q-F (1.80)

The following assertions characterize some properties of the Green operator
of problem (1.59) connected with the properties of the principal part Q of .L.

Theorem 1.27. Assume that a boundary value problem (1.59) is uniquely solvable.
Let P : B — B be a linear bounded operator with bounded inverse P~'. The Green
operator of this problem has the representation

G = Wi(P + H), (1.81)

where H : B — B is a compact operator if and only if the principal part Q of £ may
be represented in the form Q = P~ + V, where V : B — B is a compact operator.

Proof. Let G = W;(Q — F)~! (see (1.79)), Q = P~' + V. Define V; = V — F. Then
(Q-F)'=P'+Vv) ' =(I+PV)) 'P=(I+H)P=P+H, (1.82)

where H : B — B and H; : B — B are compact operators.
Conversely, if (Q — F)™! = P + H, then

Q=F+(P+H) '=F+(I+P'H) 'P'=F+(I+V,)P'=P'+V,
(1.83)

where V : B — Band V; : B — B are compact operators. O

Theorem 1.28. A linear bounded operator G : B — D is the Green operator of prob-
lem (1.59), where Q = P~' + V, if and only if ker G = {0} and

G=AP+T (1.84)

with a compact operator T : B — D.
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Proof. If G is a Green operator and Q = P~! + V, then (1.84) follows at once from
(1.81) and (1.70).

Conversely, if G has the form (1.84), then G is a Noether operator, ind G = —n.
By virtue of Theorem 1.18, G is a Green operator of a problem (1.59). From £LG =
I, it follows that QP + LT = I. Hence Q = P! + V, where V. = —LTP!. a

We now state two corollaries of Theorem 1.28.

Corollary 1.29. The representation G = P + H, where H : B — B is a compact
operator and P : B — B is a linear bounded operator with a bounded inverse P~1, is
possible if and only if G is the Green operator of a problem (1.59) with the principal
part of L having the form Q = P~ + V, where V is a compact operator.

Proof. 1f6G=P+H,
G=AP+AH +YrG, (1.85)

and by Theorem 1.28, Q = P™! + V.
Conversely, if Q = P! + V, then G = AP + T, and consequently, G =
P+6T. O

Corollary 1.30. The operator 8G is a canonical Fredholm one if and only if the prin-
cipal part Q of L is a canonical Fredholm one.

The Green operator for ordinary differential equations and their generaliza-
tions is an integral one [32]. We consider below further generalizations of ordinary
differential equations in various spaces D ~ B x R”. The problem of the represen-
tation of the Green operator arises any time we use a new space D of functions for
solutions. That is why we formulate the conditions under which the Green opera-
tor is representable with the Lebesgue integral in the most actual cases of the space
B.

Let D be a space of functions x = col{x',...,xN} : [a,b] — RN defined at
any point and measurable on [a,b]. Suppose D = L, X R*; L,, 1 < p < oo, is
the Banach space of functions z = col{z',...,2z"} : [a,b] — RN with components

summable with power p for 1 < p < oo, measurable and essentially bounded for
p =00 lizlly, = {J} 12(D)PdE} VP if 1 < p < o0, [|zl|1,, = esssupye (o 12(E)].

In the below assertions, all the boundary value problems are assumed to be
uniquely solvable for any f € L, and « € R".

First we consider the case of 1 < p < co.Let § = {A,Y} : L, x R" — D be
an isomorphism and g~ = [4,r]. It is commonly known that for 1 < p < oo,
any linear bounded functional over the space L, has the integral representation.
Therefore the vector functional @ : L, — R" in decomposition (1.38) of the vector

functional / is integral: ®z = fub D (s)z(s)ds, where the columns of the N X n matrix
@7 belong to Ly, g = (p/(p — 1))(- " is the symbol of transposition).
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Theorem 1.31. Let 1 < p < co. If the Green operator of some problem (1.59) is
integral, then the Green operator of any other problem (1.59) is also an integral one.

Proof. The supposition that the Green operator to some problem from (1.59) is
an integral one enables us to assume the operator A : L, — D to be integral.
Since in addition the operator U® : L, — D is integral and finite-dimensional, the
operator W; defined by (1.70) is integral too:

b
(Wiz)(¢) = f W (t, $)2(s)ds. (1.86)

Then due to (1.79), we have

b
GH® = | wel@-F flsds
) (1.87)
- [ 1@ - W @ s
’ O
Now let p = 0. The linear bounded functional over the space L., cannot in
general be represented by means of the Lebesgue integral. Therefore the integral
representation of the Green operator G : L, — D can be ensured only by some
restrictions on the operators £ and I.
The Green operators Gi1L, — D and G, : Lo — D of the two boundary
problems

Lx = f, Ix =«

Lx = f, bLx =« (1.88)

for one and the same equation are linked by the equality
(Gf) (1) = (Gif) (1) = X(1) (LX) 'LGif, f €L, (1.89)
due to Theorem 1.20. Here X = (x,...,x,) is the fundamental vector of the equa-

tion Lx = 0. This implies the following theorem.

Theorem 1.32. Let G, be integral. The operator G, is integral if and only if the vector
functional G, : Lo — R" has the integral representation.

Let  : Lo X R" — D be an isomorphism and [8,7] = §~'.
The restrictions on the operators £ and [ in the next theorem are stipulated
by the choice of the isomorphism g.
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We consider in what follows only vector functionals  : D — R” such that the

vector functional ® % A - L. — R” in decomposition (1.38), as in the case of
1 < p < oo, is integral. Thus we restrict our attention to the case that [ is of the
form

b
Iy = j D(s)(8x)(s)ds + ¥rx, (1.90)

where the columns of the N X n matrix @' belong to L;, ¥ is a constant n X n
matrix.

Theorem 1.33. Let the operator Q ' LA : Lo — Lo be adjoint to an operator
Qi : Ly — Ly, and the vector functional | : D — R" has representation (1.90). Then
the Green operator of problem (1.59) is integral if and only if the Green operator
A : Lo — D of the problem 8x = z, rx = «is integral.

Proof. If A is an integral operator, then, as in the proof of Theorem 1.32, the op-
erator W is also integral:

b
(W) (£) = J W(t,)2(s)ds. (1.91)

The finite-dimensional integral operator F ©LUD : L — Lo is adjoint to
the integral operator F; : L; — L;. Therefore by (1.79), we have

b -1
GH0 = | was(@r - ) flwads
(1.92)

= Jb [(Q —F) W] (5)f(9)ds.

a

Now let the operator G be integral. It follows from (1.70) and (1.79) that
A=GQ-F)+U®. (1.93)

Hence, as above, we get that the operator A is also integral. O

1.4. Problems lacking the everywhere and unique solvability

We assume, as above, that ind £ = #n(ind Q = 0) and in addition that the equa-
tion £x = 0 has n-dimensional fundamental vector X. From Theorem 1.17, the
equation .Lx = f is solvable for each f € B.
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The boundary value problem
Lx = f, Ix=«a (1.94)

will be considered without the assumption that the number m of boundary con-
ditions equals 7.

Denote p = rank/X. In the case p > 0, we may assume without loss of gen-
erality that the determinant of the rank p composed from the elements in the left
top of the matrix IX does not become zero. Let us choose the fundamental vector
as follows. In the case that p > 0, the elements x;,..., x, are selected in such a way
that lixj = 8ij, i, j = 1,...,p (8 is the Kronecker symbol). If 0 < p < n, the
homogeneous problem «£Lx = 0, Ix = 0 has n — p linearly independent solutions
Uis...,uUnp. Everywhere below we will take as the fundamental vector the vector
X = (ur,...,u,) if p = 0, the vector X = (x1,...,%p, U1,...,Unp) if 0 < p < n,and
the vector X = (x1,...,x,) ifp = n.

Recall that problem (1.94) cannot be a Fredholm one if m # n (Corollary 1.14)
and the question about solvability of problem (1.94) is the question about solvabil-
ity of a linear algebraic system with the matrix IX.

Consider the cases corresponding to all possible relations between the num-
bers n, m, and p.

The case n = m = p was investigated in the previous sections.

If p = m < n, the problem is solvable (but not uniquely) for any f € B,

a = {al,...,a"} € R™. To obtain the representation of the solution in this case,
we can supplement the functionals [',. .., I" by additional functionals I"**1,... "
such that

det (I™u;) -1 # 0. (1.95)

The determinant of the problem
Lx = f, I'x=al,..., I'x = a" (1.96)
does not become zero, and therefore this problem is uniquely solvable. Using the

Green operator G of this problem, we can represent the solutions of problem (1.94)
in the form

m n—-m
x=Gf + Z(xixi + Z Cilli, (1.97)
i=1 i=1
where ¢i,. .., ¢, are arbitrary constants.

In all the other cases, problem (1.94) is not everywhere solvable. The con-
ditions of solvability can be obtained, using the Green operator of any uniquely
solvable boundary value problem for the equation £x = f. Such a problem exists
by virtue of Theorem 1.17.
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Let p = n < m. In this case, the homogeneous problem £x = 0, Ix = 0 has
only the trivial solution. Thus, if problem (1.94) is solvable, the solution is unique
and so is the solution of the problem

Lx=f, Ix=da, i=1,...,n, (1.98)

(recall our convention that (I'x; ij-1 = E). If G is the Green operator of the lat-
ter problem, the solution of problem (1.94) in the event of its solvability has the
representation

x=Gf + Zocixi, (1.99)
i=1

and the necessary and sufficient condition of solvability of problem (1.94) takes
the form

ocj=lef+Zociljxi, j=n+l,...,m (1.100)
i=1
If p <n < morp < m < n, the solution of problem (1.94) cannot be a unique

one. Let us choose functionals 7’)“, ... ,fn such that det(prriuj)Z;fl # 0. Then the
problem

Lx = f, Ix=d, i=1,..,n (1.101)

at p = 0 or the problem

—p+i
lPJ

Lx = f, Ix=ad, i=1,..,p, x =Pt j=1...,n—p,

(1.102)

at p > 0 is uniquely solvable. Using the Green operator G of this problem, we may
write the solutions of problem (1.94) in the case of its solvability in the form

n
x=Gf+Zc,-u,- (1.103)
i=1
by p = 0 and in the form
P np
x=Gf+Zoc’xi+Zciui (1.104)
i=1 i=1
by p > 0. Here cy,...,c,—, are arbitrary constants. The necessary and sufficient

condition of solvability of (1.94) takes the form of the equalities

o =UGF, j=1,...,m, (1.105)
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by p = 0 and the equalities

14
o =UGf+> dlx;, j=p+1,....m, (1.106)
i=1

by p > 0.

In the theory of ordinary differential equations, the so-called “generalized
Green function” is widely used for representation of the solutions of the linear
boundary value problem in the case when one has no unique solution. The con-
struction of such a function (the kernel of the integral operator, the generalized
Green operator) is based on the well-known construction of Schmidt (see, e.g.,
[219]). This one permits to construct, for a noninvertible operator H, a finite-
dimensional operator F® such that there exists the bounded inverse (H + F°)~!.
The classical scheme of the construction of generalized Green operators for differ-
ential equations is entirely extended for abstract functional differential equations.
We will dwell here on this scheme.

By Corollary 1.26, the Fredholm operator Q — F = LW, : B — B is nonin-
vertible if p < m = n. In this case, the half-homogeneous problem

Lx = f, Ix=0 (1.107)

is solvable if and only if the function f is orthogonal to all the elements of the
basis of ker(Q — F)*. Using the procedure which would be given below, we will
construct an operator F such that the operator Q — F + F® would have its inverse
[ = (Q—-F+F%~!. The product G° = WT has the property that if problem (1.107)
is solvable, then the solutions of this problem may be represented in the form

n—p
x=Gf+ > cuj (1.108)
i=1

where u; = Wiyi, y15..., ¥np is the basis of kerQ — F, cy,...,c,, are arbitrary
constants. This operator G : B — ker [ is said to be a generalized Green operator of
problem (1.107). By virtue of (1.74), G° is the ordinary Green operator of a certain
boundary value problem

L% = f, Ix = a (1.109)

To construct the operator FV, let us choose any system ¢j,..., ¢np of function-
als from the space B* that are biorthogonal to y1,..., yu—p({@; yj) = &ij, i, j =
l,...,n — p) and a system z1,...,2,p, Zi € B, being biorthogonal to the bases
W1,...,wp—p of ker(Q — F)*. The Schmidt construction defines the operator F :
B — B by

n—p
F'y = > (g1 )z (1.110)
i=1
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By virtue of the Schmidt lemma, Vainberg and Trenogin [219], there exists the
bounded inverse T = (Q — F + F°)~!. And also, if y satisfies the equation (Q —
F+ F%y = f and conditions of orthogonality (w;, f) = 0,i = 1,...,n — p, then
(Q = F)y = f.Indeed, in this case we get from the equality (Q — F)y = f — F'y
that

(wi, f —E%) =0, i=1,..,n—p. (1.111)

Hence,
n-=p
(w,-,f)—(w,-,Foy) =—<wi,ZCij> =0, i= 1,...,1’1—[), (1.112)
j=1

where ¢; are some arbitrary constants. But the latter equality is possible only if
€1 = -+ = cyp = 0. Therefore F%y = 0 and, consequently, (Q — F)y = f, and
x = WI'f is a solution of (1.107). Hence we get the representation (1.108).

Remark 1.34. To construct a generalized Green operator, one can use instead of
Wi, defined by (1.79), the Green operator of any model problem £1x = f,Ix =0
(see Theorem 1.25).

Not everywhere solvable problem (1.94) may become everywhere solvable by
some generalization of the notion of the solution. For instance, the solution of
(1.109) for the equation £x = f constructed on the base of the Schmidt structure
may be considered as a kind of such generalization. Below is proposed a notion of
a generalized solution of problem (1.94) as an element of a finite-dimensional ex-
tension of the initial space. In this connection, the construction of the generalized
(extended) everywhere solvable boundary value problem requires sometimes ad-
ditional boundary conditions. So, the problem

() = f(t),  x(a)—x(b) =0 (1.113)

has absolutely continuous solutions not for any summable f. If we declare the
solution to be a function admitting a finite discontinuity at a fixed point 7 € (a, b),
then the extended problem

y(t) = f(1), y(a) = y(b) = a, y(&) =B, &e(ab), (1.114)

has a unique solution for each f, «, and 8. Indeed, in this case the fundamental
system of solutions of the equation y(t) = 0 consists of two functions y; = 1 and
Y2 = Xieb) (1) (X1z,p) (1) is the characteristic function of [, b]). The determinant of
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the problem is not equal to zero:

1
0. 1.115
-1 xen1(6) ‘ g ( )

Next we will prove, under the assumption that the space D admits a finite-
dimensional extension, that for any not everywhere solvable problem (1.94), it is
possible that we construct an extended problem which is uniquely solvable.

Problem (1.94) is not everywhere solvable if p = n < m, p < n < m, or
p < m < n. These cases are characterized by the inequality m — p > 0.

Let the space D be embedded into a Banach space D so that D = D @ M#,
where M¥ is a finite-dimensional subspace of the dimension y. Any linear exten-
sion £ : D — B of £ is a Noether operator with ind £ = ind L+ = n + p.
(Theorem 1.6). As far as R(L£) = B, we have also R(Iﬁ) = B, therefore dim ker £ =
n+ .

Let £ : D — Bandlet]: D — R™ be a linear extension of .£ and I.

Consider the boundary value problem

~

Ly=f, Iy=a (1.116)

in the space D. Since dimker £ = 7 + , this problem may be uniquely and every-
where solvable only if 4 = m —n.If y > m —n, it is necessary to add to m boundary
conditions some more y + n — m conditions.

Problem (1.116) if 4 + n — m = 0, and problem

~

Zy=f, Iy=a, Tly=a (1.117)

it m+n—u > 0 are called extended boundary value problems. Herel, : D — Rutn—m
is a linear bounded vector functional.

As it was noted above, the inequality g = m — n is necessary for unique solv-
ability of the extended problem.

Everywhere below, y1,. .., y, are elements of fundamental system of the equa-
tion £y = 0, which do not belong to D.

For the beginning, consider an extended problem for a uniquely solvable
problem (1.94).

Theorem 1.35. Let m = n, let problem (1.94) be uniquely solvable, and let D =
D & M. For any linear extensions Z:D— B, 7:D - R~ of L : D — B, and
I:D — R", there exists a vectorfunctional?l : D — R¥ such that problem (1.117) is
uniquely solvable.
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Proof. For any linear extension Tof vector functional I, we have IX = IX. Therefore
detIX # 0. Let us choose Y1>---»> yu in such a way that ly; = 0,i = 1,...,u. Itis
possible since, letting

n
yi=7,— D X (1.118)
j=1
for a fundamental system x;,...,x,, 71""’7/4 of the solutions of the equation
:Cy = 0, we get for constants ¢y, ..., c, the system
n ~. ~.
Siilkx; =1%y, k=1,...,n, (1.119)
j=1

with a determinant that is not equal to zero. Let us take now a system of functionals
D~ Ri= 1,...,u, such that

A = det (I™y))t ., #0. (1.120)

Then the determinant of problem (1.117) witth = [lN”“, . ,lN"*/‘] is equal to A -
detIX # 0. O

Any element y € D has the representation

u
y=ny+> zidly, (1.121)

i=1

wherer: D — Disa projector, zy, . ..., z, constitute a basis of M¥, A = AL, . AH]
D — R* is such a vector functional that \x = 0 for each x € D and Aizj = &ij,

i,j =1,...,p. From (1.121), it follows that any linear extension £ :D — Bofthe
operator £ : D — B has the representation

14
Ly= Ly +> aid'y, (1.122)

i=1

where a; = £z, and also for any a; € B, i = 1,...,u, the latter equality defines a
linear extension of £ on the space D. Similarly, the representation

Tyz Imy +TAy, (1.123)

where I' = (y;;) is a numerical m X n matrix, defines the general form of the linear
extension [ : D — R™ of the vector functional [ : D — R™.
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In what follows, m — p > 0. The next assertion recommends a more precise
estimate of the number p for uniquely solvable problem than the inequality 4 >
m — n given above.

Theorem 1.36. Let D = D @ M. If problem (1.94) has a uniquely solvable extended
problem, then y = m — p.

Proof. Letu < m—p.If p = n, then u < m — n. Therefore only the case p < n needs
the proof.

Let £ and T be any linear extensions on the space D of &£ and [, respectively.
If u = m — n, then the determinant of problem (1.116), the determinant of the
order m, is equal to zero because it has nonzero elements only at the columns
corresponding to xi,...,Xp, ¥1,...5 Yy, if p > 001 y1,..., y,, if p = 0. The number
of such columns is equal to p + y < m.

Let 4 > m — n. Then the determinant of problem (1.117) is equal to zero.
Really, the cofactors of the minors of the (4 + n — m)-th order composed from the
elements of the rows corresponding to the vector functional lNl are determinants of
the mth order. These determinants are equal to zero. ]

Theorem 1.37. Let D = D @ M™*. For any linear extension L£:D-B of the op-
erator £ : D — B, there exists a linear extension | : D — R™ of the vector functional
I:D — R™, and in the case p < n, a vector functionalTl : D — R"? such that
the extended problem (1.116) if p = n, or the extended problem (1.117) if p < n, is
uniquely solvable.

Proof. The operator £ has the representation (1.122), where = m — p. Denote
by v; any solution of the equation

Lx = —a; (1.124)

andlet y; = vi+z,i=1,...,m—p. Thus, uy,...,uu, y1,..., ym is the fundamental
system of solutions of the equation

Ly=0 (1.125)

ifp=0,%1,...5 % Ulseo s tnp> Yisevos Ympif 0< p<myand xi,...s Xy Y15 o Yinon
ifp =n.

Let 0 < p < n. Denote Y = (x1,...,%, Y15+ .5 Ym—p). We will show that it
is possible to choose an m x (m — p) matrix T for the corresponding extension
(1.123) of the vector functional [ so that detlY # 0. Due to special choice of
X15...>Xp, we have ﬁxj = 8ij,1,j = 1,...,p, for any extension 1. Further, 7Y =
(KXo s Xy Vise o s Vimp)s AXi = 0,1 = 1,...,p5 Aly; = i, i,j = 1,...,m — p.
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Therefore

1Y = InY +TAY

1 0 S 0 Pvi oo v,
0 1 R R =
= 0 0 A 1 1Py; P lmefp
P, Iy, e P, Py oo Ly, (1.126)
I"x, I"xy -+ I™x, Mmypeee My,
0 P 0 Y11 . Yl,m—p
+ e ) - e .. CRCE) P
0 - 0 yml e )’m,mfp
The matrix I' may be chosen, for instance, as follows. Let y;; = —I'v; for i =

L,...,p, j = 1,...,m — p,and the numbers y,;;, i, j = 1,...m — p, are chosen so
that

A = det (lp+i1/j + yPJri»j)Tj;pl #0. (1.127)

Then det]Y = A # 0.
If p = n, Theorem 1.37 is proved because problem (1.116) with the con-

structed extension [ is uniquely solvable.
If 0 < p < n, we choose in addition a vector functional

T = [, Tmn=r] D — RrP (1.128)
so that
Ay = det (") 7, 4 0. (1.129)

The determinant of problem (1.117) with the extension T constructed above and
the vector functional [; is equal to A; - detlY # 0.
Ifp=0,letY = (y1,..., ym). In this case,

~

1Y = (liVj + yij)

m

. (1.130)

Let us choose y;; such that det Ty + 0 and further, as above, take a vector functional

To= [ ] D — Re (1.131)
such that
Ay = det ("), # 0. (1.132)

Then the determinant of problem (1.117) will be equal to A; - det1Y # 0. O
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Denote by G the Green operator of the extended problem (problem (1.116) if
p =mnor (1.117) if p < n). Then the solution of the problem has the representation

y=Gf+2(1,2) ", (1.133)

where Z is a fundamental vector of the equation Wi y = O;TP = T, a, =aifp =n
andTp = [ZN,Tl], a, = {o, o }if p < m.

Theorems 1.36 and 1.37 provide the minimal number y = m — p for which
there exists a uniquely solvable extended problem to problem (1.94). If u > m — p,
the uniquely solvable extended problem also exists by virtue of Theorem 1.35. If
the rank of the matrix [X is unknown, then we can take 4 = m for the construction
of uniquely solvable extended problem. It will demand » additional boundary con-
ditions. The inequality ¢ = m — p could be used for the estimation of the rank of
the matrix /X : if for a certain y there exists a uniquely solvable extended problem,
then rank [X = m — p.

1.5. Continuous dependence on parameters

One of the central places in the theory of differential equations is occupied by the
question about conditions that guarantee continuous dependence of the solution
of the Cauchy problem

x(t) = f(t,x(6),1), x(a) =« (1.134)

on parameters A, a. Kurzweil [134] has approached this question in the following
generalized formulation: under which conditions does the sequence {xx} of the
solutions of the problems

x(t) = fi(t,x(1)), x(a) =ar, k=1,2,..., (1.135)
converge to the solution x of the “limiting case”
x(t) = fo(t,x(1)), x(a) = ap (1.136)

of the problems?

Conditions for convergence of a sequence of solutions to linear boundary
value problems in the space of absolutely continuous n-dimensional vector func-
tions are given in [32, Theorem 4.1.1]. Let us formulate an abstract analog of the
mentioned theorem.

Let £, : D — B, ind L£x = n, be linear bounded Noether operators, let Iy :
D — R” be linear bounded vector functionals, fy € B, ax € R", k = 1,2,....
Assume further that

lim [lfi = folly =0, lim [ax —ao| =0,

(1.137)
%im | Lrx — Lox||g =0, %im |lkx —lox| =0 foreachx € D.
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Theorem 1.38. Let xo € D be the solution of the uniquely solvable problem

Lox = fo, lox = ap. (1.138)
The problems

Lix = fi, Lx = o (1.139)

are uniquely solvable for all sufficiently large k and for their solutions x, € D, the
convergence

}lim ||xk = x0l|p =0 (1.140)

holds if and only if there exists a vector functional | : D — R" such that the problems
Lix = f, Ix=a (1.141)

are uniquely solvable for k = 0 and all sufficiently large k and for each right-hand
side { f,a} € B x R", the convergence of the solutions uy of the problems

%im||uk—uo||D:0 (1.142)

holds.

A more general theorem will be proved below where each problem from the
sequence of the boundary value problems is considered in its own space. This gen-
eral assertion will contain Theorem 1.38.

We will formulate here the definitions and propositions of the paper by
Vainikko [220], which are required for the proof of the main theorem. We pro-
vide these results of Vainikko in the form we are in need of. In the brackets, there
are indicated general propositions of the paper by Vainikko [220], on the base of
which the theorems stated below are formulated.

Let Eg and Ey, k = 1,2,. .., be Banach spaces.

Definition 1.39. A system # = ($Px), k = 1,2,..., of linear bounded operators
Pr : Eg — Ey is said to be connecting for Eg and Ex, k = 1,2,...,if

%iﬁm ||5’ku||Ek = |lullg, (1.143)

for any u € E,.

Observe that the norms of the operators # are bounded in common
(supy [|Pkll < o0) due to the principle of uniform boundedness.
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Definition 1.40. The sequence {ux}, ux € Ey, is said to be & -convergent to uy €
Ey, which is denoted by u L Ug, if

%im ||tk — Pruiollg, = 0. (1.144)

Observe that from the & -convergence uy L uy, it follows in particular that
limg - oo kg, = Nluollg,-

Definition 1.41. The sequence {ux}, ux € E, is said to be $-compact if any of its
subsequences includes a & -convergent subsequence.

Let, further, Fy and Fy, k = 1,..., be Banach spaces; let £ = (P%), k =
1,2,..., be a connecting system for Eg and Ei; let @ = (Q¢), k = 1,2,..., bea
connecting system for Fy and Fy; and let Ay : Ex — F, kK = 0,1,..., be linear
bounded operators.

Definition 1.42. A sequence {Ay} is said to be $@-convergent to Ay, which is

denoted by Ax ra Ay, if the sequence {Axui} is @-convergent to Agug for any
sequence {uy}, ux € Ey, that is, $-convergent to uy € E,.

Theorem 1.43 (Vainikko [220, Proposition 2.1]). IfAx ﬂ»Ao, then supy || A ll<co.

If a sequence {yx} of the elements of a Banach space converges to y, by the
norm, we will denote this fact henceforth by yx — yo .

Theorem 1.44 (Vainikko [220, Proposition 3.5 and Theorem 4.1]). Let the se-
quences {Bi} and {Ci} of linear bounded operators B : By — Fi, Ci : Ex — Fy,
k=1,2,..., be PQ-convergent to By and Cy, respectively. Let, further, the following
conditions be fulfilled.
(1) R(By) = Fq, there exist continuous inverses Bk_l, k = 1,2,..., and also
supy |B; Il < oo.
(2) The sequence {Cruy} is @-compact for any bounded sequence {uy}, ux €
Ey(supy llukllg, < o).
(3) Theoperators Ax = Bx+Cy, k =0, 1,..., are Fredholm ones, ker Ay = {0}.
Then, for k = 0 and all sufficiently large k, there exist bounded inverses A; ' and

A,;lyki»Aglyo ifyki»yo(A,;lﬂAal). (1.145)

Remark 1.45. Condition (1) of Theorem 1.44 is equivalent to Condition 1*. There
QP -1
BO .

exist bounded inverses B; ' : Fy — Ex, k = 0,1,...,and also B} !

The implication 1* = 1 is obvious. Let us prove the implication 1 = 1*.
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As it was shown by Vainikko [220, Proposition 3.3], conditions imposed on
the operators By guarantee the existence of a y > 0 such that

[Boullg, = yllullg, (1.146)

for any u € Eoy, and from R(By) = Fo, there follows the existence of bounded
inverse By !
Let y 2. 0> Yk € Fr. We have

1B vk = PiBy ' ol g,
< |1B; ' yx =By ' @i yollg, +11Bi ' @ik yo — PiBy ' yol g, » (1.147)
B¢y — B! Qiyollg, < |1Bi [ lyx — Qiyollg, — 0.

Denote By'yo = uo. Then

1B Qiyo — PiBy yollg, < |IBi Il 1@kBouo — By Pruolly, — 0 (1.148)

since Py uy —— 1o and By ra, By.
Let Dy and By be Banach spaces, let Dy be isomorphic to the direct product
Bi x R", let

{Ak, Yi} : By xR" — Dk([5k,rk] = {Ak,Yk}_l) (1.149)
be the isomorphisms, and
lullp, = [[0kullg, + |rkul, k=0,1,.... (1.150)

Let, further, # = (#) be the connecting system for By, By and let # = ($%)
be the connecting system for Dy, Dg, k = 1,2,.... We denote by #, and #, the
identical operators in the spaces By and Dy, respectively.

Consider the sequences {Lx}, {Ix} of bounded linear Noether operators £y :
Dy — By, ind Lx = 1, and bounded linear vector functionals I : Dy — R” with

linearly independent components, k = 0, 1,.... We will assume that £ P Lo

and that luy — loug if ug . Uo.
Let the boundary value problem

Lox = f, lox =« (1.151)

be uniquely solvable. Consider the question about conditions which provide the
unique solvability of the problems

Lix=f, hx=«a (1.152)
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for all k large enough and also the convergence x L x for any sequences { fi }

and {ac}, fi LN fo» ax — . Here xi is the solution of the problem
Lix = fi, Lx = o (1.153)
and xg is the solution of the problem
oC()X = f(), lox = p. (1154)
We will assume the spaces By, k = 1,2,..., to be isomorphic to By and also
the operators # : By — By of the connecting system for By and By to be isomor-
phisms and sup, ||<§'{k_1 || < 0.
Define the connecting system @ = (@) of the isomorphisms of the spaces

By X R" and B; x R" by

@k{faa}:{*}ekfa(x}) {f:“}EBOXRn>

(1.155)
(,‘lel{f,oc} = {J(k_lf,oc}, {f,a} € By xR".

Thus, if fi SN foand ax — ap, then { f, o} e { fo- a0} . It is easy to see that

1@kl = max {[| |, 1}, [1@c ]| = max {||.7 ], 1}. (1.156)

We choose the connecting system J = ($%) for the spaces Dy and Dx so that
the operators $ have bounded inverses and also sup, || ﬂ’k_l || < . For instance,

Pr = M Hybo + Yirog = {Ag, Yi} Q[ 60, 10]. (1.157)
Then
Pt = NoH Sk + York = {Mo, Yo} @' [0k, 7],
(1.158)
Pell = Nlall, 121 =Tl
This system is a connecting one for Dy and Dy. Really,
O Pru = Hidou, rePru = rou (1.159)
for any u € Dy. Therefore
|Prullp, = ||Hxdoullg, + [rou| — ||Soullg, + |rou| = llullp,. (1.160)

(The possibility of choosing % will be considered more extensively at the end of
this section.)
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We will prove Theorem 1.46 under the assumptions as follows.
(a) There exists a connecting system F = (Hj) of isomorphisms for the
spaces By and By such that

stip||3€k_1||<00. (1.161)

(b) The connecting system & = (P%) for Dy and Dy is chosen in a way such
that the operators & : By — By are isomorphisms and

sup || 2] < oo. (1.162)
k

P

(c) Lk P Lo and L — lyug if ug -, Ug.

Theorem 1.46. Let problem (1.151) be uniquely solvable. Then problems (1.152) are

uniquely solvable for all sufficiently large k; and for any sequences { fi.}, {ouw}, fr .,
fo> ax — o, the solutions xi. of problems (1.153) are P -convergent to the solution x
of problem (1.154) if and only if there exists a vector functional | : Dy — R" such that
the problems

H L Prx = f, Ix =a (1.163)
are uniquely solvable for k = 0 and all sufficiently large k for any right-hand side
{f,a} € By X R" and also the convergence v — vo of the solutions vy € Dy of

problems (1.163) holds.

Let us rewrite problems (1.151)—(1.154) in the form

[£Lo,lo]x = {f,a}, (1.164)
[Lilk]x = {f,a}, (1.165)
[Li Ik]x = { fi> o} (1.166)
[Lo,lo]x = { fo, &0} (1.167)

Then Theorem 1.46 may be stated as follows.

Let the operator [Lo,lp] : Dy — By X R" be continuously invertible. Then
theoperators [ L, ] : D — B X R" are continuously invertible for all sufficiently
large k and also

[ Lo 1] =2 [ Lo, Do) (1.168)
if and only if there exists a vector functional / : Dy — R” such that the operators

[H, ' LxPr,1] : Dy — By x R” (1.169)
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are continuously invertible for k = 0 and all sufficiently large k, and also
[ LiPo ] (frad — [ Lo, 1) S0} (1.170)

forany {f,a} € By x R™.
Beforehand, we will prove two lemmas.
Denote My = J(’,;loﬁk!/’k.

Lemma 1.47. Myu — Lou for any u € Dy if and only if L1 —22— L.
Proof. Let Ly PH Lo. Since j)kui’ uand supy || ;]| < o, we have

Miu — Lou = H (LxkPreu — HiLou) — 0. (1.171)

Conversely, let Myu — Lou for any u € Dy and vy 2 uy. We have

Lrug — HiLouy = Jfkd\/(kfljkfluk — HyLoug

1 (1.172)
= Jfk{e/%k(ﬂj]: Ux — Ll()) + (Mku() — aCou())} — 0
since J’k_luk = ug, Myug — Loug, supy, || Hll < o, sup, [[Mkl| < . O
Denote
O = [£k,lj)k71] : Dy — B xR”,
(1.173)

F = []f];IOCkJ)k,Z] : Dy — By X R” (q)o = F())

Lemma 1.48. The operators Oy and Fy are continuously invertible (or not) simulta-
neously; @' N @y ifand only if 'y — Fy'y forany y € By x R™.

Proof. Simultaneous invertibility follows from the representation ® = QF P, .

Let Fi'y — Fy'y forany y € By x R” andyki 0> Yk € Br X R". We have
O vk — Pr®@y ' yo = PeF Qi (vk — Qiyo) + Pu(Flyo — Fy'lyo). (1.174)

QP

From here, it follows that @' Dl

Conversely, let ©; ! o7, ®;"'. We have
Ely —F'ly = PN (@O Qiy - 2@y ). (1.175)

From here, F'y — Fy''y. O
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The proof of Theorem 1.46. Sufficiency. Let us represent the operator Ly, l¢] in the
form

(L] = [Li 1P + [0, — 1P (1.176)
Since £ 27 £, and 1P ug — lug if ug . 4, we have

O = [ L1, 1P L2 [£6,1] = Dy (1.177)
By virtue of Lemma 1.48, there exist, for all sufficiently large k, continuous inverses

;' = [£L 1271 B x R" — Dy (1.178)

QP

and @;' ®,!. Thus, taking into account Theorem 1.43, condition (1) is
fulfilled for the sequence {®x}.
Next consider the sequence of the operators

Ce = [0,k — 1P, '] : Dy — By xR, k=1,2,.... (1.179)

Let ux —— ug then g — louy due to the assumption (c) of the theorem and
1P ug — lug — 0 since P 'ug — uo. Therefore

PaQ

Cr Co = [0,1p —1I]. (1.180)

If the sequence {ux}, ux € Dy, is bounded, from the estimate
| (e =12 Y| < |l = 1P| il |y (1.181)

and the boundedness in common of the norms ||l — lﬂ’k_l ||, there follow bound-
edness in R" and, consequently, compactness of the sequence {(/x — l?k_l)uk}. So,
the sequence {Cruy } is @-compact. Thus condition (2) of Theorem 1.44 is fulfilled
for the operators Cy.

Further, Ay = [Lk, k] = @x+Cy are Fredholm operators, the equality ker Ay =
{0} follows from the unique solvability of problem (1.164). Thus, by virtue of
Theorem 1.44, there exist continuous inverses A,:1 = [Lx, lk] 7! and also

1

[ L le] =22 [ Lo, 1] (1.182)

Necessity. Let us show that we can take [, as the vector functional I. In other words,
the operators

F = [#, ' Lk P, lo] : Dy — By x R” (1.183)



Continuous dependence on parameters 37

have, for all sufficiently large k, continuous inverses F; ' and F,'y — F;'y for
any y € By x R". By virtue of Lemma 1.48, it is sufficient to verify that for all
sufficiently large k, the operators

Oy = [Li, [pP; ] : Dy — B X R” (1.184)
have continuous inverses with @, ! o'. We have
O = [ Lo, Ik] + [0, 1P = L] (1.185)
Under the condition
By = [ L1 k] = [£Lo, o] = Bo, (1.186)

for k = 0 and all sufficiently large k, there exist continuous inverses B ' and also
Bk _’ B l
Further we have

Ce = [0, b2 — k] L2~ [0,0] = (1.187)

Really, if uy 2 Uy, then
(10:7)];1 — I u = lofl’k’l(uk — Prug) — (lkug — lyug) — 0. (1.188)

@-compactness of the sequence { Cuy } can be proved like it was done by the proof
of sufficiency.

Ok = [L1, loP; '] = Bi + Cy are Fredholm operators and ker @y = {0}. Thus
ap

there exist, for all sufficiently large k, continuous inverses (Dlzl with CI),;1
Oyl O

The condition v, — v in the statement of Theorem 1.46 may be changed by
another equivalent one due to Theorem 1.49.

Let My : Dy — By, k =0, 1,..., be linear bounded operators such that Myu —
Mou for any u € Dy and let a linear bounded vector functional / : Dy — R” exist
such that for each k = 0, 1,..., the boundary value problem

Mix = f, Ix=«a (1.189)

is uniquely and everywhere solvable. Denote by vy the solution of this problem
and denote by zj the solution of the half-homogeneous problem

Mix=f, Ix=0. (1.190)

Let Gk be the Green operator of this problem.
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Theorem 1.49. The following assertions are equivalent.
(a) vk — vo forany {f,a} € Bp x R".
(b) supy llzkllp, < o forany f € By.
(¢) Gxf — Gof forany f € B,.

Proof. The implication (a)=(b) is obvious.

The implication (b)=(c). The Green operator Gi : By — ker! is an inverse
to My : kerl — By. From (b), it follows that sup, |Gkll < co. Thus, by virtue of
Remark 1.45, we have (c).

Implication (c)=(a). The solution vy has the representation

vk = G f + Xxa, (1.191)

where X is the fundamental vector of the equation Myx = 0 and also IX; = E. By
virtue of Theorem 1.19,

Xy = U - GM U, (1.192)

where U = (uy,...,uy,), i € Dy, IU = E. Thus Xa — Xpa for any « € R”, and,
consequently, vk — vy. O

Next we dwell on the question of choosing the connecting systems of isomor-
phisms F# : By — By and Pk : Dy — Dy. It is natural to subordinate the operators
Pr and FH to the following requirement:

P H
Up— Uy < Orup— OoUo, TeU — Toll. (1.193)

Theorem 1.50. Let
|[(Hido — Ok Pr)ullg, — 0, (ro — ePx)u — 0, Vu € Dy, (1.194)
Then (1.193) holds.
Proof. The assertion follows from the inequalities
|Okur — Hidouo|lg, < |18k (k= Prsao) [, + || (Ok Pk — Hicdo) tio[g,
| reuy — rouo | < | e (uk — Pruo) | + | (rePk — ro)uo |,
lux — Pruio|p, = [0k (e — Prwio) [, + | i (ux — Pruo) | (1.195)

< ||k — Hidouo||g, + ||(Hido — Sk Pk) o |,

+ | rkug — rouo | + | (ro — rePr) o |. .

. 7 P .
Conversely, if Sxux —— Soutp and rux — roulg, where ux —— uy, the limiting

relations (1.194) are fulfilled. This follows from Py u Z
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Thus, (1.193) are fulfilled if and only if the limiting relations (1.194) hold,
in particular, if §iPx = FHi o and 1 Px = ro. Applying Ak to the first of these
relations, we get

(I- Ykrk)e(Pk = Ar FHi 6. (1.196)
From here, taking into account the second equality, we obtain
Pr = A FHi 6o + Yirg = {Ak, Yk}@k[(sO: 7‘0]. (1.197)

The main statements of the theory of linear abstract differential equations
were published by Anokhin [8, 10], Azbelev and Rakhmatullina [188], Anokhin
[9], Azbelev et al. [32, 33], and by Anokhin and Rakhmatullina [11]. Applications
of the assertions of Chapter 1 to some questions of the operator theory are consid-
ered by Islamov in [102, 103].
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2.1. Introduction

The first two sections of the chapter are devoted to the systems of linear func-
tional differential equations and the scalar equations of the nth order. The the-
ory of this generalization of the ordinary differential equations has been worked
out by a large group of mathematicians united in 1975 by the so-called “Perm
Seminar on Functional Differential Equations” at Perm Polytechnic Institute. The
primary interest of the seminar arose while trying to clear out the numerous pub-
lications on the equations with deviated argument. Most parts of the publications
were based on the conception accepted by Myshkis [163], Krasovskii [121], and
Hale [98]. This conception was reasoned from a special definition of the solution
as a continuous prolongation of the “initial function” by virtue of the equation.
In the case of retarded equations, such a definition met no objection while the
initial Cauchy problem was considered. The complications began to arise in stud-
ies of Cauchy problem with impulse impacts and particularly while studying the
boundary value problems. In the case of general deviation of the argument, even
simple linear equations have entirely no solution under such a definition. There
is a considerable survey by Myshkis [165] of very extensive literature based on the
conception above.

In [23, 34], a slight generalization of the notion of the solution was suggested.
This generalization led to a more perfect conception which met no contradiction
with the traditional one but simplified essentially some constructions. The new
conception is natural and effective due to the description of the equation with
deviated argument using the composition operator defined on the set of functions,
x: [a,b] = R", by

x[h(t)] ifh(t) € [a,b],

(Six)(®) = {0 ifh(t) ¢ [a, b, @)

The new conception has led the seminar in a natural way to a richness in
content general theory of the equation

Lx=f, (2.2)
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with the linear operator £ defined on the Banach space of the absolutely continu-
ous functions. This theory is treated below on the ground of the further general-
ization to which Chapter 1 was devoted. Such an approach shortens the presenta-
tion of the matter and allows us to consider wide classes of the problems from the
unified point of view.

Much attention is given in Section 2.3 to the property of the fixed sign of
Green function (to the problem of the validity of the functional differential analog
to the Chaplygin theorem on differential inequality).

The third section is devoted to a new conception of the stability of solutions
to the equations with aftereffect. It is emphasized that the new conception does
not contradict to the classical one.

Some characteristics of equations with aftereffect are connected with the sit-
uation, where the principal part Q : L — L of the operator £ : D — L is
Volterra by Tikhonov [215] and at the same time the inverse Q™! is also Volterra.
In Section 2.5, written by S. A. Gusarenko, the results are treated on preserving the
mentioned characteristics when a more general conception of Volterra operators
is accepted.

2.2. Equations in the space of absolutely continuous functions
2.2.1. Equations with deviated argument and their generalization

For any absolutely continuous function x : [a, b] — R”, the identity

x(t) = fx(s)ds + x(a) (2.3)

holds. Therefore, the space D of such functions is isomorphic to the direct product
L x R", where L is the Banach space of summable functions z : [a,b] — R” under
the norm

b
Izl = j 112(5)][gds: (2.4)

If

lxllp = ML+ [|x(a)||g. (2.5)

the space D is Banach. The isomorphism § : L X R” — D in this case may be
defined by

() = Itz(s)der/S, (z,p} € LxR" (2.6)
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Therefore, the linear operator £ : D — L as well as linear vector functional [ : D —
R™ may be represented in the form

Lx = Qx + Ax(a),

b 2.7
Ix = J D(s)x(s)ds + Y. 27

Here Q : L — L is the principal part of .£, which is defined by Q = LA ((Az)(t) =
fat z(s)ds), the finite dimensional part A : R” — Lis defined by (A«a)(t) = (LE)(#)«
(here and below E is the identity # X n matrix), and m X n matrix ® has measurable
essentially bounded elements and may be constructed from the equality

1( Jz z(s)ds) - Lb O(s)z(s)ds. (2.8)

Any column of the m X n matrix ¥ is the result of application of the vector func-
tional / to the corresponding column of the identity matrix E. Namely, ¥ = [E.
The general theory of Chapter 1 is applicable to the equation £Lx = f with
linear £ : D — Lif .£ is bounded, is Noether with ind £ = n, or, what is the same,
the principal part Q = LA : L — L of .L is Fredholm.
The differential equation

(£Lx)(t) € 5(t) + P()x(t) = f(B), (2.9)

with the columns of the n X n matrix P from L, as well as the generalization of the
equation in the form

def

b
(Lx)(t) = x(1) + L dsR(t,s)x(s) = f(t); (2.10)

under the assumption that the elements r;;(¢, s) of the n x n matrix R(t, s) are mea-
surable in the square [a, b] X [a, b], the functions 7;;(+, s) for each s € [a, b] and the
functions varse[q,5) 73 (-, 5) are summable on [a, b], R(t, b) = 0; are representatives
of the equation Lx = f with a Fredholm operator LA.

Under the above assumptions, the operators T : D — Land R : L — L, defined
by

b

(T)(1) :j d.R(t,9)x(s), (2.11)
b

(R2)(t) = j R(L,$)2(s)ds, (2.12)

are compact. This follows from Theorem B.1.
The equation (2.10) takes the form

b
(Lx)(t) < x(t) - J R(t,5)%(s)ds — R(t,a)x(a) = f(¢) (2.13)
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after integration by parts of the Stiltjes integral. Thus the principal part of such an
operator £ : D — L has the form

Qz=z—-Rz (2.14)

If the isomorphism § : L X R" — D is defined by (2.6), the principal boundary
value problem for the equation Lx = f is the Cauchy one:

Lx=f,  Ix¥x) =a (2.15)
By Theorem 1.16, this problem is uniquely solvable if and only if the principal part

Q of o£ has the bounded inverse Q! : L — L. Besides, the solution of the problem
(the general solution of the equation) has the form

x(t) = j (Q1f)(s)ds + [E - j (Q’lA)(s)ds]oc — (G + (X)), (2.16)

a

Here A = LE. The existence of the inverse Q! is equivalent to unique solvability
of the equation z = Rz + f in the space L. Let it be unique solvable. Then

b
Q') = f(t)+J H(t,s)f(s)ds. (2.17)
Thus the solution of the Cauchy problem of (2.10) with x(a) = 0 is defined by
t b
(1) = (GF)(D) = J [f(s) +J H(s,r)f(r)dr]ds. (2.18)
By changing the integration order in the integral
t b
J { J His,7) f(r)dr}ds, (2.19)
we obtain the representation of the Green operator
b t
G)() = J [X(t, s)E+J H(z,s) dr] F(s)ds, (2.20)
where y(t,s) is the characteristic function of the triangle a < s < t < b. Thus
t
G(t,s) = X(t,s)E-i—J H(z,s)dr. (2.21)

There is an extensive literature of the latter decades devoted to the equation
with deviated argument,

x(t) + P(t)x[h()] = v(t), t€E [a,b],

x(§) = (&) if& & [a,b], (2.22)
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and some generalizations of this equation (see, for instance, [164, 165]). The sec-
ond row in (2.22) is necessary in order to determine the value of x[h(¢)] when
some values of & do not belong to [a, b]. The given function ¢ is called the initial
one. In order to rewrite (2.22) in the form Lx = f with linear £ : D — L, we will
introduce the notations

h if h ,bl,
(5,2)(6) = rc[ ()] ifh(t) € [a,b]

if h(t) € [a,b],

(2.23)
\ ifh(t) € [a,b],
¢ (1) = { .
o[h(t)] ifh(t) & [a,b].
Then (2.22) takes the form
(Lx)(8) € %) + P(8) (Spx) (8) = f(8), (2.24)
where f(t) = v(t) — P(t)¢"(t). Since
b
P(£) (Shx) (¢) =J ARt $)x(s), (2.25)

if R(t,s) = —P(t)yn(t,s), where xx(t,s) is the characteristic function of the set

{(t,s) € [a,b] X [a,b]) :a <s < h(t) < b} U {(t,s) € [a,b] X [a,b) : h(t) = b},
(2.26)

the equation (2.22) is of the form (2.10) if the elements of #n X n matrix P are
summable and & : [a,b] — R! is measurable. Sometimes we will designate the
value of the composition operator S;, on the function x briefly as x; and rewrite
(2.22) in the form

x(t) + P(t)xn(t) = f(2). (2.27)

The authors of numerous articles and monographs define the notion of the
solution of (2.22) as a continuous prolongation onto [a, b] of the initial function
¢ on the strength of the equation. More precisely, the mentioned authors define
the solution of (2.22) as an absolutely continuous function x : [a,b] — R" that
satisfies the equation and the boundary value conditions x(a) = ¢(a), x(b) = @(b).
In this event, the number of the boundary value conditions m = 2n > n. The
problem

Lx = f, x(a) = ¢(a), x(b) = ¢(b) (2.28)



46 Equations in traditional spaces

is not a Fredholm one because the index of such a problem is equal to n — m =
—n. As it was shown in Section 1.4, problem (2.28) is solvable only for special
f> ¢(a), ¢(b). Thus, (2.22) with the additional demand of continuous matching
between function ¢ and solution x is, generally speaking, not solvable, even in
the case dimker £ = n. It should be noticed that, by Theorem 1.17, (2.22) under
the condition dimker £ = 7 is solvable for any f without additional continuous
matching conditions.

The requirement of continuous matching conditions x(a) = ¢(a), x(b) =
¢(b) had been involving numerous difficulties in attempts to outline a general the-
ory of (2.22) even in the case h(t) < t when (2.28) becomes a Cauchy problem, as
well as by solving various applied problems connected with (2.22). Beginning with
the works of Azbelev et al. [23], and Azbelev and Rakhmatullina [34], the partic-
ipants of the Tambov Seminar did away with the requirement of the continuous
matching, introduced the composition operator defined by (2.23), and began to
use the form (2.10) for the equation (2.22). As a result, the fundamentals of the
modern theory of the equations with deviating argument were accomplished to
the middle of seventies. The boundary value problem has occupied the central
point in this theory. A more detailed description of the development of the notion
of the solution to the equation with deviated argument can be found in Rakhmat-
ullina [187] and Azbelev et al. [32, 33].

2.2.2. The Green matrix

Consider the general linear boundary value problem
Lx = f, Ix = a, (2.29)

where [ : D — R" is a linear bounded vector functional with linearly independent
components.

If the problem (2.29) has a unique solution for each {f,a} € L x R", the
solution is defined by

x=Gf +Xa. (2.30)

By Theorem 1.31, the Green operator G : L — D of the problem (2.29) is integral
since the Green operator A in isomorphism (2.6) is integral. The kernel G(t,s) of
the Green operator

b
G0 = | Gt f(s)ds (2.31)

is called the Green matrix (see Azbelev et al. [32, 33]). The finite-dimensional oper-
ator X : R” — D is defined by n x n matrix X (), the columns of which constitute a
system of n linearly independent solutions of the homogeneous equation £x = 0.

In order to investigate the Green operator in detail, it is convenient to intro-
duce a special integral operator W; : L — {x € D : Ix = 0} corresponding to the
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given vector functional I. Such an operator is defined by

t b
(Wiz) (£) = J 2(s)ds — U(t)J D(s)2(s)ds, (2.32)

where @ is the n X n matrix from the representation (2.7) of the vector functional
I, and U is an n X n matrix with the columns from D such that [U = E and
detU(a) # 0.

Lemma 1.21 asserts the existence of such a matrix for any bounded vector
functional / and, by virtue of Theorem 1.22, W, is the Green operator of the “pri-
mary boundary value problem”

Lox = z, Ix =0, (2.33)
where
(Lox)(t) = x(t) = UMU (a)x(a). (2.34)

The use of the “W-substitution” x = W)z to the equation £x = f leads to the
equation

b
(LWiz) (1) = (Q2)(t) — (LU)(F) L O(s)z(s)ds = f (1) (2.35)

with respect to z.
Define the degenerate operator F : L — L by

b
(Fz)(t) = (LU)(t) L D(s)z(s)ds, (2.36)

and rewrite (2.35) in the form
LWiz=(Q-F)z=f. (2.37)

The problem £Lx = f, Ix = 0 is equivalent to the equation in the following sense.
Between the set of solutions x € D of the problem and the set of solutions z € L
of (2.35), there is a one-to-one mapping defined by

x =Wz, z=JLox. (2.38)

The paraphrase of Theorem 1.25 and its Corollary 1.26 as applied to the concrete
space D allows us to formulate the following assertion.

Theorem 2.1. The boundary value problem (2.29) is uniquely solvable for each
{f,a} € L x R" if and only if there exists the bounded inverse (Q — F)™! : L — L.
Therewith, the Green operator of the problem has the representation

G=W,(Q-F)L (2.39)
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Let us dwell on the boundary value problem for the equation (2.10). In this
case, Qz = z — Rz, where R is defined by (2.12). Let K = R + F. Then

b
(Kz)(t) = L K(t,s)z(s)ds,

(2.40)
K(t,s) = R(t,s) + (LU)(t)D(s).
The equation (2.35) takes the form
b
2(t) = J K(t,9)2(s)ds + f (). (2.41)

The sum K = R + F of the compact R and the degenerated F is also compact.
If Q — F = I — K has the bounded inverse, (I — K)~' = I + H, where

b
HF)() = J H(t,5) f(s)ds (2.42)

is compact. Thus

b b
GA) = J Wl(t,s){ Fls) + J His,7) f(r)dr}ds (2.43)

and we obtain the following representation of the Green matrix:

b
G(t,s) = Wi(t,s) +J Wi(t,7)H(1,s)dr
¢ (2.44)

t b
— y(£,9)E — U(H)D(s) +J H(r,s)dr - U(t)J O(r)H(x,s)dr,

where y(t,s) is the characteristic function of the set {(¢,s) € [a,b] X [a,b] : a <
s < t < b}. On the base of this representation, we have the following assertion on
the properties of the Green matrix.
Theorem 2.2. The Green matrix G(t, s) of the boundary value problem for the equa-
tion (2.10) has the following properties.
(a) G(-,s) is absolutely continuous on [a,s) and (s,b] for almost each s €
[a, D]. Besides
G(s+0,s) — G(s—0,s) = E. (2.45)

(b) One has

b b
%L Gt,s) f(s)ds = (b + J %G(t,s) f(s)ds (2.46)

forany f € L.
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(c) G(+,s) satisfies the equalities

2G(t s) — JbR(t T)EG(T s)dt — R(t,a)G(a,s) = R(t,s)
ot a > ot ’ ’ ’ >
. (2.47)
I @(T)%G(T, §dT +¥Glays) = —D(s)

for almost each s € [a, b].

Proof. The assertions (a) and (b) follow at once from (2.44). The assertion (c) can

be established by the substitution of x(t) = fab G(t,s) f(s)ds into equation (2.10)
and the boundary conditions. O

Remark 2.3. Theorem 2.2 is valid for the equation of the form
x(t) — (Mx)(t) — A(t)x(a) = f(1) (2.48)
if the operator M : L — L is weakly compact [32, 33, Theorem 3.4.2].
Let us go a bit into the equation of more general form

(Lx)(t) &

b
[(I - 8)x](t) +J dsR(t,5)x(s) = f(1), (2.49)
where (82)(t) = 32 Bi(t)(Sg,2)(1), and the composition operators Sy, : L — L
are defined by (2.23). The operator S : L — L is bounded if the elements of the
matrices B; are measurable and essentially bounded and the functions g; guarantee
the action of the operators S, in the space L. By Theorem C.1, the operator S,
maps L into itself continuously if and only if

-1
Y sup mesg_ () < o0 (2.50)
ecla,b) mese
mes e>0

and therewith y = [|S;||L-L. By Theorem C.9, the operator S : L — L (if it differs
from the null operator) cannot be compact. Under the above assumptions, the
principal part Q = I — S — R of the operator &£ : D — L is Fredholm if and only
if there exists the bounded inverse (I — S)~! : L — L, see [18, 62, 64, 222]. The
boundary value problem for the equation (2.49) is not reducible to the integral
equation: here we have the functional equation z = (K + S)z + f with compact K
instead of an integral equation.

2.2.3. Equations with aftereffect

A special place in theory as well as in application is occupied by the equations with
aftereffect, that is, by the equations with Volterra L.
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Let us call to mind that the linear operator V' : X — Y, where X and Y are
linear spaces of measurable on [a,b] n-dimensional vector functions, is called
Volterra operator if, for each ¢ € (a,b) and any x € X such that x(t) = 0 on
[a, c], we have (Vx)(t) = 0 on [a,c].

The equation (2.22) will be the one with Volterra £ if g;(t) < t, t € [a,b],
i=1,....,mand R(t,s) = 0Oata < t < s < b. If, besides, the isomorphism
g : L X R" — D is defined by (2.6), the principal part Q = I — (R + S) for (2.49)
is Volterra. Under the assumption that the spectral radius of (R+S) : L — L is less
than 1, there exists the Volterra inverse Q! = I+ (R+S) + (R+S)? + - - - . In this
event, the Green operator of the Cauchy problem is said to be the Cauchy operator
C and its kernel is called the Cauchy matrix which will be denoted by C(t, s):

t t
def _
CHn & j (Q'f)(s)ds =J Ct,s) f(s)ds (251)
In [24], it is shown that the spectral radius of Volterra (R+S) : L — L is equal
to the spectral radius p(S) of S: L — L. In [24, 72], there are proposed some upper
estimates of p(S). We will cite one of the estimates from [32, Theorem 5.2.4].
For a fixed 7; > 0, define the set w; by

wi={telab]l:t—gt) <1 g(t) €la,bl}, i=1,...,m (2.52)
Then
p(S) = > piesssup |[Bi(t)|], (2.53)
i=1 tew;

where u = [|SgllL-1, IB(¢)| is the norm of the matrix B(t) agreed with the norm
of R". We have in mind that esssup,., ¢(t) = 0 if w is empty.

From this it follows, in particular, that the existence of a constant 7 > 0 such
thatt —g(t) = 7,i=1,...,m, t € [a, b], provides the equality p(S) = 0.

Let us dwell on specific properties of the equation

t
(Lx)(1) & x(r)+J dR(t,5)x(s) = f(1) (2.54)
a
with Volterra £ : D — L under the assumption that R(¢,t) = 0. It is a natural

generalization of (2.22) with delay (h(t) < t).
The spectral radius of the compact Volterra operator

(Rz)(t) = J: R(t,s)z(s)ds (2.55)

is equal to zero, see, for instance, [229]. Therefore, the Cauchy problem for (2.54)
is uniquely solvable and, besides,

Q'f=f+Rf+Rf+---=f+Hf, (2.56)
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where

(Hf)(@) = J H(t,s) f(s)ds. (2.57)

Thus the Cauchy operator for (2.54) is integral Volterra and the Cauchy matrix
C(t,s) defined by (2.21) has in this case the form

t
C(t,s) =E+ J H(z,s)dr, a<s<t<bh. (2.58)

The Cauchy matrix C(#,s) is absolutely continuous with respect to t € [s,b] by
virtue of the fact that H(z, s) is summable for each s € [a, D). Therefore,

%C(t,s) = H(t,s), C(s,s)=E, t€]sb], (2.59)

holds at each s € [a, b].
For each fixed s € [a, b), we can write

%C(t,s) =— f d.R(t,7)C(1,s), t€E [sDb]. (2.60)
Really, the kernels R(t,s) and H(t, s) are connected by the known equality
H(t,s) = Lt R(t, )H (1, 5)dr + R(t,5). (2.61)
Therefore, from (2.58) and (2.59), we have
) ! ) !
S505) = | R D5-Crodr+ RS = - | dRE00ms).  (262)
For each fixed s € [a, b), the general solution of the equation
(1) + Jj d:R(t,7)y(1) = f(t), telsb], (2.63)
has the representation

y(t) = J C(t,7) f(1)dT + C(t, ) y(5). (2.64)

Really, the matrix C(t,s) is the fundamental one for (2.63), besides, C(s,s) = E.
Let us show that the function

v(t) = ItC(t, 0 f(2)dr (2.65)
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satisfies (2.63). In fact, the equality (2.46) for (2.54) has the form

%Lt C(t,7) f(1)dr = Jt %C(t,r) F@dr+ f(), telabl.  (266)

Let f(t) be defined on [s, b] and prolonged on [g, s) as zero. Then

%Lt Ct, 1) f(r)dr = L‘%c(t, ) f(r)dr + f(t), te [sb]. (2.67)

Using this equality and (2.60), we have

W) + f deR(1,)v(E)

= f(+ Lt %C(t, 7) f(7)dT + Lt deR(t, f){ f CE ) f(7) dT} (2.68)

- ) - j { j dR(ECE D | f(r)dr
o[Lare ol [ o] = o

The latter equality is established here by immediate integration by parts of both
Stiltjes integrals.

The representation (2.64) is called the Cauchy formula. In the case s = a, we
obtain from (2.64) the representation

x(t) = Jt C(t,s) f(s)ds + C(t,a)x(a) (2.69)

of the general solution of (2.54).
It should be noticed that the Cauchy matrix C(t, s) for the differential equa-
tion

x(t) + P(t)x(t) = f(¢) (2.70)
(and only for such an equation) is connected with the fundamental matrix X (¢) by
Cl(tys) = X()X (s). (2.71)

As for the properties of the Cauchy matrix and the Cauchy formula of the
representation of the general solution in the general case of the equation with af-
tereffect, we will restrict ourselves to the following.

Let Q : L — L be a linear bounded Volterra operator. As it is known (see
[109]), such an operator has the representation

t
(Q2)(t) = % f Q(t, 5)z(s)ds. (2.72)
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Let, further, A : R" — L be a linear bounded finite-dimensional operator. The
equality

Lx = Qx + Ax(a) (2.73)

defines a linear bounded Volterra £ : D — L.
We will assume below the existence of the bounded Volterra inverse Q! : L —
L. Thus

Q1)) = % j Clt,5) f(5)ds. (2.74)

Now we can see that any n X n matrix C(t,s), which defines the bounded opera-
tor (2.74) that acts in the space L and has the bounded Volterra inverse Q, is the
Cauchy matrix for the equation Qx + Ax(a) = f for any A.

Let the columns of n X n matrix X (¢) belong to D and let C(¢,s) be a matrix
such that the operator Q™! defined by (2.74) is bounded and has bounded Volterra
inverse Q : L — L. Then the equality

x(t) = L[ C(t,s) f(s)ds + X (t)x(a) (2.75)

defines the general solution of the equation Qx + Ax(a) = f. Here the operator
A :R" — L corresponds to the equality

X(t) = E— Jt C(t, $)(AE)(s)ds. (2.76)

It is relevant to remark that the matrices above, Q(t, s) and C(¢, s), have similar
properties and Q(t, s) is also the matrix Cauchy for an equation £x = f such that
LA=Q7L

2.2.4. Control problems

Consider the Cauchy problem
Lx = f, x(a) = «a (2.77)

under the assumption that the principal part Q of operator £ has the bounded
inverse Q! : L — L and the right-hand side f has the form f = v + Bu, where
v € Lis a given function, and B is a given linear bounded operator mapping a
Banach space U" of functions u : [a,b] — R" into the space L.

The equation

Lx=v+Bu (2.78)
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is called the control system with an eye to influence on the state x by the function
u € U" called the control (the control action). As a rule, r < n, BU" # L in applied
control problems.

In the classical control problem, one needs to find a control u taking system
(2.78) from the given initial state x(a) = « to the desired terminal state x(b) = f3,
that is, to find u € U" such that the boundary value problem

Lx =v+ Bu, x(a) = a, x(b)=p (2.79)

has the solution x,. By any control u, the solution x, is uniquely defined. In cases
of ordinary differential equations and equations with delay, the control problem is
the subject of wide literature (see, e.g., [7] and references therein).

Consider a more general control problem,

Lx =v+ Bu, x(a) = a, Ix=p (2.80)

where the aim of control is given by the general linear bounded vector functional
I : D — R". Such problems arise, in particular, in economic dynamics, where
the aim of control can be formulated as the attainment of the given level, 3, of
certain characteristic of trajectory x. For example, in the case that the model (2.78)
governs the production dynamics, the condition

b

Ix = J e M=9x(t)dt = B (2.81)
a

gives the so-called integral discounted product with discount coefficient A. The

control problems in economic dynamics are studied in detail in [148].

Here we demonstrate that, for systems with the operator £ being a Volterra
one, conditions for the solvability of the control problem as well as the construc-
tion of corresponding control actions can be efficiently written due to the Cauchy
matrix, C(t,s) (the Green matrix of the Cauchy problem).

We will restrict our consideration to the problem (2.80) in the case

(Lx)(t) = x(t) + J: dsR(t, 5)x(s). (2.82)

In this case, the general solution of the equation £x = f has the representation
(2.69)

x(t) = Jt C(t,s) f(s)ds + C(t,a)x(a). (2.83)

Thus the set of all possible trajectories to control system (2.78) is governed by the
equality

xX(t) = C(t, a)a + J CClts)v(s)ds + f Clts)(Bu)(s)ds, ueU.  (2.84)
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Applying the vector functional

b
Ix = Wx(a) + J (r)x(r)dr (2.85)

to both of the sides of this equality and taking into account that

d t t
' L C(t,s)f(s)ds = L Ci(t,s)f(s)ds+ f(¢), (2.86)
we obtain

b T b
I = Wa+ J o(7) J C. (7, 5)v(s)ds dr + J O(2)v(r)dr
a a ? (2.87)

b T b
+ J (D(T)J C.(1,s)(Bu)(s)dsdr + J O(7)(Bu)(1)dt = B,
where
b
¥, - vt J O(1)C.(7, a)dr. (2.88)

After the interchange of the order of integration in the iterated integrals and the
notation

b
0(s) = O(s) + J ®(7)C.(7,s)dT, (2.89)

we come to the following equation concerning the control u:

b
J 0(s)(Bu)(s)ds = y. (2.90)

Here

b
y=p-Yia- j 8(s)v(s)ds. (2.91)

The solvability of this equation is necessary and sufficient for the solvability of
control problem (2.80).

The problem of constructing the control is more simple in case when the space
U is Hilbert. First consider the most widespread case in the literature: U" = L} is
the space of square-summable functions u : [a, b] — R" with the inner product

b
(”1)”2)L; = J ul (s)uy(s)ds (2.92)

a

(+T is the symbol of transposition).
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Rewrite (2.90) in the form

b
J [B*0](s)u(s)ds =y, (2.93)
a

where B* : (L)* — (L)* is the adjoint operator to B, and try to find the control
in the form

u= [B*Q]T co+g, (2.94)

where 0 € R", and g € L is the element of orthogonal complement to the linear
manifold of elements of the form [B*0]T - o:

b
J [B*0](s)g(s)ds = 0. (2.95)

As is known, any element u € L) can be represented in the form (2.94). As for o,
we have the linear algebraic system

M-o=y, (2.96)

where n X n matrix M is defined by

M= Jb [B*6](s)[B*6]" (s)ds. (2.97)

It is the Gram matrix to the system of the rows of B*6.

Thus the invertibility of M (i.e., the linear independence of the rows of B*)
is the criterion of the solvability of control problem (2.80) for every , § € R”, and
v e L.

The control

u=[B*0]' My (2.98)

with the zero orthogonal complement g has the minimal norm among all controls
that solve problem (2.80). It follows at once from

17+ gl = lall3; + gl (2.99)

The application of the foregoing scheme assumes the construction (in the explicit
form) of the Cauchy matrix C(t,s) to the equation £Lx = f as well as the construc-
tion of the adjoint operator B*.

Since the solvability of the control problem is a rough property (being con-
served under small perturbations), establishing the solvability can be done using
an approximation of C(t,s) with enough high accuracy. Present-day computer-
oriented methods and practices for efficiently constructing these approximations
with guaranteed error bounds are presented in Chapter 6.
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Representation (2.98) provides a way to reveal several properties of 7, in ad-
dition to belonging to L} and the minimality of its norm. Explain the aforesaid by
the case when (Bu)(t) = B(t)u(t). In such a situation,

u(t) = BT(t)0T (1) M1y, (2.100)

and the true smoothness of the # is defined by the smoothness of the functions
B(+), ®(-), and C.(t, ). In applied control problems, the question on the solv-
ability of the control problem within a class of functions of the given smoothness
is of considerable importance. The properties of C.(7,t) as the function of the
arguments t and 7 are studied in detail in [32, 33].

Another way of finding smooth controls is in connection with a special choice
of the space U". The question on the solvability of control problem (2.80) in the
space U” that is isomorphic to the direct product L) X R" X - - - X R" is efficiently
reduced to the question on the solvability of a linear algebraic system. For short,
consider the case when U” = D) = L) X R" is the Hilbert space of absolutely
continuous functions u : [a,b] — R" with square-summable derivative and the
inner product

(1, t0) py = (ur(a), u2(a)) e + (i1, 2) - (2.101)
Taking into account the representation
t
u(t) = uta) + | a(s)ds, (2.102)

we write (2.90) in the form

a

b b ()
J 9(5)(BE)(s)ds-u(a)+J e(s)[BU a(r)d1>](s)ds

(2.103)
b b
:j (B*G)(s)ds-u(a)—i—J' (B70)(s)i(s)ds,
where (B8z)(t) = [B(fa(') z(7)d7)](t). Denoting
b
v =J (B*0)(s)ds,  W(s) = (B*6)(s), (2.104)
we come to a system
b
V- ua) + J W(s)i(s)ds = 7. (2.105)

Any element u € D} can be represented in the form

ut) =Vt .o +g + Jt [WI(s) - 0y + ga(s)]ds, (2.106)
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where 01,0, € R",

(VT . Ol’gl)R" =0 Vo € Rn, (WT . Gz,gz)Lg =0 Vo, € R™.
(2.107)

With (2.106) and (2.105), we get the following system with respect to vectors
01 and 0, that defines the control

t
aeD;, @t =V -a +J WI(s)ds - 0, (2.108)

with the minimal D}-norm:
M, -01+M; -0, =1. (2.109)

Here n X n matrices M, and M, are defined by

b
My, =V -V, M, = J W(s)WT(s)ds. (2.110)

Consider the possibility of taking into account some additional linear restric-
tions concerning the control. Let A : D) — R" be a given linear bounded vector
functional with linearly independent components. The control problem with the
restrictions can be written in the form of the system

Lx = v+ Bu, x(a) = a, Ix =B, Au = 0. (2.111)

Obtain the criterion of the solvability of (2.111). Let £, : D; — L} be a linear
bounded operator such that the boundary value problem

Liu =z, Au=0 (2.112)

is uniquely solvable for every z € L. The set of all controls u € D} with the
condition Au = 0 is governed by the equality u(t) = (Gz)(t), z € L}, where
G : L) — ker A is the Green operator of the problem (2.112). Using this representa-
tion as well as equation (2.90), we come to the following equation concerning an
element z € L}:

b
J 0()(BGz)(s)ds = y. (2.113)

Each solution of this equation, z, generates a control u = Gz that solves problem
(2.111). Denoting B = BG, we get the equation

b
J [8%0](s)2(s)ds = y (2.114)

a
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and, next, doing again the consideration above, we come to the following criterion
of the solvability of the problem (2.111):

detj [8%6](s)[870]"(s)ds + 0. (2.115)

The steps of the development of the theory of linear equations in the space of
absolutely continuous functions are reflected in the surveys [17, 31, 35].

The criticism of the conception of equations with deviated argument and the
continuous matching between the solution and the initial function is presented in
[187] (see also [32, 33]).

The composition operator in connection with equations with deviated argu-
ment was studied in [59, 62, 63, 76]. An extensive literature on the subject can be
found in [12].

The reduction of the boundary value problem for equations with deviated
argument to the integral equation of the second kind and the construction of the
Green function on the base of the resolvent to the integral operator were proposed
in [34].

First the decomposition of the linear operator £ : D — L into the sum of two
operators such that one of them is finite-dimensional was used in [185].

The representation of the general solution of the linear neutral equation was
given in [16]. The Cauchy matrix of the equation resolved with respect to the de-
rivative was thoroughly studied in [142, 144, 145].

The class of equivalent regularizators of the linear boundary value problem
was described in [186, 188].

The first applications of the theory presented in Section 2.2 to the problem of
controllability were given in [126, 127].

2.3. Equations of the nth order

2.3.1. The equation in the space of scalar functions with absolutely
continuous derivative of the (n — 1)th order

Denote by W the space of (n — 1)-times differentiable functions x : [a,b] — R!
with absolutely continuous derivative x"~1. Let further L be the space of summa-
ble functions z : [a,b] — R!. By virtue of the identity

x(t) = J (=9 )" L (5)ds + Z 2 a), (2.116)

the element x € W" has the representation

J (t z(s)ds+ Z (t ﬁk“
(2.117)

zel, /5d°fﬁ ., p"} €R



60 Equations in traditional spaces

The equality (2.117) defines the isomorphism § = {A, Y} : L X R" — W", where
t _ \n-1
(Az)(t) = I %z(s)ds, (YP)(t) = Z (t /3"*1 (2.118)

Therewith §7! = [§,r] : W" — L X R", where
(0x)(t) =x"(t),  rx = col {x(a),...,x" V(a)}. (2.119)
The space W" is Banach under the norm
Ixllwe = %L+ |x(@) ] + -« -+ [x"D(a)]. (2.120)

We will consider the equation with linear bounded £ : W" — L under the
assumption that the principal part Q = LA : L — L of the operator £ is Fredholm.
Such an equation is called the linear functional differential equation of the nth
order.

Let the isomorphism § : L X R” — W" be defined by (2.117). Then the
operator £ : W" — L admits the decomposition

n—1
(£Lx)(1) = (Qx™) (1) + > pi(t)x"(a). (2.121)
i=0

Here Q = LA and p;(t) = (Ly;)(t), where y;(¢) = (t — a)/i! are the components
of the vector Y = (y0,..., Yu-1)-

The decomposition of the components I' : W" — R! of the vector functional
I =1[I',...,1"] has the form

lix = J ¢ ()x™ (s)ds + Z ;i ixU(a), (2.122)

j=0

where ¢’ are measurable and essentially bounded functions, 1//; = const.

By Theorem 1.11, the fundamental system of the solutions of the homoge-
neous equation £x = 0 is finite dimensional, besides, dimker £ > n. Let [',...,["
be a linearly independent system of linear bounded functionals /' : W" — R!, and
let the boundary value problem

Lx = f, Ix=a, i=1,...,n (2.123)

have a unique solution x € W" for each {f,a} € L X R" (« = col{a!,...,a"}).
Then dimker £ = n, by Theorem 1.17, and the general solution of the equation
has the representation

x(t) = (Gf)(1) + Zcixi(t), ci=const,i=1,...,n. (2.124)

i=1
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Here G:L — {x € W":ix =0, i = 1,...,n} is the Green operator of the problem
(2.123), and xy, ..., X, is the fundamental system of solutions of the homogeneous
equation Lx = 0

The Green operator of problem (2.123) is integral:

b
(GH) = J G(t, ) f(s)ds, (2.125)

by Theorem 1.31, since the Green operator A in isomorphism (2.117) is integral.
The kernel G(t,s) of the Green operator is said to be the Green function.

Let W be the Green operator of some boundary value problem with the func-
tionals I',...,I". Then the problem (2.123) is uniquely solvable, by Theorem 1.25,
if and only if the operator LW : L — L has a bounded inverse. As it takes place,
the Green operator of the problem (2.123) has the representation

G=W[LW] . (2.126)

Thus, for the investigations of the problem (2.123), it is useful to get any operator
W in the explicit form. Such an operator W can be constructed by the scheme
provided by Lemma 1.21 and Theorem 1.22. For this purpose define by uy, ..., u,
a linearly independent system from W" such that

ui(a) -+ up(a) My, -+ D'u,
W(a)d;f :,.éo’ ... | = E.
u(li’lfl)(a) .. (” 1)((1) l”ul e l”un
(2.127)
As such a “primary” operator W, the operator
def (F(t=9)"" i
(Wiz)(t) = Py z(s)ds Z u;i(t)g'(s)z(s)ds, (2.128)
a4 =1

may be accepted, where the measurable and essentially bounded functions ¢’ de-
fine the principal part of the linear functional I':

b
Az = J ¢/(5)2(s)ds. (2.129)

By Theorem 1.22, W; is the Green operator of the boundary value problem

Lox = f, Ix=a, i=1,..,n (2.130)
where
w(a) -+ ula) x(a)
(Lox)(t) & L w@ | @ e W@ )| (2.131)

Wy WP X
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One can make sure of it immediately:

b
LoWif = f, TWif = liAz—J o()2()ds =0, i=1,...,n (2132)

Let us remark that the equation Lox = f, in a sense, is a simplest equation with
the given fundamental system u;,. .., 4.

The “W-substitution,” x = Wz, establishes the one-to-one mapping between
the set of solutions x € W” of the boundary value problem

£Lx = f, Fx=0, k=1,...,n, (2.133)
and the set of solutions z € L of the equation
Wiz=(Q-F)z=f, (2.134)
where
(Fz)(t) = Z (Luk) ()" (s)z(s)ds. (2.135)
@ k=1

The equation of the form

(L2)() & 2 (1) ij“ﬂ Odri(trs) = f(1) (2.136)

is a representative of the class of the equations of the nth order if the functions
rk(t,s), k = 0,...,n — 1, are measurable in the square [a, b] X [a, b], are summa-
ble for each s € [a, b], varse(qp] 7%(t, ), and are summable on [a, b]. We will also
assume that r,(t,b) = 0.

The principal part Q = LA of &£ for such an equation is defined by Q = I — R,
where

(R2)(1) nfjbdk(/x)()d (t,9) th< )e(s)d
zZ)(t) = —(Az)(s)asri(t,s) = t,s)z(s)ds,
k:o“dsk ‘ “

R(t,s) = zj (r—;()" 1;),rk(t,r)dr+rn,l(t,s) N (2.137)

R(t,s) = ro(t,s) ifn=1.

The coefficients p; = L y; are defined by po(t) = —r¢(t, a),
i-1

b i—j—
pi(t) = —ri(t,a) = > %q(t,r)dt, i=1,...,n—1. (2.138)
j=0"¢

By Theorem B.1, the operator R : L — L is compact.
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The Green function for (2.136) can be constructed by means of the resolvent

kernel H(t,s) of the integral operator R + F as it has been done in the previous
section. Namely, let

b
(I-R-F)'=1+H, (Hf)® =j H(t,s)f(s)ds, (2.139)

where H : L — L is compact. Then

b b
(GA(®) = [Will + H)F](¢) = J W,(t,s){f(s) + j Hs, T)f(r)dr}ds

(2.140)
Hence
b
G(t,s) = Wi(t,s) +J Wi(t,t)H(t,s)dt
( )n 1 n ;
= o A9 - ;ui(t)(P (s) (2.141)
+ ) (l; T)ln)" H(r, S)dT—J Zul(t)go (1)H(7,s)dT.

There holds the following assertion which is an analog to Theorem 2.2.

Theorem 2.4. Let the problem (2.123) be uniquely solvable. The Green function
G(t,s) of the problem possesses the following properties.
(a) The function G(-,s) has at almost each s € [a, b] the absolutely continuous
derivative of the (n — 1)th order on [a, s) and (s, b] and, besides,

an*l a
51 G(5:3) = 1G(t s) o (2.142)
(b) One has
n b b
o cwas@ds=ro+ [ Zowasols @)

foreach f € L.
(¢) The function G(-,s) satisfies the equalities

= R(t,s),

=a

%G (t,s) — J R(t, T) G(T s)dr + Zp,(t) G(t s)

b .
L‘P(Ta

at almost each s € [a, b].

o/
l—,G(t,S)

= —(pi(s), i=1,...,n,
t=a
(2.144)
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Proof. The assertions (a) and (b) follow from the representation (2.141) of the
Green function.

The assertion (c) may be gotten as a result of substitution of x = Gf in the
equation £x = f and the boundary conditions I*x = 0, k = 1,...,n. ]

Let £ be Volterra (rx(t,s) = Ofora < t < s < b) and let the principal part
Q = LA be invertible and, besides, let Q~! be bounded Volterra. Then the Green
operator of the Cauchy problem is an integral Volterra operator. Denote such an
operator by C:

(CH) = J Ct,s) f(s)ds. (2.145)

We will call it the Cauchy operator of (2.136) and the kernel C(t,s) is said to be the
Cauchy function. For the differential equation

n—1
(L)) = =@+ Y pux (1) = f (1), (2.146)
k=1
the Cauchy function may be expressed by the fundamental system x1, ..., x,:
xi(s) oo xa(s)
1 . e
Cltys) = —— | (. . : 2.147
(t,s) W@ |0 e A ( )
xi(t) - xa(D)
where
xi(t) - xa(D)
w(t) = s s (2.148)
OB N0

Rather a general representative of the equations of the nth order is the equa-
tion of the form

m n=1 .p
(L)) L0 = Y0820+ X | 2P ©dn(t,s) = £10),
o o (2.149)

where the operator S : L — L defined by

(S2)(1) = > bi(1) (Sy2) (1) (2.150)

i=1
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is bounded and the operator I — § has the bounded inverse. The conditions which
guarantee the boundedness of S and the invertibility of I — S were discussed in the
previous section.

The principal part Q = LA of £ in the case of such an equation has the form
Q =1 — S — R, where R is defined by (2.137). Therefore, in this case, (2.134) takes
the form

LWiz=z—-(S+R+F)z=f (2.151)
which, by this time, is not an integral one.

2.3.2. The monotonicity conditions for the Green operator

For the differential equation of the first order x(¢)+ p(t)x(t) = f(t), the differential
inequality

20+ pz(t) - fF() L pt) =0, telab], za)=x(a) (2.152)

guarantees the estimate z(¢) = x(t), t € [a, b], for the solution x of the equation.
Indeed, the difference y = z — x satisfies the Cauchy problem

y(@®) +p)y(t) = (1), y(a) = 0. (2.153)

Such a problem may be solved in quadrature:

t t t
Y1) = J exp{ - J p(r)dT}(p(s)ds - J Clt,)g(s)ds = 0 ifp=0. (2.154)
For the equation Lx = f of the nth order, the inequality

L)) - fO L) =0,  2¥(@) =x¥(a), k=0,...,n—1, (2.155)

yields the estimate z(¢) > x(#) only under special conditions. The question about
such conditions is called the problem of applicability of the Chaplygin theorem
on differential inequality, the Chaplygin problem in short, see [44, 140]. Without
dwelling on the long and interesting history of the question, we will mark that
the estimate z(f) = x(¢) under the condition ¢(¢) > 0 is provided by the isotonic
property of the Cauchy operator C since z(t) — x(t) = (Cp)(t) = 0. We will dwell
here on the following natural generalization of the Chaplygin problem.

What conditions do guarantee the isotonic (antitonic) property of the Green
operator to (2.123)?

One of the schemes of solving this problem is provided by the following cri-
terion.
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Theorem 2.5. The problem (2.123) is uniquely solvable and, besides, the Green op-
erator G of this problem is isotonic (antitonic) if the Green operator W of some model
problem

L% = z, Ix=0, i=1,...,n (2.156)

is isotonic (antitonic), the operator ) 1 — LW is isotonic, and its spectral radius
p(Q) < 1.

Proof. There exists the one-to-one mapping x = Wz, z = £x, between the set of
solutions z € L of the equation LWz = f and the set of solutions x € W" of the
problem (2.123) under l'x = 0, i = 1,..., n. The operator

[£W]71:I+Q+Qz+"' (2.157)

is isotonic. Thus the solution x = Wz = Gf of the problem (2.123) is positive
(negative) for each f(t) = 0. O

To illustrate Theorem 2.5, consider the two-point problem

def 50 _ -
(Lx)(t) = (L7%) (1) = (Tx)(1) = f(1), (2.158)
n=2, x(a) =0, x(b) =0
under the assumption that the problem
Lx=2z,  x(a)=0, x(b)=0 (2.159)

is uniquely solvable and its Green operator W is antitonic. Let, further, T be iso-
tonic. By Theorem 2.5, the estimate || TW |1 < 1 guarantees for the given prob-
lem the unique solvability and the isotonic property of the Green operator.

If

(L)) L 5(8) + p(1) (Spx) (1), p(t) = 0, (2.160)

we may assume that (£%x)(f) = %(t). Then the model equation is integrable and
the Green function W(t,s) can be written in the explicit form

(-a)b-1)

b fora<s<t<b,
W(t,s) = a (2.161)

—W fora<t<s<hb.
b—a
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Thus W(t,s) < 0. Let W(t,s) = 0 outside the square [a, b] X [a, b]. Then

b
(©2)(0) = - | pOWIh),sJ(s)ds,

, (2.162)
QL1 < j p(e) max [ W (h(e)5) dt.
Since |[W(t,s)| < (t —a)(b — t)/(b — a), the estimate
b _ -
19011 = [ p0ou(n M= =HO 2.163)
holds, where
1 ifh(t) € [a,b],
= 2.164
ot {0 ifh(1) & [a,b]. (2169
In such a way, the inequality
b
J p(t)on[h(t) —a][b—h(t)]dt<b—a (2.165)

guarantees, by Theorem 2.5, the unique solvability of the problem
x(t) + p()(Sux) (1) = f(1), x(a) =0, x(b)=0, p(t)=0, (2.166)
and the antitonicity of the Green operator. This inequality holds if

4
b—

b
J p(Don(Hdt < (2.167)
The latter inequality is well known in the case of differential equation (h(t) = ¢t) as
the Lyapunov-Zhukovskii inequality.

The explicit form of the operator Q = I — LW is not always known and in
such a case the application of Theorem 2.5 meets difficulty. The following theorem
offers some other schemes for investigation of boundary value problems.

Let us denote by C the space of continuous functions x : [a,b] — R! with
lxllc = maxefap) Ix(£)].

We will assume that there exists the decomposition £ = £y — T where T :
C — Lis bounded isotonic (antitonic) operator and £, : W" — L is in possession
of the following properties.

(1) The problem

Lox = f, Ix=a, i=1,..,n (2.168)

has the unique solution x € W" for each { f,a} € L x R".
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(2) The Green function W(t,s) of the problem satisfies the estimate W (¢,s) >
0 (W(t,s) < 0) in the square [a, b] X [a, b].

(3) There exists a solution uy of the homogeneous equation Lox = 0 such
that ug(t) >0, t € [a,b] \ {v}, where the set {v} is defined as follows. If among the

functionals I there are functionals such that Iix & x(v;), vi € [a,b], the set {v} is
the set of all such points v;; otherwise {v} denotes the empty set.

Theorem 2.6. The following assertions are equivalent.
(a) There exists v € W" such that

v(t) >0, ()L (We)®)+g(t) >0, te[ab]\ v} (2.169)

where ¢ = Lv, g is the solution of the problem
Lox =0, Ix=1Iv, i=1,...,n (2.170)

(b) The spectral radius of the operator WT : C — C s less than 1.

(c) The problem (2.123) is uniquely solvable and, besides, the Green operator
G of the problem is isotonic (antitonic).

(d) The homogeneous equation Lx = 0 has a positive solution u(u(t) >0, t €
la,b] \ {v}) satisfying the boundary conditions l'x = I'v, i = 1,...,n.

(e) The problem (2.123) is uniquely solvable and, besides, the inequality
G(t,s) = W(t,s) (G(t,s) < W(t,s)), (t,s) € [a,b] X [a,b], for the Green
functions G(t,s) and W (t,s) holds.

Theorem 2.6 is a concrete realization of Theorem C.11 and Remark C.12.
Let us apply Theorem 2.6 to the problem

(Lx)() L x2(0) + pO)(Six) () = F(B),  x(@) =0, x(b)=0, (2.171)

considered above, where p(t) = 0. Letting Lox = X, Tx = —pSpx, v(t) = (t —
a)(b — t), we get, by Theorem 2.6, that the inequality

(LV)(t) = =2+ p()an()[h(t) — a][b - h()] < 0 (2.172)

guarantees the unique solvability of the problem and the strict negativity of the
Green function in the open square (a, b) X (a, b). The latter inequality holds if

esssup p(t)on(t) < (2.173)

8
telab] (b—a)?
As another example, consider the two-point boundary value problem

def

(Lx)() = () = q(1)(Sg%) (1) + p() (Spx) (1) = f (1),

(2.174)
x(a) =x(b) =0
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for the so-called neutral equation. Assume that the function q : [a,b] — R!is
measurable and essentially bounded, q(¢) = 0; g(t) =t — 7, 7 = const > 0; p € L,
p(t) = 0; and the function h : [a,b] — R! is measurable.

Let

Lox=%—qSk  (AD)(D) = Lt(t ~ a(s)ds. (2.175)
The principal part Qg of &£ : W? — L has the form
Qz=z- Sz, (2.176)
where
Sz = qS,z. (2.177)

S is a nilpotent isotonic operator. Therefore

Q51:I+S+Sz+-"+5m, m:[b;a] (2.178)

(m is the integer part of the fraction (b — a)/7), and so the inverse Q' is also
isotonic. The model equation Lox = f is equivalent to the equation of the form
% = Q' f. Therefore the Green operator W of the model problem

Lox = f, x(a) =x(b) =0 (2.179)

is antitonic (W = W°Qy !, where W is defined by (2.161)). The homogeneous
equation Lox = 0 has the solution u(t) =t — a.

Thus all the conditions of Theorem 2.6, as applied to the problem (2.174), are
fulfilled. So the problem (2.174) is uniquely solvable and its Green operator G is
antitonic if and only if the problem

Lx =0, x(a) =0, x(b)y=b-a (2.180)

has a solution u(¢) positive for ¢ € (a, b].

It should be remarked that, in the examples above, the condition that the co-
efficients hold their fixed signs is essential. We will consider below the assertions
that permit considering the equations with alternating coefficients.

2.3.3. The P-property

The system uy, ..., u, € W" is called nonoscillatory if any nontrivial linear combi-
nation u = cyi; + - - + + c,u, has no more than n — 1 zeros, counting each multiple
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zero according to its multiplicity. Thus the Wronskian

w(t) o u(t)
WU u )

of the nonoscillatory system has no zeros since otherwise the system has an n-
multiple zero.

The fundamental system of a second-order differential equation is nonoscil-
latory on the interval [a, b] if and only if the homogeneous equation has a positive
solution on [a, b]. It follows from the Sturm theorem on separation of zeros.

For the whole class of boundary value problems, one can reveal a connec-
tion between the invariance of the sign of Green functions and the nonoscillatory
property of the fundamental system. For instance, the Green function G(t,s) of
any uniquely solvable boundary value problem for the differential equation of the
second order may be strictly positive (G(t,s) > 0) or strictly negative (G(t,s) < 0)
in the square (a,b) X (a,b) only under the condition that the interval [a,b — €]
is the interval of nonoscillatory of the fundamental system for any € > 0 being as
small as we wish. It follows from the properties of the section g(t) = G(t,s) of the
Green function at the fixed s € (a,b) (Theorem 2.4) and from the Sturm theo-
rem. An analogous phenomenon may be observed for some functional differential
equations.

There is particularly interesting connections between the nonoscillatory prop-
erty of the fundamental system and the properties of Green functions of the Vallee-
Poussin boundary value problem of the nth order

Lx = f, x D (t) =0, a=t <th<--+<t,=Dh (2.182)

j=0,....ki—1,i=1,....,mk +---+ky, = n, dimker £ = n. The problem
is uniquely solvable if [a, b] is the interval of nonoscillation of the fundamental
system, and in the case of the differential equation

n—1
(L)) L xD (1) + S pe0)x®(e) = f(1), (2.183)
k=0

the nonoscillatory property of the fundamental system guarantees the “regular be-
havior” of the Green function W (t, s) of any Vallee-Poussin problem. Namely,

W(t,s) - ﬁ (t—t)" >0, telabl\ {t,...,tu}, (2.184)
i=1

at any fixed s € (a, b). It was shown by Chichkin [61].
There is an extensive literature on the tests of the nonoscillatory property of
fundamental systems.
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If the Wronskian w of the fundamental system x;, ..., x, of an equation £Lx =
f has no zeros, the homogeneous Lx = 0 is equivalent to the homogeneous dif-
ferential equation

w1 xi(t) - xa(t) x(0)
(Mx)(t) = —=

WD) =0. (2.185)

X)X ()

Besides, there exists an invertible P : L — L such that the sets of solutions of
Lx = f and Mx = Pf coincide. The property of P being isotonic is called the
P-property of the equation Lx = f.

Thus the P-property is defined by the following: the equation has an n-dimen-
sional fundamental system, the Wronskian of the system has no zeros on [a, b], and
the operator P is isotonic.

The P-property and the nonoscillatory property of the fundamental system
guarantees for the Green function G(t,s) of the Vallee-Poussin problem the in-
equality

Gltys) - [[(t =) >0, telab]\ {t....tn}, (2.186)
i=1

for almost all s € [a, b].
We will give two effective tests of the P-property of the equation

b
(L)) & ™ (1) + J x(s)dr(t,5) = £(1). (2.187)

Theorem 2.7. Let n be even, let the function r(t,s) do not increase with respect to the
second argument for almost all t € [a, b], and let at least one of the inequalities

b n—1)!

J [r(t,0) = b))t = " (2.188)

or
n!

etis[zE]I) [r(t,a) —r(t,b)] < b_ay (2.189)

hold.
Then (2.187) possesses the P-property.

Proof. Let

b
(W™2)(t) = J W(t, 5)z(s)ds (2.190)
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be the Green operator of the problem

x =z, x®(ry=0, k=0,...,n—1. (2.191)
Thus
% fr<s<t<b,
Wi(ts) = —% ifa<t<s<r, (2.192)
0 in other points of the square [a, b] X [a, b].
Denote
(Ax)(t) = — Jj WT(t,s){ Lb x(&)der (s, f)}ds. (2.193)

The operator A; acts continuously in the space C. The condition (2.188) guaran-
tees the estimate [|[A;||c-c < 1 (and, therefore, p(A;) < 1) for each 7 € [a,b].
From here, by Theorem 2.6, the problem

Lx = f, ®(ry=0, k=0,...,n—-1, (2.194)

is uniquely solvable for each 7 € [a, b] (the Wronskian w has no zero on [, b]),
besides, the Green operator G; of the problem is isotonic.

The latter assertion is valid by (2.189) also. Indeed, taking v(t) = (7 — t)", we
obtain, by virtue of Theorem 2.6, that the inequality

b
v (1) + J (1t —s)"dsr(t,s) >0 (2.195)

a

guarantees the unique solvability of the problem (2.194) and the isotonicity of the
Green operator. The latter inequality is valid under the condition (2.189) for each
T € |a,b].

Let, further, f(¢) = 0 for each t € [a,b], f(t) # 0, let u be a solution of the
equation L£x = f, and let m be a set of zero measure such that any solution

y(t) = > cix(t) + u(t) (2.196)
k=1
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of the equation satisfies the equation at each point of the set E = [a,b] \ m. If
T€Ey=0Gf,

xi(t) -0 xu(7) 0
(My)(7) = W) |y e () 0
(n) L (n) (n) (2.197)
x17 (1) xno (1) y(1)

b
=~ [ (GN@drr+ f0).

a

Thus for each 7 € E (consequently, a.e. on [a, b]), the inequality (M y)(t) = f(t) =
0 holds for the solution of the equation L£x = f, where f(¢t) = 0. It means the
isotonicity of P. U

Let us come back to the problem

(£Lx)(1) E x2() + p(t) (Swx) () = F(1),  x(a) = x(b) = 0, (2.198)

without any assumption of the sign of the coefficient p. Let p = p*—p~, p*(t) = 0,
p~(t) = 0, and let at least one of the inequalities

! esssup p~ (t)on(t) < (2.199)

2
b — a’ te(a,b) (b — a)2

b
j - ()on(s)ds <
holds. By Theorem 2.7, the Green operator W of the auxiliary problem

(Lox) (1) € %) — p~()(Sx) () = 2(8),  x(@)=x(b)=0  (2.200)
is antitonic, since, for the case n = 2, the inequalities (2.188) and (2.189) are the
conditions (2.199), r(t,s) = p~(t)a(t,s), where a(t, s) is the characteristic function

of the set

{(t,s) € [a,b] X [a,b] :a < s < h(t) <b} U {(t,s) € [a,b] X [a,D) : h(t) = b}.
(2.201)

Taking v(¢) = (t — a)(b — t), we obtain

(Lv)(t) = =2 = p~(Don(t) [A(t) — a][b — h(t)] + p* (t)on(t)[h(t) — a][b — h(D)].
(2.202)

Thus the inequality

—2+4 p*()an(O[h(t) — a][b - h(H)] <0, t€ [ab], (2.203)
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guarantees the solvability of the problem (2.198) and the antitonicity of the Green
operator of this problem. The latter inequality holds if

esssup on(t)pt(t) < . (2.204)
te[ab]p WP (b —a)?
Using the Volterra property of the equation
t
(£Lx)(1) & x" (1) +J x(s)dgr(t,s) = f(1), (2.205)

we are in position to state and prove the following test.

Theorem 2.8. Let n be odd, let the function r(t,s) do not decrease with respect to the
second argument, and let at least one of the inequalities

’ (n—1)!
L [r(t,b) — r(t,a)]dt < (b" DT’ (2.206)
!
etses[z};]p [r(t,b) —r(t,a)] < b—ar (2.207)

hold.
Then (2.205) possesses P-property.

Proof. Let T € (a, b] be fixed. Consider the equation
t
(L70) (1) € % (1) + j x($)dr(t,s) = (1), t € [a,7]. (2.208)

Emphasize that the operator L7 is defined on the space of the functions x : [a, 7] —
R!. The boundary value problem

(L)) = f(t), xP(r)=0, k=0,....,n—1, t€ [ar1], (2.209)

is equivalent to the equation x = A"x+g, where the operator A" : C[a, 7] — Cl[a, 7]
is defined by

x)(t) = J(t ):)'I{Ix(&”)dgr(s,f)}ds, te lal,

n—1
J (t— 5)1)' f(s)ds.

(2.210)

The condition (2.206) guarantees the estimate p(A™) < 1. This implies, by
Theorem 2.6, that the problem (2.209) is uniquely solvable for each 7 € (a,b]
and, besides, the Green operator G” of the problem is antitonic. The same asser-
tion holds under (2.207). It follows from Theorem 2.6 if v(t) = (7 — t)". Then
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(LTv)(t) < 0,t € [a,7]. The operators £ and L7 are Volterra. Consequently, any
solution x of the equation L£x = f is the extension on (7, b] of a solution x” of
the equation L7x = f. From this it follows, in particular, that the conditions of
Theorem 2.8 guarantee that the Wronskian of the fundamental system x;,...,x,
of the solutions of L£Lx = 0 has no zeros.

Following the scheme of the proof of Theorem 2.7, we have, at each 7 € E =
[a,b] \ m, where m C [a,b] is a set of zero measure, that the solution y of the
problem

Lx=f, (1)=0, i=0,...,n-1, (2.211)

satisfies the equality

x1(1) e %n(7) 0
MO =00 @ - o (2212)
W) @ Y |

_ J (Go f)(s)dsr(r,5) + £ (7).

Thus, if f(¢) = 0 a.e. on [a, b], any solution x of the equation Lx = f satisfies
the inequality (Mx)(t) = f(t) = 0. Thus the operator P is isotonic. O

Remark 2.9. Under the assumptions of Theorems 2.7 and 2.8 the fundamental
system of solutions of the equation £Lx = 0 is nonoscillatory on [a, b]. It follows
from the estimates of the Green functions of the Vallee-Poussin problems for the
equation x") = f given by Beesack [49].

To illustrate Theorems 2.6 and 2.8, consider the problem

(LX) () EF (@) + p(t)(Shx) (1) = f(£),  h(t) <t, t € [a,b],
x(a) = x(b) = x(b) = 0.

(2.213)

Letp = pt—p~, pt(¢) = 0, p~(¢) = 0, let Lox = X + p*Spx, and let the inequality

esssup p*(H)on(t) <

6
—_— 2.214
te(a,b) (b—a)’ ( )

holds. By Theorem 2.8 and Remark 2.9, the equation £Lox = f possesses P-property
and the fundamental system of the equation is nonoscillatory. Therefore, by virtue
of (2.186) the Green function of the problem

Lox = f, x(a) = x(b) =x(b) =0 (2.215)
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is strictly positive in the square (a,b) X (a,b). Thus Theorem 2.6 is applicable to
the equation Lx = Lox — p~Spx = f.
Let v(t) = (t — a)(b — t)%. Then

(L)1) = 6+ p*(t)an(t)[A(t) — al[b - h(t)]’ - p~(O)an(t)[h(t) — al[b - h()]%.
(2.216)

Therefore, by Theorem 2.6, the inequalities (2.214) and
6 - p (ou(DO[h(t) —al[b - h()]* >0, t€ [a,b], (2.217)

guarantee the unique solvability of the problem (2.213) and the strict positive-
ness of the Green function of the problem in the square (a,b) X (a,b). Since
max;e[q,p) V(£) = 4(b — a)*/27, the inequality (2.217) holds if

esssup p~ (t)on(t) < 81 (2.218)

telab] 2(b—a)*

There is an extensive literature on the problem of fixed sign of the Green func-
tion and on the connection of the problem with the rules of distribution of zeros
of solutions to homogeneous equation. This literature begins with [61, 168, 214]
(see also the survey by Azbelev and Tsalyuk [44]).

The results of researches on the similar problems for the equations with devi-
ated argument were published in Differential Equations and Russian Mathemat-
ics (IzZVUZ) as well as in the yearly Boundary Value Problems and Functional-
Differential Equations issued by the Perm Politechnic Institute.

2.4. Equations in spaces of functions defined on the semiaxis

The stability theory of differential equations arose in connection with some prob-
lems in mechanics a century ago. It was being developed until recently in the di-
rection given by Lyapunov. The methods of Lyapunov, like all techniques of the

qualitative theory of differential equations, are closely connected to the properties

of the local operator (Dx)(t) def x(t)— f (t,x(t)). Thus, the extension of the classical

qualitative theory, from the first steps, came across many unexpected difficulties.
Indeed, the techniques connected with the field of directions are useless for the
equations differing from the ordinary differential ones. The method of Lyapunov
functions is based on the Chaplygin theorem on differential inequalities which is
not applicable, generally speaking, to delay differential equations.

The classical theory makes use of the so-called “semigroup equality”

def

X(HX'(s) = C(t,s) = C(t,1)C(7,5) (2.219)

for the fundamental matrix X (¢). But this equality holds only for ordinary differ-
ential equations. Thus the creation of a general theory of stability demands new
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ideas. One of such ideas was being developed in the monographs of Barbashin [46]
and Massera and Schaffer [152], where the notion of stability was associated with
solvability of equations in specific spaces. But the famous authors considered the
problem in the terms of the theory of “ordinary differential equations in a Banach
space.” Therefore, they utilized the properties of local operators.

Some ideas of the monograph [46] as well as the results of the Perm Seminar
on the delay differential equations were laid to the base of the works of Tyshkevich
[218] on stability of solutions of the equations with aftereffect, where in particular
the semigroup equality was replaced by its generalization.

The development of the theory of abstract functional differential equation had
been leading to a new conception of stability. This conception does not contradict
the classical one. It gives in addition efficient ways to investigate some forms of
asymptotic behavior of solutions for a wide class of equations.

2.4.1. Linear manifold of solutions

Denote by Y a linear manifold of functions x : [0,00) — R” that are absolutely
continuous on any finite [0, ], by Z we denote a linear manifold of functions
z : [0,00) — R" that are summable on any finite [0, b]. Let £y : Y — Z be linear
Volterra and suppose that the Cauchy problem

Lox = z, x(0) =« (2.220)

has a unique solution x € Y for each {z,a} € Z x R" and the solution has the
representation by the Cauchy formula

def

x(t) = Lt W(t,s)z(s)ds+ U(t)a = (Wz)(t) + (Ux(0))(¢) (2.221)

in the explicit form. We will call Lox = z a “model” equation. Let, further, B C Z

be a linear manifold of elements z € Z. Then (2.221) defines for each {z,a} €

B x R” the element x € Y of the linear manifold WB + UR" %' D(Ly,B). The

manifold D(Ly,B) consists of all solutions of the model equation Lyx = z at all
z € B.

Together with Lox = z consider an equation L£x = f with a linear Volterra
operator &£ : Y — Z supposing that the Cauchy problem £Lx = f, x(0) = a hasa
unique solution x € Y, and for this solution, the Cauchy formula

def

x(t) = L C(t,5) f(s)ds + X (£)x(0) = (Cf)(¥) + (Xx(0)) (¢) (2.222)

holds. The explicit form of the operators C : Z — Y and X : R” — Y may be
unknown. All solutions of Lx = f atall f € B form the linear manifold

D(L,B) = CB + XR". (2.223)
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We will say that the equation £x = f possesses Dy-property (the equation is
D,-stable) if the manifolds D(.£y, B) and D(£, B) coincide.

Some properties of the elements x € D(Ly, B) (the properties of solutions of
the equation which is solvable in the explicit form) are quite definite. The equality
D(L,B) = D(Ly, B) provides the existence of the same properties of solutions of
Lx = f.

Let us clarify the said by examples.

Example 2.10. Let Lox &f % + x. Then the element x € D(Ly, B) has the form
t
x(t) = e_[J ez(s)ds+ e 'a. (2.224)
0

Let B? be a manifold of elements z € Z such that SUp,.q I12(£)lrs < o0, and
let BY be the manifold of functions of the form z(t) = e " y(t), where y € B°,
0 < y < 1. Then the D(Ly, B)-property of £Lx = f yields the boundedness of
any solution x(sup,., [Ix(t)llgn < ) if B = B and does the existence of expo-
nential estimate [|x(¢)||g» < Mye 7" if B = BY. Thus D(Ly, B®)-stability provides
Lyapunov’s stability of solutions of £x = f and D(L,,B?)-stability gives the ex-
ponential stability.

Example 2.11. Let the model equation be

def | %1 (1) 1 0 x1(t) z1 (1)
(Lox)(t) = {J'Cz(t)} + (0 _1) {xz(t)} = {Q(t)}' (2.225)

Then the components x; and x, of the element x = col{x;,x;} of D(Ly,B) are
defined by

t t

x1(t) = e"J ez (s)ds+ e tay, x(t) = e’J ez(s)ds+elar.  (2.226)
0 0

In this case, D(Ly, B?)-stability with 0 < y < 1 guarantees the exponential stability
of solutions of Lx = f with respect to the first component.

Theorem 2.12. Let the operator &L be acting from D(Ly,B) to B. Then the following
assertions are equivalent.

(a) The manifolds D(Ly,B) and D(L, B) coincide.

(b) LWB = B (there exists [LW]™' : B — B).

(c) Foreach {f,a} € B xR", the solution of the Cauchy problem

Lx = f, x(0) =« (2.227)

belongs to D(Ly, B).
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Proof. Between the set of solutions x € D(Ly,B) of the problem (2.227) and the
set of solutions z € B of the equation

LWz = f - LUa, (2.228)
there exists the one-to-one mapping
x=Wz+Ua, z=dLox, a=x(0). (2.229)

Really, if (b) holds, a solution z € B of (2.228) corresponds to each {f,a} €
BxR". Consequently, a solution x = Wz+ U« of the problem (2.227) corresponds
toeach {f,a} € BXxR".

Now let a solution x of the problem (2.227) belong to D(L£y,B) for each
{f,a} € BXxR". Since each £ € B may be represented in the form { = f —LUa for
an element {f,a} € B x R", it follows from (2.229) that the equation LWz = &
has the solution z € B for each ¢ € B. Thus £LWB = B.

The equivalence (b) < (c) is proved.

If (¢) is valid, CB + XR* ¢ WB + UR". Since £[D(Ly,B)] C B due to the
condition, WB + UR" c CB + XR".

The implication (c)=(a) is proved.

The implication (a)=(c) is obvious because the equality D(Ly,B) = D(L,B)
means that the solution of the problem (2.227) belongs to D(«Ly, B) for each
{f,a} € BxR" O

Remark 2.13. Under the assumption of £, the problem (2.227) has the unique
solution x = Cf + Xa € Y for each {f,a} € B X R". Therefore, the assertion (c)
of Theorem 2.12 is equivalent to the assertion on the existence of unique solution
x € D(Ly,B) of the Cauchy problem for each {f,a} € B x R”, as well as the
assertion (b) that is equivalent to the assertion on the solvability of the equation
LWz = & in the space B for each £ € B.

The asymptotic behavior of solutions of differential equation does not depend
on the behavior on any finite [0, b]. It is obvious due to local property of L£. We will
state the conditions that provide an analogous property of solutions of equations
Lx = f with Volterra L.

Denote by ., (t) the characteristic function of the set w C [0, ). Let b > 0. As

for B, we assume that z; def Xio»z € B for each z € B. Define linear manifolds B?
and B, by

B’ = {zeB:z(t) = 0ae.on[0,b)},
(2.230)
B, = {z€B:z(t) = 0a.e. on [b,o)}.

Let, further, K def (Lo — LIW, Kb : BY — B, be the restriction of Volterra K on
Bt.
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Theorem 2.14. Let L be acting from the manifold D(Ly, B) into B. Then D(L, B) =
D(L,B) if the equation

p-Klo=t (2.231)
has the solution ¢ € BY for each & € B.

Proof. By Theorem 2.12, it is sufficient to establish the solvability in B of the equa-
tion

LWz=z-Kz=f. (2.232)
Define K, : B, — By and Klf :B, — B? by
(Kp2) (1) = x10.0) (1) (K2)(1), (Kp2) (1) = xiboo) () (K2) (). (2.233)
For each z € By, we have
Kz = Kyz+Klz. (2.234)
Therefore,
Kz = Kz, + K2’ = Kyzp + KP2% + Kbz (2.235)

for each z € B, where z, = x[0)2 2 = X[b)2- Using such notation, we may

rewrite (2.232) in the form of two equations

zp — Kpzp, = fp,

2.236
22— K2 = fb + Kz, ( )

If (2.236) has a solution z, € By, the whole system has a solution {zy, 2%} for each
{fb,fb}. Consequently, (2.232) has the solution z = z¥ + z;, for each f €B.Letus
establish the solvability of (2.232).
There exists the one-to-one mapping
x =Wz, z = Lox (2.237)
between the set of solutions x = Cf;, € Y of the Cauchy problem
Lx=fy, x(0)=0, (2.238)

and the set of solutions z € B of the equation

z—Kz = fp. (2.239)
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Therefore, z, = xj06)2 = X06)L0oCfp € By and it satisfies (2.236). It is clear after
multiplication of (2.239) by xjo,):

o0z — X0 Kz = fo. (2.240)

Since K is Volterra,
X0 Kz = xio0 K[ x10,02] = Koze. (2.241)
Thus (2.236) has the solution z;, € By, for each f;, € B. O

2.4.2. Banach space of solutions

Assuming B to be a Banach space and making a proper choice, we are able to
establish the connection between classical notions of stability and the notion of
Dy-stability and obtain various tests of Dy-stability. In the case B is a Banach space,
the space D(Ly,B) is also Banach under the norm

Ixlipeeos) = [[Lox|lg + [[x(0)] |- (2.242)
We assume everywhere below that B and D(L£y, B) are Banach spaces.

Lemma 2.15. Let the operator L as L : D(Ly, B) — B be bounded and let the linear
manifolds D(Loy, B) and D(L, B) coincide. Then the norms

Ixlp(eom) = ||Lox|[g + |[X(O)|gns  lxllpiep) = IILxllB + ||x(0)]

Rn
(2.243)

are equivalent.
Proof. For each x € D(L,B), we have

x=Cf+Xa=Wz+Ua, wheref=Lx, z=Lox, a=x(0). (2.244)

Therefore,
xlpep) = |[L(Wz+ Ud)|[g + llall s
(2.245)
= ||LW (Lox) + LUallg + llallr: < Mllx|Ip(£o8)>
where
M = max {[| LW ||, | LU||gr—p + 1}. (2.246)

In much the same way;,

lxlIp(eoB) = [|Lo(Cf +Xa)|[g + llallen < NlixlIp(c,p)s (2.247)
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where

N = max {[|£0Cllg ., [|€oX|le_g + 1}. (2.248)
|

The following rephrasing of Theorem 2.12 is useful in getting efficient tests of
Dy-stability.

Theorem 2.16 (Theorem 2.12 bis). Let L be acting from D(Ly, B) into B and let it
be bounded. Then the following assertions are equivalent.
(a) The manifolds D(Ly, B) and D(.L,B) coincide and, besides, the norms

lxlIpeeoB) = |[Lox][g + [[x(0)][ g
(2.249)
xlIp(ep) = [lLxllp + [[x(0)]| g
are equivalent.
(b) There exists the bounded inverse [LW]~! : B — B.
(c) The solution of the Cauchy problem
Lx = f, x(0) =« (2.250)

belongs to D(Ly,B) for each { f,a} € B x R".

The space D(Ly, B) is isomorphic to the product B x R” with the isomor-
phism defined by (2.221). Dy-property guarantees that the principal part LW of
the operator £ : D(Ly,B) — B is Fredholm (in our case LW is invertible). Thus
the assertions of the general theory are applicable to the equation Lx = f which is
Dy-stable. In particular, the solution of the Cauchy problem depends continuously
on f and « in the metric of the space D(Ly, B). The metric differs from Cheby-
shev’s one which is the base of classical notions of stability. Nevertheless, as it will
be seen from Lemma 2.17 given below, the main problems of the classical theory
of stability will find their solutions if the Dy-property is established at the proper
choice of a model equation and a space B.

The theory of stability of differential equations considers the problem of sta-
bility with respect to the right-hand side of the equation, f. We formulate the
problem in the following form that is convenient for our purposes.

Let V be a Banach space of functions x : [0, c0) — R" under the norm || - [ly.
We will say that the equation L£x = f is V-stable if the solution x of the Cauchy
problem £x = f, x(0) = a, belongs to V for each {f,a} € B x R" and this
solution depends continuously on f and a: for any ¢ > 0, there exists § > 0 such
that [[x —xllv < eif | f — fills <6, lla — a1 llrn < &, where x; is the solution of the
Cauchy problem £x = f;, x(0) = ;.

Thus the V-stability means that D(«£,B) C V and the operators C : B — V
and X : R” — V are bounded. Besides, the imbedding D(.£, B) C V is continuous:
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there exists a constant k > 0 such that ||x|lv < kllx|Ip(¢,p). Really, let
k = max {[|Cllp-v, IX|lrs-v}. (2.251)
If x € D(L,B), we have x = Cf + Xa,
lxllv < k(I flls + llellr) = k(| Lxllp + ll&llrs) = kllxlIp(e,B)- (2.252)

Lemma 2.17. Let £ : D(Ly,B) — B be bounded, let the equation Lx = f be Dy-
stable, and let the imbedding D(L,B) C V be continuous. Then the equation is
V-stable.

Proof. It is sufficient to prove the boundedness of C : B — Vand X : R" — V.
Since the equation is Dy-stable, the operators C : B — D(Ly,B) and X : R" —
D(Ly, B) are bounded. The imbedding D(«£y,B) C V is continuous due to the
conditions. Therefore,

ICfllv < klICfllp(e.p) < klICllB-Do.) Il f Il (2.253)

Hence
ICllg-v < klICllB-D(£,B)- (2.254)
The boundedness of X : R” — V is obtained similarly. g

Lemma 2.18. Let £ be acting from D(Ly, B) into B and let it be bounded. Let, fur-
ther, the equation Lx = f be V-stable. If the operator L, — L is defined on the whole
Vand (Lo — L)V C B, then the equation Lx = f is D(Ly, B)-stable.

Proof. Since D(Ly,B) C D(L,B), it is sufficient to prove that the solution x € V
of the Cauchy problem belongs to D(L, B). Rewriting the problem in the form

Lox = (Lo — L)x+ f, x(0) = « (2.255)
we observe that any solution of the problem satisfies the equation
x=W(Ly—L)x+Wf+Ua (2.256)

Since W is acting from B into D(Ly, B), any solution x € V of the latter equation
and, consequently, of the Cauchy problem, belongs to D(Ly, B). O

On the base of Lemmas 2.17 and 2.18, we are in position to establish the fol-
lowing assertion.

Theorem 2.19. Let the imbedding D(Ly,B) C V be continuous, let L be acting from
D(Lo, B) into B and bounded. If, besides, the difference Lo — £ is defined on the
whole V and (Lo — L)V C B, then the V-stability and Dy-stability are equivalent.
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Further in examples we will use the following Banach spaces.
(i) The space Lo, of measurable and essentially bounded functions z : [0, co)
- R, |IzlL, = esssup,., lz(£) g
(ii) The space L% of all functions of the form z(¢) = e "y(t), where y € L,
y >0, lzlly = llylL..
(iii) The space C of continuous bounded functions x : [0, ) — R", ||x]lc =
sup,.q l1x(t) s
(iv) The space CY of all functions of the form x(¢) = e™" y(¢), where y € C,
y >0, llxllc = llyllc.

Lemma 2.20. Let Lox = % + ffx, B = const > 0, B = L%, 0 < y < B. Then the
imbedding D(Ly,B) C CV is continuous.

Proof. Ifx € D(Ly,L%), we have
t
x(t) = J e P y(s)ds + e P'x(0), y € Lu;
0

t
llxllcy < sup e’(ﬁ”’)’J B y(5) | gnds + [|x(0)]| g (2.257)

>0 0

1
= m”ioxﬂm +|x(0)[gs =< Kllxllpzy 12

where k = max{1,1/(f - y)}. O

Remark 2.21. 1f Lox = % + fx, B = L%, 0 < y < f, then Dy-stability of the
equation Lx = f provides, by Lemmas 2.17 and 2.20, C?-stability of this equation.
Consequently, in particular, such a Dy-stability of the equation Lx = f gives the
exponential stability. If, besides, the difference £, — £ is defined on the whole C”
and (Lo—L)CY C Lk, then, by Lemma 2.18, Dy-stability follows from C?-stability.

Dy -stability at the given £, and B defines a wide class of equations £Lx = f,
for which the manifolds D(£, B) coincide with each other and with the manifold
D(.Ly,B). For instance, all D(£f,B) with £fx = x + Bx, f > 0,B = Ly, coin-
cide with each other and with the linear manifold of x € Y with the property
that sup,., [|x(#)lrx < o0, esssup,., [1X(t)|lrs < oo. Thus any equation of the class
under consideration may be taken as a model equation and, consequently, the se-
lection of the model equation is sufficiently wide.

2.4.3. Application of W-method

Theorem 2.16 offers a scheme of deciding whether the elements x € D(£, B) (the
solutions x of the equation £x = f by f € B) possess the given property (for
instance, the property that x € Ly if f € Lu). This scheme is called W-method
and is reducible to selecting the model equation Lox = z (or an operator W) so



Equations in spaces of functions defined on the semiaxis 85

that the following conditions are fulfilled.

(a) The manifold Y, C Y with the given asymptotical properties coincides

with D(Ly, B).
(b) The operator £ is acting from D(Ly, B) into B.
(c) The operator LW : B — B is invertible.
The invertibility of LW = I — (L — L)W (the existence of the fix point of

the operator (L9 — L)W : B — B) is guaranteed by the Banach principle if the
estimate

[(Lo— L)W|[g_p <1 (2.258)

holds.

By virtue of the equivalence of the assertions (b) and (c) of Theorem 2.16 the
invertibility of LW : B — B is equivalent to the invertibility of WL : D(Ly,B) —
D(Ly, B). Moreover the assertion (c) on the belonging of the solutions of the
Cauchy problem to D(L£y, B) is equivalent to the solvability of the equation

WLx=x—-W(Ly—L)x=W[f+Ua (2.259)
in the space D(Ly, B). Thus the estimate
W (Lo = L)|psop)~Dlsos) <1 (2.260)

guarantees Dy-stability.

It might be useful to observe that in the case of continuous acting of £y — £
from V into B and under the assumption that D(L£(,B) C V the estimate (2.260)
may be replaced by

[[W (Lo — L£)]ly_y < 1. (2.261)

It follows from the fact that any solution x € V of (2.259) belongs to D(Ly, B).
Let us observe also that at the establishment of any of estimates (2.258),
(2.260), or (2.261) it may be assumed, by Theorem 2.14, that (Lox — Lx)(t) = 0,
t € [0,b].
For the purposes of illustration, let us consider as a typical example the equa-
tion

(£x)(1) € (1) + P()x(t) = f(8) (2.262)

under the assumption that the columns of the # X n matrix P belong to L.
Let Lox = X + fx, >0, B = L%, 0 < y < B. We have

LWz=2z—-(Ly— L)Wz, (2.263)
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where
[(Lo— L)Wz](t) = [EB — P(1)] Jte’ﬁ(”s)z(s)ds;
0
[[(Lo— L)Wzl|1y _yr < esssup {HE/S —P(t)||e Jt e’ﬂ(t’s)e’yseyﬂ|z(s)||Rnds}
t=0 0

1
< esssup [|EB - P(t)H/fy”Z”Lé'
(2.264)

Here and below, ||A|| is the norm of the matrix A agreed with the norm in R".
By Theorem 2.16 and Theorem 2.14, we obtain that if there exists b > 0 such
that the inequality

esssup ||[EB — P(t)|| < B —y (2.265)
t=b

holds, then we have Dy-stability of (2.262).
Using Lemma 2.17, we establish the following assertion.

Theorem 2.22. Let there exist a number 3 > 0 such that
es}iljom ||EB — P(t)|| < B. (2.266)
Then (2.262) is C?-stable for a sufficiently small y > 0.
If [|allgn is defined by |||l = max{|al]|,..., a"|}, the corresponding norm of

the nxn matrix P = (p;;) is defined by [|P|| = max; Z;-'Zl |pijl. Under such a norm
the estimate (2.266) holds if

estslim { |B— pi(t)] + Z | pij (1) |} <B, i=1...,n (2.267)
j#i
In the case § > max;{esslim;_. pii(t)}, we obtain the following.

Corollary 2.23. Let
esslim {pii(t) = > 1pii@®)] } >0, i=1,...,n (2.268)
j#i
Then there exists y > 0 such that (2.262) is C?-stable.

The assertions above may be sharpened by using more complicated model
equations. Thus, taking (Lox)(f) = x(t) + Pox(t) with diagonal matrix Py =
diag(p!,..., "), we obtain the following test of stability.
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Theorem 2.24 (Theorem 2.22 bis). Assume that there exist positive constants B, ..,
B such that

esglim {ﬁipii(t) = > B pii ()] } >0, i=1,...,n (2.269)
j#i

Then there exists a 'y > 0 such that (2.262) is C’-stable.

The “diagonal prevalence” in the tests of C?-stability formulated above (and
well known) is a result of the fact that the matrix P of (2.262) was compared with
a diagonal matrix Py of the model equation. Such a rough comparison may be
explained by the necessity to integrate the model equation in the explicit form.
There are some other possible variants of model equations where we can construct
the Cauchy matrix in the explicit form. For instance, the differential equation with
triangular matrix Py, with constant matrix Py, or the equation

(Lox) (1) B 2(t) + Po(t)x(t) = 2(£), where Po(t) = —~U(H) U~ (t),  (2.270)

and the matrix U with the columns from Y guarantees the proper estimate of the
matrix W(t,s) = U(t)U"!(s). But we do not know any detailed investigation in
such a direction yet.

As another simple example, consider the scalar (n = 1) equation

Lx=Lox—Tx=f (2.271)
under the following assumptions:

t
v S sup |U)] < o, adéfsupj | W(t,s) |ds < oo, (2.272)
=0 JO

t=0

the operator T': C — L, is continuous and monotone (isotonic or antitonic).
The equation (2.259) that is equivalent to the Cauchy problem Lx = f,
x(0) = a has the form

(WLx)(t) = x(t) — JO W(t,s)(Tx)(s)ds = (W f)(t) + (Ua)(t). (2.273)

The solvability of the equation in the space C guarantees Dy-stability which means
in this case that all the solutions of (2.271) belong to Ly, if f € Le.
Denoting

t
7, = esssup | [T(1)](t)], op =sup | |W(ts)|ds, (2.274)
t=b t=b Jb

and using the scheme above, we obtain the following.
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Theorem 2.25. The equation (2.271) is C-stable if there exists b > 0 such that

op - Tp < 1. (2.275)
Proof. The equation (2.271) is Dy-stable since the inequality (2.261) holds if V =
C and (Tx)(t) = 0 att € [0,b). The imbedding D(Ly,L.) C C is continuous.
Indeed,

Ixllc = sup |x(t)| = sup | (W2)(1) + (Ux(0)) (1) |

(2.276)
< ollzllL, +v[x(0)| = of|Lox|l +v[x(0)| < kllxlIp(sor.)>
where k = max{J, v}.
The reference to Lemma 2.17 completes the proof. O
Applying Theorem 2.25 to the scalar equation
(L) () L 5(8) + pxa(t) = £(£) (p = const > 0), (2.277)

we obtain the following.
Corollary 2.26. The equation (2.277) is C-stable if there exists b > 0 such that
t—h(t) < % fora.a. t > b. (2.278)
Proof. Putting Lox = X + px, we have
! 1
W(t,s) = e P9, g=sup | W(ts)ds=—. (2.279)
t=0 J0 p

The difference t — h(t) is bounded, so we will assume that 4(t) > 0 for a sufficiently
large b. Under such an assumption,

(Lx)(t) = (Lox) (1) — p(x(t) — xp(t)) = x(t) + px(t) — p Ih(t) x(s)ds. (2.280)

Since X = f — pxy, for the solution of (2.277), such a solution satisfies the equation

def 2 (f B !
(L1x)(2) = x(t) + px(£) + p L(t) xp(s)ds = f(t)+p L(t) f(s)ds. (2.281)

Applying Theorem 2.25 to this equation, we complete the proof. |

As it was shown in [92], the other choice of the model equation and some
more sophistical reasoning guarantee C-stability of the equation

x(t) + p(Oxn(t) = f(t) (2.282)
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under the conditions
! 1
p(t) = const >0, ess limJ p(s)ds <1+ o (2.283)
—o Jn)

There is an extensive literature on the so-called Bohl-Perron-like theorems
[171] (see, for instance, [41, 47, 96, 98, 218]). Under the conditions of such theo-
rems, one may state that a D(.Ly, B)-property involves a more refined D(Ly, By)-
property where By C B. We give below without proof one of the simplest Bohl-
Perron-like assertions.

Theorem 2.27 (see [26, 41]). Let Lox = x + x, f > 0, let &£ : D(L9, L) — Lo be
bounded, and let it satisfy the “A-condition.” There exist positive numbers N and f3
such that

(L) (0)]|gn < Ne ! (2.284)

for each x € D(Lo, L) such that |x(t) |rs + l|x(t) |re < e P,
Then there exists y > 0 at which the equation Lx = f is D(Lo, L% )-stable.

The A-condition is fulfilled, for example, if

(Lx) (1) & x(t) + Lt d.R(t,5)x(s), (2.285)

where the operator T, (Tx)(t) = foz dsR(t,s)x(s), acts continuously from C into
L, and there exists § > 0 such that R(¢,s) = 0 in the triangle 0 < s < t < §. Thus
A-condition is fulfilled for the ordinary differential equation and the equation of
the form

x(t) + P(t)xn(t) = f(t) (2.286)

with essentially bounded elements of a matrix P(-) and the “bounded delay”: ¢ —
h(t) < const.

The equation (2.271) under the A-condition and the inequality 0 - 7, < 1
is C?-stable for a sufficiently large b at a y > 0 by virtue of Theorem 2.27. Also
(2.277) is C’-stable if [t — h(t)] < 1/p.

The book [41] provided with an extensive bibliography is devoted to
researches on asymptotic behavior and stability of solutions of equations with
aftereffect. It should be remarked that the first results on stability, obtained on
the ground of the representation (2.69) of the general solution were published in
[42,218].
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2.5. Equations with generalized Volterra operators

Let' D ~ B x R", let an isomorphism ] = {A,Y} : B x R" — D be defined by
equality x = Az + Y3, where {z,8} € Bx R" andlet J~! = [§,r]. Consider the
principal boundary value problem

Lx = f, X = a. (2.287)

By Theorem 1.16, this problem is uniquely solvable if and only if the operator
Q = LA : B — B has the bounded inverse Q~!. Some special features of equations
with aftereffect are connected with such a situation when operators Q and Q!
are Volterra ones in sense of the definition by Tikhonov [215] (see, for instance,
Azbelev et al. [32, Chapter 5]). In this situation, one can sometimes use some
specific techniques for the study of an equation under consideration. The special
features and techniques above are still retained in the case Q : B — B and Q7!
are Volterra operators in a generalized sense. Certain notions of the generalized
Volterra property had been introduced and applied in the works [57, 86, 91, 213,
227,228, 232] and others.

We define a generalization of the Volterra property as follows.

Let us assume that, for every 7 € [0, 1], a linear projector P’ : B — B is given
such that P = 0, P! = I, and PTP? = pmin(ro),

An operator Q : B — B is called Volterra operator (in the generalized sense) if,
for all 7 € [0,1], P"y = 0 implies P"Qy = 0. This condition is equivalent to the
following: P*QP; = 0 for all T € [0, 1], where the projector P; : B — B is defined
by P, =1 - P".

Note that the classical Volterra property by Tikhonov in the space B = Lis a
specific case of the general one, it is defined by the projectors

z(t) ift € [a,a+ (b-a)1],

. _ 2.288
(P7z) (1) {0 ift € (a+(b-a),bl. e

It is easy to see that the sum, the product, as well as the limit of the sequence of
Volterra operators that converges at any point of B are Volterra operators. There-
fore, if Q = I — A and the spectral radius of A is less than 1, the inverse Q! : B — B
exists and is Volterra too.

To estimate the spectral radius of Volterra operator A, one can apply the fol-
lowing technique. If z is a solution of the equation

z = Az-}—f, (2.289)
then the element z* = Pz is a solution of the equations z* = P*Az" + P f with

parameter 7. We will call this z7 local solution of (2.289). The Volterra property of
A allows us to construct the solution of (2.289) by the prolongations of the local

Liyritten by S. A. Gusarenko
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solutions in the parameter. In particular, if [|[P°AP;|| < 1 for some ¢ € (1,1),
then due to the Banach principle, there exists the local solution z7 of (2.289), as
2% = PPAP,z° + P°Az" + P° f. In connection with this consideration, we give the
following definition.

An operator A : B — B is called g-bettering if there exists a sequence {1;},
0=1<7<-+<717<--+- <1, = 1,such that [[P" AP, || < q for any
i=0,...,n—1.

It is clear that in case that [|A|l < g, the operator A is g-bettering. The re-
verse is not true, as the following example shows. Let B be the space of continuous
functions z : [0, 1] — R such that z(0) = 0 (||z]|g = SUP;c(0,1] [1z(t)]]), and

z(t) ift € [0, 1],
(P72)(t) = 1 (2.290)
z(t) —z(r) ifte (r,1].

Define the operator A : B — B by the equality (Az)(¢) = (a + Bt)z(At), where
a=0,=0,0=<A<1. Then ||All = a+ f and A is g-bettering if g > a.

Theorem 2.28. Let a Volterra operator A be q-bettering. Then its spectral radius is
not greater than q.

Proof. Show that in the case |A| < g~! the equation z = AAz+ f is uniquely solvable
for any f € B. The set of local solutions z; = AP"Az; + P" f of this equation can
be obtained with recurrent formula zj41 = (I — AP"1 AP,,)"1P%1 (Az; + f). Hence
the equation z = AAz + f has the unique solution. |

To compute ¢, one can apply the following.

Theorem 2.29. Let Volterra operators Ay, A, be qi- and q,-bettering, respectively.
Then Ay + A, and A A, are (q1 + q2)- and q1q»-bettering, respectively.

Proof. Let ||P9*'+1A1P9,,|| < q and [|[P7" APy, |l < g5 hold for the partitions 0 =
Op<by<---<0,=1,0=0y<0, <+ <0y, = 1. Denote 0 = {6;},
o = {o;}i,. For the points 7; belonging to the partition 7 = 6 U ¢, we have
[|PTirt (Ay + Ap) Py || < ([P APy || + [P Ay Py |l < g1 + g2 and [[PT A1 APy || =
[|PTst Ay Pr, P71 Ay Pr || < ||PT#1 APy, [ 1P+ Ay P |l < q1qa. ]

We will call a Volterra operator A : B — B strongly bettering one if it is g-
bettering for any q > 0. The spectral radius of the strongly bettering operator is
equal to zero. Theorem 2.2 implies that the sum of the g-bettering operator and the
strongly bettering one is g-bettering operator, and the product of the g-bettering
operator and the strongly bettering one is strongly bettering.

Since the mapping, being continuous on a compact set, is uniformly contin-

uous on that set and [|[P" AP, || = [[(P" — PT)AP.|| < [[P"'A — P5A|l, the

continuity of the mapping A(7) & prA of the segment [0, 1] into the space of

linear bounded operators implies the property of A of being strongly bettering.
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Theorem 2.30. Letlim,_, P°z = P"z for each T € [0,1] and let z € B. If operator
A is Volterra and compact, then A is strongly bettering.

Proof. Let us show that the mapping A(7) is continuous. Actually, let A(7) be not
continuous. Then there exist numbers 7 € [0,1], ¢ > 0, and sequences {7;} €
[0,1], {zi} € S,S = {z € B: ||z|| < 1}, such that 7; — 7, ||(P% — P")Az] > .
Take from the sequence {Az;} a subsequence {y;} converging to a point y € S. For
a sufficiently large i, we will have [l y; — y|l < &/4, [|(P™ — P7)y|l < &/4. Therefore,

1P = Pyl < [[P7 (ys = P + [P = P) y[[ + |IP™(y = yi) || < Ze <e
(2.291)

The contradiction completes the proof. ]

Corollary 2.31. Letlim,_, P°z = P"z for each T € [0, 1] and let z € B. The sum of
the Volterra q-bettering operator and the Volterra compact one is q-bettering.

Corollary 2.32. Let limy—, P?z = P’z for each v € [0,1] and let z € B. Then the
spectral radius of Volterra compact operator equals zero.

Note that similar propositions on being equal to zero of spectral radius for
certain classes of Volterra operators are obtained by a number of authors (see, for
instance, [6, 227]). It should be remarked especially that there are necessary and
sufficient conditions for the above property within some classes of linear bounded
operators. See [86, 190, 191, 232].

The class of strongly bettering operators contains not only Volterra compact
operators. For example, the operator

(Kz)(1) =

{p(t)z(t —w) iftela+wb), (2.292)

ift € [a,a+ w],

with p € L is not compact, it is Volterra in Tikhonov’s sense (the projectors are
defined by equalities (2.288)), but it is strongly bettering.

An example of a Volterra property (in the space L) different from classical
Tikhonov’s one is given by the projectors

z(t) ift € [u(r),v(1)],

o _ 2.293
( Z)(t) <|0 ifte [a,u(T)) U (V(T)>b]’ | )

where continuous function u : [0,1] — [a,c] is strictly decreasing, u(0) = ¢,
u(1) = g, and continuous function v : [0, 1] — [c, b] is strictly increasing, v(0) = ¢,
v(1) = b, ¢ € (a,b). For this case, we formulate below the conditions of being
Volterra for some linear operators.
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Integral operator K acting in space L,

b
(Kz)(t) = J K (t,8)z(s)ds, (2.294)

is Volterra if K (t,s) = 0ass < t < v(u~!(s)) and as u(v='(s)) < t < s. The
operator K is strongly bettering if lim,_.g fgfg esssupyc,p | K (¢,5)|dt = 0 for any
0 € [a,b].

The inner superposition operator S : L — L defined by the equality

($2)(0) {b(r)z[g(t)] ifg(t) € [a,b], (2205)

0 if g(t) ¢ [a,b],

is Volterra if t < g(¢) < v(u™'(t)) asa < t < cand u(v'1(t)) < g(t) < tas
c<t<h.

Operator S is strongly bettering if there exists § > 0 such that t + § < g(¢) <
viwl(t)) —dasa <t <candu(v?(t))+8 < gt) <t-J8asc <t < b
These conditions mean that function g has no singular point (a point 0 € [a, b] is
called singular if, for any § > 0, there exists a set e C [a, b], mes(e) < & such that
mes(e N g~!(e)) > 0). Operator S is g-bettering if there exists § > 0 such that

-1
esssup |B(f)| o= (g7'(e) N [a,b])
tE(eﬁg’l(c)l meS(e)

mes(e)<d

(2.296)

Consider the case, when operator A is representable in the form of the sum of
an integral Volterra operator and an operator which, generally, is not Volterra.

Theorem 2.33. Let A = K + U, where the kernel of integral operator K : L — L
satisfies the estimate | K (t,s)| < k(t), k € L, and operator U : L — L is bounded. If

U < e ks, (2.297)
then operator Q = I — A has the bounded inverse Q™' : L — L.

Proof. Since ||U|l < 1 and operator K is weakly compact, the operator I — U —
K is Fredholm. Let us demonstrate that the equation z = Uz + Kz has only

zero solution. Indeed, denote m(t) = f;'((:)) |z(s)|ds. Then m(7) < ||U|lm(1) +
o KO D 2(8) ds b+ k(e) [y, 10y |2(5) s dt < [Ulm(D+Sp(ym(pd,
where [Jo(n)dn = f:k(s)ds. Therefore, m(r) < ||U||m(1)el #™dn and m(1) <
I Ullm(l)efabk(s)ds. Clearly, m(1) = 0, z = 0, and the equation z = Uz + Kz + f is
solvable for any f € L. O

Note that standard application of the Banach principle allows one to obtain
no more than the condition ||U|| < 1 — fab k(s)ds.
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Example 2.34. Consider the boundary value problem

b
x(t) = (Sx)(t) +J x(s)dsr(t,s) + f(t), telab],

x(§) =0 if& ¢ [a,b], (2.298)
b
x(c) + J ¢(s)x(s)ds = a,

under the conditions (see Section 2.2) yielding the continuity of the operator S, in
the space L and the continuity of R,

b
(Rx)(t) = J x(s)dsr (1, s), (2.299)

as an operator from W! in L; ¥ € Lu, f € L. Define the isomorphism between
spaces W! and L x R! by the equality x(¢) = 8 — f: ¢(s)z(s)ds+ [’ z(s)ds. Then
Q =1-K - Ky — S, where X is integral operator with the kernel

va) — r(t, ifa<s<cg,
JC(t,s)=<|r(t a)—r(ts) ifa<s=<c (2.300)

—r(t,s) ifc<s<b,
and K| is integral operator with the kernel Ko(t,s) = r(t, a)¢(s).

Theorem 2.35. (a) Suppose r(t,s) = 0 asu(v='(s)) <t < sandr(t,s) = r(t,a) as
s<t<v(u(s)); k(t) = max(ess SUPscpac [T(Ea) = 7(E,5)], esssupc(.p I7(t9)]);
k € L; and

b
NE ||¢>||j | r(t,a) |dt < ¢~ KOS, (2.301)

Then problem (2.137) is uniquely solvable for any f € Land a € R.

(b) Suppose d(s)r(t,a) = r(t,s) asu(v=1(s)) < t < sand ¢(s)r(t,a) +r(t,a) =
r(t,s)ass <t < v(u~l(s)); esssupgcap [(@(s) + Dr(-,a) —r(-,8)| € Lit < g(t) <
viw () asa <t <culv(t) <g(t) <tasc <t < b. Let, further, there exist
& > 0 such that

esssup | b(t)| mes (g7!(e) N [a,b])

telmg’l(e)! mes(e)

mes(e)<d

<1 (2.302)

Then the operator Q is invertible, the operator Q™' is Volterra with respect to the
projectors system (2.293), and problem (2.298) is uniquely solvable for any f € L
and a € RL
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Proof. The statement (a) follows from Theorem 2.33, the statement (b) follows
from the property of Volterra operator K + K, of being strongly bettering, the
property of Volterra operator S of being g-bettering with g < 1, and Theorem 2.28.

O

Remark 2.36. Notice that a standard application of the Banach principle leads to
the following condition of the unique solvability of problem (2.298):

b b
||S||+||¢HJ |r(t,a)}dt<1—J k(s)ds. (2.303)

Let systems of Volterra projectors P} : B; — B; be given on Banach spaces B;,
i = 1,...,n. Define the Volterra projector P* = (Pf,...,P}) : B — B on the direct
product B = By X - - - X B, by the equality P7(xy,...,x,) = (P{x1,..., Pixy).

Theorem 2.37. Operator A : B — B is Volterra if and only if P{ A;;Pj; = 0 for any
€ [0,1],4,j = 1,...,n, where A;; : B; — B; are corresponding components of A.

Example 2.38. Consider the problem

%i(t) = pa(O)xi[ha (D] + - - - + pin(O)xu[hin ()] + fi(1), t € [a,b],
xi(§) =0 if& & [a,b], (2.304)

xi(ci) =a;, i=1,...,m, c; € (a,b),

where p;; € L, f; € L, functions h;j : [a,b] — R! are measurable.

The substitution x;(t) = «a; + fc': zi(s)ds reduces this problem to the equation
z=Kz+f, f =(fi,..., fn), where an operator K : L" — L" (L" =L X - - - X L) is

n times
compact. The conditions
cj—a b—c; .
A+ (t—a) <hj(t) <b+ (t—a) ifa<t=<g,
ci—a a—q
(2.305)

_ b—cj
a4l Z(t—b)ﬁhff(t)3b+ﬁ2(t_b) ifc;<t<b,

1

ensure that operator K is Volterra with respect to the system

z(t) ifte[c—1(ci—a), ¢+1(b-c)],
(Piz)(t) = (2.306)
0 ift €a,ci—1(ci—a)) U (c+1(b-c),b],

and, therefore, problem (2.304) is uniquely solvable.
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Corollary 2.39. The problem

x(t) = pr(®)xn, (1) + q1 () yg, (8) + f1(1),
y(t) = pa(t)xn, (1) + @2() ye, () + fo(2), ¢ € [a,b], (2.307)
x(A) = a, y(b) =B,

with p;, qi € L, is uniquely solvable if h\(t) <t < g (1), ho(t) <a+b—t < g (1).

Conclusively it is pertinent to give some remarks and discussion.

The notion of Volterra operator arose simultaneously in some different fields
of mathematics (for instance, theory of integral operators, spectral theory, general
theory of systems, theory of functional differential equations) and was being stud-
ied separately in the context of these theories. Thus in a number of papers, the
results obtained by different authors are repeated many times, there are no uni-
form definitions and terms. Even the title “Volterra operator” is not commonly
used, there are many titles such as operators of Volterra type, delaying operators,
causal operator, retarding ones, nonantissipative ones, and so on, which are used
to give the description of some operator classes with close properties. As a rule,
the definitions have been based on the most important properties of the integral
Volterra operator (Kx)(t) = f; K (t,5)x(s)ds. Therewith part of the authors used
the property of compactness with the property of being quasinilpotent, another
one did this with the evolution property.

As it seems, Tonelli [216] was the first who entered a class of operators of
Volterra type, namely, operators F such that the equality x(s) = y(s), s < ¢, implies
the equality (Fx)(s) = (Fy)(s), s < t. Then Graffi [87] and Cinquini [65] obtained
first results in the theory of Volterra operators. In 1938, a definition of functional
Volterra operator as an operator (F¢)(t) whose value is defined by the values of
function ¢(7) on the interval [0, t) appeared in the work of Tikhonov [215] de-
voted to applications of such operators to the problems in mathematical physics.
This work has been world known, and under the influence of this work, the the-
ory of Volterra operators in functional spaces has got the further development,
and the operators satisfying the Tikhonov definition were called Volterra ones in
Tikhonov’s sense. Just this definition is used in works on functional differential
equations with Volterra-Tikhonov operators, see [32, 33, 67].

A period of time ago, works on generalization of the Volterra-Tikhonov oper-
ator appeared. An immediate generalization of the Tikhonov definition for spaces
of summable functions is proposed by V. I. Sumin. In the work by Sumin [213],
an operator F : LZ“(T) — SI(T) is called Volterra on the set system @, where @ is
a part of the o-algebra T of Lebesgue measurable subsets if the equality x = y on
M € O implies the equality Fx = Fy on M. A similar definition of generalized
Volterra operators acting in L,[a, b] with all systems of subsets [a, b] ordered by
inclusion, whose measure varies continuously from 0 up to b — g, has been intro-
duced and studied by Zhukovskii [232, 233]. In the works by Gusarenko [91] and
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Vith [221], the definitions of generalized Volterra operators are based on chains
of ordered projectors.

Zabreiko [227, 228] proposed a generalization of the notion of integral
Volterra operator that is based on the properties of its kernel such that it is guar-
anteed that the integral operator has a chain of invariant subspaces. P. P. Zabreiko
obtained a formula for the spectral radius and proved that the property of being
equal to zero for the spectral radius follows from the Ando’s property (Ando [6]).
Gokhberg and Krein [86] designated a linear operator as abstract Volterra opera-
tor in Hilbert space if it is compact and its spectral radius equals zero. Bukhgeim
[57] extended the theory of such operators onto operators in Banach spaces. His
definition is based on a specific chain of projectors. A similar construction, which
is based on chains of subspaces embedded in each other, is considered in Kurbatov
[129-131].

The theory of Volterra operators in Hilbert spaces was intensively developed
by American mathematicians. Here the role of a start point was played by the work
by Youla et al. [226]. It was the first work where the valuable role of the Volterra
property in the general theory of systems was outlined. The fundamental results of
the theory of Volterra operators were formulated at first for the space L, and then
for arbitrary Hilbert space. By Feintuch and Saeks [82], a linearly ordered closed
set of orthogonal projectors P in H is called a decomposition of unit if P"H ¢ PPH
for0 <7 <6 < 1and P’ =0, P! = I. An operator F is said to be causal if it pos-
sesses the property that P"Fx = P'Fy. Also the notions of anticausal and mem-
oryless operators are introduced. The questions of decomposition, factorization,
and invertibility of linear operators are mainly studied in the mentioned works.






Equations in finite-dimensional

0 of traditional

3.1. Introduction

Sections 3.2 and 3.3 of this chapter are concerned with equations known as impul-
sive equations (equations with impulses). Steady interest in such equations arose
in the mid-twentieth century. These equations work as the models for systems
characterized by the fact that the state of the system may vary step-wisely at dis-
crete times, whereas the state on the intervals between mentioned times is defined
by a differentiable function being the solution of a differential equation in the ordi-
nary sense. The systematic study of impulsive differential equations and their gen-
eralizations, differential equations in distributions, is related to many well-known
scientists (see, e.g., [97, 154, 199, 200, 212, 217, 230]). The contemporary theory of
impulsive systems is based on the theory of generalized functions (distributions)
whose heart was created by Sobolev [210] and Schwartz [204, 205]. A somewhat
different approach to the study of differential equations with discontinuous solu-
tions is associated with the so-called “generalized ordinary differential equations”
whose theory was initiated by Kurzweil [133-135]. Nowadays this theory is highly
developed (see, e.g., [13-15, 202]). According to the accepted approaches impul-
sive equations are considered within the class of functions of bounded variation.
In this case the solution is understood as a function of bounded variation satisfy-
ing an integral equation with the Lebesgue-Stiltjes integral or Perron-Stiltjes one.
Integral equations in the space of functions of boundary variation became the
subject of its own interest and are studied in detail in [203]. Recall that the func-
tion of bounded variation is representable in the form of the sum of an absolutely
continuous function, a break function and a singular component (a continuous
function with the derivative being equal zero almost everywhere). The solutions
of the equations with impulse impact considered below do not contain the singu-
lar component and may have discontinuity only at finite number of fixed points.
We consider these equations on a finite-dimensional extension of the traditional
space of absolutely continuous functions. Thus the theorems of Chapter 1 are ap-
plicable to these equations. This approach to the equations with impulse impact
does not use the complicated theory of generalized functions, turned out to be
rich in content, and finds many applications in the cases where the question about
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the singular component does not arise. In particular, such is the case of certain
problems in economic dynamics, see [148].

The approach below was offered in [8].

Section 3.4 is devoted to the multipoint boundary value problem for the Pois-
son equation and some linear perturbations thereof. The results of Bondareva
[50, 51] are presented. The problem is considered in a space D =~ B X R” where the
finite-dimensional component is constructed according to a fixed system of points
t1,...,t, belonging to a closed bounded set O C R?, and B is the Banach space
of Hélder functions z : Q — R!. It is shown that the problem with conditions at
the points t;, i = 1,...,n, is Fredholm. An effective way to regularize the problem
is proposed; some conditions of the correct solvability as well as a presentation of
the solutions are obtained.

3.2. Equations in the space of piecewise absolutely
continuous functions

The space of piecewise absolutely continuous functions y : [a,b] — R" with fixed
points t; € (a,b) of discontinuity and representable in the form

J(t) = J JS)ds+ @)+ S i (DAY (8), 3.1)

i=1

is denoted by DS(m) = DS[a, t1,..., tm, b].

Herea <t < -+ <ty < b, Ay(t;)) = y(t;) — y(t; — 0), x1s,61(¢) is the charac-
teristic function of [t;, b]. Thus the elements of DS() are the functions which are
absolutely continuous on each [a, 1), [t;,ti+1), i = 1,...,m — 1, and [t,, b]; and
continuous from the right at the points ¢i,..., t,,. This space is isomorphic to the
product L X R™"™ an isomorphism ¢ : {A,Y} : L x R — DS(m) may be
defined by

t
(Az)(1) = J z(s)ds, (YB)(1) = Y(1)B, (3.2)
where 8 = col{B,..., """}, Y (1) = (E, x11,,6) (1) E - . ., X1t,6) (£) E). Here, as above,
E is the identity n X n matrix. The inverse ! = [§,r] : DS(m) — L x R*"" ig
defined by
8y =7y, ry = (y(a),Ay(t1),..., Ay (tm)). (3.3)

Under the norm

lylpsemy = 17llL + 7 yllgmom, (3.4)

the space DS(im) is Banach.
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The space D of absolutely continuous functions x : [a,b] — R" which was
introduced in the previous chapter is continuously imbedded into DS(m), be-
sides DS(m) = D @ M"™, where M™™" is the finite-dimensional space of the nm-
dimension. Therefore, any linear operator on DS(m) is a linear extension on this
space of a linear operator £ defined on D. Making stress on this circumstance, we
will denote linear operators defined on DS(m) by L.

All assertions of Chapter 1 are valid for £y = f with linear bounded Noether
operator L DS(m) — Land indL = n+ nm.

In the theory of differential equation

def

(Lx)(t) = x() + P()x(t) = f(t) (3.5)

the solutions of this equation with discontinuity at the points t; € (g, b) are treated
as solutions of

J(E)+P()y(t) = f(6)+ > yib(t — 1), (3.6)

i=1

where § is the Dirac function. The latter equation is understood as the equality be-
tween the functionals defined on the space C of continuous n-dimensional vector
functions under the assumption that f € C*, where C* is the dual space to C. The
solution of (3.6) is identified with the element of the space BV of n-dimensional
vector functions with components of bounded variation on [a, b]. Let the right-
hand side f of the equation be not arbitrary f € C*, but only functionals gen-
erated by absolutely continuous functions. Then (3.6) may be considered as (3.5)
with the special linear extension £ of .£:

(Ly)(1) def () + P(O)y(t) = x(t) + P(Ox(t) + P(t) D X100y (DAY () (3.7)
i=1
and additional boundary conditions Ay(t;) = y;. Here x(t) = ; y(s)ds + y(a) is

the absolutely continuous summand in the representation (3.1). In other words,
(3.6) is the boundary value problem

y(@)+P()y(t) = f(1), Ay(t) =y, i=1,...,m, (3.8)
in the space DS(m).

Applying L DS(m) — L to both sides of (3.1), we get the decomposition

(Ly)(t) = (QY)(1) + Ao(t)y(a) + > Ai(D)Ay (8:), (3.9)

i=1

where Q = LA, Ay = LE, A; = :C(X[t”b]E), i = 1,...,m. For any matrices
Ay,..., A, with the columns from L, the operator £ defined by (3.9) is a linear
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extension on DS(m) of £ : D — L such that

(Lx)(t) = (Qx)(t) + Ao(t)x(a). (3.10)

In this case the principal parts LA and LAof £ :D — Land £ : DS(m) — L
coincide: LA = LA = Q.
The linear bounded functional [ : DS(m) — RN has the representation

~ b ~ ~
ly = J DO(s)y(s)ds + Yry, (3.11)

where N X n matrix ® has measurable essentially bounded elements, ¥ is a con-
stant N X (n + nm) matrix.
Let us rewrite the general boundary value problem

Ix=f, Ix=a (3.12)

in the form

Q) +A)ry = f(1),

b N (3.13)
J Q) y(s)ds+Yry = a,

where A = (Ao, As,...,Am), ry = col(y(a), Ay(t1),...,Ay(t,)). Then the adjoint
problem to (3.12) takes the form

(Q*w)(t) +yd(t) = g(1),
b N (3.14)
J w(s)A(s)ds +y¥ = 1.

Here w,g € Lw, y € (RN)*, 1 € (R™"™)*, Ly, is the Banach space of Lebesgue’s
measurable essentially bounded functions w : [a,b] - R" JwlL, =
€sS SUP (4] [lw(t)|Ire. By virtue of Corollary 1.15 the problem (3.12) is solvable
if and only if the right-hand side { f, @} of the problem (3.12) is orthogonal to the
solutions {w, y} of the adjoint homogeneous problem

(Q*w)(t) +yd(t) = 0,
b N (3.15)
J w(s)A(s)ds +y¥ = 0.

a

The necessary condition for the unique solvability of (3.12) is the equality
N = n+ nm (see Corollary 1.14). In the case of unique solvability of the problem



Equations in the space of piecewise absolutely continuous functions 103

(3.12) the solution has the representation
y(t) = (G + X (D). (3.16)

By Theorem 1.31, the Green operator G : L — DS(m) is an integral one since the
operator A : L — DS(m) is integral (see (3.2)).

Theorem 3.1. Let L : DS(m) — L and T: DS(m) — R" be linear extensions of
L :D — Landl:D — R". Then the unique solvability of one of the problems

Lx=f, Ix = a, (3.17)

:Cy=f, Ty=cx, Ay(t) =y;, i=1,...,m, (3.18)

ensures the unique solvability of the other. If the problems are uniquely solvable, the
Green operator of (3.17) is also the Green operator of (3.18).

Proof. The problem (3.17) and the problem
Zy=f, Iy=a  Ay(t)=0, i=1,...,m (3.19)

are equivalent. Therefore, the unique solvability of one of the problems (3.17),
(3.18) with a right-hand side implies the unique solvability of the other problem
with any right-hand side. If x = Gf is the unique solution of (3.17) with « = 0,
this x is also the unique solution of (3.18) witha = 0, 9; = 0,i = 1,...,m. It
means that G is the Green operator of the problem (3.18). O

It should be noticed that Theorems 3.1 and 1.20 imply the following corollary.
Corollary 3.2. Let L : DS(m) — L be a linear extension of L : D — L. Let, further,
G : L — D be the Green operator of some boundary value problem for Lx = f Then

the Green operator G of any uniquely solvable boundary value problem for Lx = f
has the form

G=G+H, (3.20)

where H : L — DS(m) is a degenerated operator.

Let Q = I — R, where R : L — L is an integral compact operator

b
(R2)(t) = J R(,$)2(s)ds. (3.21)



104 Equations in finite-dimensional extensions of traditional spaces

Then (see Theorem 2.2) the Green matrix G(-, s) of the problem (3.17) satisfies, at
almost each s € (a, b), the following matrix equations:

, b
(ZZ)(H) = Z(r) - J R(t,7)Z(t)d7r + Ao(t)Z(a) — R(t,5)AZ(s) = 0,

iz Lh O(1)Z(1)dr + ¥Z(a) + D()AZ(s) = 0 (3.22)
(AZ(s) = Z(s) = Z(s - 0)),
and besides
Gls,s) — G(s — 0,5) = E (3.23)

(we may presume that G(+, s) in the point s is continuous from the right). Thus, if
the linear extensions of £ and [ on DS[a, s, b] are constructed as follows:

N b
(Ly)(t) = y(t) - L R(t, 7)y(7)dr + Ao(t) y(a) — R(t,5)Ay(s), (3.24)
b
ZNy = I O(1)y(r)dr +¥y(a) + D(s)Ay(s), (3.25)

then the matrix G(-,s), at almost each s € (a, b), satisfies the matrix boundary
value problem

Iz=0, 1z=0, AZ(s) =E (3.26)

As for extensions (3.24), (3.25) of £, [, the following should be noticed. Let

(£Lx) (1) L %(1) + P(1) (Sx) (1)
b (3.27)
=x(t) + J P(t)xn(t, T)x(1)dT + P(t)xn(t, a)x(a),

where y;,(t, ) is the characteristic function of the set {(t,7) € [a,b] X [a,b] : T <
h(t) < b}. Then the extension (3.24) preserves the initial form

(Ly)(t) = y(t) + P(£)(Sny) (). (3.28)

It follows from the representation that

b
(Sny)(t) = L (6 T)p(1)dT + y(a) + xu(t, $)Ay(s). (3.29)
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Similarly, for the vector functional

def _ b .
Ix = x(&) = L Xad) (D)x(T)dT +x(a) (& € [a,b]), (3.30)

the initial form is preserved by the extension (3.25),

N b
ly= L Xiad) (D) ()T + y(a) + x108) () Ay (s) = y(&). (3.31)

In a more general case, the form of £ and [ may be changed by extension. Let, for
instance,

b b
(L)) % () + J dR(t, T)x(7) = %(1) — J R(t 1)i(2)dT — R(t, )x(a).

(3.32)

Without loss of generality we may presume that R(¢, -) is continuous from the left
in each point s € (a,b). Then the extension (3.24) may be written in the form

~ s b
(E)(e) = 3(0) + j d,R(t,7) (1) +L d.R(t, 1) (7). (3.33)

Indeed,

L d:R(t,7)y(1) = R(t,s)y(s — 0) — R(t,a)y(a) — L R(t,7)y(7)dT,
(3.34)

b b
L d:R(t,7)y(1) = —R(t,5) y(s) — L R(t,7)y(7)dr.

Hence

s b
J d:R(t,7)y(1) +J d.R(t,7)y(1)
¢ ’ (3.35)

b
= - L R(t,7)y(r)dt — R(t,a)y(a) — R(t,s)Ay(s).

Consider on the base of Theorem 1.44 the conditions which guarantee the
continuous dependence of the solution of the problem (3.12) on parameters, in
particular, on the position of the points a, t1,. .., ty, b.

For each k = 0,1,..., let us determine the system of the points ak = t§ <
t’f <---< t’,jm = bk such that limy_. e t,k = t,o, i=0,1,...,m+ 1. Let, further,

Dy = DS[d", tF,. .. t5,bF], By = L[d~, b¥]. (3.36)
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The element y € Dy has the representation

¥ = J y(s)ds+y(a +ZX[tkbk](t)Ay( ). (3.37)

The space Dy is isomorphic to the direct product Bx X R"*"" the isomorphism
Ik = {Ax, Yi} : B X R"™"" — Dy is defined by the equalities

t
(Akz)(t) = Lk z(s)ds,  Yi(t) = (E xppi) (DE, .., x50 (DE),

It = [0k i), where dky = 3, ey = (y(a¥), Ay(£F),..., Ay(th)), (3.38)

Iylpe = 19lls, + [[%2|[Rremn-

Define the functional wy : [a*, b*] — [a°, b°] by

‘Uo(t) = t)
m .0 0
A (3.39)
wr(t) = Z[ ;{“ ;{(t—tf-‘) +t; } e (1), k=1,2,....
i=0 ti+1 —h
Note that wy has the inverse
o[ th -t 0
we () =D [h(t—t )+t ] wo (0, tela,b]. (3.40)
i=0 i+1

Define #j : By — By by (#iz)(t) = z[wk(t)]. Then (H,'2)(t) = z[w; ' (1)].
Thus

mn tk —tl‘ t?+1
sy, =5 [} [ ety = S 8= [ o

k 0
thy — tf iz tiv1 — i
(3.41)
From here
itk
[|#ezlg, < max _G=—4llzlls,,
i+1 b
k k
tiyg — ¢ 3.42
[E7A :m.axtloﬂ_tB> (3.42)
i+1 i

lim [ #teell, = I,

for all z € By.
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In the same way,

-1 thy — 1]
[Ezoml = max (3.43)
i+1
Let (Pry)(t) = ylwk(t)], y € Dg. Then
wi (1) 0
(P)@ = | s+ (@) + me ilexn]ay ()
t (3.44)
- [ 2 Glards+ y( +Zx[tkbk]<rmy( )
Thus, Py € Dy, rePiy = 1oy, (P 'y)(t) = ylwi ' (¢)]. Further,
12, = || S2] + ol
Dk dr B R
moeth, 0, -t P N
:ZL y[H(t t)+t} Mdt+||roy| —
oYt tig — t i1 ~ L
"ot
=3 [ 1@+ oyl = 1o,
i=0""%
(3.45)

Thus the systems {#} and {$} are the connected ones for By, By and Dy, Dy,
respectively, such that the conditions of Theorem 1.44 are fulfilled.
Let Ly : DS[ak, t]f,..., tk,b*] — L[a, b¥] be a linear bounded Noether op-

erator with ind = n + nm and letTk DS[ak, ¥, .. R BK] — Rmm be a linear
bounded vector functional, k = 0,1,.... Under the assumption £k £0,

> > P .
Leux — loug, as ux— up, we establish the following assertion.

Theorem 3.3. Let yy be the solution of the uniquely solvable boundary value problem

Loy = f, lNoy =a. (3.46)
The problems
Liy=f, hy=a (3.47)

are uniquely solvable for a sufficiently large k, and, for solutions yy of the problems

Ly = fo Tk)/ = ay, (3.48)



108 Equations in finite-dimensional extensions of traditional spaces

the convergence yx —— yo holds for any f; = fo and ai — o if and only if there
exists the vector functional

1:DS[a%1?,...,15,b°] — Rrtm (3.49)
such that the problems
H L Pry = f, ly=a (3.50)

are uniquely solvable for k = 0 and a sufficiently large k; and for any {f,a} €
L[a% b°] xR™"™ the convergence vk — vy under the norm of the space DS[a’, £}, ...,
t9.,b°] holds for the solutions vy € DS[a’, t),...,t%,b°] of the problem (3.50).

3.3. Equations of the nth order with impulse effect

The scheme of the investigation of the equation of the nth order in the case when
the discontinuity of solutions and their derivatives of various order are admissible
in the finite number of the points was developed by Plaksina [172]. Here we restrict
our consideration to the specific case when the discontinuity is admissible only for
the derivative of the (n — 1)th order of solution.

Let t1,...,tn be a fixed ordered system of the points of (a,b). Denote by
W"S(m) the space of functions y : [a,b] — R! representable in the form

f—gs)n 1 .
y(t) = %y a) y(q)
(3.51)
m n—l
Z 1)| thb]A)’ )(tk)
k=1
Here iy, 4] is the characteristic function of the segment [y, b],
Ay(nfl)(tk) = y(nfl)(tk) - y(nfl)(tk -0). (3.52)

Such a space is Banach under the norm

1y llwns(m)

= Iy, + [l col {y(a),..., y" (@), Ay"=D(tr),..., Ay (t) Hl g
(3.53)
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Let £ : W" — L be a linear bounded Noether operator with ind£ = n. Any
linear extension «£ : W"S(m) — L of such an operator may be represented in the
form

(Ly)(t) = (Lx)(8) + D a(HAY™" V) (t;). (3.54)

i=1

Herea; € L,
=)t !t - a) ;
x(t) = L e Y (s)ds + FZO ). (3.55)

The linear extension £ : W"S(m) — L of a linear bounded Noether operator
L : W" — LofindL = n is the bounded Noether operator with indZ = n+
m. Therefore, just as in the section above the assertions of Chapter 1 are valid
for £ y = f. Here we restrict ourselves to application of the general theory to
investigation of the Green function for the boundary value problem for (2.136),

n-1 .p
(L)1) & xM (1) + ZJ O (s)dire(t,s) = f(1). (3.56)
k=079

This application is based on the fact that any section G(+, s) of the Green func-
tion may be treated as the solution of the corresponding boundary value problem
in the space of functions y such that the derivative y"~!) may have discontinuity
at the point s € (a, b).

So, consider the space W"S(m) in the case m = 1. Denote t; = s, W"S(1) =
W"S[a,s, b] and define the isomorphism § = {A, Y} : Lx R"! — W"S[q,s,b] by

t _ n—1
(a0 = [ e,

(v - 3 D O OB, = 5 )

i=0
(3.57)

Let £ : W"S[a,s,b] — Land T "S[a,s,b] — R! be linear extensions of the
operator &£ : W" — L and the funct10nal I': W* — R Similarly, by the proof of
Theorem 3.1, we make sure that the boundary value problems

Lx = f, Ix=a, i=1,...,n
~ ~. . (3.58)
Ly=f, ly=d, i=1...,n, Ay V() =a"!

are uniquely solvable (or not) simultaneously one with the other. In the case of
their unique solvability, the Green functions of the problems coincide.
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Define the linear extensions £ and I' as follows:

N b
(Zy)(1) =y (1) - j R(t, 1)y (1)dr
B (3.59)
+ > pr)y®(a) — R(t,)Ay"V(s),
k=0

~, b n-1 ‘
I'y = J (p’(T)y<")(T)dT + Z I//;Qy(k)(a) + (PI(S)Ay(nfl)(S). (3.60)
! k=0

Then by virtue of Theorem 2.4 the section G(-,s) of the Green function of the
problem (3.58) at almost each s € (a, b) is the solution of the extended problem

(Zy)() =0, Ty=0, i=1,...,n,  Ay"D(s)=1. (3.61)

Being the kernel of the integral operator G : D — L, the Green function can
change significantly on any set of zero measure at each t € [a, b]. Under the notion
of Green function we will understand the function G(t, s) which is the solution of
the problem (3.61) for each s € (a,b). Thus the question of the unique solvabil-
ity and the property of having fixed sign by the Green function of the problem
(3.58) may be reduced to the question of unique solvability and a fixed sign of the
solution of the problem (3.61) for each s € (a, b).

Let us illustrate the said by the example of the boundary value problem

(Lx)(t) dﬁfx m(t) +J x(s)dsr(t,s) = f(t) (n=2), (3.62)

lix=0, i=1,...,n,

for a special equation with a function r(t,s) nonincreasing (nondecreasing) with
respect to the second argument for almost all t € [a, b].

Denote by {v} the set of vi,...,v,, € [a, b] such that I'x def x(v;). If there is no
such a point, the symbol {v} denotes the empty set. Let the auxiliary problem

def

Lox & xm) = f, x=0, i=1,...,n (3.63)

be uniquely solvable and let its Green function W (t,s) be strictly negative (posi-
tive) at each fixed s € (a,b) for t € [a,b] \ {v}.

Theorem 3.4. Let the inequality

def Jb {Jb }
@s(t) = W(t,s)— | W(t1) W&, s)der(1,8) pdr <0, te€[a,b]\ {v}
(3.64)
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hold for each fixed s € (a,b). Then the problem (3.62) is uniquely solvable, and for
the Green function G(t,s) of the problem, the estimates

@s(t) < G(t,s) < W(t,s)  (os(t) = G(t,s) = W(t,s)), (t,5) € [a,b] X (a,]),
(3.65)

are valid.

Proof. Let, for definiteness, W(t,s) < 0. As it was said above, W(t,s) is also the
Green function of the extended problem

ZoyEym = Ty=0, i=1,..,n, Ay D(s)=0,  (3.66)
and the section wy(t) = W(t,s) satisfies the problem

Loy ym =0, Ty=0, i=1,...,n, AY"V(s)=1,  (3.67)

where the extension [ is defined by (3.60). Therefore, the extended problem

b
(Zy)(t) €y (1) + J y(r)der(t,7) = 0,

(3.68)
ﬁy=0, i=1,...,n, Ay D(s) =1
is equivalent to
b b
y(t) = - J W(m){ J y(f)dsr(f,f)}dr +ws(t) (3.69)
in the space W"S[a, s, b].
Denote
b b
(Ay)(®) = I W(t,T){J y()der(t, f)}dT (3.70)
and rewrite the latter equation in the form
y+Ay = ws (3.71)

Consider this equation in the space C of all continuous functions on [a, b]. It is
possible because any continuous solution of (3.71) belongs to W”S[a, s, b]. The-
orem A.5 may be applied to (3.71). Indeed, the condition (a) of this theorem is
fulfilled if {v} is empty. If not, the condition (c) is fulfilled. Thus the solution y;
of (3.71) satisfies the inequalities ¢;(t) < ys(t) < wy(t), t € [a,b] \ {v}. Since
ys(t) = G(t,s), the proof is completed. O
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Being applied to the two-point boundary value problem

b
x(t) +J x(s)dsr(t,s) = f(t), x(a) =0, x(b)=0, (3.72)

Theorem 3.4 permits asserting that under the assumption of nonincreasing r(t, s)
with respect to the second argument, the inequality

b
J var r(t,E)dt < — (3.73)
a E€lab] b—a

guarantees the unique solvability of the problem and negativity of its Green func-
tion.
In the case under consideration, we have

_(S_Z)M ifa<s<t<b,
. ~ 4 (3.74)
_(t_g’)ﬁ ifa<t<s<b.
—a

By virtue of (3.73) and the estimates
|W(t,s)| <s—a, te€labl; |W(tys)| <t—a, se€labl, (3.75)

we obtain the inequality (3.64) required by Theorem 3.4. Indeed, if t € (a,s),

b
o) < ~(t—a)+ (t—a)(b - a) J ar r(r,E)dr
b (3.76)
= —(t - a)[l - (b - a)J var r(‘r,f)dr] < 0;
a &€lab)

ift € [s,b],

b
o) < ~(s—a)+ (b—a)(s - a) j Jar r(r,E)dr
h (3.77)
— (s—a) [1 —(b-a) J Jar r(r,f)dt] <0,

The fact of a fixed sign of the Green function to the problem (3.58) may be
established on the base of the theorem below.

Let us fix a point 8 € [a, b] such that the functionals I',...,I", I""!, where
I"*lx = x(0), are linearly independent. Define the linear extensions of £ and I’ by
(3.59) and (3.60).
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Theorem 3.5. Let the problem (3.58) be uniquely solvable. The Green function G(t, s)
of the problem possesses the property G(0,s) # 0 if and only if the problem

Ly =0, I'y=0, i=1,...,n, y(0) =0 (3.78)

has only the trivial solution.

Proof. Let xi,...,x, be the fundamental system of the homogeneous equation
Lx = 0and let
Ixy -+ Ix,
N (3.79)
I"x, --- I'x,

be the determinant of the problem (3.58). Denote g,(t) = G(t,s). The functions

X1...>Xn, g constitute the fundamental system for £y = 0. The determinant of
the problem (3.78) has the form

Pxy oo A0 0
x_ GlO9A + 80
I'x, -+ I'x, 0 (0:5) ( )
xi(0) - x,(0) g(0)
Since A # 0, the theorem is proved. O

Consider as an example of application of Theorem 3.5 the following periodic
boundary value problem:

b
def ., _
(Lx)(1) = x(8) + L x(1)d.r(t,7) = f(1), (3.81)

x(b) — x(a) =0, x(b) — x(a) = 0,

observing that in [167] Theorem 3.5 is applied to the periodic problem for a more
general equation.

We will demonstrate that under the assumption of the unique solvability of
the problem (3.81) the inequality

b
| var rmdr< (3.82)

a TE[ab)] b

guarantees a fixed sign of the Green function.
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Indeed, by virtue of Theorem 3.5 the Green function G(t,s) has no zero on
the square [a, b] X (a, b) if the boundary value problem

N . b
(Ly)(1) i )'?(t)+L y(r)d.r(t, 1) = (1),

y(b) —y(a)=0,  yb)—yla)=0,  y(0)=0

(3.83)

is uniquely solvable for each s € (a, b) and every 0 € [a, b].
Using Theorem 1.25, let us establish the unique solvability of the problem
(3.83). As the model problem, we take

y=z  yb)-yl)=0,

y(b) - ya) =0,  y(0) =0. (3.84)

The functions 1, t, and (t — s) x5, (t) constitute the fundamental system of y = 0
in the space WS?[a, s, b]. The determinant of the problem (3.84) is not equal to
zero:

0 b—a b—s

0 0 1 =—(b-a)#0. (3.85)

1 0 CE S)X[S,b](e)

Consequently, the problem (3.84) is uniquely solvable. The Green function of this
problem was constructed in [167]:

Wos(t,T) = Xan) (T)(t = T) = X(a,0)(7)(0 — T)
. (3.86)
b-a 9

= Xisb] (D) (t = 8) + 15,01 (6)(0 — 5) +
and has the estimate

|Wos(t,T)| <b—a, (t,7) € [a,b] X [a,b], s € (a,b), 0 € [a,b]. (3.87)

We have :CWQ,S =1 — Q, where Wy is the Green operator of the problem (3.84),

b b
(Q2)(1) = j {j Wo(E, T)Z(T)df}dfr(t,f)
(3.88)

b b
N Ja {J’a WG,S(f’T)dEr(t’ E)}Z(T)d‘[

Since
b
Q-1 < (b - a)J var r(t,&)dt <1, (3.89)
a &€lab]

the problem (3.83) is uniquely solvable.
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Equations in finite-dimensional extensions of traditional spaces were studied
from the point of view of the theory of abstract functional differential equation in
[8,10]. Theorem 3.5 was used in [138, 167, 172] to establish the property of fixed
sign of the Green function.

3.4. Multipoint boundary value problem for the Poisson equation

In this section, we follow the works of Bondareva (see [50, 51]).

3.4.1. On setting up the problem

Boundary conditions of the classical Dirichlet and Neumann problems are de-
fined at the domain boundary by operators (and not by functionals) in a cor-
responding space By of functions. Thus these problems may be considered in a
space D isomorphic to the direct product B x By, where B and By are both infinite-
dimensional spaces. Such an approach with the use of some ideas from Chapter 1
has been employed by Gusarenko (see [93]). In this section, the Poisson equation
and its perturbations by linear operators are considered with multipoint condi-
tions. In such a case the values of the solution are given at n points of the domain
and its boundary. This approach makes it possible to employ immediately the re-
sults from Chapter 1 to some topical problems. Let us consider two examples.

Example 3.6. In [66] the problem on the twist of the beam with transversal sec-
tion Q:

def *u  *u
= 5t35="L @yey
ox?  dy? (3.90)

u(x,y) =0 on the boundary 0Q,

is considered. An approximate solution of the problem is constructed in the fol-
lowing way. A system of points t; = (x;, ;) € 9Q, i = 1,...,n, is fixed and the
problem

Av=-1 inQ v(t) =0, i=1,...,n, (3.91)

is considered. The approximate solution is sought in the form

q
V=w+ Zajvj, (3.92)
j=1
where vy is a solution of Av = —1 and functions vj, j = 1,..., g, are harmonic on

Q. Coefficients a; are defined in such a way as to minimize maxi_y,.., [V(£;)].
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Example 3.7. Let us quote a text from the book of Sologub [211]. “Kirchgoft con-
sidered a system of nonlinear contacting conductors penetrated by electric cur-
rent. At first, he deduces the Laplace equation describing the voltage distribution
v(x, y,2z) in every conductor of the system Av = 0. Next, Kirchgoff finds boundary
conditions for v(x, y,z). On the part of the surface S of the conductor contacting
with dielectric, say, dry air, where there is no leak of electricity, we have

ov
5 =0 (3.93)

on the part of the surface S contacting with other conductors, the equalities

Kk,
v "o (3.94)

v —v = c = const

hold, where v (x, y,z) is the voltage of the neighbouring conductor; k, k" are the
heat conduction coefficients; v, v" are the corresponding inward-directed normals
to S; ¢ is a given constant defining the electromotive force on the contact surface
of the conductors.”

Thus in the case of pointwise contacting of conductors the corresponding
boundary value problem becomes natural.

3.4.2. Construction of the space D

Consider the multipoint boundary value problem for the Poisson equation and its
perturbations on a set in R?.

Let QO C R? be a closed bounded set with piecewise smooth boundary 9Q.
Denote by B the Banach space of Lipschitz functions z : QO — R with the norm

t) —
l2lls = sup |2(t)| + sup 12D =20
teQ f,TfQ |t— T|
t¥1

(3.95)

where |t — 7| means the Euclidean distance of points t,7 € R?. Let {t;}, t; =
(&> ni,91) € Q,i=1,...,n, be a collection of distinct points. As is shown in [50],
we can suppose without loss of generality that

max }’7k_’7]| >0, max |9 —9;] >0. (3.96)
k,j=1,.. k,j=1,..,n
Ibidem, there is shown the existence of an angle ¢ such that all points (&,
(nicose — 9ising)) € R%, i = 1,...,n, are pairwise different. Let us fix this ¢
and define the functions

W(ET) = Re 1—[ [((f &) +i(r — ) } (3.97)

L& =8+l -
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These functions are harmonic and
¥ (&) = 8ji = <|1 = (3.98)
0 ifj£i
Define the system y; : R* = R, j = 1,...,n, by
yi(t) = yi(&,1,9) = y] (& (ncos@ — sing)), j=1,...,n. (3.99)
The functions y; are harmonic (see, e.g., [50]) and
y;(t:) = & (3.100)
Define over the space B the operator A:

1 z(s)

M0 =~ | 7y

(3.101)

For any z € B, the function x(¢) = (Az)(t) has continuous second derivatives at
interior points of (2 and
aef x| Px | ox
Ax = 852 + Y] 39 = z (3.102)
(see, e.g., [153]), that is, AAz = z.
Define the space D = D(fy,...,t,) as the space of functions x : Q — R of the
form

x=Az+Yp, (3.103)

wherez € B, Y = (y1,..., yu), B = col(BL,..., 7).
It follows from (3.102) that z = Ax. Furthermore,

_ L[ &) L A6,
x(ti)——4ﬂ Q|ti—5|d +B |t,~—s|ds+ﬁ’ i=1,...,n,
(3.104)
and hence
iy . L[ (Ax)(s)
Br=xt)+ ] s (3.105)

Thus the operator g( {A Y} : Bx R" — D is an isomorphism, ! = [§,7],
where

ox = Ax,

(Ax)(s) | (3.106)
| ti — 5|

rx = col(r'x,...,r"x), rix = x( —J
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D is Banach under the norm
lxllp = lAx]ls + llrx|lgn. (3.107)

The boundary value problems considered in what follows allow the applica-
tion of the theorems from Chapter 1.

3.4.3. Multipoint boundary value problem for the
Poisson equation and its perturbations

Consider in D(ty,...,t,) the boundary value problem
Ax=f,  x(t) =9y, i=1...,n (3.108)

This problem is uniquely solvable for any f € B and y* € R!. Really, the represen-
tation (3.103) of elements of D implies

z=f,  x(t) = (Af)(t) +p =y, (3.109)

hence ' = y' — (Af)(t;). Thus the unique solution x € D of (3.108) has the form

x(t) = (Af)(t)+Zy,(t) Y = (Af)(8)]

i=1

(3.110)
__ 1 L yit) o
- _47-[ Q |:|t—$ Z |t1 :|f(s)ds+lzly’(t)y

The integral operator G : B — D defined by

GH® = e J [ |t — sl _Z Itl(t) ]f(s)ds G110

is the Green operator of multipoint problem (3.108) for the Poisson equation.

Remark 3.8. The principal boundary value problem in D for the Poisson equation

(Ax)(S) o
| ti — 5|

, i=1,...,m, (3.112)

Ax = f; x(4) + — J
is equivalent to multipoint problem (3.108) with

i i 1 f(s)

A

(3.113)



Multipoint boundary value problem for the Poisson equation 119

Remark 3.9. In the case that a function x : QO — R is twice continuously differen-
tiable on Q (Q is closed) and all ¢; are interior, we have, due to the Green formula,
(see [153])

rix = x(t) + — (Ax)(s) , _ 1 ( 1 oax 0 1
0Q

el I P Kl |tifs|$_x$|tifs|)dsa’
(3.114)

where d/dv means differentiation in direction of outward (with respect to () nor-
mal, and d,o is the element of surface 0Q).

Remark 3.10. Boundary value problem for the Poisson equation with pointwise
inequalities

=

Ax = f; ajix(t;) <o/, j=1,..,N, (3.115)
i=1
in the space D(#,...,t,) is equivalent to the system of linear inequalities
n . .
Zajiylﬁaj, j:1,...,N, (3116)
i=1
with respect to y',...,y". Every solution (y1,...,y") of (3.78) generates a corre-

sponding solution ¥ € D of (3.115) defined by (3.110).

Now consider a perturbed Poisson equation

Lx ¥ Ax—Tx=f (3.117)

with a linear bounded operator T : D — B. We assume that the operator K :
B — B defined by K = TA is compact. In such a case, the principal part of £,
Q = LA = I - K, is a canonical Fredholm operator and, by Theorem 1.10, the

operator £ : D — B is Noether with ind £ = n.

Let [ def [I',...,1"] : D — R" be a linear bounded vector functional. The

problem
Lx = f, Ix=a (3.118)

is Fredholm (see Theorem 1.13).

Let the operator T and the vector functional I map the space C(Q) of continu-
ous functions z : Q — R with the norm |[|z]|¢q) = max;eq |2z(t)| into spaces B and
R", respectively. Note that equality (3.101) defines compact operator A : C(Q) —
C(Q) (see [153]) and hence, by the continuity of embedding B into C((2), the op-
erator K = TA : B — Bis compact. Under these assumptions, multipoint problem

Lx = f, x(t) =y +Ix, i=1,...,n, (3.119)
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is reducible to an equation of the second kind with a compact operator in C(Q).
Namely, representation (3.110) implies that (3.119) is equivalent to

x=Vx+g, (3.120)

where

n n
Vx=GTx+ ) yil'x, g=Gf+> yiy'. (3.121)
i=1

i=1

Compactness of V : C(Q) — C(Q) follows from compactness of the operator
G : C(Q) — C(Q), being the sum of compact A : C(Q) — C(Q) and a finite-
dimensional operator, and from the continuity of embedding B into C(Q).

The unique solvability of multipoint problem (3.108) survives under small
perturbations T, [, in particular, when || Vlca)-c() < 1. In this case the Banach
principle is applicable to (3.120). In case [ = 0, the estimate || V[|c(Q) — C(Q) < 1
holds under the condition

1
ITlc@)-c) < , (3.122)
ldllc (1+ 52 [1yille)
where d(t) = (1/47) [ ds/|t — s|. This follows from the inequality
I1Gfllcw) < ||d||c(0)<1 +2 ||)’i||c(g)) M fllc- (3.123)
i=1

In the general case, effective testing of (3.120) for the unique solvability may
be done with the use of the reliable computer experiment presented in Chapter 6.

Conclusively, notice that another space D, being well suitable for consider-
ation of boundary value problems with the Poisson equation and its perturba-
tion, can be constructed with the space C*(Q)) of Holder functions of index «,
0 < a =< 1, as the space B. The collection y,...,y, can be constructed with
trigonometric polynomials (see [51]). The case O € R™, m = 2 and m > 3, meets
no difficulties. In the thesis of Bondareva [52] and in [51] as well there are con-
sidered in detail the Poisson equation with multipoint inequalities approximating
the conditions 0x/0v + cx = « (or @ < 0x/0v + cx < f§) on 0Q, Q C R?, and
Ax(t) — [ K(t,8)x(s)ds = f(t), t € Q, with the conditions

n
>ajx(t) =d, i=1,...,N. (3.124)
i=1

For these problems, some criteria and sufficient conditions of the solvability are
obtained.



Singular equations

4.1. Introduction

The set of functions, in which the solutions of an equation under consideration are
to be looked for, sometimes is chosen without a proper reason. An unsuccessful
choice of such a set may cause much trouble. We discuss below some reasons and
examples related to the question of choosing the proper Banach space, in which it
would be suitable to define the notion of the solution of the given equation.

Let Lx = f be an equation with a linear operator £ : Dy — By, let Dy be
isomorphic to By X R”, and let §o = {A¢, Yo} : Bo X R" — Dy be the isomor-
phism. If the principal part LA : By — Bg of £ is not a Fredholm one, we do not
have available standard schemes for investigation of the equation. In this case it is
reasonable to call the equation “singular.” Nevertheless one may try to construct
another space D ~ B x RN with the isomorphism § = {A,Y} : Bx RN — D,
so that the principal part LA of the operator £ : D — B will be a Fredholm or
even invertible operator. Then the equation ceases to be singular (with respect to
the chosen space) and one may apply to this equation the theorems of Chapter 1.

Let us note that the property of the principal part of being Fredholm char-
acterizes many intrinsic specifics of the equation. For instance, this property is
necessary for unique solvability of any boundary value problem

Lx=f, Ix=«a (4.1)

for each {f,a} € Bx R".

Considering the given equation in various spaces, we change correspondingly
the notion of the solution of this equation. The classical theory of differential equa-
tions does not use the notions of spaces and operators in these spaces and, in this
theory, the investigation of singular equations begins with the definition of the
notion of solution as a function that satisfies the equation in one or another sense
and possesses certain properties. Thus, the set is chosen, to which the solutions
belong. In our reasoning we do, in the same way, choose a Banach space being
the domain of the operator £. In addition we offer some recommendation about
constructing the space D such that the operator £ possesses necessary properties.
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4.2, The equation (t — a)(b — t)i(t) — (Tx)(t) = f(¢t)

Consider

(£Lx)() & n(Ox(t) — (Tx)®) = f(1), t€ [ab], (4.2)

where 7(t) =t —a, n(t) = b —torn(t) = (t —a)(b—t), T is a linear bounded
operator acting from the space C of continuous functions x : [a,b] — R! into
the space L of summable functions. Besides we assume that T is compact as an
operator acting from the space W! of absolutely continuous functions into L. The
operator R : C — L of the form

b
(RO)(®) = | x(dr(t9) (4.3)
studied in Chapter 2 is an example of such T.

The space W2, which is traditional for equations of the second order, is unac-
ceptable in this case since even the equation 7(¢)%(¢) = 1 has no solution x € W2,
We will construct a space D, =~ L x R? in such a way that the operator £ : D, — L
is Noether of the index 2 (the principal part LA of £ is Fredholm).

4.2.1. ThespaceD,

Let us show that as D, we may take the space of functions x : [a,b] — R! that
satisfy the following conditions.
(1) x is absolutely continuous on [a, b].
(2) The derivative x is absolutely continuous on each [¢,d] C (a, b).
(3) The product 7 is summable on [a, b].
It should be noticed that the authors of [112, 113, 130] defined the notion of the
solution of the singular ordinary differential equation ((Tx)(t) = p(¢)x(t)) as a
function satistying (1)—(3).
Denote by 4, the interval (a,b) if n(t) = (t — a)(b — t), the interval [a, b) if
n(t) = b — t, and the interval (a,b] if 7(t) = t — a.
Let 7 € 4, be fixed. Define in the square [a, b] X [a, b] the function

2 ifr<s<t<b,
7(s)

A(tys) = 1570 factes< T, (4.4)
7(s)
0 in other points of the square [a, b] X [a, D].

Remark that 7(s)A;(t,s) is the Green function of the boundary value problem
¥(t) = f(t), x(r) = (1) = 0 in the space W?.
After immediate estimation we obtain

0<A(t,s) =M, (t,5)€[a,b] x[a,b], (4.5)
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where

( 1 1 .

max{ , } () = (t—a)(b—1),
T—a b-r1

M = 4 max 1,““} it = b—t, (4.6)

b-t1

max{l,b_T} ifn(t) =t—a.

L T—4a

Thus at each t € [a, b] the product A, (¢, s)z(s) is summable for any summable z.
Next we will show that, for z € L, the function

aer (7 "t
u(t) @ J An(t, $)2(s)ds = J Tz(s)ds (4.7)
belongs to D,.
Since, for t € 4,
z(s)
a(t) = J aos (4.8)

the derivative u is absolutely continuous on any [c,d] C 4. Further we have, for
t € la,b],

u(t) = Lt;%s)sz(s)ds —J U df} Z(S)d —j dgj Z(S)d _ fu(f)d;&
(4.9)

The change of the integration order in the iterated integrals is possible since
there exists the finite integral

' |z(s) | _ Elt—s|
K 7(s) as= . e |7914s (4.10)

Thus, the function u is absolutely continuous on [a, b].
The product il is summable since by virtue of (4.8),

z(t)

0=

(4.11)

a.e.on [a, b].
So the element x € D is defined by

b
x(t) = (Az)(1) +(YB)(t) = L A(t,s)z(s)ds + B + B(t — 1), (4.12)



124 Singular equations

the space D, is isomorphic to the product L x R?, isomorphism g : L x R? — D,
is defined by the operator § = {A,Y}. Besides, 7! = [§,r], where 0x = 7%,
rx = {x(7),%(7)}. The space D, is Banach under the norm

Ixllp, = |||, + |x()] + [%(7)]. (4.13)

By Theorem 1.10, the operator § : D, — L is Noether, ind § = 2.

Next we will show that D, is continuously imbedded into the space W' of
absolutely continuous functions x : [a,b] — R!.

Let

b
lxllw: = J | %(s) |ds+ |x(1)]. (4.14)

For x € D,;, we have

i(t) = J Z((S)) ds+i(r), ted, z=m (4.15)

Let us estimate f: |x(t)|dt,

Al [ 5o [ 510

J j dtd +J jb |Z(s)|dtd

J ) z(s)|ds+J 06 z(s)|ds<MJ n(s)| %(s)| ds,

b
L |x(t) |dt < ML n(s)|x%(s)|ds+ |x(7)| (b - a).
(4.16)

So, for x € D, we have the estimate
Ixllwe < Mzl + [%(7) | (b —a) + |x(1)| < Millxllp,» (4.17)

where M; = max{1,b — a, M}.

Since T : W' — L is compact, the operator T : D, — L is also compact
because of the continuous imbedding D, ¢ W'. Thus the bounded £ : D, — L
is Noether of index 2 (the principal part LA : L — L is Fredholm). Therefore the
theorems of Chapter 1 are applicable to (4.2).

By Theorem 1.31, any Green operator G : L — Dy, is an integral one, since the
operator A : L — D, in isomorphism (4.12) is integral.
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Remark 4.1. As it was noted above, for some f € L, the equation 7% = f has no

solution in W2. In the space D, this equation is solvable for any f € L. The general
solution of the equation has the representation

b
x(1) = J Aty 9) f(s)ds+ ¢y + et — 7). (4.18)

Remark 4.2. The isomorphism {A,Y} : L x R? — D, defined by (4.12) is based
on the boundary value problem

¥ =z, x(1) = pY, x(r) = p~ (4.19)

It is natural that the isomorphism ¢ : LxR? — D, may be constructed on the base
of any other boundary value problem that is uniquely solvable in D, for instance,

X =z, x(a) = p, x(b) = p~. (4.20)

This problem is uniquely solvable and the Green function of the problem has the
form

s—a)b-—1t) .
*m lfaSSStSb,
Go(t,s) = (421)
_w ifa<t<s<b
n(s)(b —a) - -

Thus, the isomorphism ¢ : L X R? — D, may be defined by

x(t) = J Golt, (s)ds + 12— + 11— (4.22)
4.2.2. The equation with isotonic T'
Everywhere in this point the operator T : C — L is supposed to be isotonic.
The problem
£Lx = f, x(t)=a', x(1)=a>, TEI, (4.23)
is equivalent to the equation
x=Ax+g (4.24)

with A; = AT, g(t) = (Af)(¥) + a' + a*(t — 7). Any continuous solution of the
equation belongs to D,. Therefore we may consider this equation in the space C of

continuous functions x : [a,b] — R!. We will denote by p(A,) the spectral radius
of A, :C— C.
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Theorem 4.3. Let T € {,. The following assertions are equivalent.
(a) There exists v € Dy such that

v(t) 20, o) ¥ (Lv)(t) =0, teab], (4.25)

and besides
b
W) =0,  v(r)+ J Ar(t,5)g(s)ds > 0. (4.26)

(b) p(As) < 1.

(c) The problem (4.23) is uniquely solvable and the Green operator of the prob-
lem is antitonic.

(d) There exists the solution u of the homogeneous equation Lx = 0 such that
u(r) =0, u(t) >0, t € [a,b].

Theorem 4.3 is a special case of Theorem A.5. Indeed, all the conditions of the
general theorem are fulfilled if

Lox = 7k, W(t,s) = A (t,9), uo(t) = a = const > 0. (4.27)

Definition 4.4. Say that (4.2) possesses the property A if the problem (4.23) is
uniquely solvable and the Green operator G, of the problem is isotonic for each
TE Iy

Remark 4.5. The property A is, in a sense, similar to the property P for the regular
equation. The property P is guaranteed by Theorem 2.7 based on the uniform
boundedness with respect to 7 of the Green function of the problems

¥=f, x(1)=x(1)=0, 7€]ab] (4.28)
But for singular problems
ni=f, x(1)=x(1)=0, 1€, (4.29)

such a uniformity ceases to be true. Nevertheless the uniform boundedness in 7 of
the operators

b
(A.x) () = j Aslt, $)(Tx)(s)ds (4.30)

may take place under some conditions, for instance, if the function (T1)(s)/7(s) is
summable. Here and in what follows the symbol “1” stands for the function that
equals 1 identically. In this event the inequality

b
Adlooc = 4]l < (b - a) j (Tl()sgs) ds (431)

T
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holds for all T € {, if T differs from the null operator. Hence, the inequality

P 1

. ) P b-a (4.32)
guarantees the property A due to Theorem 4.3 (the implication (b)=(a)).
More subtle tests of the property A will be considered below.
Remark 4.6. The equation
n(t)x(t) — p(D)x(t) = f (1) (4.33)

with summable p possesses property A if p(t) = 0.
The following assertions assume that (4.2) with isotonic T possesses the prop-
erty A.

Lemma 4.7. Suppose u € Dy, (Lu)(t) X o(t) = 0 (p(t) < 0), t € [a,b], u(r) &

c>0(c<0),u(r)=0,7 € L. Thenu(t) = ¢, (u(t) <c), t € [a,b].
Proof. Let ¢(t) = 0, ¢ > 0. The function y = u — ¢ satisfies the problem

Ly=y, y®=3®=0 (4.34)
with y(t) = o(t) + c(T1)(t) = ¢(t). Therefore, u(t) — ¢ = (G;y)(t) = 0. O
Theorem 4.8. The two-point problem

Lx=f, x(a) =x(b) =0 (4.35)
is uniquely solvable and the Green operator of the problem is antitonic.

Proof. 1f the problem is not uniquely solvable, the homogeneous problem has a
nontrivial solution x. Let m = maX;c[ap) X(t) > 0. Then x(#) < m, which gives a
contradiction to Lemma 4.7.

If the Green operator G is not antitonic, the solution x = Gf, for a nonneg-
ative f, has a positive maximum. The contradiction to Lemma 4.7 completes the
proof. |

The following two theorems may be proved similarly.
Theorem 4.9. The boundary value problems

Lx=f, x(a)=x(b)=0, wheren(t)=1t-a,

Lx=f, ia)=x(b)=0, wheren(t)=b—t, (4.36)

are uniquely solvable and their Green operators are antitonic.
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Theorem 4.10. The boundary value problem
Lx=f, x(a;) =x(by) =0, a<a <b <b, (4.37)

is uniquely solvable. Besides, if f(t) = 0 (f(¢) # 0), the solution x satisfies inequali-
ties x(t) < O for t € (a1, by) and x(t) > 0 fort € [a,b] \ [a1, b1].

Let us formulate the corollary that follows from Theorem 4.8 and Lemma 4.7.
Corollary 4.11. The solution uy of the semihomogeneous problem
Lx =0, x(a) = a' = 0, x(b) = > = 0, a' +a?>0 (4.38)
is positive on (a, b).

Proof. The solution uy exists by virtue of Theorem 4.8. If  alters its sign, there ex-
ists the negative minimum at a point 7 € (a, b). But this contradicts to Lemma 4.7.
O

Definition 4.12. The system u;,u, € Dy is called nonoscillatory on [a, b] if any
nontrivial combination u = c¢yu; + c,up has on [a, b] not more than one zero,
counting the multiple zeros on {, twice.

Theorem 4.13. The following assertions are equivalent.
(a) The equation Lx = f possesses the property A.
(b) Any nontrivial solution of Lx = 0 that has a zero on [a, b] does not have
zeros of the derivative on 4.
(¢c) The fundamental system of solutions of Lx = 0 is nonoscillatory on [a, b].
(d) There exists a pair vi, v, € Dy such that

vi(a) =0, v1(b) >0, vy(a) >0, v(b) = 0,

def ) (4.39)
vi(t) >0, @i(t) = (Lv)(@#) =20, i=1,2,t¢€(ab),

and, besides, ¢1(t) >0 (¢2(t) > 0) a.e. (a,b), if n(t) = b -t (n(t) = (t — a)).

Proof. The implication (a)=(b) follows from Lemma 4.7. Indeed, let the solution
u of the equation £Lx = 0 be such that #(7) = 0, u(7) >0, 7 € 4,. By Lemma 4.7,
the solution u has no zero on [a, b].

Let (b) be fulfilled. Then any nontrivial solution has no multiple zero on .
Between two different zeros of u there must exist a zero of the derivative, which is
impossible. Thus (b)=(c).

To prove (c)=(d), consider the problems

Lx =0, x(a) =0, x(b) =1,

Lx =0, x(a) =1, x(b) = 0. (4.40)
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The problems are uniquely solvable since by virtue of nonoscillation of the funda-
mental system, the homogeneous problem

Lx =0, x(a) =x(b) =0 (4.41)

has only the trivial solution. The solutions u; and u; of the first and the second
problems are positive on (g, b) since they have already a zero apiece on [, b]. Thus
v1 = uy and v, = u, satisfy (d) in the case 7(t) = (t — a)(b — t).

Let (t) = b — t. The problem

Lx =0, x(a) =0, x(a) =k (4.42)

has a unique solution zj. It follows from the fact that the homogeneous problem
(k = 0) has only the trivial solution by virtue of nonoscillation of the fundamental
system (the nontrivial solution has no multiple zeros at the point t = a). The
solution zj is positive on (g, b] if k > 0 since it has already a zero at the point ¢ = a.

Let ¢ € L be fixed, ¢(t) > 0, t € [a,b]. Denote by 2z the solution of the
problem

Lx = ¢, x(a) = x(b) = 0. (4.43)

The sum z % 29 + zx is positive on (a, b] for k large enough since the value z?(a)
is finite. Thus the functions v; = z and v, = u, satisfy (d).

The case 7(t) = t — a may be considered similarly.

In order to prove (d)=>(a), let us show that, for each 7 € J,, there exists a
function v € D, that satisfies condition (a) of Theorem 4.3.

By Lemma 4.7, v1(t) > 0, v2(t) < 0, t € (a,b). So, for each 7 € (a,b) there
exists a positive constant ¢ such that the sum v = cv; + v, possesses the property

v(r) =0, v(T) >0, (Lv)(t) = cor(t) + @a2(t) =0, € [a,b].
(4.44)

Thus the implication (d)=(a) is proved for the case 7(t) = (t — a)(b — t).

If 7(t) = b — t, we must construct in addition the function v that satisfies
condition (a) of Theorem 4.3 for 7 = a. If v;(a) = 0, we may put v = v;. If
vi(a) # 0,letv = v; — y, where y(t) = v1(a)(t — a). Then

(LV)(t) = (Lv1) (1) + (Ty)(t) = ¢a(t). (4.45)

Since v = ¥ = Tv; + ¢1, we have

W(t) = J %[(Tvl)(s) L oi(9)]ds >0, te (abl (4.46)
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In the case n(t) = t — a, T = b, it might be taken that

Vv(t) = vy () + 1 (b) (b — 1. (4.47)

To illustrate Theorem 4.13, let us consider the equation

def

(Lx)(t) = t(1 = 0)x(t) — p(t) (Swx) (1) = f(t), p(t)=0,t€[0,1]. (4.48)
Letting
vi(t) =1 —=t)In(1 —t)+t, v(t)=tlnt—t+1 (4.49)

and using the estimates

n _ 140 mo

t
) Y t S 0, 1 > 450
12 2 (1—1)2 2 (0,1] ( )
we are in a position to formulate by virtue of Theorem 4.13 the following.

Corollary 4.14. Equation (4.48) possesses the property A if the inequalities

[1+h(®)]h*(H)an(t)p(t) < 2t,

5 (4.51)
[2=h®][1 = h(®O)] on(D)p(t) <2(1 - 1)
hold for a.e. t € [0, 1].
Here as usual,
{1 ith(t) € [0,1],
op(t) = (4.52)
0 ifh(t) ¢ [0,1].
The conditions (4.51) hold if
B (t)on(t)p(t) < t,
(4.53)

[1-h()] on(t)p(t) <1-t.

If besides ess sup,c (1) p(£)on(t) = M < oo, the inequalities

[1—t [t
1- 7 < h(t) =< M (454)
vield (4.53).

It should be noticed that the latter inequalities cannot be fulfilled if

e<h(t)<l—-¢ €>0,te][0,1]. (4.55)
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Theorem 4.15. Equation (4.48) does not possess the property A if p(t) = po =
const > 0, h(t) € [, 1], or h(t) € [0,1 —¢], € >0, t € [0, 1].

Proof. Suppose that h(t) € [e,1], but (4.48) possesses the property A. Then by
virtue of Theorem 4.13 there exists v; € D, such that v;(0) = 0, v1(t) > 0 on
(0,1], and
t(1 = )in(t) = pt)vi[A@®)] + @1 (1), (4.56)
¢1(t) = 0, t € [0, 1]. Let further u € D, be the solution of the problem
t(1 — )i(t) = pom, x(0) =0, x(1) = vi(1), (4.57)
where m = minse[e1) v1(t). Thus,

u(t) = pom[(1 —t)In(1 — £) + tInt] + v (D). (4.58)

The difference z = v; — u does not take positive values since it is the solution of
the problem

t(1 - 1)x(t) = ¢(t) = 0, x(0) = x(1) =0, (4.59)
where ¢(t) = p(t)vi[h(t)] + @1(t) — pom = 0. Consequently,
0 <w(t) =2z(t) +u(t) < u(t). (4.60)

But u(#) is negative in a neighborhood of zero. The contradiction to the inequali-
ties

0<wv(t) <u(t), telo,1], (4.61)
completes the proof.

In the case h(t) € [0,1 — €] the proof is similar with replacement of v; by v,
and using as u the solution of the problem

t(1 = 1)x(t) = pom, x(0) = v,(0), x(1) =0, (4.62)
where m = minse(o,1—¢] v2(1). O
4.2.3. The general case

Rewrite (4.2) in the form

(£Lx)() E n(x(t) — (Tx) () + (T x) (1) = £(£), (4.63)
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where T* — T~ =T, Tt : C - L,and T~ : C — L are isotonic. Denote L*x =
7% — T*x. The equation L*x = f was studied in the previous subsection. Let the
equation possess the property A. Then the problem

Lx = f, x(a) =x(b) =0 (4.64)

is uniquely solvable and the Green operator G* of the problem is antitonic
(Theorem 4.8).

The general Theorem D.2 allows us to formulate the next Valee-Poussin-like
theorem.

Theorem 4.16. Let the equation L*x = f possess the property A. Then the following
assertions are equivalent.
(a) The problem

Lx=f, x(a) =x(b) =0 (4.65)

is uniquely solvable and its Green operator is antitonic.
(b) There exists v € D such that

v(t) >0, (Lv)(t) <0, te(ab), (4.66)

and, besides,

b
v(a) +v(b) — J (Lv)(s)ds > 0. (4.67)

(c) The spectral radius of A ' _G*T-:C = Cisless than 1.

(d) There exists a positive solution x(x(t) > 0, t € [a, b]) of the homogeneous
equation Lx = 0.

Denote by G (G3) the Green operator of the problem

Lx = f, x(a)=x(b)=0 ifn(t)=t—a

(L*x = f, x(a) = x(b) = 0if 7n(£) = b — 1), (4.68)

andlet A; = =G/ T~, i = 1,2. A similar assertion may be obtained on the base of
Theorem D.2.

Theorem 4.17. Let the equation L*x = f possess the property A. Then the following
assertions are equivalent.
(a) The problem
Lx=f, x(a) =x(b)=0 ifn(t)=t—a

(Lx = f> x(a) =x(b) =0ifn(t) =b- ) (4.69)

is uniquely solvable and its Green operator is antitonic.
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(b) There exists v € Dy such that
v(t) >0, (Lv)(t) <0, te(ab](telab)), (4.70)

and, besides,

b b
w(a) + 9(b) — J (Lv)(s)ds > 0 (v(a) +u(b) — J (Lv)(s)ds > o). (4.71)

(c) The spectral radius of Ay : C — C (A, : C — C) is less than 1.
(d) There exists a positive solution on (a, b] (on [a, b)) of the problem

Lx =0, x(a) =0, x(b) =1

(Lx =0, %(a) = 1, x(b) = 0). (4.72)

For the purpose of illustration, let us show that the problem
(t=a)(b—)x(t) - p()(Sux) (1) = f(1),  x(a) =x(b) =0 (4.73)

is uniquely solvable and its Green operator is antitonic if

p*(s)ah(s) 1
J ) < o (4.74)
J p (s)a(s)ds < b —a, (4.75)

where p* — p~ = p, p*(t),p () = 0.
Indeed, the inequality (4.74) guarantees, by Remark 4.5, the property A for
the equation

(L15%) (1) € (£ = a)(b - 1)x(£) — p* (1) (Shx) (1) = f (1) (4.76)

and, consequently (Theorem 4.8), the unique solvability and antitonicity of the
Green operator G* of the problem

Lx = f, x(a) = x(b) = 0. (4.77)

The inequality (4.75) guarantees the estimate p(A) < 1 of the spectral radius of the
operator A : C — C defined by

b
(Ax)(t) = — L GH(t,5)p~ () (Snx) (s)ds. (4.78)

Indeed, the function u(t) (Al)(t) is the solution of the problem

(t—a)(b—0)x(t) — p* () (Spx) (1) = —p~ (H)on(t),  x(a) = x(b) = 0.
(4.79)
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Since u is positive, we obtain the inequality
(t—a)(b—t)i(t) = p~(t)on(t). (4.80)
Hence
b
ut) < —J Golt, $)p™ (s)on(s)ds (4.81)

with Gy(t,s) defined by (4.21).
Using the estimate |Gy(t,s)| < 1/(b — a), we conclude that if p~(¢)oy(t) # 0,

b
J p~(s)on(s)ds.
(4.82)

b
Al = max u(t) < max J | Go(t,s) | p~(s)on(s)ds < !
teab] telab) Ja b—a

Hence it follows that p(A) < 1.

So, by virtue of Theorem 4.16 (the implication (c)=(a)) the inequalities (4.74)
and (4.75) guarantee the unique solvability and antitonicy of the Green operator
of the problem (4.2).

The assumptions of Theorem 4.16 related to equation £Lx = f are too severe
if we are interested only in the unique solvability, and the question about the sign
of the Green function may be omitted. Using an idea of Lomtatidze (see [139]),
E. L. Bravyi obtained the following test of solvability.

Consider the equation

def

(Lx)(t) = (t —a)(b—)x(t) — (Tx)(t) = f(D), (4.83)
and deduce a test of the unique solvability of the problem
Lx=f, x(a) = x(b) = 0. (4.84)

Let, as above, T = T* —T~, T : C — Land let T~ : C — L be isotonic.

Theorem 4.18. Problem (4.84) has a unique solution x € Dy if

b
J (T-1)(s)ds < b - a, (4.85)

a

- \/ N
J (T*1)(s)ds < 2(b —a) I_EL (T-1)(s)ds. (4.86)

a

In order to prove the theorem, we will use the following assertion.
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Lemma 4.19. The problem
(t—a)(b—10x(t) = —(T x)(t)+ f(1), x(a) = x(b) =0 (4.87)

is uniquely solvable and its Green operator G~ is antitonic if the inequality (4.85)
holds.

Proof. Denote

b
(Ax)(t) = —J Golt,5)(T~x) (s)ds, (4.88)

with Go(t,s) defined by (4.21). The operator A : C — C is isotonic. From (4.85)
and the estimate

1Go(t,5)| < ﬁ (4.89)

we obtain

b
p(A) < IA]l = IIA1]l¢ < ﬁ J (T-1)(s)ds < 1. (4.90)

This and Theorem 4.16 (the implication (c)=(a)) imply the assertion of Lemma

4.19. ]

Proof of Theorem 4.18. The homogeneous problem (4.84) is equivalent to the
equation

x=G T%x (4.91)

with antitonic G"T* : C — C. Assume that the homogeneous problem have a
nontrivial solution u. Then the values of the solution u have varied signs on [a, b].
Let u take its maximum and minimum values at the points t* and t.. Let further
t* < ty and let ¢ € (t*,t,) be a zero of u. Denote M = u(t*), —m = u(ty). We
have the evident inequalities

-m < u(t) <M,
—m(T1)(t) < (THu)(t) < M(T*1)(t), (4.92)
—m(T™1)(t) < (T u)(t) < M(T"1)(¢).

The function u satisfies the equality

(t—a)(b—t)u(t) = (Tu)(t), tela,cl, (4.93)
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and boundary conditions u(a) = u(c) = 0. Hence
u(®) = | Gult,)(Tw(©ds, 1 [ac)

where (by virtue of (4.21))
_ c—t
(b—s)(c—a)

_ (t=a)(c—y)
(s—a)(b—s)(c—a)

ifa<s<t<eg,

G,(t,s) =
ifa<t<s<c

Using the estimate

N

c— 1
OZG“(t’S)Z_(c—a)(b—s) Z_b—a’

we obtain
M= LC Ga (5, 8) [(THu) (s) — (T u)(s)]ds

= MLC | Ga(t*,s) | (T*I)(s)ds+mLc |Ga(t*,5) | (T*1) (s)ds

M

<b—a

LC (T~1)(s)ds + % LC (T*1)(s)ds.

Hence

(m/(b—a)) [, (T*1)(s)ds
1= (1/(b = a)) [, (T-1)(s)ds’

Similarly, using the equality

b
u(t) :j Go(t)(Tu)(s)ds, £ € [c,b],

where
(s—c)(b-1) .
- ifc<s<t<b,
Gult,s) = (b—s)(s—a)(b—c)
B ifc<t<s<b
-a)b-0 ResieeE

we conclude that

(M/(b — @) [2(T*1)(s)ds
1— (1/(b—a) [ (T-1)(s)ds

(t,s) € [a,c] X [a,c],

(4.94)

(4.95)

(4.96)

(4.97)

(4.98)

(4.99)

(4.100)

(4.101)
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This and (4.98) imply the inequality

[E(T*1) (s)ds [’ (T*1) (s)ds

M<M - . .
(b—a)2(1 - (1/(b - ) [; (T-1)(s)ds) (1 = (1/(b — a)) |, (T~1)(s)ds)
(4.102)
Thus
1 ¢ b
* (b —a)? Iﬂ (T 1)(5)d5jc (T"1)(s)ds
1 <. b o
<G | s [ s [ e
b
| s
C(r+ bt 2 b
<t (AEHEEOE) L o
1 (fryeds\
- (b—a)z( > ) - L (T~1)(s)ds.
(4.103)
Hence
1 b . 2 1 b B
e (| ras) « o [ s (4.104)
Thus, if
1 b " 2 1 b -
W(L (T 1)(5)d5) +EJ; (T 1)(5)6152 1, (4105)

which is equivalent to the inequality (4.86), the existence of the nontrivial solu-
tion of the homogeneous problem is impossible. Therefore, the problem (4.84) is
uniquely solvable. 0

Pioneering investigations of singular equations using the idea of choosing a
special space D =~ B xR for each kind of singularity were published in [136, 207].

The results of Section 4.2 were published in [22].

In the case of ordinary singular differential equation some refined studies were
performed in [112, 113].

4.3. Inner singularities

The equations with the coefficient at the leading derivative, which has zeros inside
[a, b] were studied in [54, 55]. We illustrate the idea of these works by the example
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of the equation

(£Lx)(1)  t2(8) + p(£) (Sux) (1) = F(), £ € [a,b], (4.106)

where a <0< b; p, f € L;and h is a measurable function.

Just as in the previous example, the principal part of £ : W? — L is not a
Fredholm operator. As the space D, on which it is reasonable to consider the oper-
ator £, we take the space of solutions of the three-point impulse model boundary
value problem

ti(t) = z(t),  x(a)=p',  x(b)=p%  x(0)=p. (4.107)

We will suppose that the solution of this problem is a function x : [a,b] — R!
whose derivative x is absolutely continuous on [a,0) and [0, b] and the product
tx(t) is summable on [a, b]. Thus, the homogeneous equation tX(¢) = 0 has three
linearly independent solutions

t a—t b—t
M](t) = ;X[a,g)(t)) uZ(t) = TXM,O)(t) + TX[o‘b](t))
t

u3(t) = bX[U,b] (t))

(4.108)

and the nonhomogeneous equation tX%(t) = z(t) has a solution for every z € L.
For instance, such a solution is

b
x(t) = (Az)(t) = J A(t,$)z(s)ds, (4.109)
where
7t(s—a) ifa<s<t<O,
as
t—a .
- ifa<t<s<O,
a
Alt,s) = % if0<s<t<b, (4.110)
Hs —b) ifo<t<s<b,
bs
10 at all other points.
Since the determinant of the model problem is not equal zero:
ui(a) uz(a) wus(a) 1 00
u1(b) wy(b) ws(b)| =10 1 0Of, (4.111)
ur(0)  wu(0) wus(0)| O O 1
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this problem has, for any {z, 8} € L x R?, the unique solution x = Az+ Y3, where

B = col{p", %, B},
(YB)(t) = Blus(t) + fruz(t) + fPus(1). (4.112)

Let us take D = AL ® YR?, where § = {A,Y} : L X R? — D is the isomor-
phism, the inverse ! = [§, ] is defined by

(8x)(t) = tx(t), rx = {x(a), x(b),x(0)}. (4.113)

The principal part of £ : D — L has the form Q = I + K, where

b
(K2)(1) = J P(OA[R(), s]2(5)ds (4.114)

If the operator Q : L — L has the bounded inverse, the principal boundary
value problem

Lx=f, x(a) = o', x(b) = o2, x(0) = & (4.115)

is uniquely solvable (Theorem 1.5) and the general solution of the equation £x =
f has the representation

b
x(t) = J G(t,s) f(s)ds + c1x1(t) + c2x2(t) + c3x3(2), (4.116)

where G(2,s) is the Green function of this problem, x1, x,, x3 constitutes a funda-
mental system of solutions of Lx = 0, and ¢; are constants.

Consider an example of singularity of another kind. Define the operation
by

15&(0 ift e [1,2],
(0x)(t) = (4.117)
0 ift € [0,1),

and consider the equation

(£Lx)(1) L (6x) (1) + (1) + (Tx)(t) = F(1), te[0,2], (4.118)

with a linear operator T : W2 — L.

The principal part of the operator £ : W? — L is not Fredholm even under
the assumption that T : W? — Lis a compact operator. We will define the operator
L on awider space D, assuming that T' allows an extension onto this space. We will
construct the space D as follows.



140 Singular equations
Let us take as a model the problem

(Lox) (£) & (0x)(1) + ¥, (D%(E) = 2(t), t € [0,2],
x(0) = B, x(1) = B, x(1) = .

(4.119)

This problem decays into two problems that are integrable in the explicit form,

x(t) =z(t), te]0,1), x(0) = B,

(4.120)
x(t) = Z(t)) te [1>2]) x(l) = ﬁZ) X(l) = ﬁ3~
We may take as the solution of the model problem the function
t
x(t) = Xon (t){ Jo z(s)ds + ﬁl}
t (4.121)
- (t){ JO o ()t = $)2(s)ds + B2 + (1t - 1)}.
Denote (Az)(t) = f02 A(t,s)z(s)ds, where
1 ifo<s<t<l,
Alt,s)=4t—s ifl<s<t=<2, (4.122)
0 at all other points.
Let, further,
YB)(t) = Bluy(t) + fPua(t) + fus(t), = col {BY, %, 3},
(YB)(t) = Brun(t) + Brua(t) + fus(t), P B 3% B°} (4.123)

L{](t) = X[o,l) (t)) I/lz(t) = X[l‘z] (t)) u3(t) = X[],z] (t)(t - 1)

The solution of the model problem has the form x = Az + Y.

Next define the space D by D = AL® YIR?. This space consists of the functions
x : [0,2] — R! with possible discontinuity at the point ¢t = 1. These functions
are absolutely continuous on [0, 1) and have absolutely continuous derivatives on
[1,2]. ¢ = {A, Y} : LX R? — D is the isomorphism, ¢! = [§, r], where

Ox = Lox, rx = {x(0),x(1),x(1)}. (4.124)
The norm may be defined by
lxllp = [|Lox||y + [x(0) | + [x(1) | + |x(1)]. (4.125)

Since Lx = Lox + y;, X + Tx, we have

(Q2)(1) = 2(1) + ¥, (1) j Yo ()2()ds + (TAZ)(2). (4.126)
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If the product TA : L — L is compact, the principal part Q : L — L is canonical
Fredholm. If ||K||L—-1, < 1, where

(Kz)(t) = (TA2)(t) + x,,, (1) J(:X“’” ($)z(s)ds, (4.127)

the principal boundary value problem
Lx = f, x(0) = al, x(1) = o?, (1) =a’ (4.128)
is uniquely solvable and in this case (Theorem 1.6) the homogeneous equation

£Lx = 0 has three-dimensional fundamental system of solutions x;, x», x3, also
the general solution of the equation L£x = f in the space D has the representation

x(t) = Jj G(t,s) f(s)ds + c1x1(t) + c2x2(8) + c3x3(8), (4.129)

where G(t, ) is the Green function of the principal boundary value problem, ¢; =
const.

Denote Ax(t) = x(t) — x(t — 0). The constriction Dy = {x € D : Ax(1) = 0}
of the space D contains continuous functions only. The homogeneous equation
Lox = 0 has two linearly independent solutions

y1(t) =1 =), OE=1),  y2(t) = ), () = 1) (4.130)

in the space Dy. The equation £ox = z has, for any z € L, solutions that belong to
D, for instance,

t t 1
v(t) = X () Jo z(s)ds + x,,, (t){ L X ($)(t = 8)z(s)ds + L z(s)ds}. (4.131)

Thus, the general solution of the model equation Lyx = z in the space Dy may be
represented in the form

x(t) = v(t) +can(t) +cya(t), (4.132)

where ¢;, ¢, are constants.
Since

y1(0)  y2(0) _‘1 0

n@ p@| o 1‘*0’ (4.133)

the two-point boundary value problem

Lox = z, x(0) =0, x(2) =0 (4.134)
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is uniquely solvable in the space Dy. The Green function of this problem, W (¢, s),
can be constructed by finding the constants ¢, ¢, in (4.132) so that x(0) = x(2) =
0. We have

2
x(t) & (W2)(t) =J Wt s)z(s)ds, (4.135)
0
where
(1 fo<s<t<l,
2—t fl<t<2,0<s<1,
Wits)=1-2-t)(s—1) ifl<s<t<2, (4.136)

—-2-9)(t—-1) fl<t<s<2,

0 at all other points.
Notice that it is possible to construct W (¢, s) on the base of the representation
x(t) = (A2)(t) + B us () + BPua(t) + Bus(t) (4.137)
of the solution (4.119) by demanding the fulfillment of the conditions x(0) =

Ax(1) = x(2) = 0.
Thus, the space Dy is defined by Dy = WL & Y,R?, where

(YoB) (1) = [1 =y ()t = DB + x,0 ()t = DB, B =col {B', B2},
(4.138)

Jo={W, Yy} : LxR? — Dy is the isomorphism, g(;l =[Lo, 10], rox={x(0),x(2)}.
The two-point boundary value problem

Lx=f, x(0)=a, x(2)=d (4.139)
is the principal boundary value problem for the equation Lx = f in the space Dy.

This problem is uniquely solvable if and only if the operator Q = LW : L — L has
the bounded inverse.

4.4. The chemical reactor’s equation

The mathematical description of some processes in chemical reactors gives rise to
the singular boundary value problem

(1) + é)’c(t) = f(t,x), te]l0,1], x(0) =0, x(1) = a. (4.140)
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There is an extensive literature on the subject (see, e.g., [169, 224]). Application of
the method of “.Ly, Lo—quasilinearization” (see [32]) to this problem demands
the tests of solvability of the linear problem

def

(Lx)(1) = X(t) + %X(t) +p(t)x(t) = f(1), te][0,1],

x(0) =0, x(1) =«

(4.141)

and of antitonicy of the Green operator of the problem. We will follow below the
scheme suggested by Alves [5].

The value of the operator &£ on a function whose derivative differs from zero
at the point t = 0 (e.g., x(f) = t) does not belong to the space of summable
functions. Thus it is natural to consider the equation £x = f in a space where
there are no such functions. Let us consider the equation LLx = f in the space D
of functions x : [0, 1] — R! defined by

x(t) = Lt(t -s)z(s)ds+B, {z,p} €L, x R, (4.142)

where L, is the Banach space of functions z : [0,1] — R! under the norm

Izl = “01 !z(s)lpds}l/p. (4.143)

We will demand below the inequalities p > 1 and k > —(p — 1)/p.

The space D is a finite-dimensional restriction of the space W7, of the func-
tions with absolutely continuous derivative and the second derivative from L,.
Namely

D = {x € W} : %(0) = 0}. (4.144)

Such a space is isomorphic to the product L, x R!, the isomorphism may be de-
fined, for instance, by

F=IAYL (A0 = [ -9:9ds VB,
g~ =1[0,r], Ox = %, rx = x(0).

(4.145)

The equation

def

(Mx)(t) = x(t) + é)’c(t) = f(1), te]0,1], (4.146)

is integrable in the explicit form and may be taken as a model one. The principal
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part Qy = MA of the operator M : D — L, has the form
Quz =z+Kz, (4.147)

where
(Kz)(t) = k Jtz(s)ds. (4.148)
t Jo

This is the so-called Cezaro operator. As one can make sure by immediate integra-
tion of the integral equation z + Kz = f, the inverse Q! = (I +K)™': L, - L,
has the representation

(Qf N)(©) = f(&) =kt~ (00 Jtsk f(s)ds (4.149)
0

and is bounded if k > —(p — 1)/p.

It should be noticed that K : L, — L, is not compact and the successive ap-
proximations in the case k = 1 do not converge. One can see the fact by beginning
the successive approximations from the element zy = 1. This phenomenon un-
expected from the view-point of the accustomed properties of Volterra integral
equations is connected with characteristics of the Cezaro operator K : L, — L,
whose spectrum was studied in [162].

So, the principal part Qy : L, — L, of M : D — L, as well the inverse Q;/ are
bounded Volterra. By Theorem 1.16, the Cauchy problem Mx = f, x(0) = 0 (the
principal boundary value problem), is uniquely solvable . By virtue of Theorem
1.17 the fundamental system of Mx = 0 is one-dimensional and consists of x(t) =
1. Thus the general solution of the equation Mx = f has the form

x(t) = (AQy f) () +a = (Cu f)(t) +a, (4.150)

where
(Cuf)(®) = Lt Cul(t,s) f(s)ds (4.151)
and the Cauchy function Cy(t, s) is defined by
Cu(t,s) =t —s— ksk J'Ot(t —n)r Mgy 0<s<t<1. (4.152)
Thus,

Cults) = slnz, Ci(0,0) = 0 (4.153)
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in the case k = 1 and

k-1
Cu(tss) = L[1 - (3) ] Cu(0,0) = 0 (4.154)
k-1 t
in the case k # 1.

It should be noticed that the operator Cy : L, — C defined by (4.151) is
compact being the product of the compact A : L, — C and the bounded Q' :
L, - L,

The boundary value problem Mx = f, Ix = « for any functional / on the
space D, such that I(1) # 0, is uniquely solvable and its Green function Gy(t,s)
may be constructed in the explicit form on the base of the equality that follows
from Theorem 1.20:

Gur(t,s) = Caslts) — ﬁl[CM(-,s)], (4.155)

where Cy(t,s) = 0ifa < t < s < b. Thus the Green function of the problem
Lk
X+ ;xzf, x(1)=0 (4.156)
is defined by

slnt if0<s<t<]l,

Gu(t,s) = 1 (4.157)

slns if0<t<s<l,

in the case k = 1, and by

k(el—k _
% fo<s<t<l,

Gu(ts) =4 | (4.158)
% ifo<t<s<l,

in the case k # 1.
Next consider the problem

def

(Lx)() % x() + éx(t)+p(t)x(t) = f(t), x()=a (4.159)

with p € L,.
Theorem 4.20. The following assertions are equivalent.

(a) The problem (4.159) is uniquely solvable in the space D and its Green op-
erator is antitonic.
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(b) There exists v € D such that
v(t) =20, (Lv)(t) <0, te][0,1], (4.160)

and besides
1
v(1) — J (Lv)(s)ds > 0. (4.161)
0
(c) There exists the positive solution of the homogeneous equation Lx = 0.

Beforehand, let us prove two auxiliary lemmas using the following designa-
tions: p = pt — p=, p*(t), p~(t) = 0, Lox = X + (k/t)x — p~x.

Lemma 4.21. The Cauchy problem

Lox = f, x(0) =« (4.162)
is uniquely solvable in the space D, the Cauchy operator Cy of the equation Lox =
f is isotonic, and there exists the positive solution uqy of the homogeneous equation
£0x =0.
Proof. The problem (4.162) is equivalent to the equation

x=Hx+g, (4.163)

where

(Hx)(1) = JO Cults)p (9x(s)ds, () = L Cult,s) f(s)ds +a.  (4.164)

The operator H : C — Cis Volterra, compact, and isotonic. Therefore the problem
(4.162) is uniquely solvable and the Cauchy operator of the problem

Co=(I+H+H?*+---)Cy (4.165)

is also isotonic. The function u as the solution of the equation x = Hx + 1 has the
representation

up=1+H(1)+H*(1) + - - - (4.166)

and, consequently, u(t) = 1, t € [0, 1]. O
Lemma 4.22. The boundary value problem

Lox=f, x(1)=0 (4.167)

is uniquely solvable in the space D and its Green operator W is antitonic.
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Proof. The homogeneous problem £Lox = 0, x(1) = 0 is equivalent to the equa-
tion x = Bx with antitonic

1
(Bx)(t) = JO Gu(t,5)p~ (s)x(s)ds. (4.168)

If we assume that the problem is not uniquely solvable, then it follows that there
exists the nontrivial solution y of the problem. In virtue of antitonicity of B, the
nontrivial solution varies the sign on [0, 1]. Thus y has at least two zeros t = 1 and
t = 7. The case that T = 0 is impossible since in this case, we have y(t) = 0 by
Lemma 4.21.

Consider now the regular equation

X(t) + éfc(t) —p (t)x(t) =0, telrl] (4.169)

The fundamental system of this equation is nonoscillatory on [7, 1]. It follows
from Theorem D.1 if we put v(¢) = 1. Thus, y(7) # 0. The contradiction proves
the unique solvability of the problem (4.167).

Assume that the Green operator W of the problem (4.167) is not antitonic
and f(f) = 0 is a function such that the solution x = W f takes positive values on
a set of points from [0, 1]. If x(0) = y = 0, the function x, as the solution of the
Cauchy problem

Lox = f, x(0) =y, (4.170)

does not satisfy the condition x(1) = 0 of the boundary value problem. Really, if
£ =0,

x(1) = Ll Co(L,8)f(s)ds +y >0 (4.171)

since Cyp(1,s) = Cp(1,s) > 0, s € (0,1), by virtue of (4.165). If x(0) < 0, the
solution x = W f has a pair of zeros 71, 7, € (0, 1] such that x(t) > 0, t € (71, 12).
On the segment [7y, 7,] the function x = W f satisfies the two-point boundary
value problem

def

(Vx)(t) = x(¢) + éfc(t)—p*(t)x(f) = f(t), telmnmnl

X(Tl) = X(Tz) =0.

(4.172)

Since (V[1])(t) = —p~(t) < 0, the solution x of this problem does not take posi-
tive values by virtue of Theorem D.1. The contradiction completes the proof. [J

Now the proof of Theorem 4.20 follows at once from Theorem D.2. Indeed,
Lemmas 4.21 and 4.22 guarantee the fulfillment of the assumptions of this theo-
rem as applied to the problem

(Lx)(1) = (Lox) (1) + p*(H)x(t) = f(1), x(1)=0. (4.173)






5

5.1. Introduction

The problem of minimization of functionals is unsolvable in the frame of the clas-
sical calculus of variations if the given functional has no minimum on the tradi-
tional sets of functions. The question about the suitable choice of the set on which
the functional must be defined was posed by Hilbert and, as it was emphasized by
the authors of the book of Alekseev et al. [3], therewith each class of functionals
must be studied in its own proper space.

The classical calculus of variations usually deals with the functionals of the
form

b
j@wwﬁ 5.1)

with a local operator ® : W” — L. The results of Chapter 1 enables us to study the
functional with more general operator @ : W" — L and replace the space W” by a
more suitable “own” space D = B x R".

The scheme proposed below permits approaching a new fashion to the prob-
lem of minimization, it extends the capabilities of the calculus of variations and
leads to sufficient tests of the existence of the minimum for some classes of func-
tionals in the terms of the problem.

The scheme has been developed on the base of the theory of abstract func-
tional differential equations in the works of the Perm Seminar.

5.2. The criterion for the existence of the minimum of
the square functional

Let D be a Banach space of functions x : [a,b] — R!, which is isomorphic to the
direct product L, x R”, let L, be the Banach space of square summable functions

z:[a,b] — RY, |zlly, = {J] 22(s)ds} 2.
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Consider the problem on the existence of an element x € D at which the
square functional

m

b
1x) = % J { S (Tux) () (Taix) () + (Tox) (s) + w(s)}ds (5.2)

i=1
with additional conditions
Ix=o, i=1,...,n (5.3)

reaches the minimum.

Here Tj; : D — Ly, j = 1,2,i=1,...,m,and T : D — L, are linear bounded
operators, I',...,I" is a system of linear bounded, linearly independent functionals
on D, and w is a summable function.

We will rewrite such a problem in the form

J(x) — min,

(5.4)
Ix =«

wherel = [I},...,I"],a = {a},...,a"}.

5.2.1. The reduction of the problem in the space D ~ L, x R"
to a problem in the space L,

Suppose that the isomorphism § = {A, Y} : L, X R” — D is constructed accord-
ing to a given system of functionals I',...,I" on the base of a uniquely solvable
boundary value problem

Ox =z, Ix=p, i=1,...,n (5.5)

with linear § : D — L;. Such an operator exists by virtue of Theorem 1.22. Thus, A
is the Green operator of the problem (5.5), Y = {y1,..., ¥x}, ¥1,..., ¥x constitute
the fundamental system of the homogeneous equation dx = 0.

The problem under consideration may be reduced, by means of the substitu-
tion

x=Az+Ya, (5.6)

to the problem of the minimization of the functional

12 1Az + Ya) (5.7)
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over the Hilbert space L, without additional conditions. Denoting Y& = u, Qj; =

T;i\, Qo = ToA, we have
1x) = J(Az+u) ¥ 1,(2)

1t
- J Z (Quiz) (5) (Quiz) (s)ds

NM—'

3

j 3 (Tig) 9 (T (5

NI>—‘

NI>—‘

1 (b
j {(Qoz)(s) + (Tou)(s)}ds + = J w(s)ds.

Using the equality

b b
J (A2)(s)(BZ)(s)ds f (A*Bz) (s)z(s)ds

and denoting

b
(o y) = j (s (s)ds,

we may write
1
ll(z) = E(HZ)Z> - (6)Z> +g:

where

m

H = 2> (QhQui+ QiQu),

i=1

0 (QETo+ Q3T — 305 (1),

II
NI>—‘
M=

Il
—

i

b m
g:%f {Z Tyiut) (s)(Taiu )(s>+(Tou)<s>+w<S>}dS
a i=1

Thus H : L, — L, is a selfadjoint operator, 6 € L,, g = const.
Denote

D,={xeD:lix=d,i=1,...,n}.

J Z (Quiz) () (Toiu) (s) + (Qaiz) (s) (Triut) (s) }ds

(5.8)

(5.9)

(5.10)

(5.11)

(5.12)

(5.13)
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To state and prove the central assertion on the minimum of the functional (5.2),
we will use the following definitions.

A point xg € Dy (29 € L) is called the point of local minimum of functional
Jd (4y) if there exists an ¢ > 0 such that £(x) > L(x0) (L1(z) = 41(zp)) for all
x € Dy (z € L) that satisty [|x — xollp < € (llz — z0llL, < €). If L(x) = L(x0)
(I1(z) = J1(20)) holds for all x € Dy (z € L), xo (20) is called the point of
global minimum. The value 4 (xy) ({;(2o)) is called local (global) minimum of the
functional.

Following the adopted terminology, we will call the operator H : L, — L,
positive definite one if (Hz,z) = 0 for all z € L,. The positive definite operator H
is called strictly positive definite if (Hz,z) = 0 only for z = 0.

Denote

1

(QfiTi + Q5 Thi)s 0 = *EQ(T (1). (5.14)

N | —
M=

L =
i=1

Theorem 5.1. Any local minimum of the functional (5.2) is the global one.
A point xy € Dy, is the point of minimum of the functional (5.2) if and only if
(a) xo is a solution of the boundary value problem

Lx = 6y, Ix=a, i=1,...,n, (5.15)

(b) the operator H : L, — L, defined by (5.12) is positive definite.

Remark 5.2. The equation £x = 6 is naturally called “Euler equation” and the
boundary conditions I'x = &' correspond to “natural boundary conditions” in the
classical calculus of variations.

5.2.2. Proof of Theorem 5.1

As a preliminary we will proof the following auxiliary statements.

Lemma 5.3. Any local minimum of the functional §, on the space L, is the global
one.

An element zy € L, is the point of minimum of 4, if and only if the operator
H : L, — L, defined by (5.12) is positive definite and zy is a solution to the equation
Hz = 0.

Proof. Let zy be a point of a local minimum. It means that there exists an ¢ > 0

such that {1(z) — £1(zo) = 0 for ||z — zll1, < &. Let us fix £ € L, and let yy > 0 be
a number such that [[yo&|ly, < e. It follows from (5.11) that

L1(z0 +y€) — d1(20) = %(Hf,@ +y(Hzo — 6,&). (5.16)

Due to the condition, the quadratic binomial (y?/2)(HE&, &) + y(Hzo — 6,£) has
no negative value if y € (—yo, yo). It means that this binomial has no negative
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value for any y. Consequently, zj is a point of global minimum. Besides, due to the
arbitrary choice of £, we obtain from the equality (Hzo—0, &) = 0 that Hzo—6 = 0.
Then (HE, &) > 0 for each & € L,.

The converse assertion follows from (5.16). O

Lemma 5.4. If xy is the point of a local minimum of the functional (5.2) on the set
D, and xy = Azy + u, then the point of minimum of the functional 4, is zy.

Proof. Let ¢ > 0 be such that £(x) — £(x9) = 0, as soon as ||x — xllp < & Any
x € Dy has the representation x = Az + u. Since [|x — xollp < [|Allllz — zollL,, we
have

11(2) = 1 (20) = 4(x) = L(x0) = 0 for ||z — 2|y, < m (5.17)

Hence z is a point of minimum of the functional {;. O

From the equality J(x) — £(x9) = £1(2) — L1(20) for xo = Azp + u and for
x = Az + u, it follows at once that x is the point of the global minimum of the
functional { if and only if 2 is the point of global minimum of the functional {;.
From this and previous lemmas we obtain the following.

Lemma 5.5. Any local minimum of the functional 1 is the global one.

The functional § has a point of minimum xo on the set Dy = {x € D : I'x =
o, i =1,...,N} if and only if the operator H : L, — L, defined by (5.12) is positive
definite and Hz = 0 has a solution zy € L. In this case, xo = Azo + u.

Corollary 5.6. Let the operator H defined by (5.12) be of the form H = I — K. The
functional (5.2) with restrictions (5.3) has the unique minimum in D and H is strictly
positive definite if | K|| < 1.

Proof. The inequality [|K|| < 1 implies that the equation Hz = 6 has the unique
solution zy. Besides, this inequality guarantees that H is positive definite since

(Hz,z) = (z,2) — (Kz,2) = |zIlf, - K|z}, = 0. (5.18)

By Lemma 5.5, xo = Az + u is the point of the unique minimum of the functional
on the set D,. O

Proof of Theorem 5.1. Let xo € D, be the solution of the problem (5.15). There
exists zg € L, such that xo = Azy + u. Moreover

HZ()ZOCAZ():QC(X()—M) :90+9—60:9. (519)

Consequently, zj is the solution to the equation Hz = 0. By virtue of Lemma 5.5,
X is the point of minimum.
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Conversely, if x is the point of minimum of the functional { and xy = Az +
u, 2y is the point of minimum of the functional {,. By virtue of Lemma 5.3 the
operator H is positive definite and Hzy — 6 = 0.

Let us show that x; is the solution of the problem (5.15). Indeed, Ixy = «,

Lxg = aC(AZ() + M) = Hzy — 0+ 90 = 9(). (520)
|

Remark 5.7. In some instances the equation Hz = 6 is more convenient for the
study than the boundary value problem (5.15). In such cases there is a good reason
to use Lemma 5.5 instead of Theorem 5.1.

5.2.3. Asimple example

Consider the functional
1
1(x) = % L [£2(s) — q(s)(s) — p(s)x(s)}ds (5.21)

with conditions x(0) = !, x(1) = o?.
If g is absolutely continuous, the classical methods from elementary textbooks
is applicable. The classical Euler equation in this case has the form

x(t) = S [q(t) = p()] (5.22)

N | —

and, therefore, the point of minimum is defined by

xo(t) = % Jol Wt 9)[4(s) - p(s)]ds + &' (1 — 1) + a1, (5.23)
where
<|—s(l—t) fo<s<t<l,
Wit s) = (5.24)
—t(1-s) if0<t<s<l,

is the Green function of the problem % = z, x(0) = 0, x(1) = 0. Thus

xo(t) = %Hot q(s)ds tjol g(s)ds— (t— 1) Ltsp(s)ds - tf(s - l)p(s)ds]

+al(1 —t) + o?t.
(5.25)

Note that J(xg) = —p?/96 if a' = a?> = 0, p = const, g = const.
Next consider the same problem using the scheme above. Let D ~ L, x R?
andlet § = {A, Y} : L, X R" — D be the isomorphism.
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Since Th1x = To1x def oy = X, Tox = —qx — px, wehave Q1 = Q2 = TA def

Q, H = Q*Q. In any case of D (for every A) the operator H : L, — L, is positive
definite since

(Hz,z) = (Q*Qz,2) = (Qz,Qz). (5.26)
Let D = W3 be the space of the functions x : [a,b] — R with absolutely

continuous derivative x and ¥ € L,. Define the isomorphism § = {A,Y} : L, X
R? — W3 by

1
(A2)(1) = jo W(t9)z(s)ds,  (YB)(1) =B (1 -1+t B =col {5}
(5.27)

with W(t,s) defined by (5.24). Thus

(A2)(D) = (t— 1) Jtsz(s)ds - tjl(l — $)z2(s)ds. (5.28)
0 t

After direct calculations, we have

1 1 t 1
(Q2)(t) = — L z(s)ds + L sz(s)ds, (Q*2)(t) = — Jo z(s)ds + tJO z(s)ds,
1 1 t
(Qoz)(t) = q(t)J z(s)ds — q(t)J sz(s)ds + (1 — t)p(t)J sz(s)ds
t 0 0
1
+tp(t)J (1 - 9)2(s)ds,
t ' 1 1
(Qi2) (1) = L 4(s)2(s)ds - tL q(s)2(s)ds + tL (1 = 5)p(s)z(s)ds
(-1 f sp(8)2(s)ds,
0

1 t 1 1 t
8o (1) = 5{ - L q(s)ds + tJO q(s)ds + tJl (s— 1)p(s)ds + (£ — 1) JO sp(s()Sd;E).

Next £ = Q*T and the equation £Lx = 6 takes the form
—x(t) +x(0) + tx(1) — tx(0) = Hy. (5.30)

By Theorem 5.1, the unique point of minimum is again the function (5.25).

Let us notice that after double differentiation, the equation £Lx = 6, takes the
form of the classical Euler equation (5.22).

By immediate differentiation we see that x, € W3 if and only if p,g4 € L.
Therefore, the functional (5.21) has no minimum in W3 without this condition.
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If we restrict ourselves to the requirement p,q € L, it is natural to look for
the minimum in a space being wider than W3.

Consider the problem in the space D ~ L, x R? of the functions x : [0,1] —
R! which are absolutely continuous on [0,¢) and [c,1] and such that x € L2
The isomorphism between D and L, X R? may be constructed on the base of the
impulse boundary value problem

=2,  xO)=p, x(1)=p (531)
in the space D. The solution of this problem has the form

x(t) = (Az)(1) + (YB)(1)

[ e6is g ® [ 2605+ o0+ B,
Then Qz = Q*z =z, Hz = z,
(@i2)() = 31 - =0 + [ po)=(s1as]. (533)
Leta' = a* = 0. Then
o) = 1 {atn - j pls)ds]. (5.34)

The solution to Hz = 6 has the form zy = 6 and the functional { has its minimum
at the point

xo(£) = (AB)(1)

t t t
= %{ Jo q(s)ds + Jo sp(s)ds — tL p(s)ds

(5.35)
1 1 1
- Ko (®) [ [, atas+ [ spsras— | p(s)ds} }
If p and g are constants, then
1 1
L(x0) = —g[q2+pq(26—l)+p2(c2—c+ 5)] (5.36)

Thus the minimum depends on the position of ¢, the point of discontinuity. If
q =0, d(x0) = —(1/8)p?(c* — c + 1/3), d(x0) = —p?/96 for ¢ = 1/2.If ¢ — 0 or
¢ — 1, then J(x0) — —p?/24.
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5.3. The tests of the existence of the minimum of the functional
5.3.1. Some properties of the selfadjoint operatorsin L,

It is known that the selfadjoint H : L, — L, is positive definite if and only if the
spectrum of H, ¢(H ), does not contain negative numbers: 6(H) C [0, +o0). If the
operator H is strictly positive definite and moreover is Fredholm, then ¢(H) C
(0,+0). Indeed, in this event the equation Hz = 0 has only the trivial solution
and, consequently, there exists the bounded inverse H~!. Thus the number 0 is a
regular value to H.

For the selfadjoint H arising in studying the functional (5.2), the situation
H = Hy—H, is typical where Hy and H, are bounded, selfadjoint, positive definite,
there exists the bounded inverse Hy ! and H, is compact. It should be noticed that
in this case H is Fredholm as the sum of an invertible operator and a compact one.
Let us dwell on such a situation.

It is known that there exists the only square root /Hy (such that (v/Hy)? = Hy)
for the positive definite Hy and, besides, v/H, permutes with Hy and with any other
operator that is permutable with Hj (see [108]).

Lemma 5.8. Let Hy be positive definite and there exists the bounded inverse Hy '
Then there exists the bounded inverse (\JHy) ™' and, besides, (\JHy) ™' = \/Hy '.

Proof. Hy'! is positive definite. Consequently, there exists \/H, ' and it permutes

with Hy'. Since Hy' permutes with Hy and \/Hy, the operators \/H, ' and /H,
permute with each other. The product of positive definite operators is positive
definite. Hence it follows, by the uniqueness of the square root, that

g =g = () = e =1 G

By Lemma 5.8, for any z € L, there exists a unique y € L, such that z =

w/Ho_ly. Therefore,
(Hz,z) = (Hoz,z) — (H,2,2)
HoyHg'y,\[Hg'y) = (HiJHg ' y,\[H'y)

(
oy i) - (g 1 )
(

(I-K)y,y).

(5.38)

The operator K = /Hy ' Hi/H; ! is selfadjoint and compact. Besides this operator
is positive definite. Indeed, since H, is positive definite,

(Kz,2) = (Hi\Hy 'z, \Hy 'z) = 0. (5.39)
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Lemma 5.9. The following assertions are equivalent.
(a) The operator H : Ly — L; is strictly positive definite ((Hz,z) > 0 for each
zelyz#0).
(b) o(H) C (0,+00).
(c) p(K) < 1.
(d) p(HiHy ) < 1.
(e) p(Hy'Hy) < 1.

Proof. The implication (a)=(b) was proved above since H is Fredholm.
The implication (b)=(a) follows from the fact that m = inf ), -1 (Hz,2) is
the point of the spectrum of H. Therefore m > 0 and

<Hz,z>=||z||iz<H[ z } Z> > |lzll2,m >0 (5.40)

lzllL, ] Izl

forz # 0.
The implication (a)=(c). By virtue of (a) and the representation

I - K =+Hy'H\H, ', (5.41)

the operator I — K is strictly positive. Since this operator is Fredholm, (I — K) C
(0, 400). This with the fact that K is positive definite implies ¢(K) C [0, 1). There-
fore p(K) < 1.

The implication (c)=(a). From (c) it follows, like in the proof of (b)=(a), that
I — K is strictly positive definite. From the equality

(Hz,z) = ((I - K)WHy 'z,\Hy '), (5.42)
it follows that H is strictly positive definite.
The implication (c)=(d)=(e)=(c). The operators K, H\Hy', and Hy 'H; are
compact. Between the sets of solutions v, y, and z of the equations

Av =Kv, Ay = HiH,'y, Az = Hy'Hiz, (5.43)

there exist for each A the one-to-one mappings defined by

v=+H'y, y =+Hov;

z=+Hy'v, v = +|Hoz; (5.44)
y = Hoz, z=Hg'y.

Therefore

p(K) = p(HiHy') = p(Hy 'Hy). (5.45)
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5.3.2. Dela Vallee-Poussin-like theorem

Theorem D.1 which is called as de la Vallee-Poussin like one, was of certain impor-
tance in Chapters 2 and 4. This theorem on equivalence of a set of assertions, con-
nected with linear equations, contains an assertion on the existence of the unique
minimum of a functional. The generalization of the mentioned results may be for-
mulated on the base of Theorem D.2.

Let D ~ L, X R" be a space of functions x : [a, b] — R!, which is continuously
embedded into the space C of continuous functions. The operator A : L, — D that
defines the isomorphism § = {A,Y} : L, X R" — D is supposed to be isotonic
(antitonic). Consider the functional

F=4-F (5.46)

in the space D. Here { is defined by (5.2),

b U
B0 = [ 3 (1) @, (5.47)
@ i=1
T;: C - Ly, i = 1,...,u, are linear bounded operators such that the products
TiA : L, — L, are compact.
Denote
L=Ly—T, (5.48)
where

(T:A)*T;. (5.49)

M=

Lo =

N | —
M=

H(Tud) "o+ (T2A) Toif, T =

i=1 i=1

Thus, the operators £y : D — L, and «£ : D — L, define the Euler equations for
the functionals { and F. In the case that, among the functionals I',..., ", there are

functionals such that Iix & x(vi), vi € [a, b], we denote by {v} the set of the points
v;. Otherwise the symbol {v} denotes the empty set.

We will assume that the functional { with restrictions (5.3) has the minimum,
the operator T : C — L, is isotonic (antitonic), the boundary value problem

Lox = f, Ix=0 i=1,...,n, (5.50)

is uniquely solvable, and the Green operator W of the problem is isotonic (anti-
tonic). We will assume also that the homogeneous equation L£ox = 0 has a positive
solution ugy (uo(t) >0, t € [a,b] \ {v}).

Define A: C — Cby A = WT. The operator A is isotonic and compact by the
assumptions above.
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Theorem 5.10. The following assertions are equivalent.
(a) The functional F with the conditions (5.3) has a unique minimum in D.
(b) There exists v € D such that

v(t) >0, () L (We)t)+g(t) >0, te[ab]\ v} (5.51)

where ¢ = Lv, g is the solution of the semihomogeneous problem
Lox =0, Ix=1v, i=1,...,n (5.52)

(©) pA) < 1.
(d) The boundary value problem

Lx = f, Ix=0, i=1,...,n (5.53)

is uniquely solvable and the Green operator of the problem is isotonic (an-
titonic).

(e) The homogeneous equation Lx = 0 has a positive solution u (u(t) >0, t €
[a,b] \ {v}) such that I'u = l'ug, i = 1,...,n.

By Theorem D.2, we need only to prove the implications (a)=(c) and (c)=(a).
As shown previously we will notice the following.

There exists the bounded inverse H, ! to Hy def Lo A by virtue of the unique
solvability of the problem (5.50). It follows from the fact that there exists the one-
to-one mapping x = Az, z = dx between the solutions x € D of the problem and
the solutions z € L, of the equation Hyz = f. Besides the operator Hj is positive
definite by virtue of Theorem 5.1 and the existence of a minimum of {.

The operator H; df A is compact. Consequently, H = Hy — H, is Fredholm.
The homogeneous Euler problem

Lx =0, I'x=0, i=1...,n, (5.54)
is equivalent to
x = Ax (5.55)

in the space of continuous functions, because any continuous solution of the latter
equation belongs to the space D. Between the set of solutions x of the equation
x = Ax (of the homogeneous Euler problem) and the set of the solutions z of the
equation

LAz = (H() — Hl)Z = 0, (556)
which can be rewritten in the form

z=H,'Hz, (5.57)
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there exists the one-to-one mapping x = Az, z = dx. The same mapping holds for
the solutions of the equations

Ax = Ax, Az =Hy'Hz (5.58)

for each A. Therefore p(A) = p(Hy 'H;) since A : C — Cand Hy 'H, : L, — L, are
both compact.

Let us prove now the implication (a)=(c). From (a) and Theorem 5.1 it fol-
lows that H is positive definite and the uniqueness of the trivial solution of the
equation Hz = 0 takes place. Therefore the number 0 is not a point of the spec-
trum of H. Consequently, 6(H) C (0,400). From this by virtue of Lemma 5.12
(the implication (b)=(e)), we have (c).

Implication (c)=(a). Since p(H, 'H;) = p(A), the operator H is strictly posi-
tive definite by virtue of Lemma 5.9. Besides H is Fredholm. Therefore there exists
the bounded inverse H~!. Thus we have (a).

5.3.3. Examples

Example 5.11. The paper [231] was devoted to the problem

% L‘” {$ +%%(s) = P(S)X2(S)}ds — min,
x(0) — x(w) = a.

(5.59)

The results of the paper were obtained by means of the methods of classical calcu-
lus of variations, which met some difficulties due to the term x*(w)/w. To illustrate
the new approach to the minimization of functionals, we will consider the func-
tional of a more general form

; Jw {@ +32(s) = p(s)x[h(s)]x[g(s)] + p(s)x(s) + v(s)x(s)}ds,

2 Jo (5.60)
x(§) = () if& £ [0,w],
with periodic condition x(0) — x(w) = a. Assume that p,u,v € L, the functions
h and g are measurable, and the initial function ¢ : (—o0,+) \ [0,w] — R!is
piecewise continuous.
Using the notations S, and q)h introduced in Subsection 2.2.1, rewrite the
functional (5.60) in the form

w 2
%J’() {x (w) +x%(s) — p(s) (th)(S)(ng)(s)}ds

w

- % J: D) {92(5) (Shx) (5)s+9"(5) (Sgx) (5)+9" ()% (5) +uu(s)x(s) +v(s)x(s) } ds.
(5.61)
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It is natural to look for the point of minimum of such a functional in the space W}
of absolutely continuous functions x : [0, w] — R! with % € L,. We will construct
the isomorphism ¢ = {A, Y} : L, x Rl — W! on the base of the general solution

x = Az + Y of the model boundary value problem

def x(w)

G0® i)+ 22 = 21),  rx ¥ x(0) - x(w) = B.

One can see directly

(YB)(t) = (z - é)/s (A2)(1) = Lw Alt,5)z(s)ds,
where

t .
2—— f0<s<t=<ow,

Alt,s) =

r .
1-— if0<t<s<w.
w

Assume that A(t,s) = 0 outside the square [0, w] X [0, w].

(5.62)

(5.63)

(5.64)

First let us dwell on the problem about the minimum of the truncated func-

tional

Lw {fcz(s) P(s)(Snx) (5)(Sgx) (5) ¢ 2@ () }ds — min,
x(0) — x(w) = a.

N | —

We have

(Tux)(t) = (Tax)(t) = %(t), (Tiax) (1) = —p(t) (Shx) (1),

(Trx) (1) = (Sgx) (1), Tisx = Tozx = %x(w),
1 w
Quz=Qliz=Quz=Qz=2- jo 2(s)ds,
(Qu2z) (1) = —p(t) (SuA2) (1) = —p(2) Jw/\[h(t),s]z(s)ds,

(Qh2) (1) = j P()A[R(S), t)z(s)ds,

(5.65)
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w

(Qu2) (1) = (S;A2)(1) = j Alg(r),s]2(s)ds,

0

w

(@220 = |~ Alg) tla()ds,

0

Qi3z = Quz=Qfsz=Q%z = z(s)ds,

1 w
ok
0(t) = 6o(t) = 0,

(Lx)(E) = 5(t) + x(w) — % Lw () {ALg(), 1 (Shx) (s) + Ah(s), £](Sex) ()} ds.
(5.66)

Let us represent £ in the form
Lx = 6x — Px, (5.67)

where

(Px)(t) = % Lw p(s){ALg(s), t] (Shx) (s) + A[h(s), t] (Sgx) (s) }ds + x(w) (i - 1)_
(5.68)

The operator P : Wi — L, is compact. It follows from the compactness of
the integral operator with the kernel p(s)A[g(s), ] as the operator acting in the
space L, and the boundedness of S, as the operator acting from W} into L,. Let us
represent the operator H : L, — L, in the form

Hz = LAz=2z—-Kz, (5.69)

where K = PA.

The operator H : L, — L, is a Fredholm one because of the compactness
of the operator K : L, — L,. Therefore, the existence-uniqueness of the point
of minimum of the functional 4 does not depend on its linear summands and
the number a. The summands and « define the right-hand side of the equation
Hz = 6 and does not influence the construction of H.

Thus by studying the problem on existence and uniqueness of the minimum
of the functional (5.60) with restrictions x(0) — x(w) = « it is sufficient to consider
the problem (5.65) for the truncated functional

@[ 42
% Jo [% +%%(s) — P(S)(th)(s)(ng)(s)]ds. (5.70)

By Corollary 5.6, the condition [|K|| < 1 is sufficient for the existence and the
uniqueness of the minimum of the functional (5.70) with the restrictions x(0) —
x(w) = a.
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The boundary value problem (5.15) for the functional (5.70) has the form
Lx =0, rx = a, (5.71)
where £ is defined by (5.67). Denote
A =AP. (5.72)

Then the homogeneous problem is equivalent to the equation x = Ax in the space
W1. Any continuous solution of the equation x = Ax belongs to W} by virtue
of the property of A. At each A there is the one-to-one mapping z = 6x, x = Az
between the set of solutions x € C of the equation Ax = Ax and the set of solutions
z € L, of the equation Az = Kz. Thus the spectra of the compact operators A :
C - CandK : L, — L, coincide.

Let, as usual,

{1 ifr(t) € [0,w],
0,(t) = (5.73)
0 ifr(t) ¢ [0, w].

Then

IA] sjowA(t, ) B J:p(r){A[g(r),s]ah(r)m[h(r),s]ag(r)}dr+x(w) (% - 1)] ds.
(5.74)

Since [y’ A(t,s)ds = w and

J:U | p(1) | {Alg(1),s]on(t) + A[h(7T),s]og (1)} dT

g+ h(r)) n (575)
w

>

< J:U | p(7) | on(7)0g (1) (4

the inequality [|A]l < 1 (and, consequently, the inequality || K|l < 1) is guaranteed
by the estimate

Lw | p(s) | on(s)ag(s) [4 - g(s)zh(s)}ds <2 (5.76)

Thus by virtue of Corollary 5.6 the condition (5.76) is sufficient for the existence
of the unique minimum in the space W} of the functional (5.70) with the repre-
sentation x(0) — x(w) = a.

In the case h(t) = g(t), we may obtain a more subtle result.
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Letp = p* —p~, p*(t) = 0, p~(t) = 0 and let us rewrite the problem (5.65)
in the form

1 (¢ x2(w) ) . 2 1 (¢ 2 .

= =+ x(s) — pT(s)(Sux)"(s) |ds+ = | (T2x)"(s)ds — min,

2 Jo w 2 Jo

x(0) — x(w) = a,
(5.77)

where

Tox = \[p=Six. (5.78)

The operator H defined for the problem (5.77) by (5.12) is the sum H = H; + H,,
where H, = (T,A)*T,A is compact and positive definite. The compactness of
H, follows from the compactness of A, as an operator acting from L, into C (see
[229]), and from the boundedness of T': C — L,. The operator H; = I — K; is
defined by (5.12) for the problem

% Jow {@ +3%(s) = p*(s) (th)z(S)}ds — min,

(5.79)
x(0) — x(w) = a.
Thus here K; = P, A, and by virtue of (5.68),
(P1x)(t) = Jo p (s)ah(s)A[h(s),t](th)(s)ds+x(w)(; - 1). (5.80)

Define A; : C — Cby A; = AP;. As it was shown above, the spectra of compact
operators K; : L, — L, and A; : C — C coincide. Since [|K;l| = p(K;) = p(A;),
the condition [|A;]] < 1 yields the estimate ||K;|| < 1. Therefore by virtue of
Corollary 5.6 the operator H, is strictly positive if [|A; || < 1. At that case the Fred-
holm H = H, + H, is also strictly positive definite and, consequently, is invertible.
The estimate (5.76), as applied to the problem (5.79), guarantees the inequality
[|A1]l < 1 and has the form

Jw pr(s)an(s) [2 - @}ds <L (5.81)
0

w

Thus, the latter inequality is sufficient for the existence of the minimum of the
functional (5.70) with restriction x(0) — x(w) = & in the case h(t) = g(t).

Theorem 5.10 is suitable to the problem (5.79). Indeed, rewrite this problem
in the form

F(x) = d(x) — Fi(x) — min,

x(0) — x(w) = a, (5.82)
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where

L(x) = % Jow [@ +5c2(s)]ds,

Lo (5.83)
Fi(x) = E,[ (Tlx)z(s)ds, T1x = +/p*Spx.
0
First we consider the problem

J(x) — min,

x(0) — x(w) = . (5.84)
By the above scheme (in the case p(t) = 0) we obtain
Lox = 0x — Pox = x + x(w) - *(w) +x(w) = x+x(w),

Hyz = LoAz = Az — PyAz = z — é J z(s)ds def Koz, (5.85)

0

Aox = APox = Lw A(t,s)[¥ _ x(w)]ds = x() — wx(w).

As was shown above, the spectra of Ky : L, — L, and Ay : C — C coincide. If
w < 1, IKoll = p(Ag) < Lsince [[Agll = 1 — w < 1. Therefore the operator Hy
is positive definite and has the inverse H; ! if w < 1. Consequently, the boundary
value problem

Lox = f, x(0) — x(w) =0 (5.86)

is uniquely solvable for each f € L,. The Green operator W = A(I — Ky)~! of
the problem is isotonic. The equation £Lox = 0 has the positive solution uy =
1 + 1/w — t/w. Thus all the conditions of the general Theorem 5.10 are fulfilled
and, consequently, we can formulate the following.

Theorem 5.12. Let w < 1. Then the following assertions are equivalent.
(a) The problem (5.79) has the unique solution in the space W3.
(b) There exists v € W1 such that

v(t) >0, (Lv)(t)=0, te[0,w], (5.87)

and, besides, v(0) = v(w), v(0) — v(w) + [; (Lv)(s)ds > 0.
(¢) The spectral radius of the operator A, : C — C is less than 1.
(d) The homogeneous equation Lx = 0 has a solution u such that u(t) > 0,
€ [0,w], u(0) > u(w).
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Here A; = APy,

(P1x)(t) = Jo pr(s)A[h(s), ] (Spx) (s)ds+x(w)<£ — 1),
Lx = 0x — Pyx.

(5.88)

In the paper [231] it was shown that the problem (5.59) in the case of p(t) = 1
has the unique minimum if

. 4
w < arcsmg. (5.89)

From the estimate (5.50) for p(t) = 1, we obtain only w < 2/3. The inequality
(5.89) can be established putting

. 1=
v(t) = cost+ sin tﬁ (5.90)
sinw

in the assertion (b) of Theorem 5.12. Then under condition (5.89), we have

(1 - cosw)?

v(t) >0, (Lv)(t)=1-sinw— -
sinw

>0, te[0w].  (5.91)

If w = arcsin(4/5), the function v is a solution to the homogeneous problem £Lx =
0, x(0) — x(w) = 0. Thus, the estimate (5.89) is the best possible one.

Example 5.13. Kudryavtsev (see [123, 124]) considered the problem

1

- Jl {[s(1 - s)jé(s)]2 — p(s)x*(s)}ds — min,

2 Jo (5.92)

x(0) = ', x(1) = a2

The author saw a difficulty of the problem in the fact that the Euler equation is
singular. We will consider a more general problem

1
| 0= 95607 = p6)(512)5)(52) 9)ds — min,

x(0) = a!, x(1) = &?

(5.93)

with measurable / and g and p € L;. For the space D we will choose the analog of
the space D, constructed above in Section 4.2. Replacing the space L by L, we will
denote the space by DZ. Thus the space D2 consists of the functions x : [0, 1] — R!
with the following properties.

(1) x is absolutely continuous on [0, 1].

(2) The derivative % is absolutely continuous on each [¢,d] C (0, 1).

(3) The product t(1 — t)x(t) is square integrable.



168 Minimization of square functionals

The space D2 is defined by D2 = AL, & YR?, where

1
(A2)(t) = L A(t,5)z(s)ds, (YB)(t) = (1 —t)B' +tp*, B =col {B', 5%},

t—1 .

1 s fo<s<t<l,
Alt,s) = ts

S fo0<t<s<l.

(5.94)

We will suppose that A(t,s) = 0 outside the square [0,1] X [0, 1]. It should be
noticed that A(t, s) is the Green function of the boundary value problem

tH(1 - t)i(t) = z(t), x(0) = B, x(1) =B (5.95)

in the space D2 and, besides, A(t,s)s(1 — s) = Gy(t,s), where Gy(t,s) is the Green
function of the problem

X =z, x(0) =x(1)=0 (5.96)

in the space W3 of the functions with square integrable the second derivative,

—-s(1—-t) if0<s=<t=<l,
Go(t,S) = (597)
—t(l—s) if0<t<s<l.

Thus {A, Y}~ = [8,r], where
(Ox)(t) = t(1 — 1)x(t), rx = {x(0),x(1)}. (5.98)
According to the general scheme, we have

Tll = T21 = 6) Qll = Q21 = Qikl = Qik] = I>
(Tiax) (1) = —p(£) (Shx) (1), (Toax)(t) = (Sgx) (1),

1
(Qua) (1) = —p(t) jo ALh(t),s)2(s)ds,
1

(Qn2)(t) = JO Alg(t), s]z(s)ds, 599)

1
(Qh2) (1) = — JO P()ALA(s), t]z(s)ds,
1

(Q52) (1) = J Alg(s),t]z(s)ds,  6y(t) =0,

0

1
H=1I+ E[szsz +Q5Qn] =1-K,
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where
1
(K2)(t) = L K(t, 5)z(s)ds,
1
K(6s) = 3 | p@ AL AL s] + Alg(@L Al s]dn,  (s.100)

2
Lx = Z (QfiTai + Q3;Thi)x & 5 — Px,
i-1

N | —

where

1
(Px)(1) = %jﬁ PTALA(S), £](Sex) () + Alg(s), t](Six) ()} ds. (5101

A as the operator acting from L; into C is compact (see [229]). The operators
T1,: C— Ly and Ty, : C — L, are bounded. Therefore the operators Q12 = T12A :
L, — Ly, Qu = T A : Ly — Ly, and, consequently, K : L, — L, are compact. The
problem (5.15) has the form

Lx =0, x(0) = o', x(1) = o2 (5.102)

This is equivalent to the equation
def
ALx=x—Ax=u (5.103)

in the space C. Here u(t) = (1 — f)a! + ta?, A = AP : C — C is compact. Thus, the
problem (5.102) is uniquely solvable if and only if I — A has the inverse.

The equalities z = §x, x = Az establish the one-to-one mapping between the
set of solutions x € C of the equation Ax = Ax and the set of solutions z € L, of
the equation Az = Kz. Therefore, the spectra of the compact operators A : C — C
and K : L, — L, coincide.

The inequality [|K|| < 1 guarantees by virtue of Corollary 5.6 the existence of
the unique point of minimum. We have: [|[K|| = p(K) = p(A) < [|Allc-c. Since
[A(t,s)] = 1, p(A) < 1if

1
L | p(s) [ {on(s) + og(s)}ds < 2. (5.104)

This test of the existence of the unique minimum may be sharpened in the
case that h(t) = g(t).

Letp = p* — p~, p*(t) = 0, p~(t) = 0, h(t) = g(¢t). First we consider the
problem

Jl {[5(1 — s)jé(s)]2 — p+(s)(th)2(s)}ds — min,

0

F(x) =

N | —

(5.105)
x(0) = o, x(1) = o?,
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and apply Theorem 5.10. Denote

1(x) = % Ll [s(1 - 9)&(s)’ds,  Tyx =« /Pzishx. (5.106)

Under such a notation
! 2
F(x) = 4(x) - J (T1x)"(s)ds. (5.107)
0
All the conditions of Theorem 5.10 are fulfilled in the event of the problem (5.105).
Indeed, Tj is isotonic. Let £y = §, W = A. The equation £Lox = 0 has a positive

solution.
In the case of (5.105) the operator £ defined by (5.100) has the form

(Lx)(t) = t(1 - )E(t) — (PTx) (1), (5.108)
where
1
(P™x)(t) = L pr(s)A[h(s), t](Spx) (s)ds. (5.109)

Let us set v(¢) = t(1 — t) in the assertion (b) of Theorem 5.10. Then

(L)1) < 0 (5.110)
if
Ll P (S)an(s)ds < 2. (5.111)
Indeed,
Als,)s(1 = 8) = Gols, 1), (5.112)

where Gy(t,s) is defined by (5.97). The estimate
0> Go(s,t) >—t(1—1), t,s€(0,1),t#s, (5.113)
holds. Therefore
A[h(s), t]h(s)[1 = h(s)] = —t(1 — 1) (5.114)

and, consequently,

(Lv)(t) <= =2t(1—t) + (1 — 1) le+(s)ah(s)ds, te [0,1]. (5.115)
0
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This inequality is strict on a set of positive measure. By Theorem 5.10 (the impli-
cation (b)=(a)), the problem (5.105) under the condition (5.111) has a unique so-
lution in D, and, besides (the implication (b)=(c)), p(A*) < 1, where A* : C - C
is defined by A* = AP*.

Let us turn back to the problem (5.93) and assume that h(t) = g(t). Rewrite
the problem in the form

1

F(x) + L (sz)z(s)ds — min, (5.116)

x(0) = o, x(1) = o,
where

s

Trx = Tth' (5.117)

Let H be the operator defined by (5.12) for the problem (5.116). Then H =
Hy + H,, where

Hy=1-(TA) A% 1 - K* (5.118)

is the operator defined by (5.99) for the problem (5.105). The operator H, =
(T, A)*T>A is compact and positive definite. Under the assumption (5.111) we
have p(A*) < 1 by virtue of Theorem 5.10 (the implication (b)=(c) at v(t) =
t(1 —t)). Consequently, as above, || K*|| < 1. From this, by Corollary 5.6, the oper-
ator Hj is strictly positive definite. Therefore the Fredholm operator H = Hy + H,
is also strictly positive definite and, consequently, invertible. Thus the condition
(5.111) guarantees by virtue of Lemma 5.5 the existence of the unique solution of
the problem (5.93) in the event h(t) = g(¢).

The approach to the problem of minimization of functionals on the base of
the theory of abstract functional differential equations was developed by the Perm
Seminar in 1987-1993. Pioneering results in such a direction were published in
[75] and discussed in the survey [19].

The general assertions about the existence of a minimum of square function-
als under linear boundary conditions in D = L, x R" were given in the surveys
[20, 21] (see also [39]).

The case omitted in this chapter, when the number of linear boundary condi-
tions of the minimization problem differs from n, was thoroughly studied in [89]
(see also [39, 94]).

The assertions of Section 5.3.1 were proved in the unpublished lecture by
Hargelia at the Perm Seminar in 1999.






Constructive study of linear problems
(using computer algebra in the study of

linear problems)

6.1. Introduction

In the theory of functional differential equations, the equations possessing the
property that a solution set of the equation admits a finite-dimensional param-
eterization are of special interest. Such a parameterization provides a way to re-
duce many of the problems of functional differential equations to the problems of
finite-dimensional analysis. The principal problem with the practical implemen-
tation of this idea is the lack of an exact and explicit description of the finite-
dimensional object to analyze. The situation is more simple in case we are in-
terested in rough properties of the original problem (say, the unique solvabil-
ity of a Fredholm boundary value problem), which are preserved under small
perturbations. In this case we can use an approximate description of a solution
set if the approximation is reasonably accurate. The basis of the constructive study
of linear problems we are concerned with in this chapter is the special technique
of an approximate description of the solution set to the linear functional
differential equation with a guaranteed error bound. This technique is used in
parallel with the special theorems, the conditions of which can be verified in
the course of the reliable computing experiment due to the modern mathemat-
ical packages (Maple, Mathematica, e.g.). Notice that sometimes (e.g., when
known sufficient conditions of the solvability of the boundary value problem
are inapplicable) the constructive approach can give only a chance to obtain the
result.

In Section 6.2, a constructive scheme of testing the abstract linear bound-
ary value problem for the unique solvability is proposed. Next some details of
computer aided implementation are described as applied to the boundary value
problems in the space of absolutely continuous functions (Section 6.3); in the
space of piecewise absolutely continuous functions (the case of impulse boundary
value problems)—Section 6.4; and to a class of singular boundary value problems
(Section 6.5). Sections 6.6, 6.7 are devoted to some other problems, the efficient
study of which uses the modern computer-assisted technique.
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6.2. General theorem on the solvability of the boundary
value problem

Following the notations and the terms of Chapter 1, consider the linear boundary
value problem for the abstract functional differential equation

Lx=f, Ix =« (6.1)

with linear operators &£ : D — Band [ = [I',...,]"] : D — R", assuming as usual
that an isomorphism D =~ B x R" is defined by the operators

g ={AY}:BxR" — D, gt =1[8,r]:D — BxR". (6.2)
In this chapter, we suppose the principal boundary value problem
Lx = f, rx = (6.3)

to be uniquely solvable for any f € B, « € R”". Recall (see Theorems 1.11, 1.16)
that in such a case we have dim ker £ = n, and a necessary and sufficient condition
for the unique solvability of problem (6.1) is

detIX # 0, (6.4)

where X = (x1,...,%,) is a fundamental vector of the homogeneous equation

Lx =0, IX def (lixj), i,j = 1,...,n. Here and in what follows we deal with the
fundamental vector such that

LX =0, rX =E, (6.5)

where E is the identity n X n matrix (see Theorem 1.16 and (1.53)). Since in actual
practice approximate elements of the matrix [X are only available, reliable testing
of the criterion (6.4) requires specialized theorems, techniques, and algorithms.

The techniques of the study of problem (6.1) for the unique solvability, which
are proposed below, are based on the following simple consideration. If we could
find an invertible n X n matrix I such that

1
=1

X —TI < (6.6)

then the matrix [X is invertible too, and hence problem (6.1) is uniquely solvable.
We will look for T in the form I' = [X%, where [ : D — R” is a vector functional
close to I; a matrix X“ with the columns from D satisfies the equality rX* = E, gives

for an operator £ : D — B close to £ a sufficiently small defect A & FX°, and
hence is an approximation for the fundamental vector X. The proximity of  and
I, £ and £ as well as the smallness of A, which guarantee the unique solvability of
(6.1), are defined by Theorem 6.1 given below.



General theorem on the solvability of the boundary value problem 175

Denote by x{, i = 1,...,n, the columns of X%, A; def Lx!, Gy : B — Dis
the Green operator of the principal boundary value problem (6.3). In this chapter,
the norm | - | in R” is defined by |a| = max; <<, |&| for a = col{al,...,a"}; for
n X n matrix A = {a;;} we define ||A| = max;<;<, Z;’ZI laij|; for a, B € R” the

. . : . def def
inequality &« < fmeans o' < f',i = 1,...,m IO(I = col{lall,..., la"|}; IAI =
{|aij\}-

Let us define constants A, gy, M?, uf, v{, 67,1 = 1,...,n, by the inequalities

Az gozlGollh Moo= (X))

- _ (6.7)
wiz [0=Dx], v = |I(L=LOxfllg, O = (Al

Theorem 6.1. Let operators £ and | and a vector X° be such that the matrix IX® is
invertible, and

n n 1
Zy?—i—)tgoz (v?-l-(?f‘) < W. (68)

i=1 i=1
Then the boundary value problem (6.1) is uniquely solvable for any f € B, a € R".

Proof. Take the estimate

X = IX°| < (|0 = DX+ [[1X = X[ < 2 pf +A > [l = fllp. (6.9

i=1 i=1
Next
xi—x!=Go{(L-L)xI = A}, i=1,...,n, (6.10)
which implies that
[lxi = [l < go (v +67). (6.11)

Thus under the conditions of the theorem,

[[IX — Ix9)| < (6.12)

1
[|(Ix)~1]]
and, by the theorem on invertible operator (see, e.g., [100, Theorem 3.6.3]), (6.4)
holds. O

Actual constructing of a matrix [X* and reliable testing inequality (6.8) have
become possible with the development of modern computer-assisted techniques
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and appropriate software. These techniques place certain requirements upon op-
erators £ and I. Because of this, we enter below the special classes of the so-called
computable operators and functions. In the framework of this classes, it has been
possible to formulate analogs of Theorem 6.1 such that their conditions can be
checked by the computer in the course of the reliable computing experiment that
follows the scheme:

(1) constructing operators £ and [ approximating £ and I, respectively;

(2) constructing an approximate fundamental vector X* of the equation

Lx=0;

(3) constructing the matrix [X%;

(4) checking the invertibility of matrix IX4;

(5) constructing the inverse matrix (IX%)~;

(6) finding constants involved in inequality (6.8);

(7) checking inequality (6.8).

In the case that the realization of this scheme does not establish the fulfillment
of (6.8) (say, X4 is not invertible or (6.8) does not hold) the sequence of proce-
dures (1)—(7) is executed again with a higher accuracy of the approximation to op-
erators £, [ and vector X. The computing experiment as a whole consists in many
times repeating the procedure (1)—(7) with successive increase in the accuracy of
the mentioned approximation. It is either finished with the result (establishing the
fulfillment (6.8)) or terminated with no result. Let us be concerned briefly with
the conditions providing that the computing experiment gives the result, theoret-
ically, for any uniquely solvable problem (6.1) (the detailed consideration of such
conditions with the proofs and corresponding estimates is given in the mono-
graph Rumyantsev [196]). Denote by (L}, 1), X7, {A*} the sequences of the
approximating operators, the approximate fundamental vectors and the defects,
respectively. If £ — £ and Iy — [ uniformly as k — co and A — 0 as k — o in
components in B, then the existence ko, such that for £ = Ly, [ = Iy, X* = X{,
A = AR inequality (6.8) holds, follows immediately from the theorem on invert-
ible operator. Conditions for the uniform convergences £ — o and I — I canbe
too stringent for some concrete spaces B and classes of operators £, I. From the in-
equalities (6.7), (6.8) we notice that under the condition of the strong convergence
Ly — £, [y — Lit is sufficient for the existences £, [, and X¢, which satisfy (6.3),
that X; — X in components in D. In view of Lemma 4.1.3 of Azbelev et al. [32],
the latter condition is fulfilled under the condition that the principal boundary
value problems

[Li,r]x = {f,0}, k=12..., (6.13)

are uniquely solvable, and for each f € B their solutions vy are uniformly bounded:
supy [[vkllp < 0. Some conditions of the uniform boundedness of solutions to the
sequence of the Cauchy problems in the case of the space of absolutely continuous
functions are formulated in Section 4.3, Azbelev et al. [32]. Conditions for the
strong convergence of the composition operators sequence are given by Theorems
C.10-C.15.
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6.3. BVP in the space of absolutely continuous functions
6.3.1. Notation and definitions

Let L" = L"[0, 1] be the space of summable functions z : [0,1] — R", let [z, =
fol |z(s)|ds, let D" = D"[0, 1] be the space of absolutely continuous functions x :
[0,1] — R”, and let [[x|lp» = ||x[lx» + [x(0)]. For a fixed set of points 0 = # <
fi < -+ < tys = 1, we denote by DS"(m) the space DS[0,f1,...,t,, 1] (see
Section 3.2); next

(Va)(t) = Lt As)ds, te (0], (6.14)

For any linear bounded operator /£ : D" — L" with the principal part Q :
L" — L", define the linear bounded operator £ : DS"(m) — L" by the equality

(£y)(t) = (Qy)(1) + A1) y(0), (6.15)

where A(t) = (LE)(t).
For any linear bounded vector functional [ : D" — R” with the representation

Ix = Wx(0) + JOI D()ic(s)ds, (6.16)

where V¥ is constant nxXn matrix, the elements of nxXn matrix @ are measurable and
essentially bounded on [0, 1], the linear bounded vector functional [ : DS"(m) —
R" we define by

~ 1
Iy = wy(0) + L D(s)9(s)ds. (6.17)

We suppose in what follows that the space DS"(m) = DS"[0,t,...,tm, 1] is
constructed in relation to the system of rational points t;, i = 1,...,m. Denote

8i = [tiflati)) i= 11"-)m; 8m+1 = [tm)l]) 80 = (_OO)O)’ (618)
Xi 1s the characteristic function of the set &;.

Definition 6.2. A function y € DS"(m) is said to possess the property C (is com-
putable) if its components as well as the components of functions y and V y take
rational values at any rational value of the argument.

For example, functions of the form

m+1

y() = > x)pi(t), (6.19)

i=1
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where the components of the vector functions p; : [0,1] — R", i =1,...,m+ 1,
are polynomials with rational coefficients, possess the property C.
Denote by 27 the set of all y € DS"(m) having the form (6.19).

Definition 6.3. A function h € P}, h=col{hl,...,h"}, is said to possess the prop-
erty A, if, for every j = 1,...,m + 1, there exists a vector

g=col{q',....q"}, 0<qg' <j i=1...,n (6.20)
such that hi(t) € &4,i=1,...,n,ast € §;.

The property A, takes place, for example, for functions h € &,; with the
components k', i = 1,...,n, satisfying the inequality h'(t) < t, t € [0,1], and
being piecewise constant rational-valued functions.

Definition 6.4. A linear bounded operator £ : D"—L" is said to possess the prop-
erty C (is computable) if the operator £ : DS"(m) — L" constructed by formula
(6.15) maps any element of P/ in an element of this set.

In the case Lx = % — Px, the operator £ is computable under the condition
that the columns of P are functions of the form (6.19). The operator £,

(Lx)(t) = x(t) = P(t)xn(t), te<[0,1], (6.21)

is computable if, for instance, the columns of P have the form (6.19) and the func-
tion h € P}, possesses the property A,.

Definition 6.5. A linear bounded vector functional [ : D" — R" is said to have the
property C (is computable) if the vector functional I : DS"(m) — R” defined by
(6.19) takes, for every y € £7, the value Iy being the vector with the rational
components.

6.3.2. Boundary value problem for the system of ordinary
differential equations

Consider the boundary value problem

(Lx) () € x(t) - P(Ox(t) = f(), te[0,1],

(6.22)
Ix % wix(0) + Jol D()ic(s)ds = a.

Here P(t) = {pij(t)}], pij € L f € L; ¥ = {y;;}1; and (1) = {g;;(t)}7,
@ij: [0,1] — R, are piecewise continuous functions with possible discontinuities
of the first kind at fixed points 71,...,Tm, 0 < 71 < - - - < 75 < 1, and continuous
on the right at these points; « € R".
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The problem (6.94) is approximated in the following way. Let each of the
points 7, j = 1,...,, be in correspondence with a pair of rational points t,;_1, t;
such that f; | < 7j <fhjand 0 =ty <t; < - -+ <ty <ty = 1. Denote, as above,
& = [ti_,ti), i =1,...,m—1, &, = [tm, 1]; xi is the characteristic function of
&, i = 1,...,m. Further we define the space DS"[0, t1,...,tm_1,1] = DS"(m — 1)
over the system of the points t,,...,t,-1. Denote ¢, = {1,3,...,2m + 1}, §, =
{2,4,...,2m}.

' On the sets &;, i € ¢, the functions ¢f are approximated by 'the polynomials
’(/)?k with rational coefficients; on the sets &;, i € $,, functions ’gb?k are taken as
zero. By i</>JV.k we denote the rational error bounds of the approximation:

Ol = [gk(D) — ¢%(t)], te & i g,

i . (6.23)
z¢}/k > |¢]k(t)|, te &, i€ g

Let us approximate functions pj; over the sets &;, i = 1,...,m, by polynomi-
als i Ppjy with rational coefficients and denote by i pjy rational error bounds of the
approximation:

ti

fp;.kzL | pi(s) = P4 ds, i=1,...,m. (6.24)

Denote Pi(t) = {"p;’k(t)}'f, D (t)= {igb?k(t)}{', P = {ip;k}ﬁ‘, = {"(/)}-’k}’f. Define
matrices P, and @, by the equalities

i

P(t) = D Pit)y' (),  @u(t) = > DL(t)y(t). (6.25)

i=1 i=1

Next, let us approximate numbers yjx by rational numbers ¥ and define
rational error bounds y7j; of the approximation: yJ, = |yjx — yji|. Denote ¥, =
{wfk}{’, ¥, = {1//]7,(}{’. Thus, the boundary value problem

(Lx)(t) = %(t) = Pa(t)x(t) = f(1), te[0,1],

(6.26)

Ix

1
¥.x(0) + J D,i(s)ds = a,
0

approximates problem (6.22).

By the construction, £ : D" — L" is linear bounded operator with the in-
vertible principal part and the property C; [ : D" — R” is linear bounded vector
functional with the property C as well.

Construct an approximate fundamental matrix X, of the system
x(t) — Po(t)x(t) =0, tel[0,1], (6.27)

in the following way.
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The fundamental matrix X of system (6.27) is the solution of the Cauchy
problem X = P,(t)X(t), t € [0,1], X(0) = E being the collection of the following
problems:

() = Pu(t)y'(t) =0, te[0,1], y'(0) =e;, (6.28)

i =1,...,n, where ¢; is the ith column of the identity matrix. We define approxi-
mate solution y¥ of problem (6.28) by the equality

yi) =D Iyi(t)y(), (6.29)

i=1

where /yi(t), t € §j, is an approximate solution of the Cauchy problem

I5(t) - Ph(t)lyi () = 0, teE

. o i (6.30)
Tyl (i) =7 ya(tin) + e,
%i(0) =e el =0,i=1,...,n,j=1, ..,m,fy;(t) = Owhent ¢ §;.
Note that the putting of a deviation vector, &, enables us to take as an initial
value of the solution at every next interval &; a rauonal number, which has lower
number of figures in decimal notation than the number /! y;(t] 1) does.
The components of the approximate solution, /yi(-) = col{lya( )se s m¥i ()}
are defined as the segments of the Taylor series of the exact solution:

v

i =73y + e Z (t=t;1), q=1,...,n  (631)

The coefficients ?c,j are found by the indefinite coefficients method. The desired
matrix X, is defined by the equality

= ixi(t)xj(t) (6.32)
j=1
with
Xa() = i ya ). (6:33)
By the construction, y; € #i_,i=1,...,m, and

t m-1
i) = JO Fisds+ S ey () + e (6.34)
=1
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Let X be the fundamental matrix of the equation x — Px = 0 and let x; be its
ith column. Construct a matrix X, such that

X,(t) = Lt [%(5) - Xu(9)]ds, t<[0,1]. (6.35)

Denote w;(t) = x;(t) — yi(t),t € [0,1],i = 1,...,n. Then w; € DS"(m — 1),
wi(0) = 0,i = 1,...,n, wi(t;) — w(t; = 0) = ¢, j = 1,...,m — 1. The error w;,
i=1,...,n, satisfies the equation

wi(t) = P(w;i(t) = [P(t) — Pa(t)]yi(t) + wi(t), t € [0,1], (6.36)
where p;(+) = col{u} (+),...,ul(-)} is the defect
wilt) = = yi(t) + Pa(t) yi(t). (6.37)

Lett € &j,j=1,...,m. The following estimates hold:

Jt Iyi(s)l ds
tiy

NZ TR L NZL N
SCOl{tj(L [ i (s) ] ds) ,...,g(J; [l (s)] ds) } 639)
i1 -1 6.38

def ;5
= 181, t}‘ =Jti = tj-1,

Iy;(t)l < Ifyi(tj,l)l + J: Ij}';;(S)Ids < Ifyi(tj,l)l +Ixi,
-1

where
iy NI TR L NI T
Txy = col {15 (L [175(s) | ds) N (L [2yi(s)] ds) . (6.39)
-1 -1
Hence

jt [P6s) = Pio)] | i) ] ds < p5{|fy;(t,.,1)| +fxf\,} g,

J:l [P Jwits)] ds < f 18] Jt loo|drds (640

j—1

, ol
+{PL 4P} (qxf,+ Is?l),
q=1
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where

. fq i .
qxizjt Ia')i(s)lds, q=1...,j—1, P = {]pquw,
~1

q

t 1/2
i N o A j 2
o= ([ U@ ) kg=1n
-1
Let /B4 and /B} be vectors with the rational components such that
. 1
By = By +PI S (1 + <)),
gq=1

TBy = By + 7B + s

The obtained estimates and equation (6.36) imply
t t s o
[ lowlas< [ Tpel| low]drds+s,
ti-1 tji-1 ti-1
Thus

t t s
L |@i(s) | ds < L |PGs)| L |@i(7) [drds+ |/ ].
Due to the Gronwall-Bellman lemma we obtain conclusively

Ltﬂ |@i(s)|ds < |1Bi| exp { fjl ||P(3)||d5}-

j fj-

(6.41)

(6.42)

(6.43)

(6.44)

(6.45)

Denote by ¢x/, a rational number which majorizes the right-hand side of this in-

equality, define an n-dimensional vector ixi = col{jxi,...,3x}} and the matrix

Xi = {xl,.... 0%,

Then the desired matrix X, is defined by

X, (0 = > x(DX0.
j=1
Define the matrix C, with the rational elements by the equality

m t: . .
Co=Wo+ > | @h(s)x(s)ds.

j=1 ti-1

(6.46)

(6.47)

(6.48)
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To invert the matrix C,, one can apply the compact Gauss scheme (see, e.g.,
Bakhvalov [45]) in the frames of the rational arithmetic that allows constructing
exactly C;! for any invertible C,.

The estimate IlX - C“I < C,, holds, where

Co =Y, + > {O)X) + OIX}, + DIXV}, (6.49)
j=1
X o= Uxle i, @l = Pt} (6.50)

tj ) 172 )
o= Vgt [+t (| Vgt 0°ds) = Vg0l re s ©51)

i
Problem (6.22) is uniquely solvable if C, is invertible and

1

Gyl < .
A< e

(6.52)

Therefore the following analog of Theorem 6.1 is proved.

Theorem 6.6. Let computable operators L, | in the approximate problem (6.26) and
matrix X, with the computable elements defined by (6.32) be such that the matrix
C, defined by (6.48) is invertible and the inequality (6.52) is fulfilled, where C, is
defined by (6.49). Then boundary value problem (6.22) is uniquely solvable for any
feLl"anda € R".

Now Scheme (1)—(7) takes the following form:
(1) constructing an approximate problem (6.26) with computable operators
Landl;
(2) constructing matrices X, and X, defined by equalities (6.32) and (6.47);
(3) constructing the matrix C, defined by (6.48) and inverting it;
(4) constructing a matrix C, defined by (6.49) and checking the test (6.52).

Example 6.7. Let us investigate the following boundary value problem for the solv-
ability:

1
-2 2tln<1+T0t) 0
x(t) - 0 1, 8, |x)=fwm, telo],
9 9
t-exp(—ét) 0 —-2—t

(6.53)
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éxl(O) +x%2(0) = &', x2(1) = V10x°(0) = o?, (6.54)
Jl cos (ls)x3(s)ds =’ (6.55)
. 5 ) .
Here x(t) = col{x'(t),x2(t),x3(¢)}.

Let 0 = fy < t; = 1 (the points 7; are absent). Take

1 1 1 1 1
Tpa (¢ =2t<—t——t2+ T t*+ t5>,
PR 100 200 3-103 4.104 5105
1
Loy _
P = 245 08 (6.56)

'ps (t)=t—1t2+it3—i4 L s '

31 8 128 3072 98304
1

1av _
P = 57505120°
The rest of the elements of the coefficient matrix do not need to be approximated

and the corresponding elements of P, are equal zero.
Boundary conditions (6.54) can be written in the form

1
Yx(0) +J DO(s)x(s)ds = a, (6.57)
0
where
1
RS 0 0 0 0
In2
y=| 0 1 —VI0o|, o@p=|°"1 0
1 (1
0 0 55inl 0 0 5{smf—sm<ft)7s»
5 5 5
(6.58)
Take
1442695
a _ - 777" v ) -8
Y11= 1000000” i =510
3162278
a _ _ o= v _ . -7
3= " g00000° | YBTAT10
(6.59)
. 74501 .
Y33 = 75000 Y33 = 78750000°
1 1 74501
Lo :—t+73_75+ , 11/:1—7.
953(¢) 1500~ 7500" 75000 ¢33 = 10
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With a computer program realizing the constructive scheme for the study of
boundary value problem (6.22) the unique solvability of (6.53), (6.54) is estab-
lished. In this example we have

—

5-1073% <

——-<6-107%,  2-10*<[|C[[<3 107" (6.60)
o]

6.3.3. Boundary value problem for the differential system
with concentrated delay

Consider the boundary value problem

def .;

(L)1) S () + > piy(xI [hii()] = fi(1), te[0,1],
j=1
X(E) =0 fEE[0,1],i=1,...,m (6.61)

Ix % wx(0) + Jol D(5)k(s)ds = a.

Here

Dij ELI’ f"GLl, ¥ = {I//,]}T, (6 62)
(1) = {gi (D}, 9ij 1 [0,1] — R, hij: [0,1] — R! '

are piecewise continuous functions with possible breaks of the first kind at fixed
points 71,...,Tm, 0 < 7] < - - - < T < 1, being continuous on the right at these
points; h;j(t) < t; a € R

The approximating of problem (6.61) is done in the following way. Add to the
set of points 71,. .., T the zeros of the functions h;j, i, j = 1,...,n, and assume in
what follows that the set 0 < 7; < - - - < 75 < 1 includes the break points of the
functions @;;, h;; and the zeros of h;; as well. Next, as in Section 6.3.2, we construct
a collection of rational points t;, 0 =ty < t; < - -+ <ty < ty, = 1, taking into
our consideration the sets &; and their characteristic functions y;, i = 1,...,m. The
space DS"(m — 1) is defined by the system t,..., f,,—1. Denote by Z! the union of
the sets & which do not include points 11, ..., T, Z* which is the union of the sets
&; including the break points of functions ¢, hjk, j,k = 1,...,n, Z3 is the union
of the sets &; including the zeros of functions hjx j,k = 1,...,n.

On the sets & C Z!, we define ih?k(t) = —1ifhjy(t) <0,t € &.If hjr(t) = 0,
t € &, then functions hj; are approximated by polynomials ih?k with rational
coefficients. On the sets & C Z* U Z°, we define functions 'hf; being identically
zero. Denote by ji rational-valued error bounds

i = |hjk(t)—fh;k(t)|, te&,i=1,...,m jk=1,...,n (6.63)
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Define ‘h”k(t) = 0ift & &;. The functions h are defined by the equalities

(t)—th(t)((t jk=1,...,n (6.64)

We require that the functions hf, possess the property Ag. This requirement does
not mean any additional restrictions concerning functions hjx. Actually, the re-
quirement is fulfilled as soon as we approximate functions hjx on & C Z' by
piecewise rational-valued functions 'hf.

On the sets & C Z!' U Z3, we approximate functions Qgr> @7 = 1,...,m,
by polynomials iq)g, with rational coefficients. On the sets & C Z2, we suppose
functions 'pg, to be identically zero. Next define rational-valued error estimates
‘py, by the inequality

‘or = |og(t) =195, (0], te&,i=1,..,m (6.65)

In the same way as in Section 6.3.2, define matrices ®¢, ®i, ®,, ®,, ¥,, and
¥,; functions 'p,, pé,; constants ‘py,, g,r = 1,...,n,i = 1,...,m. The boundary
value problem

(Lx) (1) € 5 ’<t>+Zp,J(r>xf 2] = fiy, telol,
ia (6.66)

X&) =0 ifEE[0,1),i=1,...,m

7. def

Ix g x(0) + Ll O, ()i(s) ds = a (6.67)

approximates problem (6.61). By the construction, &£ : D" — L" is a linear bounded
operator with invertible principal part and it possesses the property G; [ : D" — R”
is a linear bounded vector functional with the property C.

An approximate fundamental matrix X, of the homogeneous equation L£Lx =
0 will be constructed in the following way.

Let X be the fundamental matrix of £x = 0 and let yx = col{y},..., y}'} beits
the kth column, k = 1,..., n. The vector function yy is the solution of the Cauchy
problem

gL+ > phyllhG ] =0, te[o1],

j=1
yi) =0 ifEE[0,1],i=1,...,n,
)’;((0):6;(: i,k=1,...,n,

(6.68)
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where 8} is the Kronecker symbol. Define an approximate solution y* = col{; y%,
.., nyk} of problem (6.68) by the equality

m

7hD) = 2 ykx (0, EC) = col {{ys() ik (). (6.69)
q=1

Here 9yk(t) = 0ast ¢ & ift € &, then !y is the ith component of approximate
solution to the Cauchy problem

n

JO+ > Ly (D] =0, te &, (6.70)
j=1
[qh“ ()] if 9hfi(t) € &, s<q,
Y [ ()] = (6.71)
0 1f‘1h“ (t) <0,
Y (tg-1) = q?ly’;(tqq) +ief, yk(0) = 6. (6.72)

Let qh“ (t) € &,r < g,ast € &. Then the superpositions yf[‘ih“ (t)] are

known functlons and the components of dyk can be found by immediate integrat-
ing:

k() =17y (tg-1) + el — J qul](s)y] [h§(9)]ds, i=1,...,n. (6.73)

111]1

Let qh“ (t) € & ast € &, then we take for 1ya( ), i=1,...,n, a segment of
the power serles

v

Iyk(e Z Gt —tamn) + 7k (o) + el (6.74)

whose coefficients ;cz are to be found by the indefinite coefficients method.
Thus the matrix X, is defined by

X, (t) = ﬁxq(t)Xg(t), where X1(t) = {,qyé(t)}? (6.75)

q=1

By the constructing, iyé € DS'(m—1) and

m—1

A =J Fhods+ S ey, (1) +0, (6.76)

g=1
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Denote by X the fundamental matrix of the equation £Lx = 0 and by xy its
kth column. Now construct a matrix X, such that

X,(t) = E|X(s) ~Xu(s)|ds, telo1]. (6.77)

For this purpose, denote wi(t) = xx(t) — yk(t), t € [0,1], wx = col{w}(,...,wz}.
By the definition, w}, € DS'(m —1),k,i=1,...,n and

wi(1) = JO @L(s)ds+ > Tely, (1), (6.78)
q=1

Let us define functions ‘u};, i,k=1,...,n,by

m

(1) = > i (t)y, (o), (6.79)
q=1
where
0 ift & &,
i (t) =
" ~Tyk@) - qu,](t)qz (t) ifte &,
=t (6.80)
, Lkl (0] if k() € &, 0 <1 < g,
12(1) =
0 if 9h{;(t) <Oort & &,

The error wy satisfies the system

0y (1) + . pij(ti [ ()] + 3 [pis(t) = pf(0)]iyk[hii(1)]
j=1

j=1

qu(t) el = jz (0O} = w0, te[0,1];
=1 (6.81)

Wi(€) =0 fEE[0,1]; O =0 ifE¢[0,1];

i) = X g0y, (), ki j=1,...,n

As it is shown in [198], the solution of this system, being of the form (6.78),
possesses the property that the function wy defined by wi(t) = f,zqfl |k (s)|ds sat-
isfies on &, the integral inequality

t
wilt) < L 9,(5)x(s)ds + i (6.82)
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where function 9, and constant yi are defined efficiently according to the pa-

rameters of approximate problem (6.66), (6.67). Hence, by the Gronwall-Bellman
lemma, we have

t I
j | (s) | ds < i exp U ! sq(s)ds}, tee, (6.83)
tq-1

tg1

Denote by 9xX a rational-valued majorant to the right-hand side of inequality
(6.83), by X, the n x n matrix with the kth column

col {xK, ..., axk}. (6.84)

Then the desired matrix X, is defined by the equality

X, (1) = > x,(OX), te(o1]. (6.85)
q=1

Let X\ = {?xf;] T, where constant ?xf;, is a rational-valued majorant of
7 . ) 1/2
{(fq - fq—l)J BAG) ds} : (6.86)
tg-1

By matrices X, and X}, we define n x n matrix C, as follows: each its element is a
rational majorant of the corresponding element of the matrix

v, + > {0l X!+ ol [ X+ X7]). (6.87)

M=

Il
—

q

By the constructing, C, > IlX -C, I , where C, is defined by the equality

moo
Co=W,+ > | Us)XI(s)ds. (6.88)

q=1 fg-1
Problem (6.61) is uniquely solvable when the matrix C, is invertible and the con-
dition
1
(ol

|G| < (6.89)

holds.
Thus the following analog of Theorem 6.1 is obtained.

Theorem 6.8. Let computable operators £ and 1 in approximate problem (6.66),
(6.67) and the matrix X, with computable elements defined by (6.75) be such that
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the matrix C, defined by (6.88) is invertible and the condition (6.89) is fulfilled with
the matrix C, defined by (6.87). Then boundary value problem (6.61) is uniquely
solvable for any f € L" and « € R".

Example 6.9. Let us study the problem

2
|:5Cl(t) 20—3 4t-3+428 xl[gtxl(t)] ()
= > [0)1]:
x2<t>}+[m 0 sint+2] [fzm} c
2 t+2 6 1 1
' 2[5(¢-3)]
(6.90)
X&) =0, E¢1[0,1],i=1,2,
fu)—ﬁﬁ%m:ak (651)

éx‘ (0) + JOI(ZS — 1)x%(s)ds = o?

for the unique solvability. Here y, and y, are the characteristic functions of the
segments [0, /2/2) and [+/2/2, 1], respectively (1, = /2/2).

Llet0=th<thh <bh<t;= 1 with tp = 0.7071067811, t, = t; + 10710, Notice
that t; < +/2/2 < t,. Define the parameters of the approximate problem as follows:

phi(t) =2t =3, (1) = 4t — 3+ 28,

'ps, (1) = 2ph, (1) = 0, Ips (1) =2t

o 1 (t+2)  (+2)* (t+2)°
P2~ 6" 1296 Te-5 6.7
ph=ph="p5 ="p5 =0, Iph =81,
90199
'py, = 443361 - 1071, %fm%,S%:TF4WQ

2
Yhe (1) = e, (t) = gt, 2he, (1) = K%, (t) = 2h8, () = K5, (t) = 0,

2
lhh = Sh‘lll = 1h51 = Shgl =0, 2h11/1 = Zhgl = §t2>

hi (1) = hiy (1) = %(t " %)(ﬂ _ ),
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1 1\ (1
= = z(f§ +3)(3-4)

3 1
iy = = (- 3)
1
_B 1 0
Y, =V = , D,(t) = O(t) = .
1 0 0 t—+¢

(6.92)

The unique solvability of problem (6.90), (6.91) is proved in the computer-
assisted way by the constructive scheme for the study of problem (6.61).
In this example

1

0.53 <
jlel

< 0.54, 107° <||C)]| <2-107>. (6.93)

6.4. BVP in the space of piecewise absolutely continuous functions
Consider the general linear boundary value problem (see (3.12))

:Cy =f, ZNy =a (6.94)
with linear bounded operators £ : DS"(m) — L" and 1= [Tl, ... ,T’”"’"] : DS"(m)

— R™m following the notation of Section 6.3. Recall (see Section 3.2) that
DS"(m) ~ L" x R"mn if

t
- AY), (A = L 2As)ds,  (YR)(E) = Y(1)B, (6.95)
where

Y(t) = (E Xy (DE> -5 X

g =1[6,r], Sy =7, ry = col (y(0),Ay(t1),...,Ay(tm)),
Ay(t;) = y(t;) — y(ti = 0).

(DE); (6.96)

(6.97)

In what follows in this section, we assume that the operator Q = LA :L" — L"
has the bounded inverse operator Q. In this case the principal boundary value
problem (6.3)

Ly=f, ry =« (6.98)

is uniquely solvable for any f € L" and &« € R""", and the fundamental vec-
tor Y = (¥1,.-+» Ynemn) (1Y = E) of the homogeneous equation Ly = 0 is the
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solution of the problem (6.5):
IY =0 rY=E (6.99)

Let us demonstrate that finding the elements y; of the fundamental vector is re-
duced to solving n + mn the Cauchy problems for an equation in the space D".
Denote

X(E) = (X1 Xnrmn) = Y(£) = Y(0). (6.100)

Clearly LX = —ZY and rX = 0. This and the representation (3.9),

Ly = Qy+A0y(0) + > Ary(t), (6.101)

i=1

imply that each element x;, i = 1,...,n + mn, of X is the solution of the problem

(£x,)(t) = —ai(t), te[0,1], x(0) =0, Axi(t) =0, k=1,...,m,
(6.102)

where a;(t) is the ith column of the matrix A(t) = (Ao(t), A1(1),...,An(1)),
Ao=LE,  Ai=ZL(x,,B). (6.103)

Denoting by £ : D" — L" the restriction of the operator L : DS"(m) — L" on the
space D",

Lx = Qx + Apx(0), (6.104)
we can define the element x; as the solution of the Cauchy problem
(Lx;)(t) = —ai(t), te€[0,1], x;(0) = 0. (6.105)
After solving n + mn such problems we obtain the fundamental vector Y:
Y(@0) =Y (1) +X(1). (6.106)

In view of the above consideration, the constructive study of boundary value prob-
lems for the unique solvability in the space DS"(m) requires only some minimum
and evident modification to the corresponding procedures used in the case of the
space D" (see Section 6.4). To illustrate the said, consider in the space DS"(m) the
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boundary value problem (compare with (6.61))

<5€y>"<t>d‘°'fy(t>+Zpumyj [hi;(1)] = fi(t), telo1],
(6.107)
y'() =0 1f£é [0,1],i=1,...,n,
7 defJ D(s)y(s)ds +¥oy(0) + Z‘I’kAy (tx) = (6.108)

The parameters of this problem are to be approximated within the class of com-
putable function in the same way as it was described in Subsection 6.3.3. It holds
true for the constant matrices ¥y, ..., ¥,, too, which are not included in the de-
scription of problem (6.61). Here criterion (6.4) has the form detTy # 0. Notice
that

~

Y =Ty +IX = i ¥ + Ll D(s)X (s)ds, (6.109)

thus, for the constructive checking of the criterion, we can use the considerations
of Subsection 6.3.3 taking into account the case when the restriction of £ onto D"
has the same form as in (6.61).

6.5. Boundary value problem for a singular equation

The key condition for the applicability of constructive Theorem 6.1 is the unique
solvability of the principal boundary value problem (6.3) for any f € B and
a € R". In case this condition is fulfilled, the main problem of the constructive
study of the general boundary value problem is the construction of an approxi-
mate fundamental vector with sufficiently high guaranteed accuracy (step 2 of the
scheme (1)—(7)). In all above-considered cases of applying the general scheme,
the principal boundary value problem was taken as the Cauchy problem. In this
section, we consider a possibility of constructive studying of the principal bound-
ary value problem different from the Cauchy problem as well as constructing an
approximate fundamental vector as applied to the equation

def
t(1

(Lx)(t) = t(1 = )x(t) + p(t) (Swx) (1) = f(1), t€[0,1], (6.110)

with a given measurable function /4 and summable p, f. We consider equation
(6.110) in the space D, =~ L x R? entered in Section 4.2. D, is the space of all
functions x : [0,1] — R! possessing the properties as follows:

(1) function x is absolutely continuous on [0, 1],

(2) the derivative x is absolutely continuous on every [¢,d] C (0, 1),

(3) the product (1 — t)X(t) is summable on [0, 1].
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We use the isomorphism (4.22) ¢ = {A, Y} :LX R? — Dy,

(t-1)

e _J (=9
(A0 = [ A9z At - 6.111)
_t 0<t<s<l, :

(YR)() = (1= )B" +1tp?, B = col{B',p*}.
In this case 7! = [8,7],
(8x)(t) = t(1 — t)&(1), rx = col {x(0),x(1)}. (6.112)
The norm in the space D, is defined by
lxllp, = 18xlly + [x(0) [ + [x(1)]. (6.113)
Under such isomorphism, the principal boundary value problem is the problem
Lx = f, x(0) = B, x(1) = g (6.114)

As is demonstrated in Section 4.2.1, the operator £ : D, — L is Noether, and

(Q2)(1) & (LA2)(t) = (1) — (K2)(0), (6.115)

where K : L — L is defined by
1
(KdU):J'KUAkGMs (6.116)
0
with the kernel
K(ts) = —p(O)A[h(2), s]. (6.117)

Equation (6.110) can be written in the form

1
tH(1—t)x(t) - L K(t,5)[s(1 = s)&(s)]ds + p()[1 = h(£)]on(£)x(0)

(6.118)
+p(Mh(t)on(t)x(1) = f(t), te]0,1],
where
{1 ith(t) € [0,1],
on(t) = (6.119)
0 ifh(t) & [0,1].
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Here and in what follows the function A(t,s) is equal to zero outside the square
[0,1] x [0,1]. The operator K : L — L is compact (Theorem B.1) and, hence,
Q : L — Lis a canonical Fredholm operator. The invertibility of this operator is
a criterion of the unique solvability of principal boundary value problem (6.114)
for any f € L!, B!,3* € R (Theorem 1.16). The standard conditions for the in-
vertibility of Q of the form [|K ||~ < 1 or p(K) < 1 can be too rough to be useful
for the study of concrete boundary value problems. Our constructive approach
enables us to extend essentially the possibilities for establishing the invertibility of
I-K.
Fixe € (0,1). Let
N
R(t,s) = > ui(t)vils) (6.120)

i=1

be a degenerate kernel with measurable essentially bounded functions v; and sum-
mable u; such that

1
esssup | |K(t,s) — K(t,s)|dt <. (6.121)
0

se[0,1]

Next, let the N X N matrix

1

E —A, A-— {a,'j}, a,-j = J v,-(t)uj(t)dt, l,] = 1,...,N, (6122)
0

be invertible.
Denote by b;j the elements of the matrix B = (E — A)! and

N N
H(tys) = > D uit)bijvi(s). (6.123)
j=1i=1

The function H(t,s) is the resolvent kernel of K(t,s): for each f € L, the unique
solution of the equation

2(t) —Jolﬁ(t,s)z(s)ds=f(t), te 0,1, (6.124)
is the function
Z(t) = f(t)+Jolﬁ(t,s) f(s)ds. (6.125)
Let d be such that

1
esssupJ |H(t,s)|dt < d. (6.126)
s 0
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If the inequality

1
1+d

(6.127)

holds, then due to the theorem on invertible operator (see, e.g., [100, Theorem
3.6.3]) the operator I — K has the bounded inverse and the principal boundary
value problem (6.117) is uniquely solvable for any f € L, 8!, 8> € R. Notice that
inequality (6.127) can be checked with the computing experiment if the functions
uj, vi,i = 1,...,N, are computable.

Assuming condition (6.127) is fulfilled, consider the question on constructing
an approximation to fundamental vector X = (x,x;) of the equation Lx = 0
(LX =0, rX = E) with a guaranteed error bound. The element x; is the solution
of the problem

Lx =0, x(0) =1, x(1)=0 (6.128)
and has the representation
x1(8) = (Az)) () + (1 — 1), (6.129)

where z; (¢) is the solution of the equation

1
2(t) - L K(t,9)2(s)ds = —p(B[1 = h(D)]on(t), ¢ € [0,1], (6.130)
{1 ifh(t) € [0,1],
on(t) = (6.131)
0 ifh(t) € [0,1].

For x, we have the problem
Lx =0, x(0) =0, x(1) =1 (6.132)
and, therefore,
x(t) = (Azn) (1) +t, (6.133)

where z,(¢) is the solution of the equation

z(t) — Ll K(t,s)z(s)ds = —p(t)h(t)on(t), t € [0,1]. (6.134)
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Denoting by Z) (2>) the solution of (6.130) (of (6.134)), where the kernel K(t,s) is
replaced by R (t,s), we obtain due to the known estimate (see, e.g., [100, Theorem
3.6.3]), taking place under the conditions of the invertible operator theorem, the
following inequalities:

1 2

[ 120 - 2@ dr < “zdid)J 19| (1= h(D)au()dt < e,
1 2

L |22(0) - %) | dt < %J | p(6) [ H(B)on(t)dt < e,

(6.135)

These estimates allow us to obtain a guaranteed error bound for the approxi-
mate fundamental vector (X1, %,).

Now consider the boundary value problem for equation (6.110) with the gen-
eral linear boundary conditions

Ix=do, i=1,2. (6.136)

The linear bounded functional I : D,, — R has the representation

Jix = Ll Pi(OH(1 — DRt + yx(0) + yix(1), (6.137)

where function ¢; is measurable and essentially bounded on [0, 1], v, ¥i, =
const.

A criterion of the unique solvability of (6.110), (6.136) is the invertibility of
the matrix {lixj}, i,j = 1,2. Estimates (6.135) together with the possibility of
constructing functions z; and 2, allow us to check efficiently this criterion. Indeed,
the presentation (6.137) implies

1
lix; = L 0i(t)z; (Ddt + . (6.138)

Denote

1
0= 19) %= | pZWdityyij=12 (6.139)
0
The estimates (6.135) imply
195 Ix;| <é; - a (6.140)

where g; > esssup, (o) [¢i(t)].
If the matrix 0 is invertible and

max {q1,q2} (&1 + &) < (6.141)

b
6=
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then the matrix {lixj} of problem (6.110), (6.136) is invertible too, that is, this
problem is uniquely solvable.

Notice that the computer experiment realizing the above scheme allows us
to recognize the unique solvability for any uniquely solvable problem such that
its kernel K(t,s) can be approximated with such an accuracy as we wish by the
kernels K (t,s) with computable functions u;, v; and the functions ¢;, ¢, can be
approximated by computable functions with any required accuracy in the uniform
metric.

Example 6.10. Consider problem (6.110), (6.136) with the functional I’ defined by
(6.137) and p(¢) = 10,

( 1

t— Z> te [0’ 0'25)’ (Pl(t) = X10260.49]01051,0.74] (t)
100

Tt -3 te [0'25’0'26)’ (pl(t) = X[0.26,0‘49]u[0‘51,0.74](t)’
1

e t €[0.26,0.49), ¢2(t) = ijl)ow(t)

h(t) = {25t - 12, t € [0.49,0.51), @2(t) = Yos5100m () (6.142)

3

Z, te [051,074), Y = o, Y2 = —0.6,
%t— 1?, te [074,075), Vi = o, Y2 = —0.6,

1
t+ o t €[0.75,1], ya1 = —4.5, yy = 13.6.

We will follow the above scheme of the study. Define the kernel R (t,s) by (6.120),
where

up (1) = =10y, (1), uy(t) = —10x,,,5 (1),
vi(s) = —ﬁxw (s) - ixm,u (s), (6.143)
va(s) = _ﬁ?ﬁo,w (s) - 4%)([3/4,1] ().

Here ¢, the error bound of the approximation to K(t,s) (6.114) defined by (6.121),

is no greater than 0.2. The resolvent kernel H(t,s) is defined by (6.123), where
b11 = b22 =1.123, blz = bzl = —1.554, and d < 1.1. Next

%Il(t) = _10[1 - h(t)]X[1/4,3/4] (t) + 1'7X[1/4,1/2] (t) + 26'7X[1/2,3/4] (t)’

o (6.144)
Zz(t) = - IOh(t)X[1/4,3/4] (t) + 16'6)([1/4,1/2] (t) - 8'4)([1/2,3/4] (t)’



The Cauchy matrix and a posteriori error bounds 199

and &; + &, < 7.604 (see (6.135)). The matrix 6 (6.139) is defined by

10232 —1.014
6= (1.066 9.943 ) (6.145)
Thus
1 9.943  1.014
-1 _
9 = 102329943+ 1.066 - 1014 <—1.066 10.232)’ (6.146)

and |67 < 0.113, 1/|671]| > 8.5.
Since in this example gq; = g, = 1, inequality (6.141)

g +& <7.604<85< m (6147)

holds and, consequently, the boundary value problem under consideration is
uniquely solvable for any f € Land a!,a? € R.
In conclusion it may be said that in this example, || K|[r-1 > 3.

6.6. The Cauchy matrix and a posteriori error bounds

Efficiency in realizing the scheme (1)—(7) depends essentially on fineness of guar-
anteed error bounds for the approximate fundamental vector. For a posteriori
error bounds obtained by computing (or estimating) the defect, this fineness is
defined either by the accuracy in solving the corresponding operator (most of-
ten, integral) inequality for the error or by the exactness of the estimate for the
norm of the Green operator Gy to the principal boundary value problem (6.3)
(see Theorem 6.1).

Consider the possibility of constructing the mentioned a posteriori error
bounds as applied to the equation

Lx = f, (6.148)
with linear bounded operator £ : D" — L" (in this section L" = L"[0, T], D" =

D"[0,T], (Az)(t) = fot z(s)ds, (Ya)(t) = Ea, 0x = %, rx = x(0)) having the princi-
pal part Q : L" — L" of the form

(Qz)(t) = z(t) — Lt K(t,5)z(s)ds, (6.149)

where the elements k%(t,s) of the kernel K(t,s) are measurable in the triangle
0 < s <t < T and satisfy the inequalities

|Ki(t,s)| <ut), well,ij=1,..,n (6.150)
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Recall that in this event equation (6.148) covers as the special cases the equations

with concentrated or distributed delay (see Section 2.2). The operator Q has the
bounded inverse Q!:

(Q7'2)(t) = z(t) + L:H(t, $)z(s)ds, (6.151)

where H(t,s) is the resolvent kernel for K(t,s). The principal boundary value
problem (here the Cauchy problem)

Lx=f, x0)=«a (6.152)

is uniquely solvable for any f € L" and « € R”. Problem (6.5) for the fundamental
vector X = (x1,...,%,) has the form

LX =0, X(0)=E. (6.153)
Thus the column x; is the solution of the problem
Lx =0, x(0)=e, (6.154)

where e; is the ith column of the identity n X n matrix. The solution x of the
problem (6.152) has the form

() = X(Da + Jt Ct,5) f(s)ds, (6.155)
0

where C(t, s) is the Cauchy matrix possessing the following properties (see Subsec-
tion 2.2.3):

C/(t,s)=H(ts), 0<s<t<T, (6.156)
C/(t,s) = Lt Ci(t,7)K(t,s)dt +K(t,s), 0<s<t<T, (6.157)
C(t,s) =E+ J,tC;(T,S)dT, 0<s<t<T. (6.158)

Let X% = (x{,...,x%) be an approximation of the fundamental vector:
Lxf = A,  x(0) = e (6.159)

A simple way of constructing the estimate of the error y; = (x; — x') is as follows.
For z; = y; we have

2(t) = J;K(t,s)zi(s)ds +ALD), (6.160)
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that implies
t
0] = | K@ - |20 |ds+ a0, (6.161)

and, by the theorem on integral inequality, we obtain

t t
|zi(t)| < m(t) L exp (L m(T)dT) [Ai(s)|ds+ | Ai(t) ], (6.162)

where m(t) = [[{g7(£)} I, ui () = u(t),i,j = 1...,n. Hence

lyi(t)| < L m(7) exp (LTm(E)dE) LT |Ai(s)|dsdT+L |Ais)[ds, e [0,T).
(6.163)

The presence of exponential factor in the right-hand side of (6.163) indicates
that even for modest values n and T (say, n = 10, T = 5) estimate (6.163) can be
highly overstated with respect to actual values of error.

Consider now an alternate way of constructing an error bound. This way is
based on constructing an approximation C(t,s) of the Cauchy matrix C(t, s) such
that the norm ||C — GIILML& is no greater than a given &c; here C, C:L" — L
are linear integral Volterra operators with kernels C(t,s) and C(t,s), respectively.
In this event, for | y;(t)| we have the estimate

- T
yi(0))| 5J0||C(t,s)||- |A,-(s)|ds+ec-L IA(s)|ds, te[0,T]. (6.164)

This estimate is essentially more accurate than (6.163) if it is possible to construct
a sufficiently good approximation C(t,s). We will describe an efficiently realizable
way of constructing such an approximation under the condition that the kernel
K(t,s) admits a piecewise constant approximation being as accurate as we wish.
This way can be extended to more wide classes of kernels.

Split the segment [0, T'] on N + 1 equal parts by the points0 =y < #; < - - - <
ty+1 = T and denote t;y; — t; = h.

Next, on every square

def

Dij = (t,‘,tprl) X (t]‘_l,tj), i=1,...,N, ] =1,...,1, (6165)

we replace the matrix K (¢, s) by the constant matrix K;; and assume constant n X
matrices AK;; to be known such that

|K(t,$)—K,‘j| SAK,']', (t,S)EDij,i=1,...,N,j=1,...,i. (6166)
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Here the symbol |A| for a matrix A = {a'/} means the matrix {|a'/|}. Denote

1) e [tiy ti+1]) .
ni(t) = i=0,1,...,N.
O) té [ti) ti+l])

E 0 0
—hKy; E 0
= —hKs;  —hKss E - 0 , Fle{Bij}: ij=1,...,N,
—hKNz —hKNg —hKN4 E

R(ts)=Kij, () €0y, i=1,...,N; j=1,...,i
(6.167)

The resolvent kernel H(t, s) for K(t,s) can be found in the explicit form (see, e.g.,
Maksimov et al. [151]):

N i
H(t,s) = > mi() D it (5), (6.168)
i=1 k=1
where
Eik = > BijKjk. (6.169)
j=k

Define the matrices 6{ (¢,s) and C (t,s) by the equalities

t
Cit,s) ¥ Ht,s), Clts)=E+ J H(z,s)dr. (6.170)

Also define the linear operators K, K, H, AK : L" — L" as integral operators with
the kernels K (t,s) K(t,s), H(t,s) and [K(t,s) — K(£,5)], respectively.
The inequality

q < ||AK( + H)

o <1 (6.171)

allows us, applying the theorem on invertible operator, to obtain the estimate
1€~ Cllu-rs < IH = Al < 17+ e, (6172)

Thus under (6.171) we can replace the constant ec in (6.164) by the right-hand side
of (6.172). Notice that constants g and [|I + H [[Lr—1» can be calculated efficiently
with computer.
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Example 6.11. Consider the Cauchy problem

x(t) — p(H)xp(t) =1, te<][0,5],

x(0) = 0, (6.173)

where p(t) = n1(t) — 212(t) — 2n3(8) + 314(t) — n6(t) — 17 (1) + 4ng(t) + 4no (1),

h(t) = 0.4, (t) +0.9172(t) + 0.13(t) + 0.714(¢)
= 5(t) +0.2176(t) + 177(t) + 235(8) + 3n9(1), (6.174)
rli(t) = Xosiosa+1)) (t)’ i=1,...,9.

Let x?(t) be an approximate solution of (6.173) giving the defect A(t) with the
estimate

[A(t)] <& te][0,5] (6.175)
Here a posteriori estimate (6.163) has the form

[x%(t) —x()] < =(e = 1)e, te€][0,5]. (6.176)

O |

The estimate obtained with (6.172) is as follows:

|x?(t) — x(t)| < 165¢, t € [0,5] (6.177)

(in this case the estimate IIﬁ [l < 10 is used, it is obtained in the way as it was
described above).

6.7. Other applications of the constructive approach

Considering the problems in this section, we restrict ourselves to brief description
of the scheme for reducing an original problem to a finite-dimensional one and to
discussing some details of the realization of the constructive approach, and present
some illustrative examples.

6.7.1. Boundary value problems with boundary inequalities

Consider the problem
Ly=f, Iy=p BeRY, (6.178)

following the notations and the assumptions of Section 6.4 with respect the op-
erator £ : DS"(m) — L" and the components I' : DS"(m) — R! of the vector
functional [ : DS"(m) — RYN. Point out that here the number of inequalities, N, in
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the boundary conditions is fixed and does not connect with the dimension n and
the number m of the possible break-points.
The general solution of equation Ly = f has the form

y(t) = Y +g(1), (6.179)

where &« € R™™" Y = (y1,..., Yutmn) (rY = E) is the fundamental vector of the
homogeneous equation Ly = 0, and g is the solution of the principal boundary
value problem

Ly=f, ry=o. (6.180)

In the view of considerations of Sections 6.3, 6.4, and 6.6 we suppose N X (n+
mn) matrices M, M and vectors d,d € RN to be known such that

~

M<Ty <M, (6.181)
d<lg<d. (6.182)

Theorem 6.12. Let there exist a vector ¢ € R™™" with nonnegative components such
that the system of linear inequalities

My <B+Mc—-d (6.183)

has a nonnegative solution’y € R"™" Then problem (6.178) has a solution y €
DS"(m) being the solution of the principal boundary value problem

Ly=f, ry=y-c (6.184)
Proof. Lety € R"™™" % > ( be such that

My < f+Mc —d. (6.185)

This implies due to (6.181), (6.182) that

Iy-y<p+ly-c-1g,

~ ~ (6.186)
Y-y-o=<p-lg
Substituting @ = y — ¢ in (6.179), we conclude that
y(t) = Y1) - a+g(1) (6.187)
satisfies boundary conditions (6.1). Since rg = 0, we have
ry=ra=r(y—c. (6.188)

]
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To investigate system (6.183), one can use the standard possibilities of Maple.

Example 6.13. Consider on the segment [0, 5] the system

y1(t) = =A(t) X y1(t) +u(t) X K(t) X vo,
$2(t) = 0,041y, (1) — 0.231y,(£) + (2.7L(£) — 0.73K V (t) — 273.3¢ + 3664.3) - v,
$3(t) = 0.0443y, (1) — 0.1041 y3 ()
+ (0.5727L(t) — 0.45888K A(t) + 0.9853¢ — 220) - o,
$4(t) = 0.02957y1(£) + 0.1823y,(£) + 0.346 y5(£)
— 0.643y4(t) — (329.17 + 25.68t) - o,
$5(t) = 0.0834y, (£) + 0.0938y,(t) +0.01304 y5 ()
— 0.04845y5(t) — (5.636¢ + 88.643) - vy,

(6.189)

where vy = 0.001, A(t) = 0.03 + 0.2, u(t) = 0.98 + 0.3t,

K(t) = 356.36 + 32.997t — 0.223¢?, L(t) = 561.86 + 8.13t — 0.497¢7,
KV (t) = 19.45 + 4.81t, KA(t) = 0.58 + 6.13t,

(6.190)
with 23 boundary conditions
0=<y(5 =1, 1 <ys(5) <2, y2(5) = 1, y3(5) = 1,
LS 2.635y,(s)ds < 50, 0.5 < »(0) <5, 0.5 < »,(0) <5, (6.191)

0.5 < y3(0) < 0.8, 0.5 < y4(0) <5, 0.5 < y5(0) <5,
Ayi(2) <0, Ayi(3)<0, Ayi(48)<0, i=1,2

For this problem in the space DS°[0,2,3,4.8,5] the unique solvability is es-
tablished and there are found the initial values of all components of a solution
(admissible trajectory):

yl(O) = 0.5, yz(O) = 0.5, )/3(0) = 0.5, y4(0) = 0.5, yS(O) = 0.5,
(6.192)

as well as the values of all jumps:

Ay (2) = =121, Ay (3)=—04,  Ay(4.8) = —0.8,

Ay:(2) = -8.2, Ayy(3) = —4.4, Ayy(4.8) = —6.1. (6.193)
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Notice that the problem (6.189), (6.191) is a model of the so-called problem
of impulsive control for an ecological situation (see [148]), where y; is the volume
of equipment funds of the region’s industry, y; is the substance dispersion level of
the water resources, y; is the substance dispersion level of atmosphere, y, is the
sick rate of respiration organs (of population), and ys is the sick rate of digestion
organs. All values are presented in some conventional units of measurement.

6.7.2. The control problem

Turn back to the control problem considered in Subsection 2.2.4:

(Lx)(1) def x(t) + JtdsR(t, s)x(s) = v(t) + (Bu)(t), te][0,T], (6.194)
0

x(0) = a, Ix 4! Yx(0) + JT D(s)x(s)ds = f3, (6.195)
0

assuming that the parameters of the problem admit a sufficiently accurate approx-
imation within the class of computable operators and functions. It is required to
find a control u : [0, T] — R", u € L} (L} is the space of r-vector functions square
summable on [0, T']) such that the boundary value problem (6.194), (6.195) with
such u has the solution x € D". As is shown in Subsection 2.2.4, a criterion of the
solvability of the control problem is the invertibility of the # X n matrix

T
M= j (B*0](2)[B*0]" (r)dx. (6.196)
0
Here B* : (L")* — (L})* is the adjoint operator to B : L), — L",
T
8(s) = O (s) +J O(2)C. (7, 5)dr, (6.197)

C(t,s) is the Cauchy matrix of the operator £, and -7 is the symbol of transposi-
tion.
A matrix M, approximating M with the accuracy M,,

|M - M| < M, (6.198)

can be constructed on the base of approximations of operator B*, matrix ®(s) and
matrix C(t,s) by a computable operator B}, matrix ®,(s) with computable ele-
ments, and matrix C (t,s), respectively. Therewith we can construct C (t,s) approx-
imating C(t, s) with a guaranteed error bound in the way described in Section 6.5.
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The invertibility of M under the estimate (6.198) with invertible M, is pro-
vided by the inequality

1
Mzt

||M,]| < (6.199)

For the case Ix & x(T), some details of the constructive study of (6.194),

(6.195) as well as illustrative examples can be found in [118].

The constructive study of the control problem for the solvability can be done
easier in the case (Lx)(f) € x(t) — P(1)x(t), (Bu)(£) < B(t)u(t), and Ix € x(T),
with respect to the classical setting of the control problem.

Consider some details of the constructive study of such a problem as applied

to the system
x(t) — P(t)x(t) = v(t) + B(t)u(t), te][0,1], (6.200)

where the elements of 1 X n matrix P and function v are summable on [0, 1], the el-
ements bjj : [0,1] — R! of n x n matrix B are piecewise continuous functions with
possible breaks of the first kind at the fixed points 7,. .., T and being continuous
from the right at these points. In such a case the matrix M has the form

M= Jl C(1,$)B(s)B™ (5)C™ (1, 5)ds. (6.201)
0

The Cauchy matrix C(t, s) of the system
x(t) — P(H)x(t) =0, tel0,1], (6.202)

has the form C(t,s) = X(t)X!(s), where X is the fundamental matrix of (6.202).
Thus the invertibility of M (6.201) is equivalent to the invertibility of the matrix

W = Jl T(s)TT(s)ds, T(s) =X "'(s)B(s). (6.203)
0

Denote Y(s) = X7!(s). In the way described in Subsection 6.3.3 we define the
system of rational points 0 = £, < t; < -+ - < t,, = 1; the matrices P}, P; the
matrices Y}, Yi, Yj; (similarly to the matrices X!, X, X4 ); and the matrices B, B,
Bl (similarly to the matrices @, @i, ®},);i=1,...,m.

Next, define matrices

T4(t) = Y (1)BL (1),
4 ' ‘ , o , (6.204)
T (1) = {| Yi(t)| + Yﬁ,}B’V L YI{Bi, +Bil,

such that T}, > |T(#) - T(0)|, £ € [tio1, 1), i = 1,...,m.
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Finally define matrices

w,=Y j T (5) [T ()] s,
i=1 7t
(6.205)
T[] + T[N ] " + (6 — )T [TE]

M

Il
—_

W, =

such that
w, = |w - wi|. (6.206)

The control problem for the system (6.200) is solvable if matrix W, is invert-
ible and

1
Iwatll

[[W,]] < (6.207)

Example 6.14. With the computer program realizing the proposed scheme, the
solvability of the control problem is established for system (6.200), where

n= 3) r= 2) 81 = [O; O) 5)) 82 = [O) 5)0) 75))
83 = [0)75> 1]) 84 = [0)0)75)> 85 = [0) 5) 1]>

pu(t) = pn(t) = ps3(t) =t, te[0,1],

1 1
~t2, teég, -t, teé,
5 ! 8 !
1 1
pua(t) =1 = , €&, pu(t)=4_= , €&,
12t te & St te &
0, tE &, 0, t € &,
0) te 84’ O, te 81,
pi3(t) = 1 palt) = 1
_t, te 5 __ta (S >
10 & 7 &
—lt, teé’l, 0, te &,
pai(t) = 5 paa(t) = 1
0, te 85, _*t, te 85,

gu(t) =g@i(t) = gn(t) =0, g(t) =1,
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t+l, te &, lt, t € &y,
gu(t) = 2 gn(t) =12
—12,  tE &, B, teE &

(6.208)

In this example,

1
Wzl

5-107% < <6-1072, 7-107° < ||W,]|<8-107. (6.209)

6.7.3. The study of asymptotic properties of the solutions
to the delay systems

Following the paper [160, 161], consider the Cauchy problem for the system of
differential equations with concentrated delay

x(t) = P(O)x[h(t)] = f(1), t€[0,0),

x(§) = 9(§) if&<0,
x(0) = a. (6.211)

(6.210)

We assume that the elements of n X n matrix P and n-vector function f : [0, ) —
R" are T-periodic (T > 0) and summable on the period, function 4 : [0, o) — R!
has the form h(t) = t—A(t),0 < A(t) < T, where A : [0,00) — [0, T'] is T-periodic,
piecewise continuous with possible breaks of the first kind at fixed points 71,. .., T,
and continuous on the right at these points; initial function ¢ : [-T,0) — R" is
such that the function

oo ifh(t) = 0,
Y (t)_1¢[h(t)] ifh(t) <0, (6212)

is measurable and essentially bounded on [0, o).

Definition 6.15. The solution x(t, «) of problem (6.210), (6.211) is said to be sta-
bilizable to a T-periodic function y : [0, 00) — R" if

I ta) - y(B)| = 0. 6.213
Nl‘lzrf}o tG[ng,l(?\])i])T] |x( “) y( )| ( )

Below, a scheme of the study of system (6.210) for the stabilizability of its
solution to a T-periodic function is described.
Denote by C(t, s) the Cauchy matrix of the system

(Lx)(1) L x(t) = P(O)xn(t) = F(1), te[0,T), (6.214)
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where

) - {x[h(t)] it h(t) € [0, T), 6215)

0 if h(t) < 0.

Define the operators A and B acting in the space C[0, T'] of continuous func-
tions z : [0, T] — R” by the equality

(Az)(t) = C(t,0)z(T), (6.216)

(Bz)(t) = JOI C(t,5)P(s)z,(s)ds, (6.217)

where #(t) = h(t) + T.

As is shown in [160], in case the spectral radius p(A + B) of A + B is less than
one, every solution x(t, &) of (6.210) is stabilizable to the T-periodic function y
being the T-periodic extension on [0, o) of the solution z(t) of the equation

z=(A+B)z+g, (6.218)

with g(t) = [ C(t,s) f (s)ds.

At first consider the case h([0, T]) C [0, T]. As it takes place, B = 0, and the
condition p(A) < 1 is equivalent to the following condition. The spectral radius of
the monodromy matrix X(T) = C(T,0) : R” — R" is less than one. The way pro-
posed in Section 6.3.3 allows us to construct an approximate monodromy matrix
Xo(T) = {x¢} and a matrix X,(T) = {x};}} such that X,(T) = |X(T) - X(T)|.
Write the characteristic equation for X (T):

A+ C1An71 +---4c, = 0, (6219)

where the constant (—1)ic;, i = 1,...,n, is equal to the sum of all the ith order
principal minors of X(T). As is known, the condition p(X(T)) < 1 is equivalent
to the condition that [A;] < 1 for all roots A;, i = 1,...,n, of equation (6.219). In
[217] one can find a way of constructing efficient criteria of the fulfillment of the

inequalities [A;| < 1,i = 1,...,n. For example as n = 3, such criterion has the form
a+co+ca+1>0, l1—ci+c—¢>0,
) (6.220)
343c3—¢c;—c1 >0, 1—c5+ccr —c2>0.

With the inequalities x,-“j - x,-”j < xjj < xfj + x}’j and due to interval arithmetic (see,

e.g., Alefeld and Herzberger [2]) we can find numbers ¢}, ¢, such that ¢ — ¢/ <
¢i < ¢ + ¢/, and hence check condition (6.220).
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Example 6.16. With a special program implementing the scheme proposed above,
there is established the stabilizability of all solutions of the system

a] [05+05050~ (-] 0 ~0.5(t — k)
[x%w]+ ~0.25(t — k) 0.25( — k) 0
(1) 0 —%(t—k) 1—§(t—k)

(6.221)
xM[(t - k)2 +k]

X x2(t) =0, telkk+1),k=0,1,....
B[t -k)*+k]

Remark 6.17. In [48] it is shown that the conditions h([0,T]) C [0,T] and
p(X(T)) < 1 imply the existence of positive numbers N and « such that

[|Ct,9)|| < Nexp{—a(t—5)}, 0<s<t<oo, (6.222)

Consider one further case when the inequality p(A + B) < 1 can be efficiently
checked. Let h(t) = c € (—T,0) on the set # = {t € [0, T] : h(t) & [0,T]}. As it
takes place, we have for the operator B defined by (6.217) the representation

(Bz)(t) = D(t)z(d), (6.223)

where D(t) = fot C(t,s)P(s)x, (s)ds, x, is the characteristic function of #, d =
¢ + T; and the equation (6.218) takes the form

z(t) = C(t,0)z(T) + D(t)z(d) + g(t), te<[0,T]. (6.224)

In this event the condition p(A + B) < 1 is fulfilled, if the spectral radius of the
2n X 2n matrix

(C(T,O) :D(T))
= (6.225)

C(d,0) D(d)

is less than one. The elements of the matrices C(T,0) and C(d, 0) can be approx-
imated in the way described above. To approximate the elements of D(T) and
D(d), we can use the approximation of the Cauchy matrix (see Section 6.6). Thus
one can consider that, for each element of ¥, there is found a sufficiently small
interval with the rational end-points that include this element. Further it makes it
possible to check the condition p(¥) < 1 in the way used above in the case B = 0.

The proposed scheme of the study can be naturally extended to the case of
system with a finite number of delays and a prehistory concentrated at a finite
number of points:

(Bz)(t) = D1 (t)z(dy) + - - - + Dy(t)z(d,), (6.226)

di € [0, T].
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Notice conclusively that the effectively computable estimates of the rate of
stabilization,

O(N,a) = max  |x(t,a) — y(t)|, (6.227)
te[NT,(N+1)T)

(see Definition 6.15) are given in [161].

The questions of theoretical validating the computer-assisted study of various
classes of equations (ordinary differential, partial differential, integral, operator
equations) occupy an important place in the current literature. See, for instance,
the book by Kaucher and Miranker [110], first published 1984, and [68, 85, 158,
159, 173, 174]. The presentation in this chapter is based on the works [147-151,
192, 195-197].
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7.1. Introduction

Let, as previously, D be a Banach space that is isomorphic to the direct product
B x R”, and let isomorphism ¢! : D — B X R” be defined by §~'x = [§,r]x.

The study of the equation dx = Fx with nonlinear operator F defined on the
space D or on a certain set of this space meets a lot of difficulties and any rich in
content theory is possible to develop only for special narrow classes of such equa-
tions. The second part of the book [32] in Russian is devoted to the boundary value
problems for nonlinear equations. We will restrict ourselves below to a survey of
the results of the mentioned book and by the proofs of some assertions which are
most actual from our point of view.

The first section of the chapter is devoted to equations with monotone op-
erators. The theorems of solvability of quasilinear problems in the section are
based on the reduction of the boundary value problem to the equation x = Hx
with monotone (isotonic or antitonic) operator H on the appropriate semiordered
space. Some suitable choice of such a space permits investigating certain singular
boundary value problems. The schemes and constructions of this section are based
on the results of Chapters 1, 2, and 4.

In case F : D — B is continuous compact, the equation §x = Fx allows us
to apply some theorems of functional analysis. This is why such equations may be
studied by certain standard methods. It should be noted that some equations quite
different at first sight may have one and the same set of solutions. By various trans-
formations, keeping the set of solutions, one can come from a given equation to
another which is equivalent to the initial one. The reduction of the given equation
to the equivalent one, but more convenient for investigation, is an ordinary mode
for studying new equations. Such a mode however demands solving some compli-
cated auxiliary equations. Nevertheless the aim of investigation may be attained by
only establishing the fact of the solvability. In other words, it suffices sometimes
to establish only the fact of the reducibility of the equation to the desired form.
Due to such circumstance, the class of “reducible” equations as well as the prob-
lem of “reducibility” of equations have a special place in the theory of functional
differential equations.
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The equation §x = Fx is called reducible on a set M of the space D if there
exists a continuous compact operator Fy : M — B such that the equations dx = Fx
and §x = Fyx are equivalent (the sets of solutions of x = Fx and dx = Fyx, which
belong to M, coincide). The problem of reducibility is discussed in Section 7.3.

An approach to the problem of a priori estimates of solutions is described
in Section 7.4. This approach is based on the notion of a priori inequality. Some
theorems on the solvability of nonlinear boundary value problems for reducible
functional differential equations are obtained in Section 7.5 making use of the
mentioned a priori estimates.

Section 7.6 is devoted to the problem of minimization of nonlinear function-
als that generalize the square functionals considered in Chapter 5.

The ideas on the reducibility of equations find applications in the theory of
stochastic functional differential equations. Some results on such a question are
presented in Section 7.7 written by A. V. Ponosov.

7.2. Equations with monotone operators
7.2.1. Theorems on “forks”

On a semiordered set X of a linear space, consider the equation
x = Hx. (7.1)

Assume that the operator H : X — X permits the representation Hx = P(x, x),
where P(x,x) : XXX — X does not decrease with respect to the first argument and
does not increase with respect to the second one (P(a, ) is isotonic with respect
to & and antitonic with respect to f3). Let there exist a pair u, v € X that composes
a “fork:”

u<z, u=<Puz), z=P(zu). (7.2)
Denote
(u,z] ={xeX:u<x<z} (7.3)

The order interval [u, z] is a convex set. From (7.2) it follows that the operator H
maps the interval [u, z] into itself:

u < P(u,z) < P(x,x) = Hx < P(z,u) < z. (7.4)

If X is a Banach space under a norm such that [u,z] is bounded and closed, the
complete continuity (i.e., both continuity and compactness) of H : [u,z] — X
guarantees, by Schauder theorem, that there exists a solution x € [u,z] of x = Hx.

It is useful for applications of the given “fork scheme” that a wide class of
operators H permits a decomposition H = H; + H, with isotonic H; and antitonic
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H, (see, e.g., [36, 44, 132]). For such an operator H, inequalities (7.2) take the
form

u<z, u<Hu+Hz z=Hz+Hu. (7.5)
In particular, if H is antitonic, (7.2) takes the form
u<z, u<Hz z=>Hu. (7.6)
Consider for illustration the problem on positive solution of the equation
x=Kx+f (7.7)
with antitonic K.

Theorem 7.1. Let f(t) = 0,Kf =2 0,K(0) =0, f+Kf =0,andK : [f+Kf, f] —
X be continuous compact and antitonic. Then the equation x = Kx+ f has a positive
solutionx € [f + K f, f].

Proof. Due to the scheme given above, it suffices to put z = f, u = f + Kf,
Hx =Kx+ f. O

Let us estimate by Theorem 7.1 the length of the interval where there is de-
fined a positive solution of the Cauchy problem

x(t) + p(t)x¥(kt) = 0, x(0) =0, x(0) = a >0,

7.8
y >0, 0<k<l, (7:8)

with summable p(¢) = 0. The Cauchy problem in W? is equivalent to the equation
x = Kx + f in the space C of continuous functions, where

(Kx)(t) = Lt(s — 1) p(s)x? (ks)ds, f(t) = at. (7.9)
By Theorem 7.1, the latter equation has a positive solution on (0, b) if
o’ kY Lt(t —9s)s¥p(s)ds<t, te(0,b). (7.10)
For y = 2 this inequality holds on (0, b) if

J pls 4b2cxk2 (7.11)

In case y = 1 there exists a positive solution on (0, b), if

j plds < o (7.12)
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The latter inequality in case k = 1 is a well known test by Lyapunov-Zhukovskii
for nonoscillation of the equation %(¢) + p(¢)x(t) = 0.

Below we give a simple variant of the theorem by Tarskii-Birkhof-Kantorovich
(see [109]) in the form that is convenient for our purposes.

Theorem 7.2. Let there exist a pair u,z € X such that
u<z, u<Hu 2z=>Hz (7.13)

Let, further, the operator H : [u,z] — X be continuous compact and isotonic. Then
the successive approximations {x'}, x'*! = Hx!, xX = z (x" = u) converge to the
solution X (x) of the equation x = Hx; X, x belong to [u,z], and for each solution
x € [u,z], the inequality x < x < X holds.

Proof. The operator H maps the interval [u, z] into itself. Therefore there exists at
least one solution x € [u,z]. Let x be such a solution. The sequence {x'}, x'*! =
Hx!, x° = z is decreasing and bounded below by x since H maps [x, z] into itself.
The sequence {x'} is compact and monotone. Therefore there exists ¥ = lim;_.« x'.
Since X is a solution, the inequality X > x for any solution x € [u, z] is proved.
The proof for x is analogous. 0

7.2.2. Reduction of the boundary value problem to an equation
with isotonic (antitonic) operator

Let X and B be semiordered Banach spaces, and u,z € X, u < z. We say that an
operator F : [u,z] — B satisfies the condition QCEW] (‘,Cfu)z]) if the representation

Fx=T'x+M'x (Fx = T?x + M*x) (7.14)
is possible, where M! : [u,z] — B (M? : [u,z] — B) is isotonic (antitonic) and
T':X — B(T?:X — B) is linear.

Consider the boundary value problem
Lx = Fx, Ix=a«a (7.15)
with linear operator .£ : D — B, linear bounded vector functional I : D — R",
and nonlinear operator F : D — B. Let D =~ B X R" and let D, B be semiordered

Banach spaces.
If F satisfies condition £, |, problem (7.15) might be rewritten in the form

Lix = M'x, Ix =« (7.16)
where £/ = £ — T". Let the linear problem

Lix = ¢, Ix=«a (7.17)
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be uniquely solvable for any ¢ € B and «, and let the Green operator G’ of the
problem be isotonic (antitonic). Problem (7.16) is equivalent to the equation

x=GMx+g (7.18)
in the space D. Here g is a solution to the semihomogeneous problem
Lix =0, Ix = a. (7.19)
Under proper assumptions the operator
HYGM +g (7.20)
will be isotonic (antitonic).

Let [u,z] = {x € C:u(t) < x(t) < z(t), t € [a,b]} and let N[u,z] — Lbea
Nemytskii operator defined by

(NX)(8) = f(6,x(1). (7.21)

In many cases the Nemytskii operator satisfies the condition £, . (L], ) with an
operator T' : [u,z] — L (T? : [u,z] — L) of the form

(T () = p'Ox(t)  ((T2x) () = p*(O)x(8)), (7.22)

where p! € L (p? € L). In such a case we will say that N : [u,z] — L satisfies the
condition £{, | (L], ) with the coefficient p! (p?). It will be so, for instance, if

0 0
PO =5 1) (@ fity) = p'0) (7.23)
for y € [minsepqp) u(t), maxeeqqp) 2(1)].
Indeed, let
aféi;y) = p'(t), te€labl, y<€[mM]. (7.24)

The function M(t, y) «f f(t,y) — p'(t)y does not decrease in y:

oM(t,y)  Of(t,y)
ay 9y

-pl(t)=0. (7.25)

Therefore N : [u,z] — L satisfies the condition £, ; with the coefficient p'.

If a Nemytskii operator is Lipschitz with the coefficient p € L, then it satisfies
both of the conditions &£}, ; and £, _, with p! = —p and p? = p, respectively. Re-
mark that a Nemytskii operator that satisfies simultaneously the conditions L,Cfu’v]
and £, ,; with p! and p? is Lipschitz (see [125]).
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The Nemytskii operator is a factor in many constructions of the operator F.
For instance, if [u,z] C Cand F : [u,z] — L has the form

(Fx)(t) = f(t,xx(1)), (7.26)

then F = N§,,. If the function

def

ML) Y fit,y) - p )y (M2t y)

f(ty) = p*(t)y) (7.27)

does not decrease (increase) in the second argument for y € [min{u(t), t €
la,b]}, max{z(t), t € [a,b]}], then F : [u,z] — L, defined by (7.26), satisfies
the condition £, | (£],;). Namely,

(Fx)(t) = p'(Dxn(£) + M" (£, x4(1)),

(7.28)
((Fx)(t) = p*(B)xn(1) + M (t, x4(1))).

7.2.3. Nagumo-like theorems

Let B be a Banach space of measurable functions z : [a, b] — R, let the space D of
x: [a,b] — R! be isomorphic to B X R”, and also D C C.

Suppose D, such that any Green operator G : B — D, as an operator acting
into the space C of continuous functions (G : B — C), is compact. By Remark 1.24,
this assumption is fulfilled if the compactness of the Green operator G : B — C
for a certain problem is established. For instance, if D is the space W" of functions
x : [a,b] — R! with absolutely continuous derivatives of the order up to (n — 1),
then in case n = 2, the compactness property is fulfilled for the Cauchy operator
C:L,~C, 1<p<oo,

S)n 1

D ————2z(s)ds (7.29)

can = [ 4
(i.e., for the Green operator of the Cauchy problem X =z x®(g) =0, k =
0,...,n—1). In case n = 1, the operator C : L — C is not compact (see [229]).
Therefore none of the Green operators G : L — C is compact if n = 1.
Letu,z € D, u(t) < z(t), t € [a,b], [u,z] = {x € C:u(t) < x(t) <z(t), t €
[a,b]}, and let F : [u,z] — B be continuous and bounded. Consider the boundary
value problem

(Lx)(t) = (Fx)(¢), Ix = a, (7.30)

where £ : D — B is a linear bounded operator, [ : D — R" is a linear bounded
vector functional. Denote

w*(t) = (Lu)(t) — (Fu)(t),

(7.31)
w*(t) = (L2)(t) — (Fz)(1).
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Theorem 7.3. Let the following conditions be fulfilled.
(1) w"(t) <0, 0*(t) = 0 (w¥(t) = 0, W*(t) <0), t € [a,b].
(2) The operator F : [u,z] — B satisfies the condition GC%W] (OC%W]) with the
continuous and bounded M" : [u,z] — B (M? : [u,z] — B).
(3) The boundary value problem

Lix Y fx—Tx = f, Ix=0
7.32
2, def 2, _ — 732
(L2x= Lx—Tx=f,Ix=0)

is uniquely solvable and its Green operator G* (G?) is isotonic (antitonic).

(4) For the solutions g, g, g, of the homogeneous equation L'x = 0 (L£2x =
0), satisfying the boundary conditions Ix = lu, Ix = &, and Ix = Iz, respec-
tively, the inequalities

qt) <g(t) <g.(t), teabl, (7.33)

hold.
Then the problem (7.30) has a solution x € [u, z]. If the solution is not unique,
then there exists a pair of solutions x,X € [u,z] such that any solution x € [u,z] of
(7.30) satisfies the inequalities

x(t) < x(t) =x(t), telabl (7.34)

Proof. It suffices to consider the case of the condition £7, ;,
Let the condition DC%W] be fulfilled. By the scheme proposed in the foregoing
subsection, problem (7.30) is equivalent to the equation x = Hx in the space D.
Here Hx = G*M?x + g. We will consider this equation on [u,z] C C (it is possible
as any one of continuous solutions of this equation belongs to D). The operator
H : [u,z] — B is isotonic and continuous compact. Since z = G?M?z + G*w? + g,
and u = G?M?*u + G*w" + g,, we have z > Hz, u < Hu. Addressing Theorem 7.2
completes the proof. O

another case is similar.

Remark 7.4. Proof of Theorem 7.3 makes use of the compactness and continuity
of G*?M? : C — C. This property of GZM? ensures by the above assumption that the
Green operator of every boundary value problem in the space D is compact as the
operator acting into C. Such assumption is needless when the operator M? : C — B
is continuous and compact.

Remark 7.5. If in addition to conditions (1)—(4) of Theorem 7.3 the condition
L,z (L3,) is fulfilled and the Green operator G! (G?) of the problem

Lix = f, Ix=0 (L'x=f,Ix=0) (7.35)

is also antitonic (isotonic), then the solution x € [u, z] is unique.
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Indeed, from the assumption of the existence of the ordered pair x, X of solu-
tions we obtain that the right-hand side and the left-hand side of the equality

X —x = G*(M*x — M?x) (x—x=G'(M'x — M'x)) (7.36)
have different signs.

Example 7.6. Consider the problem
X(t) = —2x7(t) +60, x(0) =x(1)=%(1) =0, te][0,1], (7.37)

in the space W3, 1 < p < oo. The function h : [0,1] — R! is assumed to be
measurable.

Assertion 7.7. Problem (7.37) has a unique solution x € W?, such that 0 < x(t) <
10t(1 — t)2.

Proof. Let us put u(t) = 0, z(t) = 10¢(1 — t)> and examine the fulfillment of the
conditions of Theorem 7.3. We have

w*(t) = —60 < 0, w?(t) = 22%(t) = 0. (7.38)

Denote f(y) = =2y?+60, Fx = f(x;). Since df/dy = —4M for y € [0, M], where
M = maxe[o,1] 2(t) = 40/27, the operator F : [u,z] — L satisfies the condition
ccl

[

u,z]:
(Fx)(t) = plan(t) + M (t,x1(1)), (7.39)

where p! = —4M, the function M!(t, y) does not decrease in y.
For the problem

(L1%) (1) € (1) - plan(t) = 9(t),  x(0) = x(1) =%(1) =0,  (7.40)

condition (2.214) is fulfilled. Hence this problem is uniquely solvable and its Green
operator is isotonic. Next, g, = ¢ = g = 0. Thus, by Theorem 7.3, problem
(7.37) has a solution x € [u,z]. By Remark 7.5, this solution is unique. Indeed,
F is antitonic. Hence £2x = X. The problem

(L2)0 EFE) = o),  x(0) =x(1) = %(1) = 0 (7.41)

is uniquely solvable and its Green function

1s(lft)2 ifo<s<t<l,
G (t,s) = (7.42)

Et(l—s)(Zs—t—ts) fo<t<s<l,

is nonnegative. 0
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Example 7.8. In the elasticity theory, the problem

2

jé(t)+%x(t)=—x2—(t), 0)=0, x(1)=a>0, te[0,1].  (7.43)

arises. Conditions of the solvability of this problem are established by Stuart (see,
e.g., [100]). Making use of Theorem 7.3, we present here a refinement of Stuart’s
result given by Alves [5].

On the base of the results of Section 4.4, the problem should be considered in
the space D = L, X R!, 1 < p < oo, the elements of which are defined by

x(t) = Ll(t —9)z(s)ds+p, {z,p} €L, xR (7.44)

ThusD = {x € Wf, 1 %(0) = 0}.

Assertion 7.9. Problem (7.43) has a unique solution x € D satisfying the inequali-
ties

a < x(t) < ﬁ(l -t +a, te[0,1]. (7.45)

Proof. Denoting

. 3. _ 2
(Lx)(t) = %(t) + ;x(t), (Fx)(t) = 20 (7.46)
write the problem (7.43) in the form
Lx = Fx, x(1) = a. (7.47)

Make use of Theorem 7.3. Putting u(t) = &, z(t) = (1/4a?)(1 — t?) + a, we have
S22 oco (748)
o

W=z, G- 550 G-+ G

The Nemytskii operator F : [u,z] — L, satisfies the condition GCfu)z] with p? =
4/07 as dF(y)/dy < 4/a° for y = a. Consider the auxiliary linear problem

(£2%) (1) < 2(t) + %x(r) - %x(t) —o(t),  x(1)=0.  (7.49)

For v(t) = (1/4a?)(1 — t), we have statement (c) of Theorem 4.20. Namely,

(L2)(8) = —% - %(1 _2y<o,  w(l)- Jol (L2)(dt 0. (7.50)
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Hence, problem (7.49) is uniquely solvable and its Green operator G? is antitonic.
Since, besides, g, = ¢ = g, all the conditions of Theorem 7.3 are fulfilled. So
problem (7.43) has a solution x € D such that u(t) < x(t) < z(t).

Operator F : [u,z] — L, is isotonic and, hence, it satisfies the condition OCEM’Z]
with p! = 0. The Green function G'(f,s) of problem £L!x = ¢, x(1) = 0 was
constructed in Section 4.4:

-5 (1-#) fo<s<t<l,
(7.51)
—E(l—sz) ifo<t<s=<l.

This function takes no positive value. Thus the solution is unique by Remark 7.5.
O

An analogous proof of the solvability of the problem
#(1) + mn_&@( (g) £0)=0,  x(1)=0 (7.52)

in the space D = {x € Wf, : x(0) = 0} is presented in [5]. Such a problem arises
in the study of processes in chemical reactor.
Consider the problem

n()i(t) = flt,x(t)], x(a)=a', x(b)=da* t€[ab], (7.53)

where 72(t) is one of the following functions: n(t) = t —a, n(t) = b — ¢, n(t) =
(t —a)(b — t). We take as the space D the space similar to D, (see Section 4.2.1)
replacing in its definition the space L by the space L,, 1 < p < co. Denote this space
by D%. By Remark 1.24, the Green operator Gp:L, — D? of any boundary value
problem in the space D%, as an operator mapping into the space C, is compact.
This follows from the fact that, for instance, the Green operator Gy : L, — C of
problem 7k = z, x(a) = x(b) = 0 is compact [229]. Recall that the Green function
of this problem is defined by (4.21). Note that the operator Gy is antitonic.
Assume that there exists a pair u,z € D? such that

u(t) <z(t), te(ab),

u(a) < o' < z(a), u(b) < o < z(b),

7.54
r®)it) — fltut)] < w(t) = 0, (7:54)

def

rz(t) - f[6z()] € 0 (t) <0, t€ [a,b].

Recall that [u,z] = {x € C: u(t) < x(t) < z(t), t € [a, b]}.
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Theorem 7.10. Let the Nemytskii operator F : [u,z] — Ly, 1 < p < oo, defined by
(Fx)(t) = f[t,x(t)] be continuous, bounded, and satisfies the condition £fm] with
p?. Then there exists a solution x € [u, z] of (7.53).

Proof. By the condition «£?, _,, we can write the equation & = f(¢,x) in the form

[uz]?

(L2x) (1) & n()%(1) — p2(O)x(t) = M2 [£,x(t)], (7.55)

where M?(t, y) does not increase in y. Therefore

Lz —u] = M?*(t,z2) — M?*(t,u) + 0° — 0¥ def o, (7.56)
where ¢(t) < 0. Thus v = z — u satisfies the equality
(L2v) (1) = 9(t) < 0. (7.57)

Note that without loss of generality we can put ¢(t) # 0. Indeed, otherwise,
v satisfies the homogeneous equation 7% — p>x = 0. In this case we take another
coefficient p§ (p§(t) = p?(t)) of the condition QCfu‘Z] such that v ceases to be a
solution of the homogeneous equation.

For the problem

L2x = f, x(a) = x(b) = 0, (7.58)
the statement (a) of Theorem D.2 with W = G, holds. Therefore this problem is
uniquely solvable and its Green operator G? is antitonic, this with Theorem 7.3
completes the proof. |
Example 7.11. Consider the problem

(t) = q(t)Inx(t), x(0)=da', x(1)=da* tel0,1], (7.59)
0 <a' <1, i= 1,2, under the assumption that coefficient g is summable on [0, 1]
and ess inf;e[0,1] g(f) = a > 0.

We consider problem (7.59) in the space Df, 1< p < oo, m(t) =t(l —1).

Assertion 7.12. For every !, a? problem (7.59) has a unique solution x € D% such
that

Bt(1—1) <x(H) <1, te[0,1], (7.60)

where f3 satisfies the inequality 23 + In(f3/4) < 0.
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Proof. Let us write (7.59) in the form

(L)) 11— DE() = (No@),  x0)=a',  x(1)=a®,  (7.61)

where
(Nx)(t) = t(1 — t)q(t) Inx(¢), (7.62)

and apply Theorem 7.10. Putting u(t) = St(1 — t) and z(¢) = 1, we have

W() = —28 — q() In [Bt(1 — )] = —(2/3 tln g) >0, W(f)=0. (7.63)

The Nemytskii operator N : [u,z] — L, satisfies the condition L3 with p(t) =

[uv]
(1/B)q(t). Indeed, the operator M? : [u,z] — L, defined by

1

B

is antitonic, as for x1,x; € [u,z], x1(t) < x2(t), t € [0, 1], we have

(M2x)(t) = q(t)t(1 — t) Inx(t) — —q(t)x(t), (7.64)

- B x(t) 1 x0(f)
(M2x2)<t>—(M2x1)<t>—q<t>{t<1 Ol ﬁxl(t)[m(t) 1]}

x1(1) -
Pl 1] <0, te (0,(1). |
7.65

< %q(t)[u(t) —x1(t)] [

By Theorem 7.10, problem (7.59) has a solution x € [0, z]. This solution is unique
due to Remark 7.5, as N is isotonic and the Green operator G! of the problem

t(1 —10)x(t) = ¢(1), x(0) =x(1)=0 (7.66)

is antitonic. O

7.3. Reducibility of equations

Mathematical description of many problems is often realized in the form of func-
tional equation, for instance, differential one. Equations arising in applications
are, as a matter of fact, a kind of a picture composed by means of mathematical
symbols. Any investigation of functional equation demands a definition of the no-
tion of solution. In other words, we are forced to define the functional space in
which the equation must be considered. As such a space we offer the Banach one
D = B x R". This space might be considered as a generalization of the space of
absolutely continuous functions. The above theory of linear equations £Lx = f
in the space D =~ B X R" assumes the operator &£ : D — B to be Noether of the
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index n. This assumption guarantees the existence of a finite-dimensional param-
eterization of the set of all solutions and provides reducibility of the equation to
the form dx = Px + f with a compact operator P : D — B. In the case of nonlinear
equation 6x = Fx we also assume that the equation may be reduced to an equiva-
lent §x = Fyx with continuous compact Fy : D — B. As we will demonstrate below,
the reducibility of the nonlinear equation may be guaranteed, as in the linear case,
by the property of the set of all solutions to admit a finite-dimensional parameter-
ization. In the general case the necessary and sufficient condition for reducibility
is local compactness of the set of all solutions.

7.3.1. Reducibility in the space D of absolutely continuous functions

The next example may explain the essence of reducibility.
Consider the linear equation

%= Fx % (S, +K)x+ Ax(a) + f (7.67)

with compact operator K : L — L and a composition operator S, : L — L (see
Appendix C). Since nonzero operator Sg : L — L is never compact (Theorem C.9),
the operator F : D — L cannot be compact. Suppose there exists the bounded

inverse (I — Sg)~'. Applying this operator to both sides of (7.67) rewritten in the
form

(I - S,)% = Kx + Ax(a) + f, (7.68)
we obtain the equivalent equation
x = Kox + Aox(a) + f() (769)

with compact operator Ky = (I — S,)"'K. Thus (7.67) is reducible on the space
D. If in addition the operator I — Kj is also invertible, we may apply (I — Ko)~! to
both sides of the equation

(I - Ko)x = Aox(a) + fo, (7.70)
and obtain a very simple integrable equation
x=Ax(a)+ fi (7.71)

with a finite-dimensional operator.

A similar hierarchy of equivalent equations (the given equation x = Fx, the
equation x = Fox with continuous compact Fy, the equation x = F;x with finite-
dimensional F;) might be established in some nonlinear cases. As an example,
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we construct the first step of such a hierarchy for the equation

x(t) = f(t,x[h(t)],x[g(®)]), t € [a,b],

. (7.72)
x(§) =), x(&)=w(@) ifé[ab]
With the notation of Section 2.2 (see (2.23)) this equation may be rewritten in the
form

def

x(t) = (Fx)(t) = fu(t, (Sux) (1), (Sgx) (1)) (7.73)

under natural assumptions on operators S : D — Land S, :L — L (see Appendix C).
Suppose that the auxiliary functional equation

y(t) = fi(t,u(t), (Sgy) (1)) (7.74)

is uniquely solvable in L for every u € L. Then there exists the operator H : L — L
such that the solution of the auxiliary equation has the representation y = Hu
and, hence, (7.72) is equivalent to the equation

% = Fox < HSx. (7.75)

The operator S, : D — L is compact (see Appendix C), therefore Fy : D — L is
continuous compact if, for instance, H is continuous.
Let the boundary value problem

x = Fx, Ix=« (7.76)

be correctly solvable (uniquely solvable with the solution depending continuously
on «). Then the equation x = Fx is reducible. Indeed, denote by ¢(¢, a) the deriva-
tive of the solution of the problem (7.76). Then we obtain the equivalent equation

x(t) = (Fox) () ¥ o(t, Ix) (7.77)

with continuous compact Fy : D — L. Let us demonstrate that in this case the
general solution of x = Fx depends on arbitrary constant vector « € R".

As is shown in Section 2.2 (equality (2.32)), for any linear bounded vector
functional / : D — R” with linearly independent components it is possible to
construct the linear bounded operator W; : L — {x € D : Ix = 0} such that it has
the bounded inverse and is represented by

b
(Wiz)(¢) = J W(t, $)2(s)ds. (7.78)
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Let
b
o= wxa) + | @09 (7.79)

then

{E —Ut)D(s) fora<s<t<b,
Wi(t,s) = (7.80)

—U((t)D(s) fora<t<s<hb.

Here the n X n matrix U with the columns from D is such that det U(a) # 0,
IU = E. The substitution

x(t) = (Wiz)(t) + U(t)a (7.81)

establishes the one-to-one mapping between the set of solutions x € D of problem
(7.76) and the set of solutions z € L of the equation

z = Quz, (7.82)
where Q, : L — L is defined by
b
(Qqz)(t) = J Ut)D(s)z(s)ds — U(t)a — E{Wiz + Ua} (2). (7.83)

Let us write the solution of (7.82) in the form z(¢) = 0(f,«). Then the general
solution of the equation x = Fx has the form

b
x(t) = J Wt $)0(s, a)ds + U(t)a. (7.84)

Thus the correct solvability of the problem (7.76) guarantees the property that the
set of all the solutions of the equation x = Fx admits an n-dimensional parame-

terization. If Ix % x(a), then
t
Wiz = J 2(s)ds (7.85)
and the general solution takes the form
t
x(t) = I 8(s, a)ds + a. (7.86)

Let us dwell on two examples.
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The Cauchy problem % = Fx, x(a) = « for the equation

x(6) = (Fx)() & flt,x0(0), %,()], ¢ € [a,b], (7.87)

is correctly solvable if h(t) = t — 11, g(t) = t — 12, where 7, and 7, are positive
constants and the superposition f[t,u(t),v(t)] is summable for any measurable
and essentially bounded u : [a,b] — R" and summable v : [a,b] — R". It follows
from the fact that in this event the “step-by-step method” of construction of the
solution to the Cauchy problem is applicable.

Let us return to problem (7.76) under the assumption that the linear problem

X =z, Ix=0 (7.88)

is uniquely solvable. Let, further, G be the Green operator of this problem, and
¢ = lIGllL-p- Problem (7.76) is equivalent to the equation

x=GFx+r (7.89)
in the space D. If there exists a constant k such that
||Fx1 - FX2||L =< kal - X2||D (7.90)

for any pair x;,x, € D, then the inequality gk < 1 permits applying the Banach
principle. In this case the equation x = Fx is reducible and the set of the solutions
permits the n-dimensional parameterization.

In [32], one can find some tests of reducibility of the equation x = Fx in the
space D of absolutely continuous functions.

A specific place in applications is occupied by the equations with retarded
argument

x(t) = f(t,xn(t)), h(r) <t, (7.91)
and their generalization in the form
x(t) = (Fx)(£) (7.92)

with Volterra operator F (Volterra operator is understood in sense of the defi-
nition by Tikhonov [215]). Sometimes such equations are called equations with
aftereffect.

Let X and Y be sets of measurable functions x : [a,b] — R" and y : [a,b] —
R". The operator ® : X — Y is called Volterra, if for each ¢ € (a,b] and any
x1,x; € X such that x;(¢) = x»(¢) a.e. on [a, c] the equality (®x;)(t) = (Px,)(¢)
holds a.e. on [a,c].

To avoid difficulties connected with generalizations we will restrict ourselves
to (7.92) in the space D = L X R" of absolutely continuous x : [a, b] — R".
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As in the linear case (see Section 2.2.3), the Volterra property of F permits
considering (7.92) and its solutions on any [a,c] C [g, b] and ignoring the values
x(t) and (Fx)(t) for t > c. In other words, an absolutely continuous function,
x : [a,c] — R", is called the solution to (7.92) if x(t) = (Fx)(t) a.e. on [a,c].

The foundations of the theory of ordinary differential equation are theorems
on local solvability of the Cauchy problem, on extendability of the solution of this
problem and about connectedness and compactness of the set of solutions. All
these theorems keep in the general case of “Volterra-reducible” equations.

Definition 7.13. Equation (7.92) is called Volterra-reducible if there exists a con-
tinuous compact Volterra operator Fy : D — L such that for each ¢ € (a, b], the set
of solutions on [a, c] of (7.92) and the set of solutions on [a, c] of the equation

X = F()x (793)
coincide.

If the Cauchy problem
x = Fx, x(a) =« (7.94)

for (7.92) is uniquely solvable and the solution is continuous in « (in this case
we say that the problem is correctly solvable), the equation x = Fx is Volterra-
reducible. Equation (7.72) under natural assumptions is Volterra-reducible if
h(t) < t and there exists a constant 7 > 0 such that t — g(t) = 7. To prove it,
it suffices to repeat the transformations of (7.72) used in Section 7.3.1 and to note
that the existence of the continuous Volterra operator H : L — L is ensured by the
nilpotency of S : L — L.

In [32] some conditions are given which guarantee Volterra reducibility of
(7.92).

Let us give the basic theorems on properties of the Volterra-reducible equa-
tions.

Theorem 7.14. Let (7.92) be Volterra-reducible on [a,b]. Then for each a« € R",
there exists a ¢ € (a, b] such that the set of solutions to the Cauchy problem

x = Fx, x(a) =« (7.95)
defined on |a, c] is nonempty.
Proof. The substitution x(t) = a + fat z(s)ds reduces the problem x = Fyx, x(a) =

o for the reduced equation to the equation z = Qz with a continuous compact
Volterra operator Q) : L — L defined by

(Q2)(t) = (Fo ((x N J() z(s)ds) ) (®). (7.96)
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Denote JBZ = {z € L[a,b] : llzllLiap) = y}. All the elements of precompact set
QB8] have the equipotentially absolutely continuous norms. Therefore there exists
ac € (a,b] such that

J Iy(s)|ds <y, yeQsB). (7.97)

The operator Q : L[a,c] — L[a,c] maps the set B! into itself. Reference to the
Schauder principle completes the proof. ]

Theorem 7.15. Let (7.92) be Volterra-reducible on [a, b] and let x be a solution of
(7.95) defined on [a,c] C [a,b). Then there exists a ¢c; € (c,b] such that problem
(7.95) has on [a, c1] at least one solution x; such that x,(t) = x(t) on [a,c].

Proof. As in the proof of Theorem 7.10, reduce (7.95) to equivalent equation z =
Qz. Define the operator Q. : L[a, b] — L[a, b] by

Q.z = Qz, (7.98)
where
{x(r) ift € [a,c],
z.(t) = (7.99)
z(t) ift e (¢b].

The operator Q. is completely continuous. Fix y > 0 and denote
B = {z € Lla,b] : lzlluiap <y + | %lLiaa |- (7.100)

All the elements of precompact set Q8] have the equipotentially absolutely con-
tinuous norms. Therefore there exists a ¢; > ¢ such that

J 1 ly(s)|ds<y, ye€QB]. (7.101)

The operator , maps B!, into itself. By the Schauder principle, there exists a so-
lution to z = Q.z defined on [a, ¢;]. Obviously, z(t) = x(¢) on [a, c]. The function
x1(t) defined on [a,¢;] by x;(t) = a + fat z(s)ds is a solution (on this segment) of
problem (7.95) and x, () = x(¢) on [a, c]. O

The significance of the condition of Theorem 7.15 can be demonstrated by
the following example by S. A. Gusarenko. For the equation

() = (F) () & 3\/m’ t=0, (7.102)

x(&) =0 if&<o,
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the solution x of the problem % = Fx, x(0) = a > 0 is defined only on [0, \/a]: the
graph of x(t) stops at the point {./a, a}. In this example the operator F : D — L is
not continuous. More details on such equations are presented in [95].

Let us give a theorem of compactness and connectedness of the set of solutions
to the Cauchy problem for the Volterra-reducible equation.

Theorem 7.16 (see [58]). Let o« € R" be fixed and let there exist a constant m such
that for any ¢ € [a, b], the uniform a priori estimate

lxllprfa) < m, ¢ € (a,b], (7.103)

holds for all solutions to (7.95) defined on |a,c]. Let, further, (7.92) be Volterra-
reducible. Then the set of all defined solutions on [a, b] to (7.95) is nonempty, compact
(in itself), and connected in D.

7.3.2. Reducibility of the abstract equation

The papers [91, 92] are devoted to general assertions about reducibility of the ab-
stract equation 8x = Fx. We produce below some of them.
Consider the equation

Ox =g (7.104)

with the operator @ acting from a Banach space X into a Banach space X;; g € X.
Let Y let be a subset of a Banach space Y, let the intersection Y N X be nonempty.
Equation (7.104) is called (Y,Y)-reducible if there exists a continuous com-
pact operator IT : Y — Y such that the set of solutions of (7.104), which belongs
to Y, coincides with the set of solutions of the equation x = Ilx.
The (Y,Y)-reducible equation is called Y-reducible as well as X-reducible
which is called reducible.

Example 7.17. The equation
x(t) — (Bx)(t) =0, te€la,b], (7.105)

is C-reducible to the equation

t

x(t) = x(a) + J (Fox) (s)ds (7.106)

a

(C is the space of continuous functions y : [a,b] — R”") if the operator ¥ :
D — L may be extended to a continuous operator F : C — L whose values
on elements of any ball {y € C: |[yllc < p} are bounded by a summable u, :
I(Ey)()llrn < u,(t). C-reducible equations were studied in [145].
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Let, as above, the space D be isomorphic to the direct product B x R", let
g ={A,Y}:BXxR" — D be an isomorphism, ¢! = [8, r]. Rewrite the abstract
functional differential equation in the form

Ox = 6x — Fx = 0. (7.107)

Theorem 7.18. Equation (7.107) is D-reducible if and only if there exists a continu-
ous compact operator Fy : D — B such that the set of all solutions of the equation

8x = Fyx (7.108)
coincides with the set of all solutions of (7.107).

Proof. Let (7.107) be D-reducible to the equation x = I1x with continuous com-
pactIT: D — D. Define the continuous compact 6 : D — B by

o ([lrxllgn +2110xll8) 2 (7.109)
llzlls

with fixed z € B, z # 0. Define the continuous compact Fy : D — B by

Fox = 6IIx + 0(x — Ix). (7.110)
The equations §x = Fox and x = ILx are equivalent. Indeed, any solution xy of
the equation x = ILx satisfies §x = Fyx. Conversely, let xo be a solution to éx =

O0Ilx + O(x — Ilx). Then

116 (x0 — TLxo) || = || (0 — Txo)|

g 2|6 (x0 — IIxo) |- (7.111)
Consequently ||xy — IIxgllp = 0. Thus xp is a solution to x = IIx.

Let (7.107) be equivalent to (7.108) with continuous compact Fy : D — B.
Equation (7.95) is equivalent to the equation x = ILx with continuous compact

IT: D — D defined by

IIx = AFyx + Yrx. (7.112)
O

Lemma 7.19. The set R of all solutions of a reducible equation is closed.
Proof. The set R of all solutions of (7.104) is also the set of all solutions of the
equation x = Ilx with continuous compact IT : X — X. Let xp = limy_ Xk, Xk €

R, k=1,2,.... Then

Xg = I}im ITx; = Ilxo. (7.113)

Therefore x; € R. ]
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Theorem 7.20. Let the space X be finite-dimensional. Then the property of being
closed of the set of all solutions to (7.104) is sufficient and necessary for reducibility of
this equation.

Proof. Let the set R be closed. Then (7.104) is reducible to the equation x = x +
p(x, R)z, where p(x, R) is the distance between the point x and the set R, z # 0 is
a fixed element of X. O

The equation x¢(x) = 0 with ¢(x) = max{0, |[x|]lx — 1} gives an example of
nonreducible equation with a closed set of solutions. Indeed, the ball 8, = {x €
X : |lxllx < 1} is the set of solutions. The assumption of the compactness of B
contradicts the equality 8, = I18; for continuous compact IT: X — X.

Theorem 7.21. Let Y be a bounded closed set in the space Y. Then (7.104) is (Y,Y)-
reducible if and only if the set of solutions of (7.104) belonging to Y is compact in Y.

Proof. Let (7.104) be (¥,Y)-reducible to the equation x = ITx. Then the compact-
ness of the set R of solutions belonging to Y follows from the equality R = ITR.

Let the set R be compact, xy € R. Since the closed convex hull CoR of the set
R is compact in Y [119], there exists a continuous compact projector & from Y
into coR [119]. Thus, we may define the operator IT: Y — CoR by

Xop(%, R) + Px
Ix=—""7—"—"7—, 7.114

* 1+p(x,R) ( )
where p(x, R) is the distance between the point x and the set RR. This operator is
continuous compact and the equality

p(x, R)

Ix — = I
ITIx — x|y T+ p, R)

[l = xolly (7.115)

holds. Consequently, the set of solutions of the equation x = ITx coincides with R
and (7.104) is (Y, Y)-reducible to the equation x = IIx. O

Let B; = {x € X : |lx]lx < 1}. Define continuous operators I' : X — $B; and
r-': 8 — Xby

. x
1+ [lxllx’

X

IMyx=—"—.
1 - [lxllx

I'x (7.116)

Corollary 7.22. Equation (7.104) is reducible if and only if the set R of all solutions
of the equation is closed and the set TR C X is precompact.

Proof. 1f (7.104) is reducible, the fact that R is closed follows from Lemma 7.19
and the compactness of IR follows from the continuous compactness of the op-
erator ['TIT~! : 8; — By and the equality TR = (TTIT )T R. Let R be closed, and
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let TR be compact. By Theorem 7.21, there exists a continuous compact operator
I : B; — oI R (7.117)

such that the set of all solutions of the equation y = ITyy coincides with TR. Then
(7.104) is reducible to the equation x = T~'TI,T'x. O

Theorem 7.21 implies some sufficient tests of reducibility of (7.104).

Test 1. Let the set Y be compact (in itself), and let the set of all solutions of (7.104)
belonging to Y be closed. Then (7.104) is (%, Y)-reducible.

Test 2. Equation (7.104) is reducible if it has a finite set of solutions.

Test 3. Let the operator Q : X — X be such that its kth iteration QF is continuous
compact. Let, further, the set of all solutions of the equation

x=Qx (7.118)
be closed. Then this equation is reducible.

Following [1], we will say that, on a bounded set of the space X, a measure y
of noncompactness is defined and that the operator Q) : X — X is y-condensing if
y(QX) < y(X) for any bounded noncompact set X C X.

Test 4. Let the operator QO : X — X be y-condensing. Then (7.118) is (X,X)-
reducible for any bounded closed X.

We say that the set of solutions of (7.104) admits a finite-dimensional param-
eterization if the set is homeomorphic to a closed subset of a finite-dimensional
space (two sets are called homeomorphic if there is a continuous one-to-one map-
ping between them).

Theorem 7.23. Let the set of all solutions of (7.104) admit a finite-dimensional pa-
rameterization. Then the equation is reducible.

Proof. Denote by ® : R™ — X a homeomorphism between a closed subset U C
R™ and the set R C X of all solutions of (7.104). Since the set U is closed, so the
set R is denoted by

X [24

Tx= —"—— Toa = ————
1+ llxllx’ 1+ [lallpn’

(7.119)

the operators T' : X — X and Ty : R" — R™. Consider a sequence {xx} C TR.
Since x; = I'0T; ax, where {ax} € I'U and TOT;! is a homeomorphism between
[yU and TR, it is possible to extract from bounded {ax} and {x} convergent
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sequences. Therefore the set IR is precompact. Hence, by Theorem 7.21, (7.104)
is reducible. O

In contrast to the linear case the nonlinear reducible equation does not
always permit a finite-dimensional parameterization, see [32].

Theorem 7.24. Let M be a closed subset of R™ and let R be the set of all the solutions
of (7.104). The following assertions are equivalent.
(a) There exists a homeomorphism between R and M.
(b) There exists a continuous vector functional ¢ : X — R™ such that g R € M
and the system of equation

Ox =g, Px =« (7.120)

is correctly solvable for any o € M.
(c) Equation (7.104) is reducible to the equation x = O¢x with continuous
¢:X = R" 0:R" =X, and, besides, a = pOa for a € M.

Proof. (a)=(b). Denote by 6 a homeomorphism between R and M. Let the vec-
tor functional ¢ : X — R™ be a continuous extension of the vector functional
0! : R — M. Since the solution of system (7.120) belongs to R, the system is
equivalent to

Ox =g, 0 'x = a. (7.121)

Hence system (7.120) has a unique solution x = fa for any a € R and the solution
continuously depends on a.

(b)=>(c). If x € R, then px € M. Consequently, x = O¢x. If x = O¢x, then
ox = pOox, px € M, x € R.

(c)=>(a). Let ¢y be a restriction of the vector functional ¢ to the set R. Then
0 =g, : M — R isa homomorphism between R and M. O

Section 2.5 was devoted to linear abstract equations with generalized Volterra
operators. Let us consider briefly the nonlinear case of equation with abstract
Volterra operators.

Define in the Banach space X a family of linear and bounded in common
operators P : X — X, v € [0, 1], such that

PP = pmin) for vy, u € [0,1],
limP“x = P'x forxe X, ve[0,1], (7.122)

u—v

P'x =0, Plx=x forxeX

The operator F : X — X is said to be B-Volterra if PYFP” = P'F for any v € [0, 1].
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Consider the nonlinear equation
Dx =g (7.123)

with®d:X-X,geX.

The element x¥ € X, v € (0, 1), is called a local solution to (7.123) if P'x" =
x", P"®x" = P"g. Equation (7.123) is called 8B-Volterra-reducible if it is reducible
to the equation x = Ilx with B-Volterra operator II : X — X and the sets of
local solutions of the equations x = ITx and (7.123) coincide. Local solution x" of
(7.123) is said to be continuable (extendable) if there exists a local solution x* of
(7.123) such that u € (v, 1), PVx* = x".

We say that the property A is fulfilled if there exists a sequence of linear
bounded in common operators 0 : X — X, k = 1,2,..., such that

Ilim Ox =x forxeX,
— 00

P60, = P*O,P"" V% forv > %, (7.124)

PO, =0 forv< %

Theorem 7.25 (see [91, 92]). Let (7.123) be B-Volterra-reducible. Then
(1) equation (7.123) has at least one local solution;
(2) any local solution of (7.123) is extendable;
(3) if the set of all local solutions of (7.123) is bounded, the set of solutions of
(7.123) is nonempty and compact;
(4) if the set of all local solutions of (7.123) is bounded and property A is ful-
filled, the set of solutions of (7.123) is connected.

7.4. A prioriinequalities

Any existence theorem based on fixed point principles assumes the presence of
an a priori estimate of possible solution. It is well known that it is difficult to
establish a priori estimates even in the case of differential equations. As for the
case of functional differential equations, the difficulties increase (see, e.g., [56])
and the literature thereof). This is why we do not attempt to discuss the problem
for abstract functional differential equation. We will restrict ourselves to the space
of absolutely continuous functions and offer an approach to the problem on the
base of the concept of “a priori inequality.”

7.4.1. The concept of a priori inequality

The next argument may illustrate the idea of a priori inequality.
Let the equation x = Fx be reducible to the form

(t) = p(t, x(a)). (7.125)
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As it was shown in Section 7.3.1, such a reducibility is possible if the Cauchy prob-
lem % = Fx, x(a) = « is correctly solvable.
Consider the boundary value problem

x = Fx, Ix =B, (7.126)
where

i 4t b .
x = ¥x(a) + J DO(s)x(s)ds, det¥ # 0. (7.127)

The general solution of the equation x = Fx has the form
t
x(t) = a+ J o(s, a)ds. (7.128)
a

Applying the functional / to both sides of the latter equality we get

def \y,—1 1 b def
y=¥Y'f=a+¥ J D(s)p(s,a)ds = a+ Oa. (7.129)

In such a way we have reduced problem (7.126) to the algebraic equation
a+ba=7y (7.130)

with respect to a. From this equality we have

b
1Qal < ||\y—1||L 10| - [ 9(s, ) | ds (7.131)

Here and below in this section | - | denotes the norm in R” with the property of
monotonicity. Namely, for & = col(ay,...,ay), f = col(Bi,...,B,) the inequalities
la;l < |Bil, i = 1,...,n, imply |a| < |B]. The symbol || - || denotes the norm of
n X n matrix concordant with | - |.

Thus, by the presence of the estimate of the form

lp(s,a) | < ms, ), (7.132)

we can establish solvability of (7.130). For instance, let the function m(s, a) be
bounded or be such that

. om(s, )
lim —— =

a—o o

0 (7.133)

holds. Then (7.130) and, consequently, problem (7.126) are solvable.
As an example consider the boundary value problem

def

x(t) = (Fx)(t) = f(, (Snx) (1), (Sg2) (1)), Ix=B. (7.134)
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Assume that t — h(t) = const > 0, t — g(t) = const > 0 (or, what is more general,
assume that the operators Sy : D — L, S; : L — L are Volterra and nilpotent).
Under such an assumption the equation x = Fx is reducible to the form x(t) =
¢(t,x(a)), since the solution of the Cauchy problem x = Fx, x(a) = « may be
constructed by the “step-by-step method.” Let, further,

b
Ix = Wx(a) +J O()i(s)ds,  detW £0,

(7.135)
lFxllL

1m =
Ixllp—~c |[x|Ip

The latter assumptions guarantee the reducibility of problem (7.134) to (7.130)
and the solvability of this equation.

Definition 7.26. For the equation
x = Fx, (7.136)

a canonical a priori inequality is said to be fulfilled in the ball with radius r if
there exists a function m : [a,b] X [0,7r] — [0, o) such that m(-,s) is summa-
ble at each s € [0, r] and the inequality

|%(t)| < m(t, [x(a)]) (7.137)

holds for any solution x of (7.136) with |x(a)| < r.

If there exists a function m : [a,b] X [0,0) — [0, ) such that m(-,s) is
summable at each s € [0, o) and (7.137) holds for any solution of (7.136), we say
that for (7.136), a canonical a priori inequality is fulfilled.

It should be remarked that the assumption about an a priori inequality does
not assume any existence of solutions at all and means only the fact that (7.136)
has no solutions that violate (7.137).

In case (7.136) is reducible to the canonical form

(1) = p(t,x(a)), (7.138)
the function m(t, s) is a majorant for the right-hand side of the equation
lo(t,x(a))| < m(t, |x(a)|). (7.139)

Let us consider a scheme of using a priori inequalities to illustrate the connec-
tion between the presence of such an inequality, reducibility of the equation, and
solvability of the Cauchy problem.



A priori inequalities 239
Let (7.136) be equivalent to the equation
x = Fox (7.140)
with continuous compact Fp : D — L.
Definition 7.27. A priori inequality (7.137) fulfilled on the ball with radius r is
said to possess the property A if it holds for all solutions xy, |xy(a)| < r, of the
family of the equations
x = AFx, Ael0,1]. (7.141)
Let a canonical a priori inequality on the ball with radius r be fulfilled for so-
lutions of (7.136) and possess the property A. Then, by Leray-Schauder theorem,
the Cauchy problem

x = Fx, x(a) =a, |a| =<7, (7.142)

has at least one solution x € D.
Indeed, the substitution

t
x(t) = (x+I z(s)ds (7.143)
reduces (7.141) to the form

2= )\Fo ((x ; j(') z(s)ds) (7.144)

a

with continuous compact operator Q : L — L,

0z = \Fy <oc " JM z(s)ds). (7.145)

a

By virtue of the a priori inequality, the a priori estimate

b
llzally < J m(s, |al)ds (7.146)

holds for any A € [0, 1].
Hence, by Leray-Schauder theorem, the equation z = Qz has a solution z;
and consequently

X(t) = o+ Jt 21(s)ds (7.147)

is a solution of the Cauchy problem.
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Ifinequality (7.137) is fulfilled on the ball of any radius and possesses property
A, then the Cauchy problem % = Fx, x(a) = a is solvable for any a € R".
It is difficult to check the presence of property A if an explicit form of the

operator Fy is unknown. We offer below an effective method to overcome this
difficulty.

7.4.2. A scheme of construction of a priori inequality and
its realization with the majorant Cauchy problem

A series of researches of the Perm Seminar about construction of a priori inequal-
ities on the base of one-sided as well as two-sided estimates of the operator Fy is
systematized in [32]. We will restrict ourselves below to the following scheme.

Let the estimate

| (Fx)(t)| < (M(|x(a)], [%(-)])) () (7.148)
hold, where the operator M acts from the space R! x L! into the space L! of sum-
mable scalar functions and, besides, is isotonic in each argument. Then for any
solution x to (7.136) we have

[%(t)| < (M(]x(@)], [2(-)]))(2). (7.149)
Let further the Chaplygin-like theorem be valid for the majorant equation
z=MW,2) (7.150)
in the space L!: if the inequality

E< M(v,8) (7.151)

holds for & € L1, then the estimate &(t) < z(¢,v) for the solution z(¢,v) of (7.150)
is valid. Putting &(¢) = |%(¢)], we get (7.137) from (7.149). Namely

1%(6)] < m(t, |x(@)]) € (M(|x@],2(-, |x(@)]))) @D (7.152)

In case
M(v,2)(1) = w(t,v + Jtz(s)ds), (7.153)

the substitution {(¢) = v + Jat z(s)ds reduces (7.150) to the Cauchy problem

() = w(t,0), {(a) = v. (7.154)
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For such a problem, the Chaplygin theorem on a differential inequality [44] holds.
If the equation ¢ = w(t,{) is solvable in an explicit form, the problem of construc-
tion of the a priori inequality has its solution. However the function w is conve-
nient as a majorant to the Nemytskii operator only. The more complicated op-
erators are expected to have more complicated majorants. The difficulties arising
on the way of construction of such majorants are connected with the fact that we
are forced to deal with integro-functional inequalities instead of the well known
integral inequalities. Below we construct the estimate of all the solutions of in-
equality (7.149) on the base of a special majorant Cauchy problem. Here we will
be in need of the following auxiliary assertion. Below we denote by L., the space
of measurable and essentially bounded functions z : [a, b] — R,

Lemma 7.28. Let B : L' — L! be a linear isotonic Volterra operator and let the
function v € LY, be nonnegative. Then for any nonnegative y € L', the inequality

Jtv(s)(By)(s)ds < Jt;c(s) y(s)ds, 1€ [abl, (7.155)

holds with

d b
K0 =4 J () (BYta ) ()ds, (7.156)
Xla,) 15 the characteristic function of the segment [a, t].
Proof. The integral fat v(s)(By)(s)ds represents by each fixed t € [a,b] a linear

functional on the space of functions summable on [a,t]. From this and the
Volterra-property of B we obtain the representation

Jt v()(By)(s)ds = LtK(t, 9)y(s)ds, (7.157)

where the kernel K(t, s) is essentially bounded for each fixed t.
The inequality

K(t,s) < K(b,s) (7.158)

holds for each t € [a,b] a.e. on [a,t]. Indeed, assume the converse: there exist ty
and a set A C [a, t] of positive measure such that

K(ty,s) > K(b,s), s€A. (7.159)

Denote by ya the characteristic function of the set A. It is obvious that

1= L (K(bys) — K (t0,5))ds < 0. (7.160)
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On the other hand,

b to
1= j K (b, $)ya(s)ds —J K (f0,5)ya(s)ds

a

(7.161)
b to
= J v(s) (BXA>(s)ds - J v(s) (BXA>(s)ds > 0.
The contradiction proves inequality (7.158). It remains to observe that
t b b
J K(b,s)ds = J Kb, )ian (s)ds =J v(9) (Byian ) (5)ds. (7.162)
a a a |:|
Let us note that
k(t) = (B*v)(t) (7.163)
since
b b
J v(s)(By) (s)ds = f (B*v)(s)y(s)ds. (7.164)
Consider the inequality
z< M(v,2) def BNM;(v,z). (7.165)

Here B : L' — L! is linear Volterra isotonic, the operator .M; acts from R! x L!
into a linear space E of measurable functions ¢ : [a,b] — R! and is defined by

Mi(v,2)(t) = q(t)v + u(t) J't v(s)z(s)ds (7.166)

with nonnegative v € LY, g, u € §, q(t) < u(t) a.e. on [a,b], N : & — L! is the op-
erator of Nemytskii, (N&)(¢) = w(t,&(¢)), w(t, -) is continuous and nondecreasing.
The notion of the solution of inequality (7.165) on [a,c] C [a,b] for fixed v = 0
is defined as follows. The solution is nonnegative summable on [g, c] function z
such that

z(t) < M(v,2°)(t) (7.167)
a.e. on [a,c]. Here z¢ is a summable on [a, b] function such that z¢(t) = z(t) a.e.
on [a,c].
To construct the majorant Cauchy problem to inequality (7.165), we define
the function Q : [a, b] X [0, ) — [0, o) by

Q4 y) = w(t,u(t)y) (B*v)(¢). (7.168)
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Definition 7.29. The Cauchy problem

y=Q(y), y(a) =B (7.169)

is said to have the upper solution y(¢,8) on [a, b] if y is a solution such that for
each ¢ € (a, b], any solution y, of the equation y = Q(t, y), defined on [a,c) and
satisfying the initial condition y.(a) = f3, satisfies the inequality y.(t) < y(t), t €
[a,c).

Lemma 7.30. Let problem (7.169) have an upper solution y(t,3) on [a,b]. Let, fur-
thermore, v < B, and let z be a solution on [a, c] C [a, b] to inequality (7.165). Then
the inequality

z(t) < (BNE,)(1) (7.170)
with &,(t) = u(t)y(t,v) holds a.e. on [a, c].

Proof. Let z be a solution to inequality (7.165) defined on [a, c],

120) ift € [a,cl,
2(t) = (7.171)
0 ift & [a,c].

It is clear that z¢ is the solution to inequality (7.165) defined on [a, b]. The in-
equality

n(t) < u(t) L v(s)(BN#)(s)ds + q(t)v (7.172)

for y(t) = M, (v,2z°)(t) holds a.e. on [a, b].
From this, we obtain for {(¢) = #(¢)/u(t) the inequality

{(t) < Jtv(s) [BN(C - u)](s)ds +v. (7.173)

By Lemma 7.28,

t

) < J (B*v) (5)N({ - w)(s)ds + v, (7.174)

a

Denote the right-hand side of the latter inequality by w. It is clear that w € D', w =
Q(t,{) < Q(t,w), w(a) = v. By virtue of the theorem of Chaplygin on differential
inequality we get the estimate w(t) < y(t,v). Hence

{(t) = % < y(t,v), n(t) <u(t)y(t,v). (7.175)
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From this, by virtue of isotonicy of the right-hand side of (7.165), we obtain
Z() = [BN(u(-)y(-,v) (1) (7.176)

a.e.on [a, b]. O

Lemma 7.30 permits realizing the construction of a canonical a priori inequal-
ity for (7.136) under the assumption that F : D — L satisfies the condition

|(Ex)(t)| = (B.NMx)(t) + (B,|x])(£), te€ [a,b], x € D. (7.177)

Here By, B, : L' — L! are linear isotonic Volterra operators, the spectral radius of
B, is less than one; the operator M acts from D into a linear space E of measurable
functions & : [a,b] — R! and is defined by

(MO0 = (0| x(@)| +u(0) [ v(5)|5(5)|ds, (7.178)

where v € LY, is nonnegative, q,u € &, q(f) < u(t) a.e. on [a,b], N : E — L! is the
operator of Nemytskii, and (N&)(¢) = w(t,&(t)), w(t,-) is continuous and does
not decrease.

It should be observed that in case g(¢) = u(t) = v(t) = 1 the operator M
majorizes the operator M, of the form (M;x)(t) = maxse(a, [x(s)[:

Srél[e;’)t(] [x(s)| < |x(a)] +Lt | %(s) | ds. (7.179)
Any solution of (7.136) satisfies the inequality
|x] < BINMx + B, |x|. (7.180)
Definition 7.31. The equation

7 =Q(ty) (7.181)

is said to be a majorant equation that corresponds to inequality (7.177) if the
function Q : [a, b] X [0, 0) — [0, o) is defined by

Q(t, y) = w(tu(t)y) [BF (1 - BF) 'v](0). (7.182)
The Cauchy problem
y=0Qty),  ya)=p (7.183)

is said to be the majorant Cauchy problem.
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Lemma 7.30 permits solving the problem about estimation of all the solutions
of inequality (7.177) with respect to their initial values and, in such a way, to get
the a priori inequality. Namely the following assertion holds.

Lemma 7.32. Let 3 = 0 and let the majorant Cauchy problem have the upper solu-
tion y(t, 3) defined on [a, b]. Let, furthermore, x be defined on [a, c] C [a, b] solution
of inequality (7.180) such that |x(a)| < p. Then, a.e. on [a, c],

|x(t)| < m(t, |x(a)|), (7.184)
with
m(t,v) = {(I _BZ)ilBlsz}(t% z,(t) = u()y(t,v). (7.185)

Proof. Denote [x(t)| = z(t), |x(a)l = v. Then Mx = M,(v,z) and we may use
Lemma 7.30. O

From Lemma 7.32 we obtain the following assertion on a priori inequality for
solutions of (7.136).

Theorem 7.33. Let the operator F satisfy the condition (7.177). Let, furthermore, 5 =
0, and let majorant Cauchy problem (7.183) have the upper solution y(t, ) defined
on [a, b]. Then for any solution of (7.136) canonical, a priori inequality (7.137) is
fulfilled on the ball with radius 3. Here the function m is defined by equality (7.185).

It should be remarked that the function m(t,v) in a priori inequality (7.137)
does not decrease in v if the inequality is constructed on the base of the majorant
Cauchy problem.

Next consider the conditions under which a priory inequalities have the prop-
erty A.

Denote by Z, Z,, Z, the linear spaces of measurable functions defined on

[a,b].

Definition 7.34. The operator F : D — L is said to satisfy condition H if there exist
the operators 0 : D — Z,,%:L — Z,, # : (D X XL — L, H : D — L such that the
operator F may be represented in the form

Fx = #(0x,2x), (7.186)

the product Hf : D — L is continuous compact, and the function y = Hz is the
unique solution to the equation

y=H(z,Zy) (7.187)

for each z € 6D.
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It should be noticed that (7.136) is reducible to the form (7.140) with Fy = HO
if F: D — L satisfies condition H. We obtain the case of the reducibility to the
canonical form if O0x = x(a).

Let F : D — L satisfy condition H and, besides, the inequality

| #(0x,2y)| < BINMx + By |y| (7.188)

with the operators B;, B, N, and M defined as in (7.177) holds for each x € D
and y € L.

Definition 7.35. The majorant Cauchy problem (7.183) constructed according to
the operators By, B;, N, and M is called the majorant Cauchy problem relevant to
inequality (7.188).

Theorem 7.36. Let F : D — L satisfy the conditions H and (7.188). Let, furthermore,
the relevant majorant Cauchy problem (7.183) have the upper solution y(t, ) defined
on [a,b] for B = 0. Then the canonical a priori inequality (7.137) for the solutions

to (7.136) holds, where the function m is defined by (7.185). This a priori inequality
has the property A.

Proof. Since
|Fx| = | #(0x,%%)| < BINMx + B, ||, (7.189)
inequality (7.137) holds, by Theorem 7.33, for all the solutions of the equation
Xx = AHOx (7.190)

such that [x(a)| < fand A = 1. Inequality (7.137) is obvious for A = 0. Next let
A € (0,1). Any solution of the equation x = AH0x is a solution to the equation

= Aﬂ(@x,l%fc) (7.191)

by the definition of the operator H. On the other hand, any solution of the latter
equation satisfies the inequality

1] s)t‘,;e(ex,z%x) . (7.192)

Therefore,

x| < /\BlNMx + ABZ

%x < B,NMx + By ||, (7.193)

This gives the required result by virtue of Lemma 7.32. O
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7.5. Nonlinear boundary value problems

A priori inequalities together with certain tests of reducibility allow us to formulate
some theorems on solvability of the boundary value problem

x(t) = (Fx)(t), t€ [a,b]; nx =0 (7.194)

with continuous vector functional 7 : D — R".

The proofs of such theorems follow two schemes suggested below on the base
of a priori inequalities. The first one deals with the equation x = Fx being re-
ducible to the canonical form

x(t) = (t,x(a)). (7.195)
The second scheme uses the condition H.

If the equation x = Fx is reducible to the form (7.195), solvability of problem
(7.194) is equivalent to solvability of the equation

()
n [(x + J o(s, oc)ds] =0 (7.196)
with respect to a. Rewrite the latter equation in the form
a = Ba (7.197)

with continuous B : R" — R",

)

Ba=a-— n[oc + (p(s,oc)ds]. (7.198)

a

Any solution & of (7.197) corresponds to the solution x of problem (7.194), which
coincides with the solution of the Cauchy problem

x = Fx, x(a) = . (7.199)

The effectiveness of such a reduction of the infinite-dimensional problem

(7.194) to the finite-dimensional one (7.197) depends on the information given
about the function ¢(f, «). An important information of the form

lp(t,a) | < m(t, |al) (7.200)

gives a priori inequality (7.137).
Let the functional p : L' x R! — R! do not decrease in the first argument, and

|x(a) — nx| <u(|x()], |x(a)|) VxeD. (7.201)
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Then the operator B has a fixed point and consequently problem (7.194) is solvable
under any of the following conditions:
(i) the set of positive solutions to the inequality

8 < u[m(-,9),6] (7.202)
is bounded;
(ii) the functions m(t,-) and p(z, -) do not decrease and there exists § > 0
such that
8 = u[m(-,9),6]. (7.203)

Condition (7.202) is fulfilled if

Eéy[m(-,@),&] <1 (7.204)

It should be noted that condition (7.203) guarantees the solvability of prob-
lem (7.194) as well as in the case when the Cauchy problem x = Fx, x(a) = a'is
correctly solvable for all a such that |«| < & and equality (7.137) holds on the ball
with radius 8.

Consider the second scheme of using a priori inequalities. Let F : D — L
satisfy condition H (see Definition 7.34). Then the equation x = Fx is equivalent
to the equation

x(t) = x(a) + Jt(HGx)(s)ds (7.205)

with continuous compact Hf : D — L and problem (7.194) is equivalent to the
equation

. def J’(')
x=1Ix = x(a) —nx + (HOx)(s)ds. (7.206)

The operator IT : D — D is continuous compact if the continuous vector functional
n : D — R"isbounded on every ball. In this case the Leray-Schauder theorem may
be used. By this theorem, (7.206) has a solution if there exists a general a priori
estimate of all the solutions x; of the family of the equations

x = Mlx, (7.206))
that is, if there exists d > 0 such that
llxllp <d, Ae(o,1]. (7.207)

The main difficulty in getting such an estimate arises in the case when the
explicit form of the operator F : D — L is unknown.
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The a priori estimate of the solution of (7.206) might be obtained as follows.
Any solution x of (7.206) is a solution to the equation x = Fx. Therefore

|x(t)| < m(t, |x(a)]). (7.208)
On the other hand, #x = 0. Therefore we have in addition to (7.208) the inequality
|x(a)| < u([x()], [x(a)]) (7.209)

if we have the majorant y (7.201). Thus, if x is a solution to problem (7.194), then
the norm |x(a)| satisfies the inequality

8 < u[m(-,6),8]. (7.210)

Condition (7.202) guarantees the existence of §y such that § > & for any § > 0
that satisfies inequality (7.210). In this case we have |x(a)| < &, and

lxllp < &+ sup ||m(-,8)||p. (7.211)
8€[0,80]

Thus the required estimate (7.207) is obtained for A = 1. Without additional as-
sumptions with respect to inequality (7.137), it is impossible to get the estimate
(7.207) for A € (0,1) in the general case. But such an estimate may be obtained
if inequality (7.137) possesses the property A. Indeed, in this case the a priori in-
equality (7.208) holds for the solutions of the family x = AHO0x, A € (0, 1). Since
the inequality Alx(a) — nx| < p(|x(-)I, |x(a)]) follows from (7.201) for any A, the
initial value x(a) of the solution x of (7.206) satisfies inequality (7.210) for any A.
Thus we obtain the a priori estimate (7.211) under condition (7.202).

In [32] there are presented some theorems on the solvability of boundary
value problems on the base of a priori inequalities. We restrict ourselves to the
following assertion.

Theorem 7.37. Let the operator F satisfy the conditions H and (7.188). Let, further-
more, the corresponding majorant Cauchy problem (7.183) have, for a f = 0, the
upper solution y(t, ) defined on [a, b]. If in addition

|x(a) —nx| < B Vx €D, (7.212)
then problem (7.194) has at least one solution x € D.

Proof. Problem (7.194) is equivalent to (7.206) with continuous compactIT: D —
D. The common a priori estimate || x|lp < 5+ [[m(-,8)ll: holds for any solution
of the equation x = Allx for any A € [0, 1]. O

As evidenced by the foregoing in Section 7.4, the a priori inequality of the
canonical form is especially adopted for the Cauchy problem or the boundary



250 Nonlinear equations

value problem whose boundary conditions are some perturbations of the initial
condition. In the general case every nonlinear boundary value problem demands
to find a form of a priori inequality such that it allows us to obtain the required a
priori estimate from the boundary condition.

As an example consider the boundary value problem

wr |67 ifx=0,

Vi = g(x) = 0 ieeo telo,7], (7.213)
ifx <0,

x(0) =a, x(1)= x(T)T"L d Ldso. (7.214)

Such a problem for the Thomas-Fermi equation arises in the statistical theory of
the atom (see [84]).
Rewrite the problem in the form

o 1
x =y, y = \/?g(x), t e [0,7], (7.215)
x(0) = a, y(r) = W (7.216)
From the second equation of (7.215), we get
L Jii(s)y(s)ds = L 2(x(s)) y(s)ds. (7.217)
The left-hand side of the latter equality takes the form
L 1 ) 1 (7 ,, .ds 2
| vy = Svara - [ 26 < vire (7.218)
0 0 NG
after integration by parts. On the other hand,
T x(71) 2 2
f 2(x()) y(s)ds = J ¢E)E < 22() - 2o (7.219)
0 a
Thus
5 25
|x(1)] < {(xw + Zﬁyz(r)} . (7.220)

The latter a priori inequality with the boundary condition y(7) = (x(7) + d)/7
leads to the a priori estimate for | y(7)|. Indeed,

a2 + (5/4) Ty (1)} + d
. .

ly(n)| < { (7.221)
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Since the right-hand side of the latter inequality has the sublinear growth, there
exists m > 0 such that |y(7)| < m. This estimate allows us to obtain an a pri-
ori estimate for || y|lcfo,r) and lIxllcjo,-] and to establish the solvability of problem
(7.213), (7.214). Following this scheme of obtaining a priori estimate, we can also
obtain conditions of the solvability of the generalized Thomas-Fermi problem

q(Ox = f(x), tel0,1],

x(0) = a, (1) = p[x(1)] + y(x) (7.222)

under the following assumptions. The function q : [0,7] — R! is nonnegative-
valued absolutely continuous, does not decrease, and |, (dt/q(t)) < co; and the
continuous function f : R' — R! does not take negative values for x > 0 and
f(x) = 0 for x < 0; @ > 0; the function ¢ : R! — R! is continuous; and the
functional v : W? — R! is continuous and bounded: |y/(x)| < y for all x € W2,

Theorem 7.38. Suppose that the equation
§ =Mt =v)[p&) +y(x)] (7.223)

has no negative solution & for any x € W2, 1 € (0, 1], v € (0, 1), and the inequality

T
L f(s)ds = ni(T) — na(a) (7.224)

holds for any T = 0. Here continuous #; : [0,00) — [0,00), i = 1,2, are such that all
the positive solutions & of the scalar inequality

m(é) < %q(r){lsv(f)l + 9} + () (7.225)

are bounded by one and the same positive m.
Then problem (7.222) has at least one solution x € W2,

7.6. Sufficient conditions for minimum of functionals

The Euler boundary value problems for square functional on the space D =~ L, x
R" with linear restrictions was considered in Chapter 5, where the problem was
reduced by immediate W-substitution to a problem without restriction on the
space L. Below we consider perturbations of the square functional on D =~ L, xR"
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and again reduce the problem by means of W-substitution to the problem without
restrictions on the space L;.

7.6.1. The main assertion

Suppose D =~ L, x R" is the space of functions x : [a,b] — R, § = {A, Y} :
L, x R" — D is an isomorphism, §~! = [d,7], llxllp = [10x[lL, + lrxllg:, D =
{x € D:rx = «}. Let the functional

b
I(x) = J 116))] = (5, (Tix)(5),..., (Twx) (5)) } ds, (7.226)

with linear bounded T; : D — L, be defined on an open set D C D. We will
consider the problem on existence of a minimum of the functional on the set Q) =
D ND,, (thus we take into account the restriction rx = «). We denote this problem

by
J(x) — min, x € Q. (7.227)

We say that a point xy € Q is a point of local minimum in problem (7.227)
if there exists ¢ > 0 such that (x) > (xy) forall x € Q, ||x — xllp < €. Let us
construct by W-substitution

x=Az+Ya (7.228)
an auxiliary functional
J1(z) = J(Az+ Ya) (7.229)

on the space L,. This functional possesses the following property: if £(x;) > £(x,)
for the pair x1,x; € Q, then £;(z;1) = 4,(z2), where z; = dx1, 2, = dx, (and vice
versa), because of

11(21) - 11(22) = 1(1\21 + Y(X) - l(AZz + Y(X) = l(xl) - .1(9(2). (7.230)

This implies that if xy is a point of local minimum in problem (7.227), then z; =
dxp is a point of local minimum of the functional {;. And vice versa, if z, is a
point of local minimum of the functional {;, then xy = Azy+ Ya is a point of local
minimum in problem (7.227).
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Further, we denote A; = T;Y, Q; = TiA; Q] : L, — L, is the adjoint operator
to Qi : L, — Ly,

0
ﬁ(t)ylwu)ym) = @f(tayl:---rym)>

0
fi(tyi s ym) = T%ﬁ(t,yl,...,ym),

(Fix)(t) = fi(t; (T1x)(0),..., (Twx) (1)),

gl (1) = £ii (6 (T1x) (D), (Tax) (1)), (7.231)
1 & wl ij
Riz = i,jzzl or[gf - Qi)
H,z = z— Rz,

1 m
Ox = 5 Z Q/ Fix.
i—1

Suppose that f;;(t,-), i,j = 1,...,m, t € [a, b], are continuous in the domain
of definition; the operator ® acting in the space L, is defined on D, is continuous,
and is bounded; the linear operator R, : L, — L, is defined and bounded at each
x € D, besides, it is continuous with respect to x as a mapping from D into the
Banach space of linear bounded operators acting in the space L,.

The boundary value problem

ox = Ox, rx =« (7.232)

is called the Euler problem.
Theorem 7.39. The point xy € Q is a point of local minimum in problem (7.227) if
(a) xo is a solution of the Euler problem;

(b) the operator Hy, : L, — L, defined by (7.231) is strongly positive definite:
there exists y > 0 such that

b
[ o=y, (7.233)

forallé € L.

Consider as a preliminary the following well-known assertion (see, e.g., [4,
83]).
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Lemma 7.40. Let the functional 4, be defined in a neighborhood of the point z, and
let it have the second derivative by Frechet at this point. The point zy is a point of
local minimum of the functional 4, if 41(zo) = 0 and the second differential possesses
the property of the strict positivity: there exists a positive y such that 41 (z0)(&,&) >
‘ullflli2 forallé € L,.

Proof. Let 4(zp) = 0and 41 (z0)(&, &) = ull€llf,.
We have

Bz +E) — di(@) = H(@)E+ 34 @) ED o), (7230

where limg_.o(w(zo, E)/Ilfllfz) = 0. Let ¢ > 0 be chosen such that, for [|£]|1, < ¢,

1
|w(20,€) | = Zull€lIE, (7.235)
Then
1 rr
Lz +8) = di(20) = 547 (20)(5,) + w(20,¢)
SRR YR (7.236)
> (Su 316, = wIEIE, = 0
Consequently, z is a point of local minimum. |

Proof of Theorem 7.39. Rewrite the functional J; in the form

b
di(z) = L {22(s) = f (5, (Quz)(s) + A1(9)a,..., (Quz) (5) + Ap(s)ax) } ds.

(7.237)
The Frechet differential at the point zy has the form
$1(20)¢
b m
~[ {20605 0-2 A5 (@) O+ A0, (Qn0) () +4n(90) (@) 0 s
o (7.238)
Taking into consideration the equality
b b
| ao@aed = | @aea@ds (7.239)

atall &,& € L,, we obtain

b m
2 (20)€ = j {zzO(s> - S [QFF(Az + Ya)]<s>£<s>}ds. (7.240)

i=1
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This implies that {](z) = 0 if zp is a solution to the equation

N | —
M=

Il
—

z= Q' Fi(Az + Yu), (7.241)

1

that is, xo = Azp + Y« is a solution to boundary value problem (7.232).
Next

17 (20)(§,8)

b m
= L {25(5) = > QF (fij (- Qizo + Arety..., Quzo + Amar) - Q]-E)](s)}ﬁ(s)ds

ij=1

b
Hz (5)- Z [QF (f; (- Tl(AzO+Yoc),...,Tm(AzO+Yoc>>-ij)]<s>}f<s)ds

f
f

b b
=2 [ 150 - (RO 9)E6s = 2| (HL DO = 291E11,

m

2(9) ~ 3. [QF (fi (- T, o) - Q,z)](s)}f(s)ds

po-2
3

[
2 - 3 [Qr (g @) |0 feds

i,j=1

(7.242)

The reference to Lemma 7.40 completes the proof. |
The estimate

|[Ry | |L2—L2 <1 (7.243)

guarantees the fulfillment of condition (b) of Theorem 7.39. Indeed,

b b b
[ 880 = | #6ds— | (R ©Es > 18I, - |Rell 1,11

= (1= IRyl 1, ) €I,
(7.244)

Now suppose that R,, may be decomposed as R}, — R}, with positive definite
R and R}, . Then

b b
L (Hi &) (5)€(s)ds = [ 52<s>ds—j (R! f)(s)£<s)ds+f (R &) (5)E(s)ds

= €N, = IRE Iy, -, I€N2, = (1 = [IRE Iy, -y, ) €I,
(7.245)
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Consequently, the estimate
HR:EOHLZHL2 <1 (7.246)

as well guarantees the strong positivity of the operator Hy, : L, — L;. In the case
m = 1 we may decompose the functional g} (t) = fi1(t, (T1x0)(t)) as g§- — g with
go(t) 2 0, g (t) = 0. Then

1 1
Rz = EQT (g - Qi2), R.z= EQT (gw - Qi2). (7.247)

If the explicit form of the solution x, of the Euler problem is known, we may
guarantee by estimate (7.243) or (7.254) the existence of a local minimum (and
even calculate its value). If we know that the solution xy of the Euler problem
exists and there is available a proper estimate of xy (xp € w C D), then the ex-
istence of a local minimum will be guaranteed by at least one of the estimates
sup,c, IRxllL,~1, < 1orsup,., IRY[IL,~1, < 1.

Thus we are in a position to formulate the following corollary from
Theorem 7.39.

Corollary 7.41. Let xo be a solution of the Euler problem, let the set M C D be
such that xo € M, and let at least one of the estimates sup,.; l|R¢ll,—1, < 1 and

sup,cp IR L, -1, < 1 be fulfilled. Then xq is a point of local minimum in problem
(7.227).

7.6.2. Effective tests

Problem (7.232) is equivalent to the equation x = Wx, where Yx = ADx + Ya.

Theorem 7.42. Let a set M C D be nonempty, closed, and convex, and let

sup [|Ry|l, g, < 1. (7.248)
XEM

Then the Euler problem has a unique solution xo € M, this solution is a point
of local minimum in problem (7.227) and the unique point of minimum of the func-
tional on M : J(x) > L(xo) forallx € M, x # xq.

Proof. Under the conditions of the theorem the operator ¥ : M — M is contrac-
tive. Indeed, if x;, x, € M, then

Vi, — Px; = A(Dxy — Dxy), [[Wx, = ¥x1||p = [|@xz = Dxr[[,.  (7.249)
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With the Taylor formula (see [60, Chapter 1, Theorem 5.6.1]), we obtain
1
Ox, — Ox; = j D (x1 + 7(x2 — x1)) (%2 — x1)d7
0
1
= J D (x1 + 1(x2 — x1))AS (%2 — x1)d7 (7.250)
0

1
= 4[0 Rx1+r(x2—x1)6(x2 - xl)dT'
Therefore

||‘I’x2 - \Px1||D

1
H 4[0 RX1+T(X2*X1)6(x2 - xl)dT

L (7.251)

IA

sup ||RX||L2—~L2 2 - xl”D'
xeM

Thus, by virtue of the Banach principle, there exists a unique solution xp € M to
the equation x = Wx being equivalent to the Euler problem. By virtue of
Corollary 7.41, x is a point of local minimum in problem (7.227).

Next we prove the uniqueness of the minimum of the functional.

Letx € M, x # xo. Then L(x) — L(x0) = 41(0x) — L1(6x0), & = 6x — Oxy # 0.
Again, using the Taylor formula, we get

1
1(x) = 2(x0) = & (8x0)E + % L (1= 1)17 (8x0 + 78) (£, E)dr
1 b
- jo (1-7) j [ES) = (Rurten€) ()} E()dsdr  (7.252)

1
> l—TdT(l—su R ) i, >0.
J, = odr(1 = sup R, 0, ) 1E1E, .
In the case when the operator ¥ is defined on the space C of continuous func-
tions, the equation x = Wx may be considered, as it was often practiced above, in
the space C. It follows from the fact that any continuous solution to this equation
belongs to D and thus it is a solution of the Euler problem.

Theorem 7.43 (Theorem 7.42 bis). Let a nonempty set M C C be closed and convex,
and let the operator ¥ : M — C be completely continuous. If ¥ maps the set M into
itself and

supn ||R>C||L2~L2 <1, (7.253)

xeMn

then there exists a unique solution xo € M of the Euler problem and this solution is
the unique point of minimum of the functional 4 on the set M N Q : L(x) > L(x0) for
allx e M N Q, x # x.
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Proof. The equation x = Wx, which is equivalent to the Euler problem, has at least
one solution xy € M by the Schauder principle. This solution is a point of local
minimum in problem (7.227) by virtue of Corollary 7.41. Similarly to the proof of
Theorem 7.42 we get the inequality 4 (x) > {(xo) for x € M N Q, x # xo. From this
inequality we get as well the uniqueness of the solution of the Euler problem.

The following lemma is sometimes useful to get the estimate ||Ryly,—1, < 1
because the lemma reduces the problem to well known estimates of the spectral ra-
dius of operators in the space C. We assume below that the space D is continuously
embedded into the space C and that T;(C) C L, i = 1,...,m.

Denote by A, the derivative by Frechet of the operator ¥ in the point y. Thus

m

Ayx = %A > Qg - Tix). (7.254)
ij=1

Assume that the linear operator A, for a fixed y € D, is acting in the space C and
is bounded. Denote by p(A,) its spectral radius. O

Lemma 7.44. Let the operators A, : C — Cand R, : Ly — L, be completely contin-
uous. Then

||R)/||LPL2 =p(Ay). (7.255)

Proof. The spectra of completely continuous operators A, and R, coincide since
the equations x = Az and z = §x establish the one-to-one mapping between
the set of solutions x of the equation Ax = A,x and the set of solutions z of the
equation Az = R,z. Consequently,

p(Ay) =p(Ry) = ||Ry||L2~L2- (7.256)

The latter equality holds due to the fact that the operator R, is selfadjoint. O

Let M = [u,v] = {x € C:u(t) <x(t) <v(t), t € [a,b]}, u,v € D. Assume
the following: for any y € M n D, (7.254) defines a linear bounded operator A,
in the space G; the operator A : C — C s isotonic and besides, for any x € M, the
operator y — A,x is isotonic: (A, x)(t) < (A,,x)(t), if y1(t) < y2(t), t € [a,b].
Under such assumptions there holds the following.

Theorem 7.45. Assume that the operator ¥ : M — C is completely continuous, iso-
tonic (antitonic), and the inequalities

() () (6) —u() =0, 7,(0) Ev(t) - (¥)() = 0

() E IO —u®) 20, (1) E () - (Fu)(t) = 0)

(7.257)

are fulfilled at t € [a, b, and besides at least one of the functions n, or 1, has zeros
on [a, b]. Then the set M contains a point of a local minimum in problem (7.227).
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Proof. The completely continuous operator ¥ maps the set M into itself. Therefore

a solution xy € M of the Euler problem does exist. Suppose for definiteness that
the operator V¥ is isotonic and 7, (¢t) > 0 on [a, b]. Then

1
v(t) — xo(t) > (Pv)(t) — (Pxo) (t) = L [ (x0+7(v—x0)) (v—x0)](t)dr

1
- L (Ansirtomsn (v = %0)) (DdT = (As, (v = %0))(£) > 0.

(7.258)
Thus
v(t) = xo(t) >0, v(t) = x0(t) > (Ay, (v —x0)) (1), t€ [a,b]. (7.259)
From this it follows by Lemma A.1 that p(A,,) < 1.
To complete the proof, we refer to Lemma 7.44 and Theorem 7.39.
The rest of the cases are proved similarly. ]

Remark 7.46. The condition of the strict inequalities #, (t) > 0 or #,(t) > 0 may be
weakened by using Theorem A.3 and some specific characters of the vector func-
tional 7.

7.6.3. Examples

Consider the functional

1
I(x) = L H00))° = p)In[(Tx)(s) + 1] - q(s)(Tx) () }{ds  (7.260)

with linear homogeneous restrictions rx = 0.

Assume that the space D =~ L, x R" as well as the isomorphism § = {A, Y}
are fixed, the space D is continuously embedded into C, the operator A in the
representation of the isomorphism is isotonic or antitonic, the linear operator T :
C — L is bounded and isotonic, p,q € L,.

The functional is defined on the set

D= {xED:x(t)>_7, te [0,1]}, Q=D nND,. (7.261)
ITllc-1.
The Euler problem takes the form
_1 *( P ) _
(Sx—zQ Tx+1+q , rx=0. (7.262)

This problem is equivalent to the equation

def 1

—
=3

AQ* (# + q). (7.263)
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The operator R is defined by

Rz = %Q*(gx - Qz), (7.264)

where

p(t)

m. (7.265)

gx(t) = -

Consider two cases: the case (A): p(t) = 0, q(t) = 0; the case (B): p(t) < 0,
p(t) +4q(t) = 0.

In the case (A), we have g.(t) < 0 for x(t) = 0. Therefore R} = 0 for such
x and, if there exists a nonnegative solution of the Euler problem, then this so-
lution is a point of local minimum in problem (7.227). Let u(t) = 0, v(t) =
(12)[AQ*(p + (1), M = [u,v] = {x € C: u(t) < x(t) < v(t),t € [0,1]}.
The antitonic ¥ : C* — C*, where C* = {x € C: x(t) = 0, ¢t € [0,1]}, maps M
into itself since u(t) < v(t), u(t) < (Pv)(t), v(t) = (Pu)(t) (see Section 7.2.1). If
the operator ¥ : M — C is completely continuous, then, by virtue of the Schauder
principle, there exists a solution xy € M of (7.263).

In the case (B), let u(t) = 0, v(t) = (1/2)[AQ*q](t), M = [u,c] C C. The
isotonic operator ¥ maps M into itself since u(t) < v(f), u(t) < (Yu)(t), v(t) =
(¥v)(t). From the inequality

p(t)

(0 + 1] —p(t) forx(t) =0, (7.266)

gx(t) = -

it follows that
1, 1,
IRllp, 1, = EHQ Ilp,—r, - lgelly, - 1QlL,~1, < EHQHLPL2 “lipll,  (7.267)

for any x € M N Q. Thus, the inequality

1
EIIQIIiZﬁLZ pll-r, <1 (7.268)

guarantees by virtue of Theorem 7.43 the existence of a point xy € M N Q of local
minimum in problem (7.227) and besides £ (x) > 4(xp) forallx € M N Q, x # xo.
Let us dwell on concrete realizations of the space D and the operators § and T.
(1) Let D be the space of absolutely continuous x : [0,1] — R! with the
derivative belonging to Ly; x = x, rx = x(0), llx|lp = [I%llr, + [x(0)]. The space D
is continuously embedded into C. Let further (Tx)(t) = x(At), A € (0,1]. Thus

1
I(x) = L {1£(5)]* = p(s)In [x(As) + 1] — q()x(As) } ds. (7.269)
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The functional 4 is defined on the set D = {x € D : x(t) > —1, t € [0,1]} since

ITlc-r. = 1.
We have

1
(A2)(t) = L 2(s)ds,
At
(Qz)(t) = L z(s)ds, (7.270)

1
(@2)(0) = | x(t.9z(5)ds,
where x(t,s) is the characteristic function of the set

{(£,s) € [0,1] x [0,1] : t < As};

1
1Qll,-1, < \/g (AQ*2) (1) = L K(t,s)z(s)ds,
(7.271)
As fte [0, se [oﬂ ifre (L1, s e [0,1],
K(t,s) =
boifte (0] se (%1]

The operator ¥ : C* — C is completely continuous since the operator Q :
L, — L, is completely continuous. In the case (A) (p(t) = 0, q(t) = 0) a solution
xo of the Euler problem exists, xo € [0, v], where

1
W(t) = % JO K(,)[p(s) + q(s)]ds. (7.272)

This solution is a point of local minimum in problem (7.227).
In the case (B) (p(t) <0, p(t) + q(t) = 0), under the condition

Ly 16
JO po(s)ds < JER (7.273)

a solution x of the Euler problem exists, it belongs to the segment [0, v], where

1 1
YORE. L K(t,$)q(s)ds. (7.274)

This solution xg is a point of local minimum in problem (7.227) and besides { (x) >
J(x) forall x € [0,v] N Q, x # xo.

(2) Let D = D2Z. The space D2 is defined in Subsection 5.3.3 (see Example
5.13).
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Assume
(6x)(t) = t(1 — £)x(1), rx = {x(0),x(1)}. (7.275)

Then (see Subsection 4.2.1, Remark 4.2)

1
(A2)() :J At 5)z2(s)ds, (7.276)
0
where
1-— .
1= fo<s<t<l,
Alt,s) =
— fo0<t<s<l, (7.277)

Alt,s) <0, |A(ts)]| < 1.
The element x € D2 has the representation
1
x(t) = J Al s)m(s)i(s)ds + (1 — )x(0) + tx(1), (7.278)
0
where 7(s) = s(1 — s). Define the norm in D2 by
lxllpz = [|7x]|p, + [%(0) | + [x(1)]. (7.279)

The space D2 is continuously imbedded into the space C. It follows from the in-
equality

1
501 < [ A6 1765 ds + (1 = 0]x(0)] +£]x()]

(7.280)
< lImill, + [x(0)| + [x(1)] = llxlIpz.
Define the operator T by
wr | X[h@®)] ifh(t) € [0,1],
(Tx)(t) = (Spx) (1) = (7.281)
0 if h(t) ¢ [0,1],

where h : [0,1] — R! is measurable and such that T # 0; || Tl|c_r, = 1. Thus

1
I(x) = L {151 = 92(9)]* = p(&) In [(Six) (5) + 1] — q(5) (Sux) (5) } ds.
(7.282)
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The functional J is defined on the set & = {x € D2 : x(¢) > -1, t € [0,1]}. In
the case

1 1
(Q2)(t) = L A[h(E),slz(s)ds,  (Q*2)(1) = L Alh(s), tlz(s)ds  (7.283)

(we suppose A(t,s) = 0 outside [0,1] X [0,1]). The operator Q : L, — L is
completely continuous,

(AQ*z)(t) = Ll K(t,s)z(s)ds, (7.284)
with
K(ts) = Jol Al T)A[K(s), 7] dr. (7.285)

In the case (A) a solution x, of the Euler problem exists, xo € [0, v], where

1
W(t) = % JO K(,9)[p(s) + q(s)]ds. (7.286)

This solution is a point of local minimum in problem (7.227).
In the case (B) under the condition

1
J pP(s)a(s)ds < 4, (7.287)
0

where

1 ifh(s) € [0,1],

o(s) = «{ (7.288)
0 ifh(s) € [0,1],

a solution x of the Euler problem exists, xo € [0, v],

W(t) = Ll K(t,5)q(s)ds; (7.289)

this solution is a point of local minimum in problem (7.227) and besides {(x) >
L(xp) forall x € [0,v] N Q, x # xp.

The schemes of forks and £!, £2-quasilinearization were used seemingly for
the first time by researchers at the Izhevsk seminar in the middle of the 1950s (see,
e.g., [43, 81, 111]).

The ideas of the reducibility as well as a priori inequalities were put forth in
[31] and were developed in [145].

The a priori inequalities were used in some special cases in [128, 207, 208,
232, 235].
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Rumyantsev [194, 196] extended the method of a priori inequalities onto the
problems with pulse perturbations (in the space DS(m), see Section 3.2).

The detailed proof of Theorem 7.38 can be found in [143].

The presentation of Section 7.6 follows basically [27, 28].

7.7. Reducible stochastic functional differential equations

7.7.1. Notation and preliminary results

Al stochastic functional differential equation studied in this section is as follows:
dx; = Fx;dz;, t€1[0,T], (7.290)

where z; (0 < t < T) is an arbitrary, not necessarily continuous, semimartingale
(for all relevant definitions see, e.g., [79, 105, 107]). We will also assume that F is
a nonlinear operator depending on the trajectories x(s), 0 < s < t. The nature of
this dependence will be specified in examples below.

If one wants to extend the deterministic theory of reducible functional differ-
ential equation to the stochastic case, one will face the following problem: bounded
sets of solutions to stochastic differential equations are normally noncompact.
That is why one cannot expect compactness of solution sets in any equivalent
equation, and hence one will not be able to apply the deterministic technique
based on compact operators, the Schauder fixed point theorem, and so forth.

At the same time, a more detailed analysis shows (see, e.g., [177-180, 182])
that one can go over to an equivalent operator equation where the involved op-
erators have another convenient properties. These are proved to be locality and
tightness.

We will mostly use notation and terminology from [105].

Let (Q,F,%:,P), 0 <t < T, be a stochastic basis with the “usual” condi-
tions: (¥;) is a right-continuous filtration; both #; and # contain P-null sets,
dictable characteristics form the triplet (B, C,v). This implies, in particular, that
B = (BZ )j=1,..,m is @ (¥7)-predictable m-dimensional stochastic process with non-

decreasing components and C = (Cf k) jk=1,..,m is a predictable nonnegative matrix,
v is a predictable random measure on [0, T] x R™ [106].

Semimartingales constitute a class of most general (in a sense) stochastic pro-
cesses that can serve as “integrating functions” for stochastic integrals, like func-
tions of bounded variation for Stieltjes integrals. In order to be able to describe
the corresponding classes of stochastic integrands, we have to introduce a nonde-
creasing predictable process ¢, 0 < t < T, defined by

A= (c{f+ var B!) +I v([0,] x dx) {1 A |xI7} (7.291)

jm s€[0,t]

I'This section is written by A. V. Ponosov.
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(x A y stands for min{x, y}). Denote by «; and f5; the Radon derivatives of the
As-absolutely continuous functions B and C + E with respect to A, respectively.
Here E = (E{k)j,kzl,m, Efk = [ v([0, t] X dx)x'x/I{ |5 <1}, and x' are the coordinate
functions in R™. That is,

St , . t
B = j ddl;  CFeEF - j g, (7.292)
0 0
It is also convenient to introduce the following function:
Tyt u) = |uae|? + [upu® |, (7.293)

which will be used in the sequel.

Let us describe the functional spaces we are going to deal with. The first space
k (“constants”) contains all y-measurable random variables. After identifying P-
equivalent functions and endowing k with the topology of convergence in prob-
ability we get a linear metric space. The second space A, (“integrands”), defined
for 1 < p < oo, consists of row vectors H = (H',...,H™) with predictable com-
ponents, for which

T T 1/2
=, défj |HsaS|Pd)ts+(J |H5ﬁsH5T|d/\S) <o as. (7.294)
0 0

Identifying H, and H; if [|[H, — H, || A, =0as. yields a linear space with the metric
E(I[Hy — Halla, A 1).

Using Jacod’s description of z;-integrable stochastic processes (see, e.g., [106])
one can easily see that for each H € A, the stochastic integral Jo Hydz, does exist
and for each ¢ determines a continuous operator from the space A, to the space k.

We define now the third space (“solutions”) by

t
S, = {x X — X = J Hydz,, xo €k, H € AP}. (7.295)
0

If we identify indistinguishable stochastic processes (see, e.g., [105]), we get the
following.

Proposition 7.47. Under the above identifications, the isomorphism

Sy~ A, xk (7.296)

given by x; = fot H.dz, + xo holds.
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Remark 7.48. Using (7.296) we can equip the space S, with the direct product
topology. This topology is slightly stronger than the Emery topology of the
semimartingale space S studied in [80]: being a linear subspace of S, the space
S, is closed with respect to its own topology.

Remark 7.49. Using the deterministic terminology we can call k a “space of initial
data,” S, a “space of solutions,” and A, a “space of (abstract) derivatives.” It will
be shown later that these spaces play the same role in the stochastic theory as the
spaces R, L, and D, (the latter space consists of absolutely continuous functions
with p-summable derivatives) do in the deterministic theory.

Remark 7.50. Being mostly dealing with vector processes we will in the sequel use
the notion X" for the space of n-columns with components belonging to a given
space X. For example, S} will denote the space of n-dimensional semimartingales
with components from S, and so forth.

An important property of the spaces D), is that they admit a compact imbed-
ding in L, (if p is arbitrary, and g < o) and in C (if p > 1). It is this property,
which, based on the theory of compact operators, provides some basic features
of deterministic functional differential equations, like solvability, continuous de-
pendence on initial data, and so forth. Unfortunately, the imbedding of the spaces
S, in the spaces A, is never compact. Wishing, however, to understand, as in the
deterministic theory, which properties of solutions are crucial for stochastic func-
tional differential equations, we should find out what kind of imbedding we have
in the stochastic case.

Analysis shows that compactness should be replaced by tightness. Recall that a
set Q of random points in a metric space M (i.e., mappings from Q) to M) is called
tight if for any ¢ > 0 there exists a compact set K C M, such that P{w | x(w) ¢
K} <eassoonasx € Q.

We find it also convenient to use the following notation. For a metric space M
the space M consists of all (F;)— adapted random points in M. The space M will
be endowed with the metric E(llx — yllx A 1).

Before formulating an exact result on embedding, let us notice that instead of
the space C of continuous functions we have to consider more general functional
spaces, as solutions of (7.290) can be discontinuous. That is why we introduce
the space D consisting of (F;)— adapted stochastic processes with trajectories be-
longing to the space D of right-continuous functions having left-hand limits at
any point. The space D is equipped with the sup-norm, while D, as above, will be
endowed with the metric E([lx — yllx A 1).

The following theorem was proved in [177-180] for the case of Ito integrals.
Modifying slightly the proof and using standard estimates for stochastic integrals
with respect to semimartingales (see [105] or [106]), we obtain the following.

Theorem 7.51. (A) For p > 1 each set, which is bounded in Sy, is at the same time
tight in D.



Reducible stochastic functional differential equations 267

(B) For p = 1, q < o each set, which is bounded in S,, is at the same time tight
in fq.

Theorem 7.51 shows that operators that map bounded sets into tight ones can
be of interest in stochastic analysis. This justifies the following.

Definition 7.52. An operator h, defined in a linear space of random points, is said
to be tight if (1) it transforms bounded sets into tight ones and (2) it is uniformly
continuous on each tight subset of its domain.

One can easily observe that if Q) shrinks into a single point (= no randomness),
then this definition describes nothing, but usual compact operators, because in
this case tight sets equal compact sets.

Yet, the tightness property is too general for our purposes. Indeed, every non-
linear, bounded, and uniformly continuous operator defined in k is tight, while k
is an infinite-dimensional Frechét space. That is why more assumptions on opera-
tors are needed.

As it was explained in the works [177, 178, 182], it is quite natural to take into
account a “trajectorial” nature of stochastic differential equations. This intuitive
concept can be formalized in the following manner (see, e.g., [176, 177, 209]).

Definition 7.53. An operator h is said to be local if for any x, y from its domain
and for any A € ¥, the equality x(w) = y(w) (w € A a.s.) implies the equality
(hx)(w) = (hy)(w) (w € Aa.s).

Examples of local operators:
(1) the superposition operator generated by a random operator A(w), that
is,

(hx)(w) = A(w, x(w)); (7.297)

(2) stochastic integrals with respect to arbitrary semimartingales;
(3) combinations of (1) and (2), like sums, products, compositions, point-
wise limits, and so forth.
Below we suggest a theory of reducible stochastic functional differential equa-
tions based on operators, which are both local and tight.

7.7.2. Properties of reducible stochastic functional differential equations

We define Volterra reducibility in a way that is similar to one used in the determin-
istic theory. We assume that (7.290) includes a nonlinear operator F acting from
“the space of solutions” S} to “the space of abstract derivatives” A for some p.
The choice of the spaces has been explained before. The operator F is assumed to
be Volterra: for any t € (0, T], x; = ys a.s. for all s € [0, t], implies Fx; = Fy; a.s.
for all s € [0, t].
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Definition 7.54. Equation (7.290) with a nonlinear operation F is Volterra-reduci-
ble (in §) toa stochastic functional differential equation

dxt = F()xtdzt, e [0, T], (7298)

with a local, tight, and Volterra operator F : S; - A;’,, if for each stopping time
7:Q — [0, T], the sets of S,-solutions to (7.290) and (7.298) are identical within
each random interval [0, 7).

Recall that a stopping time 7 with respect to a filtration ¥; is a random variable
satisfying 7-'(AN[0, t]) € F; for any Borel subset A of real numbers and any ¢ > 0.

Remark 7.55. We are studying here Volterra-reducible stochastic equations, only.
Therefore we will usually omit the word “Volterra” in our considerations.

In this section we are going to look at some basic properties of general re-
ducible equations (7.290).

But first of all we will give a more accurate definition of a solution to (7.298).
The challenge here, compared to deterministic equations, is to cover weak solu-
tions, that is, solutions defined on extended probability spaces, as it is well known
that the original probability space may be unsuitable.

Definition 7.56. A stochastic basis (Q*, F*, F*, P*) is called a (regular) splitting
of the stochastic basis (Q, ', 3, P) if there exists a (¥ *, ¥ )-measurable surjective
mapping ¢ : Q* — Q such that
(1) P*c ' =P
(2) cY(F) c F* (forall t);
(3) zic is again a semimartingale on (Q*, F*, £*, P*) with the same local
characteristics as z;.

The third property implies, in particular, that the Wiener process remains
Wiener for any regular splitting. Also other integrators preserve their probabilistic
properties (see [106, 107] for details).

One can easily construct the new “solution space” S¢* and the new “space
of derivatives” A}* being nothing, but the spaces S§7 and A}, respectively, be-
ing related to the new stochastic basis. Clearly, S§* > S} and AJ* 5 Aj. It can
also be proved that there exists the only continuous and local (in the sense of
Definition 7.53) extension Fg' : Sp* — A}* of the operator Fy : Sj — Ajf. This
extension will necessarily be tight (see [175]).

Definition 7.57. A weak solution x() of (7.298) is a stochastic process, which (A)
is defined on a regular splitting of the original stochastic basis, (B) belongs to the
space S;* > S5, and (C) satisfies

dx,f = F*Xtd(ZtC) (7299)

on a random interval [0, 7].
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Remark 7.58. The notation z;c shows that we integrate with respect to “the same”
semimartingale z;, just redefined for the new probability space (like a function
g(u) of one variable u, which can be regarded as a v-independent function of two
variables u, v).

Now we are able to formulate basic properties of reducible stochastic func-
tional differential equations.

Theorem 7.59. Assume that (7.298) is reducible in the sense of Definition 7.54.

(1) For any initial condition xo = k € K", there exists at least one weak solu-
tion to (7.298) defined on a random interval [0, 7], where T > 0 a.s. is a
stopping time (“property of local solvability”).

(2) Any weak solution of (7.298), satisfying xo = «, can be extended up to
either the terminal point T or an explosion time (“property of extension of
solutions”).

In the next two properties, it is assumed that all solutions of (7.298)
reach the terminal point T.
(3) Any set of solutions of (7.298), which is bounded in S}, is also tight in S},

and hence tight in D" (“tightness property of solutions”).

(4) If the solutions of (7.298) satisfy the property of pathwise uniqueness for
any initial value k € K", then all the solutions will be strong (i.e., they
will be defined on the original stochastic basis); moreover, the solutions will
continuously (in Sj-topology) depend on x € K" (“pathwise uniqueness

property”).

Proof. Consider the following operator equation in the space A}:

)
H=®H, where ®H % F(K + J Hsdzs). (7.300)
0

By assumption, @ is local, tight, and Volterra. We can therefore apply the fixed
point theorem for local tight operators [177, 178], which states that if an operator
h with these two properties has an invariant ball in a space of random points that
satisfies the so-called “II-property” (see below), then h has at least one weak fixed
point.

The “II-property” in a functional space Y says that there exists a sequence
of random finite-dimensional Volterra projections P : Y — Y, which strongly
converges to the identity operator in Y.

In [179] it was proved that the space A} satisfies the “II-property.” Thus, the
only thing that should be verified is the existence of an invariant ball. This can be
done by making use of the technique suggested in [181] where properties (1)—(4)
where proved for stochastic functional differential equations driven by the Wiener
process. We first find a random Volterra retraction 7 : Aj — B", where B is the
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“unit ball” in A, given by

T
B - {x e, : J Ty (f,x)dAs < 1}, (7.301)
0

and T';, is defined by (7.293). Without loss of generality we may assume that n = 1.
Put

Xt = X (I{(z,w):rp(t,w,x,(w))<1} + YxI{(t,w):r(w)zt})) (7.302)

where 7 & inf{t : fot T,(s,x)dAs = 1}, and y, = 0 is chosen in such a way that
yx = 0if T = 00 and

J Ty (s, ) dls < 1. (7.303)
0

Let us show that such a y, does exist.
Consider the equation

aw +bu+c=1, (7.304)

where a = |xB;x|P AL, b = |x0;[PALr, ¢ = [§ Tp(s,x5)dMs.
Since a,b,¢ = 0 and ¢ < 1, this equation has only one positive solution, say,
uy. Putting y. = u,"? we have

T

J Ty (s, mxs)dAs = J Tp(s,%5)dAs + Tp (T, pxxz) AA;
0 0 (7.305)

= yfb-i—y;cha-kc: 1,
and therefore

I Tp(smx)dhe =1 if7 < oo, (7.306)
0

or
J Tp(s,mxg)dAs <1 ifT =00 (7.307)
0

(of course, all the entries here may depend on the random variable w).

Clearly, y, is a continuous function of the variable x € A,. We claim that
(i) m(Ap) € B, and (i) nx = x if x € B, (iii) *¥ — x implies 7x® — 7x.
To see this, we notice that (i) follows directly from (7.303), (ii) can be deduced
from the following implications: {JOT Tp(s,x)dAs < 1} = {1 = +oo} = {y, =
0and [0,7) N [0,T] = [0, T]} = {mx; = x;}, while (iii) follows from continuity of
the integration and continuity of y, with respect to x.
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Let us continue to study (7.298). Consider the operator equation
H =n®H (7.308)

in the space Aj. By the above-mentioned fixed point theorem for local tight oper-
ators from [177-180], there exists at least one weak solution of the latter equation,
belonging, in general, to the extended space Aj*.

Putting 7 = inf{¢ : [[(m®)*H*Ijo IIA;* > 1} gives a predictable stopping time
with the property P* {7 > 0} = 1, because

. KLy _
tllrE)H(nCD) H*Io,] ap =0, (7.309)

As 7 is predictable, there exists another stopping time #, for which 0 < 5 < 7.
Then we have 7(®*H*)Ijo, = F*H*Ij,). Now taking into account that ® is
local (in the sense of Definition 7.53) and Volterra, we obtain

O (H*Tio,) = (®*H*)jo.y) = m(®*H*)jo,) = H* Ijo,» (7.310)

so that x; = x+ fot HX¥d(zsc) becomes a weak solution of (7.298), defined on the
random interval [0, #]. This proves property (1).

To prove property (2) we, by induction, construct a sequence of weak so-

lutions x* = x + [ H¥d(z,c®) defined on some random intervals [0, 7)), re-

spectively. Here ¢c®) : Q) — Q) stands for the kth splitting mapping corresponding
to a weak solution Ht(k) of the equation

H = 0WH < 700 (HIjyen 1+ HE VI o)), (7.311)
%) being the Volterra retraction onto the set {I'p(t,H;) < k}. We also put QO =
Q,FO = F, 79 = £, PO = P for the sake of convenience.

At least one weak solution H®¥) of (7.311) does exist due to the fixed point
theorem for local tight operators, and we, as before, can define a stopping time
7% if we put

n® Einf {2 [|OWH T || e = K}, (7.312)
Using the definition of ®¥) we have
H®| [0y = 2 (7.313)
where c®ok=D . QW) — Q%=1 relates two splittings to each other, and

(W, 7w, 70, ph) (7.314)

is the splitting, where the process H* is defined.
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The sequence of the constructed splitting forms therefore a projective family

of probability spaces. Its projective limit, called in the sequel {Q, ¥, %, P}, in-

herits the property of regularity. Putting 7 = sup {#®}, H|(o ) e K0 and

% et Jy Hod(z,&®)), where the projections &) : (0 — Q® (k > 0) are projective

limits of the sequence ¢"*¥) : Q) — QK as r — oo, we get a predictable stopping
time and solutions of (7.300) and (7.298), respectively. Moreover, it immediately
follows from the definition of ®® that

P{||H1[0,r1)| AT +oo} +P{,1 =T} =1, (7.315)

and therefore

P{[[xI10.|

B = +oo} +p{17 =T} =1 (7.316)

This completes the proof of property (2).
The proofs of the third and the fourth properties are similar to those given in
[181] and are omitted here. O

Corollary 7.60. Stochastic functional differential equation (7.290) is reducible to the
so-called “canonical form”

dxt = f(t,x0)dz (7.317)

if (A) equation (7.290) is reducible in the sense of Definition 7.54, (B) its (weak)
solutions are pathwise unique, and (C) for any bounded set B of initial data X, and
any positive €, there is a constant ¢ = c¢(B, €) such that each local solution of (7.290)
satisfies the following a priori estimate:

P*{||x||s;* >c)<e. (7.318)

7.7.3. Specific classes of reducible stochastic functional differential
equations driven by semimartingales

7.7.3.1. Ordinary stochastic differential equations
driven by semimartingales

Consider the equation

dxz = f(t,xt,)dzt, (7319)

where x;,- % lim,_, o x(s) (the limit always exists for all x € S}, see, e.g., [79]).
Assume that
(A1) f:1[0,T] x Qx R" — R™" {5 continuous in x € R", predictable in
(t,w) € [0,T] x Q, and takes values in the space of matrices with m
columns and n rows (further denoted by R"*");
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(A2) for any R > 0 there is a stochastic process ¢f, which is integrable with
respect to A; and satisfies

T,(t, f(t,x)) < ¢f as. (Vi€ [0,T], |x| <R), (7.320)

where I'; (£, u) is given by (7.293).

Remark 7.61. As before, we omit the random variable w, when describing stochas-
tic processes. Strictly speaking, however, the function f in (7.319) as well as similar
functions below are assumed to depend on w, thatis, f = f(t, w,x), and so forth.

Remark 7.62. By definition, |as| < 1, [Bs] < 1, so that (7.320) is implied by the
following more simple inequality:

| f(t,x)|? <R as (Vte[0,T], |x| <R). (7.321)

However, the latter estimate may be too restrictive in applications. For example,
Ito equations with a p-integrable drift coefficient and a 2p-integrable diffusion
coefficient do not, in general, satisfy (7.321), but it can be shown that they fit in
(7.320).

Theorem 7.63. Under assumptions (Al1)-(A2), (7.319) is reducible in the sense of
Definition 7.54.

Remark 7.64. Clearly, the case p = 1 gives the least restrictive estimate, and at the
same time the biggest space of solutions, namely S7. The smaller solution space is
needed, the stronger estimates are required.

Proof of Theorem 7.63. The operator F, (Fx;)(w) = f(t, w,x;~(w)), is random, and
the generating function f (¢, w, x) is continuous in x. Therefore, F is local, Volterra,
and uniformly continuous on tight subsets as the operator from D" to A} (the
latter is ensured by (A2)). Clearly, the same is true for F considered as an operator
from S} to A}, because S has a stronger topology. Due to Theorem 7.39 bounded
subsets of the space S§ (p > 1) are tight in D 1t is also straightforward that F
maps tight subsets of D" into tight subsets of Aj. Hence, F is tight as an operator
from S} to A} for p > 1.

For p = 1 we observe that for each R > 0 the operator Frx; = f(t, mr(x¢-))
can be extended to the space L} as a continuous random operator taking values in
Ag. Here 7 is the retraction of R” onto the ball {x € R" : |x| < R}. Repeating
the above argument for the case p > 1 and applying part B of Theorem 7.51, we
get the tightness of Fg as the operator from S} to AY. It remains now to notice that
any bounded subset of ST satisfies the condition

Ve >0 3R, suchthat P{llx|lpr >Re} <€, (7.322)

and the result follows. (]
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Remark 7.65. A slight modification of the above proof shows that Theorem
7.59 remains valid for the case of the so-called “Dolean-Protter equation”

dx, = g(t,x,-)dz (7.323)

with g : [0, T] X Q x D" — R" satisfies conditions similar to (A1)-(A2), where one
has to replace R" by D" and f by g assuming g to be of Volterra type.

7.7.3.2. Stochastic delay equations
Consider the equation

dx; = f(t,x, Tx;)dz, (7.324)
Xs=¢5, s<O0. (7.325)

Here Tx; = [, doR(t,5)xs.
Assume that
(B1) f:[0,T] x QxR"xR" — R™" js continuous in (x, y) € R" x R"” and
predictable in (w, t) € [0, T] X Q;
(B2) for any R > 0 the following estimate holds:

Tp(t, f(t,x,9)) < eR+clylh (c=0, p,g=1), (7.326)

where (pfz is the same as in (A2), y € R, t € [0,T], [x| < R,and T} is
given by (7.293);

(B3) the kernel R : [0, T] X [—00,T] X Q — R"™" is B ® P -measurable
(where 8 and £ stand for the o-algebra of Borel and predictable sets,
respectively; we put F; = F; for s < 0 by definition) and satisfies the
following condition:

T ; 2
J’ [ var R’J(t,s,a))] dMi(w) < 0 a.s; (7.327)
0 s€[0,T]

(B4) ¢is B ® Fy-measurable and locally bounded on (-, 0) x Q stochastic
process.

Theorem 7.66. Under assumptions (B1)—(B4), (7.324), supplied with the “prehis-
tory condition” (7.325), is reducible in the sense of Definition 7.54.

Proof. Notice that due to (B1)—(B4) the operator g defined by
t
g(tx) = (b | AR %+ 1) (7.328)
0

satisfies (A1)-(A2), where R” is replaced by D". Here y; = f?m ds R(t,s)@s. Ac-
cording to Remark 7.49 we may apply Theorem 7.59. O
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7.7.3.3. Integrodifferential equations

Consider the equation
dx; = f(t,x, Uxi)dz. (7.329)

Here U is a nonlinear stochastic integral operator of the form

t
Ux; =y + J H(t,s,xs)dz. (7.330)
0

Such equations driven by the Wiener process were studied in [155] under Lipschitz
conditions.
We assume that
(C1) f satisfies (B1);
(C2) Ty(t, f(t,x,9)) < ¢f for any R > 0, where (p = 1, ¢ is the same as in
(A1), t € [0,T], x,y € R", |x],|y| < R, and T} is given by (7.293);
(C3) the functions HY : [0, T] X [0, T] X R* = R (i=1,...,n, j=1,...,m)
are absolutely continuous in ¢, while their first derivatives with respect
to t are B ® P -measurable in (t, s, w) and continuous in x;
(C4) the following estimates hold for any R > 0:

|H(s,s5,0,%) | < Qr(t,s,w);

< Kr(t,s,w),

ij
HaH (t,s,w,x)

ot

LT d)t;(QIZQ(S,CU) +LTK§(T,s,w)dT) e e (7.331)

(C5) y:[0,T] x Q3 — R" is predictable and locally bounded.
Conditions (C3)—(C5) can be weakened if z has independent increments (see,
e.g., [106] for the definition):
(C3a) HY are 8 ® $-measurable in (£, s, w) and continuous in x;
(C4a) |HU(t,s,w,x)| < Qr(t,s,w) (x| <R, R>0)and

T ~T
J J |Qu(t,5) | 2dA dds < 00 aus. (7.332)
0 0

for some q > 2;
(C5a) v is predictable and g-summable in t.
But then we have to replace (C2) with
(C2a) Typ(t, f(t,x,y)) < (pﬁ2 +clx|?(c=0a.s., |x| <R, R>0).

Theorem 7.67. Under assumptions (C1)—(C5) or, if z; has independent increments,
under assumptions (C1), (C2a)—(C5a), (7.329) is reducible in the sense of Definition
7.53.
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Proof. Making use of the proofs of Theorems 7.66 and 7.67, we notice that it is
sufficient to show that the integral operator

t
Ax; = J H(t,s,x)dz (7.333)
0

is uniformly continuous on tight subsets of the space D" and takes values in L7 (1)
(for conditions (C3)-(C4), or in Lg‘(l) (for conditions (C3a)-(C4a). Both cases can
be treated in a similar way, so we prove the first statement.
The semimartingale z; can be represented as a sum:
zr = By + i + zeIj az1513 (1), (7.334)
where By is the first local characteristic of z;, while the second term is a local mar-

tingale (see [106], or [79]).
The integral operator

t
Aixy = JO H(t, S5 xs)d(BT + ZtI{\AZ|>1}(t)) (7.335)

will then be a random Stieltjes integral operator driven by a process which is abso-
lutely continuous with respect to A;. The integrand satisfies the following estimate:

. . ¢ ij
|[H(t,s,x)| < |HY(s,s,%x)| + ’ J aaiT(r,s,x)dT
t ) (7.336)
< Qg(s) +J Kr(1,s)dtr € Li(1) a.s.

Hence, the operator A; maps D" to INJg0 (1), being uniformly continuous on tight
subsets of its domain.
The integral operator

t
Arxy = I H(t,s,x;)dps (7.337)
0
can be represented as follows (see, e.g., [184]):

t t T
Arxy = J H (s, s, xs)dps +J dTI H.(7,s,x5)dfs. (7.338)
0 0 0

For any predictable stopping time T,, < T we have

t 2 t T 2

Esup | Axx;|” < 2E sup (J H(s, s,xs)dﬂs) +2E sup (J d‘l’J H;(T,s,xs)dﬁs) .
t<T, t<T, 0 t<T, 0 0

(7.339)
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Using standard technique of estimating stochastic integrals with respect to semi-
martingales, we obtain

T, T, 2
Esup |Asx|> < Ky (EJ Qu(s)d, + ( QR(s)d/\5> )
t<T, 0 0

. . (7.340)
+ KZEJ ds J K3(1,s)dr,
0 s

so that P{sup,_; |A2x:|> > K¢} < € for arbitrary € > 0 and sufficiently large Ke.

On the other hand, the process & = fo H(t,s, x;)dfs admits a F;— ® B-measurable
version, hence it is equivalent to a predictable process. We have just proven that

Ay (L (L) C ().

A similar reasoning implies the estimate

T,
Esup | Ayx — Azy,|2 < C(EJ [H (s, s, x;) —H(s,s,ys)]Zd)ts
0

t<T,

+EJ d)tj (7,8, %) H;(T,s,ys)]Zd‘r).
(7.341)

Consider now the random integral operator defined by
t
I (xe, yi) (@) =J G(s, w, x5, ys) dAs, (7.342)
0

where the kernel G is equal to either fsT(H;(T, s,x)—H.(1,s, y))*dr, or [H(s,s,x)—
H(s,s, y)]°.

By our assumptions, J(w) is continuous a.a. all  as an operator from L2*(1)
to L (1). Hence the operator J, as a superposition operator from L27(1) to L (M),
will be uniformly continuous on tight sets. In particular, given a tight set Q C
L (1), we have

t
P — lim sup ‘ J G(s, x5, ¥s) (7.343)
0

§—+0
where sup is taken over t € [0, T], x, y € Q, E(llx — yllp» A 1) < §. In other words,
for some exhaustive (i.e., going a.s. to infinity) sequence of predictable stopping
times,

tAT,
lim sup ‘ J G(s, x5, y5) =0. (7.344)
§—+0 0
Making use of the estimate (7.341) we obtain that
. 2
511330 sup |Asxiat, — Asyint, |~ = 0. (7.345)

It exactly means that A, is continuous on the set Q.
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Let us complete the proof of Theorem 7.67. If p > 1, then the result immedi-
ately follows from Theorem 7.39. If p = 1, we proceed in a similar way replacing
first the operator A by a “truncated” operator, as it was done in the course of the
proof of Theorem 7.63. O

7.7.3.4. Neutral stochastic functional differential equations

We will only consider one particular kind of neutral functional differential equa-
tions, which is rather illustrative and comparatively simple from the technical
point:

dxi = f(t, Tx;, Sx¢)dz1 (7.346)
where
t t
Tx; = J ds R (1, 8)Xs, Sx; = J Q(t, s)dx;, (7.347)
supplied with “a prehistory:”
xs =&, s<O. (7.348)

Some other kinds of stochastic neutral equations can be found in [115, 181,
183].

Introduce the following hypotheses:

(D1) f satisfies (B1);

(D2) forallR >0T,(t f(t,x,y)) < q)f+|x|’1 (p>1,9q=1,t€[0,T], x,y €
R", |yl <R, T, is given by (7.293));

(D3) R satisfies (B3);

(D4) Q is absolutely continuous in t, while its derivative Q; satisfies the mea-
surability conditions (B3) and, in addition, the following estimate:

LT (JT Q. s)|2d1>rd)ts " JOT 1Q(s,9) [Tl <00 as;  (7.349)

(D5) f?oo Q(t, s)dos exists and locally bounded on time intervals.

Theorem 7.68. Under assumptions (D1)—(D5) (7.346) with the “prehistory” condi-
tion, (7.347) is reducible in the sense of Definition 7.54.

Proof. The crucial point is the tightness of the operator Sy defined by Sox; =
[y Q(t,s)dx, as a mapping from S} to D". The following estimate can easily be
derived from the proof of the preceding theorem:

) Ty T ) r 1/r T, ) 1/r
E sup |Sox;]| SE(J <I |Q.(t,s) | dT) d)g) +E<J |QGs,s)] rd/ls)
0=<t=T, 0 s 0
(7.350)
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for some exhaustive sequence {T,} of predictable stopping times. This means that
for any € > 0 there exists a number N for which P{T, < T} < e forall n > N.
Thus, Sy becomes a bounded linear operator from S to D". Approximation of the
kernel Q by kernels Q", which are finite sums of the form jaj(t)bj(s), gives, after
using estimates similar to (7.350), a uniform approximation of the operator Sy by
finite-dimensional random (and hence tight) operators acting from S}, to D", This
implies tightness of the operator Sy as well.

Now combining the proof of Theorem 7.59 with the fact just established we
get the required result. O






Appendices

A. On the spectral radius estimate of a linear operator

Consider the problem on the estimate of the spectral radius p(A) of a linear opera-
tor A in the space C of continuous functions x: [a, b] = R, [|x|lc = maxie[ap) |x(¢)].

Since p(A) < Lif [[Allc-c < 1, for the isotonic A the estimate p(A) < 1 follows
from

lAllc-c = [max (A[1]) (1) < L. (A1)

A sharper estimate may be obtained due to the following well known assertion.

Lemma A.1. Let a linear bounded A : C — C be isotonic. The estimate p(A) < 1 is
valid if and only if there exists a v € C such that

v(t) >0, () v — (Av)(1) >0, te [a,bl. (A.2)

Proof. Necessity is rather obvious if we take as v the solution of the equation x —
Ax = 1.

Sufficiency. Define in the space C the norm || - [|¢ equivalent to the norm || - [|¢
by

| x(t) |

c= - A3

Ixlie elesl v(b) (A.3)
Since

(Av)(1)
IAllg.c = sup [lAx|[¢ < max <1, (A.4)
e HxHéEl €= iclab) v(b)
p(A) < [Allg.c < 1. .

The requirement of the strict inequalities v(t) > 0, r(¢) > 0 on the whole of
[a, b] involves certain difficulties in some applications of Lemma A.1, for instance,
as applied to multipoint boundary value problems. Thus it is natural that some
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works (see, e.g., [29, 101, 117]) have been devoted to weakening the conditions of
Lemma A.1 at the expense of some additional requirements to the operator A. The
Islamov theorem (see [104]) covered the previous results. But studying the men-
tioned work demands some sophisticated knowledge in the theory of functions,
and occasionally it is difficult to check the conditions of the Islamov theorem. Be-
sides, the theorem assumed the weak compactness of A which prevents the appli-
cation to some singular problems. Below we offer simple assertions as an addition
to Islamov’s theorem.

We say that the linear operator A : C — C possesses the property M if (Ax)(t) >
0, t € [a, b], for each x € C such that x(¢) = 0, x(t) # 0.

If A possess the property M, some conditions with respect to the defect r may
be weakened as the following theorem shows. Notice that the inequalities v(t) = 0,
r(t) = 0 in this case imply that v(¢) > 0 on [a, b]. Therefore, the M-property does
not permit weakening the condition of Lemma A.1 with respect to the inequality
v(t) > 0.

Theorem A.2. Let a linear bounded A : C — C possess the property M. Then p(A) <
1 if and only if there exists v € C such that

v(t) >0, r(t) def v(t) - (Av)(t) =0, r(t)#0, te&]a,b] (A.5)

Proof

Sufficiency. 1fr(t) > 0 on [a,b], p(A) < 1 by virtue of Lemma A.1. If r(t) = 0, we
apply the operator A to both sides of v — Av = r:

(Av)(t) — (A*v)(t) = (Ar)(t) >0, t€ [a,b]. (A.6)

Therefore, v(t) — (A*v)(t) > 0. Consequently, applying Lemma A.1 to A%, we get
p(A?) < 1. Since p(A) = [p(A®)]V?, p(A) < 1.
Necessity follows from Lemma A.1. O

We say that the linear operator A : C — C possesses the property N if there
exists a finite number of the points vi,..., v, € [a, b] such that (Ax)(v;) =0, i =
1,...,m, for each x € C.

Theorem A.3. Let a linear bounded isotonic A : C — C possesses the property N.
Then p(A) < 1 if and only if there exists v € C such that

v(t) >0, () Lve)— AnN®) >0, te[ab]\ {vi,...,vm}. (A7)

Proof

Sufficiency. Denote ve = v+e¢,€ >0, &f Ve — Ave = r+ ey, where y = 1 — A[1].

Thus ve(t) > 0, t € [a,b], r:(t) > 0 on [a,b] since y(v;) = 1, i = 1,...,m.
Consequently, p(A) < 1 by virtue of Lemma A.1.
Necessity is obvious. ]
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We say that the linear operator A : C — C possesses the property MN, if it
possesses the property N and (Ax)(t) >0, t € [a,b] \ {v1,..., vy} foreachx € C
such that x(t) > 0, x(t) # 0.

Theorem A.4. Let a linear bounded A : C — C possesses the property MN. Then
p(A) < 1if and only if there exists v € C such that

def

v(t) >0, r(t) = v(t) - (Av)(t) =0, r(t)#0, te€[ab]\{vi,...,Vm}.

(A.8)

Proof

Sufficiency. If r(t) > 0, t € [a,b] \ {vi,...,Vn}, we have p(A) < 1 by virtue of
Theorem A.3. In the other case we get v(¢) — (A?v)(t) > 0 by applying the operator
A to both sides of v — Av = r. Therefore,

v(t) — (A%v) (1) >0, t€[ab]\ {viy..., V). (A.9)

Hence p(A?) < 1 by virtue of Theorem A.3 and, consequently, p(A) < 1.
Necessity is obvious. ]

Consider some estimates of the solution of the equation
x+Ax = f. (A.10)

Theorem A.5. Let A : C — C be a linear bounded isotonic operator, f € C, 0 =
f — Af. Let, furthermore, at least one of the following conditions hold.
(a) f(t)>0,0(t) >0, t €[a,b].
(b) The operator A possesses the property M and f(t) > 0, 8(t) = 0, 6(t) #
0, t € [a,b].
(c) The operator A possesses the property N and f(t) > 0, 8(t) > 0, t €
[a,b] \ {vi,..., v}
(d) The operator A possesses the property MN and f(t) >0, 6(t) = 0, 6(t) #
0, t € [a,b]\ {vi,...,vs}.
Then (A.10) has a unique solution x € C and, for the solution, the estimate

()= (Af)(t) =x(t) < f(t), t€]ab], (A.11)
holds.

Proof. By the previous assertions, we have p(A) < 1 from each of the conditions
(a), (b), (c), and (d). Applying the operator I — A to both sides of (A.10), we
obtain the equation x — A%x = 6 with isotonic A%, p(A?) < 1, which is equivalent
to (A.10). Therefore,

x(t) = 0(t) + (A20) (1) + (A*0) (1) +- - - = 0(t) = f(£) — (Af)(1) = 0.  (A.12)
Besides x(t) = f(t) — (Ax)(t) < f(1). O
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B. A compactness condition for a linear integral operator
in the space of summable functions

Consider the integral operator

b
(K2)(t) = J K(t,)2(s)ds (B.1)

on the space L of summable functions z : [a,b] — R" with the norm |[lzlly, =
1% 12(s) |ds.

Theorem B.1 (see [32, 33, 141, 144]). Let the elements k;;(t,s) of the n X n matrix
K(t,s) be measurable on the square [a, b] X [a, b], let the functions k;;(t, s) for almost
everyt € [a, b] have at each point s € [a, b] finite one-sided limits, and let there exist
a summable v such that |k;j(t,s)| < v(t) for each s € [a,b]. Then the operator K
defined by (B.1) is acting in L and is compact.

Proof. It is sufficient to consider the case of the scalar operator

b
(K2)(t) = J k(t, $)2(s)ds. (B.2)
Let us show that
b
lfiiréj |k(t,s) —k(t+7,s)|dt=0 (B.3)

uniformly with respect to s € [a, b] (we assume that k(¢, s) is equal to zero outside
of the square [a, b] X [a,b]). Assume the contrary. Then for some ¢ > 0 and for
each sequence {4,}, §, > 0, §, — 0, there exist sequences {s,} and {7,}, |7, < 6,
such that

b
I, = J |k(t,sy) —k(t+71,5) |dt = & (B.4)

Denote a monotone subsequence of {s,} again by {s,}. Let lim,_« s, = s, p(t) =
limg, 5, k(t,s,). Then p is summable under the conditions of the theorem. On the
other hand,

b
I < j k(ts,) — p(r)| dt

b b
e[ lo0 - plerryldee [ plen) ~kerms)lde s3)

b b
< zL k(6 5,) — p(t) | dt + J (1) = p(t +7,) | dt.
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The first term of the estimate above may be made as small as is wished with the
increase of v by virtue of the Lebesgue theorem, as well the second term may be
made small since p is integrable.

To prove the compactness of the operator K we will check the M. Riesz com-
pactness criterion for the set KB C L, where 8 C L is a bounded set. For y = Kz,
z € B, we have

b
ly@®) | <v(t) L |2(s) | ds. (B.6)

Next, the inequality

b b b
J | y(6) = y(t+7)|dt < sup |k(t,s)—k(t+r,s)|dt-J 2(s)[ds  (B.7)

s€la,b] /a

and (B.3) imply that

b
13%[ | y(t) - y(t +7)|d = 0 (B.8)

uniformly in y € K&B. Therefore, the elements of the set KB are uniformly
bounded and mean equicontinuous. Thus the set KB is compact in L. O

C. The composition operator
C.1. The conditions of the continuity of the composition operator

The composition operator S, on the set of the functions z : [a,b] — R is defined
by

z[g()] ifg(¢) € [a,b],
(ng)(t) = ‘| ) (C.1)
0 if g(¢) & [a,b].

In case the mapping g : [a,b] — R! is measurable, the operator S, is acting from
the space D of absolutely continuous functions x : [a,b] — R" in the space L of

summable functions z : [a,b] — R" (llxllp = |x(a)] + XI5, Izl = fab |z(s)|ds)
and is compact. It follows from the representation that

b
(Sgx) (t) = L Xe(t,9)%(s)ds + xg(t,a)x(a), (C.2)

where y,(t,s) is the characteristic function of the set {(t,s) € [a,b] X [a,b] : a <
s < h(t) < b}, and Theorem B.1.
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In order to state the conditions of the continuous acting of S; in the space
L, we will turn our attention to the following. The function g on the set {t €
[a,b] : g(t) ¢ [a,b]} may be defined arbitrarily because the values of ¢ such that
g(t) & [a,b] do not influence the values of S, since they do not take part in the

construction of S,. For e C [a, b], denote g7 (e) def {t € [a,b] : g(t) € e}, mes
denotes the Lebesgue measure.

Theorem C.1 (see [78]). The operator Sq is continuously acting in the space L if and
only if

mesg~'(e)

ecla,b] mese
mes e>0

M < oo, (C.3)

As this takes place, ||SellL-L = M.

It should be remarked that it is necessary for satistying (C.3) that
mes(e) = 0 = mesg '(e) =0 (C.4)

for every set e C [a, b].

The condition (C.4) is fulfilled if, for example, the function g is piecewise
strictly monotone and has absolutely continuous inverse on each interval of mono-
tonicity (see, e.g., [166]).

The role of the condition (C.4) (the so called nonhovering condition of the
graph of the function g) is the following. Elements of the space L are classes of
equivalent functions. Thus it is necessary for action of the operator S, in the space
L that the operator maps equivalent functions into equivalent ones. The condition
(C.4) is necessary for such an action.

Indeed, let e C [a,b], mese = 0, but mesg~!(e) > 0, then for a pair of
equivalent y1,y, : [a,b] — R” such that y1(t) # y.(f) at t € e, we obtain
y1lg(t)] # y2[g(t)] for each t € g !(e), that is, on the set of positive measure.
Next assume that there exist a couple of y1, ¥, : [a,b] — R" and asete C [a,b]
of positive measure such that g(e) C [a,b] but y;[g(t)] # y2[g(#)] for t € e. De-
note e; = g(e) and let mese; > 0. We obtain the contradiction y;(¢) # y,(t) on
the set of positive measure. If mese; = 0, the condition (C.4) implies that the set
g7 !(e1) = e has also zero measure.

It should be remarked that if the condition of nonhovering is not satisfied, the
composition y[g(t)] may turn out to be nonmeasurable for measurable g and y.
One can find the corresponding examples in [99, 114]. The condition (C.4) guar-
antees measurability of any function y[g(#)] for measurable g and y. Indeed, any
equivalence class, containing a measurable y, contains a Borel measurable func-
tion z (see, e.g., [206]). The function S,z is measurable [116]. The condition (C.3)
guarantees the equivalence of S,z and Sg y. Therefore S y is also measurable.
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M. E. Drakhlin and T. K. Plyshevskaya replaced (C.3) by the equivalent con-
dition that is sometimes easier for verifying. This condition may be formulated as
follows.

The set g~ (e) is measurable under the condition (C.3) for every measurable
e C [a, b]. Denote

mesg'(e) = Ug(e). (C.5)

By the Radon-Nicodym theorem [78], there exists a summable function v : [a, b] —
R! such that

g(e) = LV(S)ds (C.6)

for each measurable e C [a,b]. This v is called the Radon-Nicodym derivative
of the set function y,(e) with respect to the Lebesgue measure. This derivative is
denoted by du,/dm. It is relevant to note that

Hg(e)

mese—0 MeS e’

d
v(s) = d—i‘ju) - (C.7)

where e is a segment from [a, b] containing the point s. The condition (C.4) is
necessary for the existence of summable v.

Theorem C.2 (Theorem C.1 bis, see [76]). The operator S is continuously acting in
the space L if and only if

esssup v(s) = M < oo. (C.8)

s€la,b]

As this takes place, ||Sy|lL-L = M.

Proof. To complete the proof of the Theorems C.1 and C.2, we will state the equal-
ity

e
Hg(€) = esssup v(s). (C.9)
eclab] NESE  clap)
mes e>0

Let (C.3) be fulfilled and assume that esssup ., v(s) > M. Then there exists
a set e of positive measure such that v(s) > M at s € e. For such a set
pele) 1

b J v(s)ds > M, (C.10)
mese mese Je

which yields a contradiction with (C.3). Thus

e
esssup v(s) < sup Mg—(). (C.11)
sela,b] e Imese
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Conversely, if (C.3) holds,

ple) 1 j v(s)ds < M (C.12)
mese mese Je

for each set e C [a, b] of positive measure. Hence

sup Hs(e) < esssup v(s). (C.13)

e Imese sela,b]

Suppose that the operator S, acts continuously in the space L and [|SgllL-1 =
N. Define a function y : [a,b] — R" by

¢ ifs€e,
y(s) = ) (C.14)
0 ifse[a,b]\e,

where e C [a, b] is a set of positive measure, ¢ € R" is a fixed nonzero vector. For
such a function y we obtain from the inequality

1Sexlly < Nliylly (C.15)

that [c|u,(e) < N|c| mese. Hence M = sup,(y,(e)/mese) < N.

A positive operator acting in the space L is continuous [120]. Therefore, it
remains to show that under (C.8) the value of the operator S, on each summable
function is summable.

We have

b d
sl =], lg@llds= [ hoIGEed e

g ' ([a,b])

(for obtaining the latter equality, the formula of change of variables from [78] has
been used). Thus

du
[[Sgy|ly < esssup d—n‘j(s)n L. (C.17)

s€la,b]

Hence N = [[SgllL-L < M. U

The derivative du,/dm can efficiently be calculated for a wide class of g. For
this calculation, it is suitable to use the equality (dug/dm)(s) = (d/ds)ug([a,s]),
that holds a.e. on [a, b] if (C.4) is fulfilled [206]. It should be remarked that for a
strictly monotone g : [a, b] — R! we have

dg~!

da '
Lp(lasl) =1 ds
0 at the other points of [a, b].

(s)| a.e. over[a,b] ng([a,b]),

(C.18)
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Example C.3. Let g(¢) = (1/2)#%, t € [0,1], then
1 1
— ifse (0,
dug d V2s ( 2 ] ’
T = Tmellas]) = o (€19)
0 ifs e (—, 1].
2
In this case, (C.8) is not fulfilled and, consequently, S¢ is not continuous in L.
Example C.4. Let

1 . 1
E\/E ift [0, §:| s
gt) = (C.20)

. 1
t ift e (E,l]

Then
. . 1
8s ifse [O,—],
2:/2
dyg . 1 1
%(S) =40 ifse (ﬁ’i]) (C21)
. 1
kl ifs e (E’l]'

In this case, the operator S, acts continuously in the space L and [|Sg -1 = 2+/2.

Let, further, g : [a,b] — R! be piecewise strictly monotone and I;, i =
1,2,...,k, be intervals of its monotonicity (U;l; = [a,b], [ n1; = & at i # ).
Denote by g; the constriction of g to I;. In this case

d Lod
gtellas]) = > 2oy ([a,s]), (C.22)

i=1

and, if the functions g; ! are absolutely continuous, we have

dug _ £ d
) = 1:21 Tk ([a:s]), (C.23)
where
dg;!
’ s (s)| a.e.over[a,b] Nng(L),

4 e las]) = (€20

0 at the other points of [a, b].
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Example C.5. Let

g(t) = (C.25)

We have
1
— ifse (0,-
2./s ( ’4]’
%“gl([ars]) = 1 (C26)
0 ifse (Z’l]’
1 ifse [0,1],
d 2
;#gz([a75]) = (C.27)
s 1
0 ifse <—,1],
2
1+ — ifse (0 1]
s 34 )
dug . 11
%(S) =11 ifse (Z,E>, (C.28)
1
0 ifs e [5,1]

The principal part Q of the operator L in the case of the so called “neutral”
equation with &£ : D — L, where D is the space of absolutely continuous functions,
has the form Q = I — S — K, where I is the identity operator, K : L — L is compact,
and S : L — Lis defined by

(S2)(1) = B(£)(Se2) (1) (C.29)

If the elements of # X n matrix B are measurable and essentially bounded on [a, b]
and S, : L — L is continuous, the product § = BS, is also continuous. In some
cases it is possible to establish the continuous action of S under some weaker as-
sumptions.

Suppose fg,l([a)b]) |B(1)|ldT < o0, e C [a,b] is a measurable set and

Ble) = B dr. C.
we =] | Il (C30)

If g : [a,b] — R! satisfies (C.4), mese = 0 = ‘ug(e) = 0 and, by virtue of the
Radon-Nicodym theorem (see [78, page 194], there exists a summable function
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vB : [a,b] — R! such that
uie) = [ Vs (C31)

The function yg(e) is called the Radon-Nicodym derivative of the set function
ug with respect to the Lebesgue measure and is denoted by dug/dm. It should be
notlced that (see [206])

dg d
o ) = g ([a,5]). (C.32)

The relations

b N du?
L [(Sy)(s)|ds < Lil([a’b]) IB(s)]| | (Sgz)(s)|ds = L |z(s)| %(s)ds (C.33)

imply the following assertion.

Theorem C.6 (see [59, 72]). Let

duB
ess sup T(s) M < o, (C.34)
s€la,b]

Then the operator S acts continuously in the space L, and besides ||S||L—1. = M.
Example C.7. Let (Sy)(t) = (1//1)y(V%), t € [0,1]. In this case,

d/’lg d 1 d gy
—d =2 C.35
() s o) 7 =0 \/_ (C.35)

and, consequently, the operator S acts continuously in the space L and besides
ISlL-1 = 2.

Example C.8 (see [59]). Let (Sy)(¢) = ty(t*), t € [0, 1]. In this case,

d#g d d (" 1
o= 5] [OSJ)TdT—gL rdr=2. (C.36)

Thus ||S||LHL =1/2.

Any continuous linear operator has a general differential integral representa-
tion (see [109]) according to which we have

d b
(00 =5 | a9y (€37)
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Bykadorov [59] has shown that

Q(ts) = % J;B(T)®g(s’7)d7)

(C.38)
W5~ 4By 405, 1)d
am = %L [[B(7)[|®g (s, T)dT,
where @, (s, 7) is the characteristic function of the set
{(s;7) € [a,b] X [a,b] :a < g(7) <s < b} (C.39)

The following assertion explains some difficulties arising in studying the neu-
tral equations.

Theorem C.9 (see [76]). The operator Sy : L — L is not compact if it differs from the
zero operator.

Proof. Lete = g([a,b])N[a,b] and M = mese. M # 0if S, is not the zero operator.
Divide the set e into subsets e; and e, in such a way thate; Ue, = e, e Ney = I,
and pg, (e1) = pg, (e2) = (1/2)M. It is possible since u(t) = ug([a,t]) = f; v(s)ds is
continuous, y(a) = 0, u(b) = M, and we take, for instance, e; = [a,t;] N g([a, b])
it u(ty) = (1/2)M, e, = e\ e;. The sets ¢;, i = 1,2, will be divided into disjoint
ein and e such that e;; U ey = ¢; and pg(en) = pglen) = (1/2%)M. Continuing the
subdivision process, we construct the sets e, 4, k = 1,2,..., where the index oy
has values 1 or 2, so that

,,,,,

a1l Y €12 = Cayaior>

Cappti 1,1 M €apyay 1,2 = ®’ (C 40)

1
Ug (etxl,“.,le ) = 27M

Now the sequence of the sets @, will be constructed as follows: ®; = ey,
Dy = e;1 Uey, P3 = eq11 U einr U eznn U enar, and so on. Thus pe (Of) = (1/2)M
and mes{g~ (@) N g1 (®))} = (1/4)M for each kand , k # . Let Y = {y € L:
lyllL < r} be an arbitrary ball and let {yx} C Y be the sequence where yx(t) =
cxk(t), xx(t) is the characteristic function of the set @, and ¢ € R" (¢ # 0) is
chosen so that y, € Y. Let us demonstrate that the sequence {S;yx} does not
contain any subsequence converging by measure (and all the more by the norm of
L). Indeed, for

te{g (D) \g (@)} u{g (D) \ g " (Dr)} (C.41)
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we have [(Sgyi)(t) — (Sey)(t)| = |c| for any k and [, k # 1. Thus

mes {t € [a,b] = | (Syyi) (1) — (Sgy)(B)| = Iel} = %M. (C.42)
0

C.2. Conditions for the strong convergence of a sequence
of composition operators

In this subsection, we consider the question on the strong convergence of a se-
quence of composition operators Syx : D — L (St : L — L) to an operator
Sw :D — L (Sp : L — L). In what follows, we assume these operators to be
continuous.

Denote

ye(t) = (Swx) (1),
en = {t € [a,b] : K(t) € [a, b]}, (C.43)
ek = {t € [a,b] : yk(t) # xo(D)},

where yy is the characteristic function of the set
{t € [a,b] : H*(t) € [a,b]}, Kk=0,1,.... (C.44)

Thus for t € ex we have either y(t) = x[hE(t)], yo(t) = 0, or yk(t) = 0,
yo(t) = x[h°(1)].

Theorem C.10. The sequence of operators Sy : D — L converges strongly (i.e., at
every point x € D) to the operator Sy if and only if the following conditions are
fulfilled:

(a) the sequence {h*(t)} converges to h°(t) by measure on the set ep;

(b) limg_ . mesex = 0.

Proof

Sufficiency. Show that yi (1) LN Yo(t), t € ep. Let € > 0 be fixed, and let § > 0
be chosen so that |x(&;) — x(&)] < eas [§ —&] < 8. Nextlete, = {t € e\ ek :
|W5(t) — KO(t)| = &}. Since |HF(t) — hO(t)| < S ast € ey \ (en U e;), we have
k() — yo(t)] = |x[H*()] — x[K°(t)]] < & for the same t. Now {t € [a,b] :
[ye(t)—yo(t)| = €} C exUe, and mes(exUe;) — 0ask — oo imply the convergence
yk(t) = yo(t) by measure.

Let

ep = {t € ex : Hk(t) € [a,b]},

(C.45)
ef = {tee:h(t) € [a,b]}, k=12,....
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Then,
e=yoll = | e = ds+ | Iy lds+ | 1) ]ds. (Cao)

The first of the integrals tends to zero as k — oo by virtue of the Lebesgue
theorem, the second as well as the third tends to zero, being estimated by the value
maXee(qp) [x(t)| mes ex.

Necessity. By setting x(t) = col{t,0,...,0}, we obtain

|HE(t) — RO(t)|  ift € e\ e,

|y,i(t) - yé(t)| =1 |Kk(t) | ifte e,lc, (C.47)
|hO() | ift € e
Therefore, h*(t) ——— h°(¢) on e, and mes ex — 0. O

Consider now the sequence of operators Ty : D — L defined by
(Tix) (£) = PX(8) (Swex) (1) (C.48)

measurable on [a, b] elements of n X n matrices Pk.

Theorem C.11. Let the following conditions be fulfilled:
(a) IIP*(t) — PO(t)|l — O by measure on ey as k — oo;
(b) there exists a summable function p : [a,b] — R! such that

[[PF)|| < p(t), t€ la,b], k=0,1,...; (C.49)

(c) H5(t) — h°(t) by measure on ey, as k — oo;
(d) limg_. mesex = 0.
Then limk— | Txx — Tox|lL = 0 for any x € D.

Proof. The following inequality is valid:

b
i = Toxlly < [ 1PK(9) = PO | 3e(e) | s
a4 (C.50)

b
+ [P 3006) = (o) ds = 2t + 26
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Consider each of the integrals individually:
2k = j PO = PO i) s + J I1P*(s) = PO(s)]| | yu(s) | ds
en\ek ey

" Lk 11P5(s) — PO(s)|| | yols) | ds.
2 (C51)

The first term in the right-hand side of the latter equality tends to zero as k — o
by virtue of the Lebesgue theorem. The second and the third are estimated by

2 max |x(8)] J p(s)ds. (C.52)
te(ab] o
In the same way with the equality

8= PO e =y ds+ [ PO 10 lds+ [ 1P 1506 ds,
k " (C.53)

one can establish that limj_ « 112‘ =0. O

Remark C.12. The conditions (c) and (d) of Theorem C.11 can be replaced by the
weaker ones:

(c') H5(t) — K°(t) by measure on {t € e, : [|PO(t)|| # 0};

(d') limy_. mesit € ey : ||IP°(t)]| # 0} = 0.

Conditions for the strong convergence of a sequence {Sy}, Sex : L — L, have
been established by M. E. Drakhlin and T. K. Plyshevskaya. Here we formulate the
corresponding results without proof. Denote

& = {t € [a,b] : g°(t) € [a,b]},

(C.54)
& = 1{t € la,b] : yx(t) # po()},
where yy is the characteristic function of the set
{t € [a,b] :gk(t) € [a,b]l}, k=0,1,.... (C.55)

Theorem C.13 (see [76]). The sequence of operators Sg : L — L converges to Sgo at
each point of the space L if and only if the following conditions are fulfilled:

(a) gk(t) — g°(t) by measure on Eg;

(b) limg_. mes & = 0;

(c) the norms of the operators Sgr, k = 1,2,..., are uniformly bounded.

Remark C.14. In [77], it is shown that the strong convergence of the operators
Sgt : L — Lto Sgo : L — L is equivalent to the weak convergence of these operators
to Seo : L — L.
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Consider now the sequence of operators Sk : L — L defined by
(Sky) () = BE(£) (Sgey) (1), (C.56)

where the elements of n X n matrices B¥ are measurable and essentially bounded
on [a, b]. It is not difficult to show that the sequence {Sx} converges to Sy at every
point ¥y € L under the following conditions: lim-_« [1Sgky — SgoyllL = 0 for every
y € L; |B¥(t) — B°(#)|l — 0 by measure on &; as k — oo with the addition that
there exists an essentially bounded function p : [a,b] — R! such that ||B¥(¢)| <
p(t), t € [a,b], for all k.

The following theorem gives a more subtle test for the strong convergence of
1Sk}

Denote

ygkk(e) = J’(gk)il(e) ||BX(s)||ds, (C.57)

where vi(s) = (dygf /dm)(s) is the Radon-Nicodym derivative of function ygf with
respect to the Lebesgue measure (see [78]).

Theorem C.15 (see [73]). Let the following conditions be fulfilled:
(a) [IBX(t) — B(t)|| — 0 by measure on & as k — oo;
(b) sup, ess SUP e (40] Vi(s) < o0
(c) g"(t) — g°(t) by measure on {t € & : | B°(t)|| # 0};
(d) limj_. mes{t € & : |B(t)|| £ 0} = 0.
Then limg—« ISk y — SoyllL = 0 for any y € L.

D. Vallee-Poussin-like theorem

An exclusive place in the theory of differential equation

(£x)(1) L x2(t) + q(O)x(t) + p(Hx(t) = 0 (D.1)

is occupied by the interval [a,b] on which any nontrivial solution has at most
one zero. Such an interval is called the nonoscillation interval (of the solutions of
Lx =0).

From the Sturm theorem on separation of zeros of solutions to Lx = 0, it
follows that [a, b] is the nonoscillation interval if and only if there exists a positive
solution of £Lx = 0 on [a, b].

Vallee-Poussin criterion [69]. An interval [a, b] is the nonoscillation interval for
Lx = 0 if and only if there exists a function v : [a,b] — R with absolutely continu-
ous derivative v such that

b
v(t) =20, (LV)(t) <0 fort€ [a,b], v(a) +v(b) — J (Lv)(s)ds > 0.
’ (D.2)
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A proper choice of the comparison function v permits getting on the base
of the Vallee-Poussin criterion the estimates of the length of the nonoscillation
interval. It should be noted that the Vallee-Poussin criterion was known before the
mentioned estimates.

The interest to the nonoscillation interval may be explained by a link between
the existence of a positive solution and many actual problems. Such a link is estab-
lished by the next theorem.

Theorem D.1. The following assertions are equivalent.
(a) [a, b] is the nonoscillation interval.
(b) There exists av : [a,b] — R with absolutely continuous derivative v such
that

b
v(t) 20, (LV)(t) <0, tE]abl, v(a) +v(b) — j (Lv)(s)ds > 0.
’ (D.3)

(¢) The Cauchy function C(t,s) of the equation Lx = f is strictly positive in
the trianglea < s <t < b.
(d) The two-point boundary value problem

Lx = f, x(a) =0, x(b) =0 (D.4)

is uniquely solvable for each summable f, and the Green function of this
problem is strictly negative in the square (a,b) X (a, b).

It should be noticed that due to well-known results of Jacobi, the list
of the equivalent assertions of Theorem D.1 may be added by the following
assertion.

(€) There exists a unique function v : [a,b] — R with absolutely continuous
derivative v on which the functional

b s
L exp L q(r)dt[i*(s) — p(s)x*(s)]ds (D.5)

with the conditions x(a) = 0, x(b) = 0 reaches its minimum.

The equivalence of (a) and (c) had been established by Wilkins [223].

The equivalence of (a) and (d) had been established by Pack [168].

It is natural to name Theorem D.1 after Vallee-Poussin. A wide series of in-
vestigations by various authors has been devoted to the extension of this theorem
upon equations of higher order and delay differential equations. Below we offer
a general assertion on the base of which it is possible to prove some variants of
Vallee-Poussin-like theorems for a wide class of functional differential equations.

Let B be a Banach space of measurable z : [a,b] — R", let C be a Banach
space of continuous x : [a,b] — R", let D be a Banach space of x : [a,b] — R"
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isomorphic to the direct product B x R”, and, besides, let the elements of D be
continuous on [a, b].
Consider the boundary value problem

Lx = f, Ix=«a (D.6)

under the following assumptions.

The linear £ : D — B is bounded and Noether with ind L = n. The com-
ponents [',..., 1" of the vector functional [ = [I',...,["] are linear bounded func-
tionals on the space D. If there are functionals among I such that I'x = x(v;),
vi € [a, b], the set of all such points v; is denoted by {v}; otherwise the symbol {v}
indicates the empty set.

Further we assume that the decomposition £ = £y — T holds, where T : C —
B is bounded and isotonic (antitonic) and the linear £y : D — B possesses the
following properties.

(1) The boundary value problem

Lox = f, Ix=«a (D.7)

has a unique solution x € D for each { f,a} € B x R" and besides the
Green operator W of this problem is isotonic (antitonic).
(2) There exists ¥ € B such that y(t) = 0 (y(t) < 0) a.e. on [a,b] and
(Wy)(t) >0fort € [a,b] \ {v}.
(3) There exists a positive solution uy (1o(t) > 0 for t € [a,b] \ {v}) of the
homogeneous equation Lyx = 0.
As for these properties, it should be noticed that in some cases the properties
(1) and (3) are equivalent. For instance, in the case of the problem

() + p(t)x(t) = f(1), x(a) = o', x(b) = o?, (D.8)

such equivalence follows from Theorem D.1. In the general case, such a connection
may be absent as it is demonstrated by the example of the problem

(1) + x(1) = £(8), %%) _ x(b;“) g (D.9)

if 7 < b —a < 2n. Indeed, the solution u(t) = ¢; cost + ¢, sint is not positive on
[a,b] if b — a > 7. But the Green operator is isotonic because the Green function
W (t,s) is defined by

sin(t — s) if b-

<s<t<hbh,
2

W(t,5) =9 _sin(t - 5) ifast<ss¥, (D.10)

0 at the other points of the square [a, b] X [a, ].
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The condition (2) is fulfilled, for instance, if the Green operator W is acting
from the space W" of (n — 1) times differentiable functions with absolutely con-
tinuous derivative of the order n — 1 into the space L of summable functions. The
Green operator W : L — W" is integral (Section 2.3):

b
(WD) = J W(t,s) f(s)ds. (D.11)

As y we may take any ¥ € L such that y(¢) > 0 (y(¢) < 0) a.e. on [a, b]. Indeed,
for such y the equality (Wy)(7) = 0 is possible only for 7 € {v}.

It is relevant to note that condition (2) is fulfilled for not all the integral Green
operators: if W : L — D, D = {x € W": x(§) = 0, £ € [a,b]}, the equality
(Wf)(&) = 0 holds for any f € L.

Denote A = WT. The problem (D.6) is equivalent to the equation

x=Ax+y, (D.12)

where y is the solution of the model problem £Lyx = f, Ix = a. The equation may
be considered in the space C since the values of A on continuous functions belong
to D. Denote by p(A) the spectral radius of A : C — C.

Theorem D.2. The following assertions are equivalent.
(a) There exists v € D such that

v(t) >0, r(t) L (We)(t) +g(t) >0, te[ab]\{v} (D.13)

where ¢ = Lv, g is the solution of the semihomogeneous problem
Lox =0, Ix = Iv. (D.14)

(b) p(4) < 1.

(c) The problem (D.6) has a unique solution x € D for each { f,a} € B x R"
and, besides, the Green operator G of this problem is isotonic (antitonic).

(d) The homogeneous equation Lx = 0 has a positive solution u (u(t) > 0 for
t € [a,b] \ {v}) such that lu = lu,.

Proof. Let (a) hold. The function v as a solution of Lx = ¢ satisfies (D.12) for y =
We+g = r. Therefore, v—Av = r. If {v} is empty, the implication (a)=(b) follows
from Lemma A.1, if {v} is not empty, the implication follows from Theorem A.3.

Since p(A) < 1, the implication (b)= (c) follows from the fact that the solution
x of (D.12) exists and may be presented in the form

x=y+Ay+Aiy+---. (D.15)
Hence

G=(I+A+A>+.- )W (D.16)
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To prove the implication (c)=>(a) let us use ¥ € B such that y(¢) = 0 (y () <
0), (Wy)(t) >0fort € [a,b] \ {v}. Since G is isotonic (antitonic), the function
v = Gy does not take negative values. Therefore, v(t) = (Av)(t) + (Wy)(t) > 0
and r(t) = (Wy)(t) >0, t € [a,b] \ {v}.

The implication (b)=(d) follows from the fact that the estimate p(4) < 1
guarantees the unique solvability of the problem (D.6) and the representation in
the form

u=uy+Aug+ Aug+ - - - (D.17)

of the solution u to the semihomogeneous problem «£x = 0, Ix = lug. Therefore,
u(t) = up(t), t € [a,b].
Taking v = u, we get the implication (d)=(a). O

Remark D.3. If W and G are integral operators, the list of the equivalent asser-
tions of Theorem C.10 may be added by the one on the fact that G(t,s) = W (t,s)
(G(t,s) = W(t,s)), where W(t,s) and G(t,s) are the kernels of the integral opera-
tors.

Remark D.4. In the case of the second-order differential equation the assertion (d)
on the existence of a positive solution is equivalent to the assertion of nonoscilla-
tion.

Remark D.5. The proof of the equivalence of the assertions (a), (b), and (c) does
not use the property (3).

Turning back to the equation

def

(Lx)(t) = %(t) + q()x(t) + p(t)x(t) = f(1), (D.18)

we will prove Theorem D.1 assuming the coefficients g and p to be summable.

Proof of Theorem D.1. First consider an auxiliary lemma using the specific charac-
ter of ordinary differential equations.

Lemma D.6. The following assertions are equivalent.
(a) [a, b] is the nonoscillation interval for Lx = 0.
(b) The Cauchy function C(t,s) of the equation Lx = f is strictly positive in
the trianglea < s <t < b.
(¢) The two-point boundary value problem

Lx = f, x(a) =x(b) =0 (D.19)

is uniquely solvable and the Green function G(t, s) of the problem is strictly
negative in the square (a, b) X (a, b).
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Proof.

u(s)  ua(s)

ui(t)  ux(t)

1

C(t,s) = W)

, a<s<t<hb, (D.20)

where u;, u, constitute the fundamental system for Lx = 0, W is the Wron-
skian of the system. From this representation of C(t,s), it is clear that the section
Cs(t) = C(t,s) for each fixed s € [a,b) is a solution of Lx = 0 on [s,b]. Now
(a)=(b) follows from the conditions Cs(s) = 0, (d/ds)Cs(s) = 1 which guarantee
Cs(t) > 0 on (s, b]. The implication (b)=(a) follows from Sturm’s theorem on the
separation of zeros and the inequality C,(¢) > 0, t € (a, b].

Theorem 2.4 yields the following properties of Green function G(t,s). For
each fixed s € (a, b) the section g;(t) = G(t, s) of the Green function is continuous
on [a,b], on each interval [a,s) or (s, b] the section g; satisfies the homogeneous
equation £x = 0 and the boundary conditions g;(a) = g(b) = 0. Besides,

S(s+0) —g(s—0) = 1. (D.21)
Let (a) be fulfilled, let s € (a, b) be fixed, let v; be the solution of the problem
Lx =0, x(s) =0, x(s) =1, (D.22)
and let u, be the solution of the two-point problem
Lx =0, x(a) =0, x(b) = vs(b). (D.23)

The latter problem is uniquely solvable since vs(t) > 0. The section g, may be
represented as

&s(t) = Xsby (D) vs(2) — us(2), (D.24)

where (5] is the characteristic function of the interval [s, b]. The section g; has
zeros only at the points a and b by virtue of the nonoscillation. Thus g,(t) < 0,
t € (a,b), whence (c) follows.

Let (c) be fulfilled. The solution y of the problem

Lx =0, x(a) =0, x(a) =1 (D.25)

is proportional to the function g; on the interval [a, s]. The assumption that y(b) =
0leads to contradiction: under such an assumption y is a nontrivial solution of the
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homogeneous problem

Lx =0, x(a) = x(b) = 0. (D.26)
Thus y(t) < 0 on (4, b]. Hence (a) follows by Sturm’s theorem. Thus Lemma D.6

is proved. g

Next let us show that the conditions of Theorem D.2 are fulfilled for the equa-
tion Lx = f.
Letp=p*—p, p*(t),p~ (1) = 0, Lox = X+ qx — p~x. Then

Lx = Lox+ pTx. (D.27)

The equation Mx i+ gx = 0 has the solution x(¢t) = 1. Therefore, by the
Sturm theorem, [a, b] is an nonoscillation interval for the equation. By Lemma
D.6, the Cauchy function Cy(t, s) for the equation Mx = f is positive. The Cauchy
problem

LoxEirgi-px=0, x@)=1, @) =0 (D.28)

is equivalent to the equation x = Kx + 1 with isotonic Volterra operator

t
(Kx)(t) = J Cu(t,s)p~(s)x(s)ds. (D.29)
Thus the solution ug of the latter equation is positive:
up(t) = 1+ (K[1]) () + (K*[1) () + - - - = 1, (D.30)

and so [a, b] is the nonoscillation interval for the model equation £Lox = 0. It
follows, by Lemma D.6, that the model problem

Lox = f, x(a) =x(b) =0 (D.31)

is uniquely solvable and the Green function W (t,s) of the problem is strictly neg-
ative in the square (a,b) X (a, b). Besides there exists a solution of the equation
Lox = 0 such that uy(t) > 0for t € (a,b), up(a) + uy(b) > 0. O
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