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Preface

The main subject of this book is discontinuous dynamical systems. These have
played an extremely important role theoretically, as well as in applications, for
the last several decades. Still, the theory of these systems seems very far from be-
ing complete, and there is still much to do to make the application of the theory
more effective. This is especially true of equations with trajectories discontinuous
at moments that are not prescribed.

The book is written not only on the basis of research experience but also, impor-
tantly, on the basis of the experience of teaching the course of Impulsive differential
equations for about 10 years to the graduate students of mathematics. It is use-
ful for a beginner as we try not to avoid any difficult instants in delivering the
material. Delicate questions that are usually ignored in a research monograph are
thoroughly addressed. The standard material on equations with fixed moments of
impulses is presented in a compact and definitive form. It contains a large num-
ber of exercises, examples, and figures, which will aid the reader in understanding
the enigmatic world of discontinuous dynamics. The following peculiarity is very
important: the material is built on the basis of close parallelism with ordinary differ-
ential equations theory. For example, even higher order differentiability of solutions,
which has never been considered before, is presented with a full definition and de-
tailed proofs. At the same time, the definition of the derivatives as coefficients of the
expansion is fruitfully used, which is very rare in the theory of ordinary differen-
tial equations. Moreover, the description of stability, continuous and differentiable
dependence of solutions on initial conditions, and right-hand side, chaotic ingre-
dients is given on a more strong functional basis than that of ordinary differential
equations.

The book is attractive to an advanced researcher, since a strong background for
the future analysis of all theoretical and application problems is built. It will ben-
efit scientists working in other fields of differential equations with discontinuities
of various types, since it reflects the experience of the author in working on these
subjects. We would like to emphasize that the basics of discontinuous flows are for
the first time rigorously laid out so that all the attributes of dynamical systems are
present. Hence, there is plenty of room for extending all the results of continuous,
smooth and analytic dynamics to the systems with discontinuities.
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viii Preface

The content of the book is a good background for the application in vibro-
mechanisms theory, mechanisms with friction, biology, molecular biology, physiol-
ogy, pharmacology, secure communications, neural networks, and other real world
problems involving discontinuities.

Chapters 5-10 contain the core research contributions. Chapters 1-4 present
preliminaries for the theory and elements of differential equations with fixed mo-
ments of discontinuity. Chapters 1-8 provide sufficient material for a standard
one-semester graduate course. It is natural to finalize a general theory with more
specific results. For this reason, in the last two chapters (9 and 10) we discuss Hopf
bifurcation of periodic discontinuous solutions, Devaney’s chaos, and the Shadow-
ing property for discontinuous dynamical systems.

The author expresses his gratitude to his students who have contributed to the
preparation of this book: Duygu Arugaslan, Cemil Buyukadali, Mehmet Turan, and
Enes Yilmaz.
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Chapter 1
Introduction

Nowadays, many mathematicians agree that discontinuity as well as continuity
should be considered when one seeks to describe the real world more adequately.
The idea that, besides continuity, discontinuity is a property of motion is as old as
the idea of motion itself. This understanding was strong in ancient Greece. For ex-
ample, it was expressed in paradoxes of Zeno. Invention of calculus by Newton and
Leibniz in its last form, and the development of the analysis adjunct to celestial me-
chanics, which was stimulating for the founders of the theory of dynamical systems,
took us away from the concept of discontinuity. The domination of continuous dy-
namics, and also smooth dynamics, has been apparent for a long time. However,
the application of differential equations in mechanics, electronics, biology, neu-
ral networks, medicine, and social sciences often necessitates the introduction of
discontinuity, as either abrupt interruptions of an elsewhere continuous process
(impulsive differential equations) or in the form of discrete time setting (differ-
ence equations). If difference equations may be considered as an instrument of
investigation of continuous motion through, for example, Poincaré maps, impul-
sive differential equations seem appropriate for modeling motions where continuous
changes are mixed with impact type changes in equal proportion. Recently, it is
becoming clear that to discuss real world systems that (1) exist for a long period
of time, or (2) are multidimensional, with a large number of dependent variables,
researchers resort to differential equations with: (1) discontinuous trajectories (im-
pulsive differential equations); (2) switching in the right-hand side (differential
equations with discontinuous right-hand side); (3) some coordinates ruled by dis-
crete equations (hybrid systems); (4) disconnected domains of existence of solutions
(time scale differential equations), where these properties may be combined in a sin-
gle model.

The theory of equations with discontinuous trajectories has been developed
through applications [14, 16, 38,41, 43, 50, 52, 53, 56, 57,70,71,75,79, 89,91, 99,
101,103,107-109,115,121,123,125-127,130, 144,145,155,158-160, 162] and the-
oretical challenges [4-9, 19,32-36,65,69,75,85,95-97,99-101,103,110,111,118-
124,135-142,151-153].

We give a limited number of references, since this work was written as a textbook
rather than a research monograph, and secondly, sources related to systems with
nonfixed moments of discontinuity were preferentially presented.

M. Akhmet, Principles of Discontinuous Dynamical Systems, 1
DOI 10.1007/978-1-4419-6581-3_1, (© Springer Science+Business Media, LLC 2010



2 1 Introduction

Our main objective is to present the theory of differential equations with solutions
that have discontinuities either at the moments when the integral curves reach cer-
tain surfaces in the extended phase space (z, x), as time ¢ increases (decreases),
or at the moments when the trajectories enter certain sets in the phase space x.
That is, the moments when the solutions have discontinuities are not prescribed.
Notably, the systems with nonprescribed times of discontinuity were first intro-
duced in [91, 123, 124], manuscripts in applied mathematics, which underscores
the practical importance of the theory of equations with variable moments of im-
pulses. Differential equations with fixed moments of impulses were the next to be
studied. These serve as an auxiliary instrument for the study of the above named
systems in the same way as nonautonomous equations play a role in the analysis of
autonomous systems through linearization. For that reason, we provide a more ex-
tensive discussion of the theory of equations with fixed moments of impulses, than
might otherwise seem necessary. It takes the first four chapters of the manuscript.
We thoroughly describe the solutions of these equations, consider the existence and
uniqueness of solutions and their dependence on parameters. The problem of ex-
tension of a solution for both increasing and decreasing time is investigated. For
example, we prove the Gronwall-Bellman Lemma for piecewise continuous func-
tions, and the integral representation formulas, for decreasing time, as well as for
increasing time. This extension of the results is obviously necessary to explore dy-
namical systems’ properties in the fullest form, as required for applications. Since
the moments of discontinuities are different for different solutions, the equations are
nonlinear. Equations with nonfixed moments of discontinuity create a great number
of opportunities for theoretical inquiry, as well as theoretical challenges. This is
due to the structure of these systems, namely the three components: a differential
equation, an impulsive action, and the surfaces of discontinuity which are involved
in the process of governing the motion. Therefore, in addition to the features of
the ordinary differential equations, we may vary the properties of the maps, which
transform the phase point at the moment of impulse, and try various topological and
differential characteristics of the surfaces of discontinuity to produce one or another
interesting theoretical phenomenon, or satisfy a desired application property.

Effective methods of investigation of systems with nonfixed moments of im-
pulsive action can be found in [2-4, 32-36, 65, 69, 95-97, 123, 124, 135, 136, 142,
152, 153]. Theoretical problems of nonsmooth dynamics and discontinuous maps
[17, 19, 38,48, 51, 66, 68, 86, 92,93, 146] are also close to the subject matter of
our book.

The present book plays its own modest role in attracting the attention of scien-
tists, first of all mathematicians, to the symbiosis of continuity and discontinuity in
the description of a motion.

The book presented to the attention of the reader is to be viewed first and fore-
most as a textbook on the theory of discontinuous dynamical systems. There is some
similarity between the content of this book and that of the monographs on ordinary
differential equations. Accordingly, we deliver some standard topics: description of
the systems, definition of solutions, local existence and uniqueness theorems, exten-
sion of solutions, dependence of solutions on parameters. It is our conviction that
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many results of the theory of equations with impulses (if not all), that at the moment
appear as very specific, in fact, have their counterparts in the theory of ordinary dif-
ferential equations. We take up the task of extending the parallels with the theory
of continuous (smooth) dynamical systems. It seems appropriate to place the results
on the existence of periodic solutions and Hopf bifurcation of periodic solutions in
the final part of the book. The last chapter is devoted to complex motions, in whose
description we use ingredients of Devaney chaos. It is noteworthy that the method of
creation of chaos through impulses does not have analogs in continuous dynamics
yet. We bring up only a few examples to illustrate the possibilities for application.

We use a powerful analytical tool of B-equivalence, which was introduced and
developed in our papers. The method was created especially for the investigation
of systems with solutions that have discontinuities at variable moments of time
[1-4,25-37]. But it can also be applied to differential equations with discontinu-
ous right-hand-side [13, 15,27,34] and differential equations on variable time scales
with transition conditions [20]. The method is effective in the analysis of chaotic
systems [8—11], as well.

In the last decades, the exceptional role of differential equations with impulses
at variable times in dealing with problems of mechanisms with vibrations has been
perceived. Collision-bifurcations, oscillations, and chaotic processes in this mecha-
nisms have been investigated in many papers and books [67,79, 118,119, 144,151,
156]. We are very confident that the content of this book will give a strong push
to the development of this field, as well as other related areas of research, where a
discontinuity appears.

Let us consider the following examples, which highlight the modeling role of
discontinuous dynamics.

Example 1.1. Consider a mechanical model consisting of a bead B bouncing on
a massive, sinusoidally vibrating table P (see Fig. 1.1). Such a system has been
investigated in [71, 79, 89, 133, 158]. We assume that the table is so massive that

Fig. 1.1 A model consisting
of a bead bouncing on a
vibrating table
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it does not react to collisions with the bead and moves according to the law X =
Xo sinwt. The motion of the bead between collisions is given by the formula

—g(t —19)?
x=—"_7

5 + xo(t — @) + xo, (1.1)

where x¢ and x;, are, respectively, the values of the coordinate and the velocity of
the bead at the instant t = ¢ immediately after collision, and g = 9.8 m/s? is the
gravitational constant. The change of the velocity of the bead at the moment of the
hit is given by the following relation:

X —x
R="—"F"_* (1.2)
x — X

Here R is the restitution coefficient (0 < R < 1),X’.x’, X/, and x/, are
the velocities of the table and the bead before and after the strike, repectively,
(X' = X").

Among the results of investigation of the model, one can mention those in [71],
where the period-doubling bifurcation, as well as chaos emergence, is discussed. If
we write x; = x,x2 = x’,1j(x1) = arcsin(x1/Xo) + (;w/w)i, where i are inte-
gers, then, using (1.1) and (1.2), one can construct a suitable mathematical model in
the form of the following nonlinear system of differential equations with impulsive
actions:

x| = x2,
X; = —g,
Axali=z;(x;) = (1 + R)[xow cos(wT; (x1)) — x2]. (1.3)

Example 1.2. Consider a mechanical model of the oscillator consisting of a cart C
(see Fig. 1.2), which can impact against a rigid wall W, and is subjected to an exter-
nal force H sin(wt + y). There is an elastic element S. The wall is at the distance B
from the origin of the coordinate system, which is placed at the equilibrium point.
The change of velocity of the cart at the moment of the hit against the wall is given
by the relation x/, = —Rx’, where R is the restitution coefficient (0 < R < 1),
and x”_ and x/, are the velocities of the cart before and after the strike, respectively.
One can easily find a mathematical model of the system, which takes the form of
the following differential equations with impulses:

xX] = x2,
x5 = —cx; + H sin(wt + y),
Axz|x;=—B = (1 + R)x2, (1.4)

where x1 = x,xy = x’.
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<«—B—>

O O

Fig. 1.2 A model of an oscillator consisting of a cart C, which can impact against a rigid wall W

Systems (1.3) and (1.4) are typical examples of differential equations with vari-
able moments of impulses discussed in the book. The first system has solutions that
exhibit discontinuity when they reach surfaces in the extended phase space. Solu-
tions of the other system have jumps at the moments when they cross a set in the
phase space of the equation.

The book is organized as follows:

We start with the description of differential equations with fixed moments of
impulses in the second chapter. The characteristics of the sets of discontinuity mo-
ments are listed, and the spaces of piecewise continuous functions are introduced.
The extension of solutions is presented in a very detailed manner. The theorems on
local and global existence, and uniqueness of solutions are proved. The continuous
dependence of solutions on initial conditions and the right-hand side are discussed.

The third chapter is devoted to the generalities of stability and periodic solutions
of differential equations with fixed moments of impulses. Definitions of stability,
the description of periodic systems, and illustrating examples are provided.

The basics of linear impulsive systems are the focus of the fourth chapter: Linear
homogeneous systems; Linear nonhomogeneous systems; Linear periodic systems;
Spaces of solutions; Stability of linear systems.

The next, fifth chapter is one of the main parts of the book. Nonautonomous
differential equations with impulses at variable moments of time, whose solutions
have jumps at the moments of intersection with surfaces in the extended phase space,
are considered. In this chapter, we provide all conditions that make the investigation
of these equations convenient. Namely, the conditions that guarantee the absence
of beating of the solutions against the surfaces of discontinuity, and the conditions
that preserve the ordering of the intersection with the surfaces. Moreover, we obtain
conditions that allow the reduction to equations with fixed moments of impulses. It
should be emphasized that the results concerning the dependence of solutions on the
initial conditions and on the right-side, and stability are presented in the full form for
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the first time in the literature. Also, for the first time conditions for the extension of
solutions to the left are formulated. The main auxiliary concepts are: the topology
in the set of discontinuous functions. A general nonlinear case is considered, and
quasilinear systems are investigated.

The sixth chapter is concerned with differentiability properties of solutions of
nonautonomous differential equations with variable moments of impulses with re-
spect to the initial conditions and parameters. The subject is relatively new for
discontinuous dynamics, especially for higher order derivatives. What makes this in-
vestigation possible is the implementation of the B-equivalence method. The same
can be said about the issue of the analyticity of solutions. We propose a uniform
approach so that not only solutions themselves but also their discontinuity moments
can be differentiated.

The results on smoothness from the previous chapter are used in the seventh
chapter to develop the method of small parameter for quasilinear systems. Both
critical and noncritical cases for the existence of periodic solutions are discussed.
Practically useful algorithms are derived.

Chapter 8 is the central part of the book. We obtain conditions sufficient to
shape a motion that is very similar to the flow of an autonomous ordinary differ-
ential equation so that all the properties of the dynamical system — extension of all
solutions on R, continuous dependence on the initial value, the group property and
uniqueness — are preserved. Differentiability in the initial value is considered. In
fact, B-smooth discontinuous flows are obtained.

The last two chapters revolve around more specific topics. The ninth chapter
develops the mechanisms for discovering the Hopf bifurcation of a discontinuous
dynamical system. Additionally, the question of the persistence of focus and the
problems of distinguishing the focus and the center in the critical case are discussed
as preliminaries.

We consider complex behavior of a discontinuous dynamics in the tenth chapter.
For a special initial value problem, where moments of impulses are generated
through map iterations, analogs of all Devaney’s ingredients, as well as the shadow-
ing property, are studied. Examples illustrating the existence of the chaotic attractor
and the intermittency phenomenon are provided.



Chapter 2
Description of the System with Fixed
Moments of Impulses and Its Solutions

2.1 Spaces of Piecewise Continuous Functions

Let R, N, and Z be the sets of all real numbers, natural numbers, and integers,
respectively. Denote by 8 = {6;} a strictly increasing sequence of real numbers
such that the set A of indexes i is an interval in Z.

Definition 2.1.1. 6 is a B-sequence, if one of the following alternatives is valid:

(@) 0 =0;
(b) 0 is a nonempty and finite set;
(¢) 6 is an infinite set such that |6;| — oo as |i| — oo.

Example 2.1.1. 6 with A = {—1,1,2},and 6_; = —5,60; = 7,0, = 7, satisfies
condition (b).

Example 2.1.2. 0; =i + % where i > —102, is a B-sequence of type (¢).
Example 2.1.3. 6; = —i + é, where i € Z, is not a B-sequence.

It is obvious that any B-sequence has no finite limit points.

Example2.1.4. 6; =1 — %, wherei = 1,2,3,...,is not a B-sequence.
Denote by ® the union of all B-sequences.
Fix a sequence 6 € ©.

Definition 2.1.2. A function ¢ : R — R",n € N, is from the set PC(R, ) if :

(i) it is left continuous;
(ii) it is continuous, except, possibly, points of 6, where it has discontinuities of the
first kind.

The last definition means that if ¢ () € PC(R, 0), then the right limit ¢ (0; +) =
lim;_, ¢, 4 ¢(t) exists and ¢(6;—) = ¢(0;), where ¢p(0;—) = lim;_9,_ ¢ (), for
each 6; € 0.

Let PC(R) = UgeePC(R, 6).

M. Akhmet, Principles of Discontinuous Dynamical Systems, 7
DOI 10.1007/978-1-4419-6581-3_2, (© Springer Science+Business Media, LLC 2010



8 2 Description of the System and Its Solutions

Definition 2.1.3. A function ¢ : R — R” is from the set PC (R, 0) if ¢ (1), ¢'(¢) €
PC(R, ), where the derivative at points of 6 is assumed to be the left
derivative.

In what follows, in this section, 7 C R is an interval in R. For simplicity of
notation, € is not necessary a subset of 7.

Definition 2.1.4. A function ¢ : T — R” is from the set PC, (T, 0) if it has a
continuation from PC(R, 0).

Definition 2.1.5. A function ¢ : T — R” is from the set PCi (T,0) if it has a
continuation from PC! (R, 6).

Exercise 2.1.1. Prove that Definitions 2.1.4 and 2.1.5 are equivalent to the follow-
ing two Definitions 2.1.6 and 2.1.7, respectively.

Definition 2.1.6. A function ¢ : T — R” is from the set PC, (T, 0) if:

(i) ¢ is left continuous;
(i1) ¢ is continuous, except, possibly, points of 6, where it has discontinuities of
the first kind;
(iii) if an end point of 7 is finite, then there exists the one-sided limit of ¢.

Definition 2.1.7. A function ¢ : T — R” belongs to the set PC} (T, 0) if:

(i) ¢ € PC,(T,0);
(ii) ¢'(t) € PC,(T,0), where the derivative at finite end points is a one-sided
derivative and the derivative at points of 6 is assumed to be the left derivative.

We shall use also the following definitions.
Definition 2.1.8. A function ¢ : T — R" is from the set PC(T, 6) if:

(i) ¢ is left continuous;
(ii) ¢ is continuous, except, possibly, points from 6, where it has discontinuities of
the first kind.

Definition 2.1.9. A function ¢ : T — R” belongs to the set PC! (T, 9) if:

(i) ¢ € PC(T,0);

(ii) ¢'(t) € PC(T,H), where the derivative at finite end points is assumed to be a
one-sided derivative, and the derivative at points of 6 is assumed to be the left
derivative.

Exercise 2.1.2. Assume that an interval 7 is one of the following types: the axis
R; a section [a, b]; a half-axis [a, c0); a half-axis (—o0, b],a,b € R. Prove that
PC,(T,0) = PC(T, 0). Otherwise, PC,.(T, 0) C PC(T, 0).

Exercise 2.1.3. Does the greatest integer function belong to PC(R)?
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2.2 Description of the System

Let I € R be an open interval, 6 a nonempty B-sequence with set of indexes .4, and
G C R",n € N, an open connected set. Consider a function f : I x G — R” and
amap J : A x G — R”, which we shall write as f(¢, x) and J; (x), respectively.
Assume throughout this chapter that f is a continuous function.

For a fixed i € A, we introduce a transition operator T1;x = x + J;(x) on G.

Let x(¢) be a function defined in a neighborhood of a number £ € R. We set
Ax|i=¢ = x(§+) — x(£), assuming that the limit x(§+) = lim,_¢4 x(¢) exists.
Applying the transition operator I1;, define the following equation of jumps

Ax|i=q, = ;i x(6;) — x(6;)

or
Axli=g; = Ji(x(6;)). 2.0

Definition 2.2.1. We call the pair, which consists of the equation of jumps (2.1) and
the ordinary differential equation

x'= f(t, x), (2.2)
where the derivative at points of 6 is assumed to be the left derivative, a discontinu-

ous vector field.

Thus, the discontinuous vector field has the form

x'= f(t, x),
Axli=g, = Ji(x). (2.3)

We shall call this field, (2.3), an impulsive differential equation . The domain of the
equation is the set @ = I x A X G.

In our book we make the following assumption, which is valid everywhere unless
otherwise stated.

(MO0) Each solution ¢ (), ¢(t9) = xo, (to,X0) € I x G, of ordinary differential
equation (2.2) exists and is unique on any interval of existence. It has an open
maximal interval of existence, and any limit point of the set (¢, ¢(t)), as ¢
tends to an end point of the interval, is a boundary point of I x G.

Let us remember that (MO) is valid if, for example, f (¢, x) satisfies a local Lipschitz
condition.

Definition 2.2.2. [60] The function f(¢,x) satisfies a local Lipschitz condition,
with respect to x, in I x G if for any compact subset K of I x G there exists a
positive number L g, such that

£ x) = f@ Il = Lklx—yll
for any (¢, x), (¢, y) € K.
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2.3 Description of Solutions

Assume that ¢ : T — R”, where T C [ is an open interval, is a solution of (2.3).
That is, it satisfies differential equation (2.2) and equation of jumps (2.1).

Theorem 2.3.1. The solution ¢ belongs to PC' (T, ).

Proof. Indeed, by the differentiability of ¢, it is continuous on 7'\ 8. Consequently,
as f is continuous, we have that ¢’ is continuous on the same set. The left differen-
tiability implies that ¢ is a left-continuous function at the points from 6. Hence, ¢
is a left-continuous function on 7. Now, ¢’ is a left-continuous function at all points
of 6, since of the continuity of f. Further, the formula

Adli=o;, = Ji(¢(6))

yields that the right limit of the solution ¢ exists at the points of 6 and

d(Oi+) = ¢(0;) + Ji(¢(6;)).

Using the last equality in (2.2), one can obtain that the limit
lim ¢'(r) = ¢'(6: +)
t—0;+

exists. Thus, we can conclude that ¢ € PC!(T, 6). The theorem is proved. O

Exercise 2.3.1. Assume that a function ¢ : T — R”, where T C [ is a finite
closed interval, is a solution of equation (2.3). Prove that ¢p € PCi (T, 0).

Example 2.3.1. Consider the following system:

x' =0,
Ax|i=i = (=1)', (2.4)

where ¢, x € R, and the function

$(1) = 1, if2i<t<2i+1, 2.5)

0, if2i—1<t<2i,ieZ.
It is easy to check that ¢ satisfies the differential equation. Moreover, Ag|;—2x =
¢Q2k+) —¢p(2k) = 1—-0 = 1and Ap|;=2k—1 = 0—1 = —1. That is, ¢ is a
solution of (2.4). One can see that ¢ € PC! (R,0),if6; =i,i € Z.

Exercise 2.3.2. Prove that the solution ¢ of (2.4) is a 2-periodic function.

In what follows, we consider existence and extension of a solution of the
impulsive differential equation (2.3). Because of the singularity at moments of
discontinuity, the procedure of extension is more complex than that of ordinary dif-
ferential equations.
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We shall use the following definitions, which are similar to those of ordinary
differential equations [60, 77, 98].

Definition 2.3.1. A solution x{(¢) : 77 — G of (2.3) is said to be a continuation of
asolution x(¢) : T — G on Ty, and x(¢) is said to be continuable on 77, if T C T
and x(¢) = x1(t) on T.

Definition 2.3.2. An interval T is called a right maximal interval of existence of a
solution x(¢) of (2.3) if there is no continuation of the solution on an interval 7
with right end point greater, than the end point of 7.

Similarly one can give a definition of a left maximal interval of existence.

Definition 2.3.3. An interval T is said to be a maximal interval of existence of
a solution x(¢) of (2.3) if it is both a right and left maximal interval of the
solution.

Let a point (#9, x9) € I x G be given. Denote by x(¢) = x(t, t9, Xo) a solution
of the initial value problem (2.3) and x(#9) = Xxo.

Extension over a maximal interval of existence. We will extend the solution, if:

(a) t is increasing, t > fto;
(b) ¢ is decreasing, t < tg.

The case (a), in its own turn, consists of two sub-cases:

(al) to # 0;,i € A;
(a2) to = 6, forsome j € A.

In the sequel, we denote by ¢ (¢, «,2),k € I,z € G, a solution of ordinary differ-
ential equation (2.2) such that ¢ (k,k, z) = z.

Let us consider the sub-case (al). That is, the initial moment is not a discon-
tinuity point. To be more concrete, suppose that 6;,_; < ty < 6;, for a fixed
j € A, (see Fig.2.1). Denote by [to,r),t9 < r, the right maximal interval of the
solution ¢ (¢, fg, xo). If r < 6;, then [to,r) is the maximal interval of x(¢), and

(to.%o)

x
=
P
L
<

Fig. 2.1 Extension of a
solution of system (2.3)
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x(t) = ¢(t,to, xp). Otherwise, r > 6;, and if I1;x(8;) ¢ G, then x(¢) is not
continuable beyond ¢ = 6;, and the right maximal interval of x(¢) is [to, 8;]. If
IT;x(6;) € G, then x(¢) can be extended to the right as x(¢) = ¢(¢,0;,x(0;+)).
where x(0;+)) = II;x(6;). Denote by [6;,r) the right maximal interval of
¢, 0;,x(0;+)). If r < 641, then [tg, r) is the right maximal interval of x(¢),
and x(t) = ¢(¢,0;,x(0;+)).t € [0;,r).Ifr > 041, and 1 11x(0;4+1) & G,
then the maximal interval of existence of x(t) is [tg,0;4+1]. If r > 6,4, and
M;4+1x(6;+1) € G, then x(¢) can be continued as ¢(¢,0;41,x(0;4+1+)), and
SO on.

If A is a finite set, then by using a finite number of steps we shall define the right
maximal interval of x(¢), bounded or unbounded. Now, assume that the set A is
unbounded on the right. There are two possibilities of the extension of the solution:
either the number of steps is infinite, and the maximal interval is unbounded on the
right or the number of admissible steps is finite and the right maximal interval is
definitely bounded.

Now, consider the subcase (a2),typ = 6; for some j € A. That is, the initial
moment is a point of discontinuity. If IT;x(8;) ¢ G, then x(t) does not exist for
t > ty. If I1;x(6;) € G, then x(to+) = I1;x(6;). That is, the solution jumps at
to, and the further discussion is the same as that of sub-case (al).

Consider the left extension of the solution. That is, the case (b). It is useful to
start with the following exercise.

Exercise 2.3.3. Explain why an initial moment cannot be a discontinuity point for
a left extension.

Fix j € Asuchthat §; <y < 6;4,. Denote by (/, 9], < to, the left maximal
interval of existence of the solution ¢ (¢, %, xo). If [ > 6;, then (/,#o] is a left
maximal interval of x(¢). If / = 6; and the limit ¢ (6;+, fo, Xo) does not exist, then
(/, 0] is a left maximal interval of existence of x(¢). Otherwise, if / = 6, and the
limit ¢ (6;+, to, xo) exists, or if [ < 8, then x(6,4+) = ¢(8;+, 19, x0). Now, if
the equation

X(0;4) = v+ ;) (2.6)

is solvable with respect to v in G, then take the solution of this equation as x(6;),
and continue x(t) = ¢(t,0;,x(6;)) at the right of ;. If (2.6) does not have a
solution in G, then (8, #o] is a left maximal interval of existence of x (). Remark
that (2.6) may have several solutions, and even infinitely many. We assume that
one can be chosen, and we are not busy with the uniqueness problem this time.
Proceeding in this way, one could finally construct a left maximal interval of x(¢).
Unite the left and right maximal intervals to obtain the maximal interval of x (¢).

Exercise 2.3.4. Solve the following six problems.

1. Complete the discussion of the left maximal interval similarly to that of the right
maximal interval.
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2. Explain why the solution x (¢, 7y, xo) of (2.3) may have more than one maximal
intervals.

3. Explain why the solution x (, ¢9, xo) of (2.3) may have more than one left maxi-
mal intervals.

4. Explain why the maximal interval of existence of the solution ¢ (%, #9, xo) of
ordinary differential equation (2.2) is open.

5. Why a solution of (2.3) may have a right-closed maximal interval?

6. Why the left maximal intervals are not closed?

Exercise 2.3.5. Consider the system

x' =0,

Ax|i=; = x7 1, (2.7)

where t,x € R,i € Z. Verify that the solution x(¢,0,2) of (2.7) exists and is
unbounded on [0, 00).

Hint: To prove the unboundedness, use a contradiction.

Theorem 2.3.2. (Local existence theorem) Suppose f(t, x) is continuous on I x G
and I1;G C G,i € A. Then for any (ty, x9) € I X G there is o > 0 such that a
solution x (t, ty, xo) of (2.3) exists on (to — o, to + ).

Theorem 2.3.3. Assume that condition (MO) is valid. Then each solution of (2.3)
has a maximal interval of existence and for this interval the following alternatives
are possible:

(1) itis anopen interval («, B) such that any limit point of the set (¢, x(t)) ast — «
ort — B belongs to the boundary of I x G;

(2) it is a half-open interval («, B], where B is a member of 8 and any limit point
of the set (t, x(t)) as t — o belongs to the boundary of I x G.

(3) it is a half-open interval (o, B], where a and B are elements of 0, the limit
x(a+) exists and it is an interior point of G.

(4) itis an open interval («, B) such that any limit point of the set (t,x(t)) ast — B
belongs to the boundary of I x G, the limit x(«+) exists and it is an interior
point of G.

Theorem 2.3.4. (Uniqueness theorem) Assume that f(t,x) satisfies a local Lips-
chitz condition, and every equation

x =v+ Ji(v), (2.8)

i € A,x € G, has at most one solution with respect to v. Then any solution
x(t,t9,%0), (to,x0) € I x G, of (2.3) is unique. That is, if y(t,to,xo) is an-
other solution of (2.3), and the two solutions are defined at some t € I, then
x(t,t0,x0) = y(t,10, Xo).

Exercise 2.3.6. Prove the last three theorems.

Remark 2.3.1. The results of our book can be easily expanded for more general
impulsive systems, if the function f in (2.3) is discontinuous and is of the following
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type. Without loss of generality assume that / = R and A = Z. Consider f(t, x)
such that it is continuous in each region (6;,6;+1] x G,i € Z, and there exists
a continuation f/(z, x) of this function on the set [0;, 6;+1] x G for each i € Z.
To demonstrate how the discussion should be arranged in this case, we consider
the extension of the solution x(t) = x(t,?p,xo) for t > ty. Fix j € Z, such
that 6;_; < to < 60;. The beginning of the extension is identical to that of with
continuous f. That is, assume that x(¢) = ¢(¢,%,X0).t € [to, 6] where ¢ is the
solution of (2.2). Let IT;x(8;) € G. Now, x(t) is continuable to the right, and
x(t) =y, 0;,x(8;+)), where x(6;+) = I1;x(6;), and ¥ is not the solution of
(2.2) as it was above, but of the system

x' = £/t x), (2.9)

where t € [0, 0;41]. Proceeding in this way one can find the right maximal interval
of x(t).

Impulsive systems with the discontinuous right-hand side are needed for appli-
cations and investigation methods. For example, they emerge if one linearizes an
impulsive system around a certain solution, (see, for instance, Chap. 6).

2.4 Equivalent Integral Equations

In this small section we construct an integral equation, which has the common set
of solutions with the original impulsive differential equation (2.3). To prove the
equivalence assertion, we shall need the result of the following exercise:

Exercise 2.4.1. Let ¢ and v be functions from PC' (T, #) such that:

(1) ¢(to) = Y (to) forsome ty € T;

(2) ¢'(t) = ¥'(¢t) forall t € T, (the derivative is the left derivative at points of 6,
and it is an one-sided derivative at the end points of T');

(3) A¢|t=9i = Aw|t=0i’i € A

Prove that ¢ (t) = ¢ (¢) forallt € T.

Theorem 2.4.1. A function ¢(t) € PCY(T,0), ¢ (to) = X0, is a solution of (2.3) if
and only if

_ fxo+ [i £ p6)ds + Xy Ji (@), 1 = 1o,
PO = ot L 1. 060ds — Sy 0@, 1 <15
Proof. Necessity. Let ¢ (t) be a solution of (2.3) on 7. Define a function
_xot [i S5 p())ds + Xy <o, Ji(@(6)). 1 = 1o,
VO o4 L F65.060ds — X gy 56O, 1 <10, Z
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We shall check that ¥ € PC!(T,6) and show that functions ¥, ¢ satisfy all
conditions of Exercise 2.4.1. Condition ¢ (t9) = ¥ (o) is obviously true. If t & 6,
and it is not an end point of T, then differentiating v (¢) we find that ¥/ (¢) =
f(t,¢(t)) = ¢'(t). We verify conditions (2) and (3) of Exercise 2.4.1 only with
t > to. For a fix j € A one has that

0;
Y(6;) = o+ / Fopends+ Y Ji@6:)

t()§9,'<9j

and

9,—h
VO - =xot [ feeMd st Y 6.

fo t0<0;<0;—h

where i > 0. Next, we obtain that

Vo = i YOV

1
h—>0+ h

f(6;.9(0;)) =¢_(6)). (2.12)

m [ s aonas— [ s ponas] =

If « is the right end point of 7 and « € T, then similarly one can check that ¥/ () =
¢’ (). Consider condition 3). Fix j € A, then

AYli=g, =¥ (0;+) — v (8)) =
0j+
fl.gGNds + Y Jie6)] -

to<6; <6, +

[Xo +

to

[vo+ | Y fspends+ Y 506 -

t0<06; <9j

Ji(@(0;) = Adli=s,- (2.13)

Thus, the conditions are verified if t > ¢g.

Exercise 2.4.2. Verify that conditions (2), (3) of Exercise 2.4.1 are valid if ¢ < t,.
Thus, all the conditions of Exercise 2.4.1 are fulfilled and ¥ (¢) = ¢(¢). The neces-
sity is proved. O

Sufficiency. Assume that ¢ () is a solution of (2.10). Then differentiate the expres-
sion and evaluate the discontinuities to check that it is as well a solution of (2.3).
The theorem is proved. O
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2.5 The Gronwall-Bellman Lemma for Piecewise

Continuous Functions

Lemma 2.5.1. Let u,v € PC(I,0),u(t) > 0,v(t) > 0,t € I,B; > 0,i € Aty €
I, and ¢ € R is a nonnegative constant. From the inequality

t
u(t) <c+ / vu()ds + > Biu(®).1 = fo. (2.14)
fo to<0; <t
it follows that:
t
u(t) < celio s ]_[ (14 Bi).t > to. (2.15)
to<0; <t

Moreover, if additionally B; < 1,i € A, then the inequality

t
ut) <c +/ v(s)u(s)ds + Z Biu(6;),t < to, (2.16)
10 1<6; <to
implies that
4
u(t) < ce” o 4 TT (1- )7t <10 2.17)
l§9i<l()

Proof. The proof falls naturally in two parts. We first examine that (2.14) implies
(2.15). Next, we will prove that (2.17) follows (2.16).

(a) Letf;_; <ty <0, where j € Ais fixed. Introduce the following notations:

Vit)=c + /t v(s)u(s)ds + Z Biu(0;);

o to<0; <t

W) = celio v(5)ds l_[ 1+ B:).

to<0; <t

To prove the assertion it is sufficient to check that
V() < W(t),to <t. (2.18)

On the interval [fg, ;] inequality (2.18) is correct (see the Proof of the
Gronwall-Bellman Lemma in [77]). We assume that (2.18) is true if ¢ € [tg, O]
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for some m € A,m > j, and will prove that it is fulfilled for ¢ € (6,,, 1]
We have, for these ¢, the following inequalities:

V() = V(B + /9 V() u(s)ds + Btt(Brn) <

(U + BV (6ur) + /9 VS V()u(s)ds <

(1 + Bn)W(Om) + /9 v(s)V(s)u(s)ds.

Applying the Gronwall-Bellman Lemma [77] to the last inequality, one can
obtain that

V() < (1 4+ B) W(Bm)elom "9 — w (7).

Thus, (2.15) is true by the induction.
(b) Let; <ty <841, where j € Ais fixed. Assuming ¢ < #o, denote

V(t)=c +/ v(s)u(s)ds + Z Biu(6;),

to t<0;<tq

W(t) = ce™ Jro v)ds l_[ (1-py7"

159,' <to

Let us show that . .
V(t) < W(t).t <o, (2.19)

to prove the assertion.

If §; <t < tg, then u(t) < V(¢), and assuming ¢ > O (this restriction could be
removed by the limit procedure), one can obtain that

Integrate the last inequality to prove
~ ~ t ~
V() < Vitg)e 10" — 1)
Now, assume that (2.19) is true for t € (6, t0],m € A,m < j. Then

I7(9m) = I7(9m'+‘) + Bmu(Op) < I7(9m+) + Bm I7(9m)
or
I7(9m) = (1 - ﬁm)_IV(Gm—i—) = (1 - ﬁm)_IW(9m+) = I’T/(Qm)



18 2 Description of the System and Its Solutions
Consequently, if 6,1 <t < 6,,, then

t

~ ~ ~ em ~
V() <V(Om) +/ v(s)u(s)ds < W(0p) +/ v(s)V (s)ds.

o

That is,
~ ~ Om ~
V(t) < W(ln)el "4 = W (p).

Now, induction on m proves the theorem. O

Notation. Let 7 C R be an arbitrary set and 6 € © a sequence. For a symbol i (T),
one should understand the number of elements of the sequence 6 in 7. For example,
it0; = j,j €Z, theni((0,1)) = 0,i([0,1]) = 2,i([-7.5, 15]) = 23.

Let us formulate the following two lemmas without proving them.

Lemma 2.5.2. [142] Let u € PC(I,0),ty € I, and the following inequality be
valid

uy ot [ B yulds 3 [+ yu)l (2.20)
10 to<6; <t

forallt > ty, where > 0,8 >0,y > 0, are constants. Then

u(t) < (@ + g)(l + p) (oD ey t=to) _ F 2.21)

14
Lemma 2.5.3. Letu € PC(1,0),ty € I, and the following inequality be valid:
t
uy ot [Brpu@lds+ 3 Byl se.  @22)
10 1<6; <to

wherea > 0,8 > 0,0 < y < 1, are constants. Then

u([) < (Ol + g)(l _ y)—i([l,t()])e—y(l—t()) _ E (2.23)

14
Exercise 2.5.1. Prove Lemmas 2.5.2 and 2.5.3.

2.6 Existence and Uniqueness Theorems

Let us consider again the impulsive differential equation (2.3), which is defined on
2, and described in Sect. 2.1, where we clarified the concept of a solution of impul-
sive differential equations, and the way of extension of solutions for increasing ¢ as
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well as for decreasing . We want to determine conditions, which provide confidence
that a solution of the initial value problem exists and is unique on a certain interval.
Before solving this problem one should verify that the set of functions, where we
are looking for a solution is complete. That is, each Cauchy sequence of functions
from this set converges to a function of the same set.

Completeness of PC, (T, #). Assume that T is a bounded interval in R. Introduce
the following norm. We set ||¢]|o = supy ||¢(¢)]], if a function ¢ is bounded on 7.
Consider a Cauchy sequence of functions {¢,} C PC, (T, 8),n > 1.Itis easily seen
that the sequence converges point-wise to a function ¢°(¢) on T. Now, it is sufficient
to prove that the following assertion is valid.

Theorem 2.6.1. If {¢,} C PC,(T,0),n > 1, and lim, o0 ||n — #°|lo = O, then
¢% € PC,(J.0).

Proof. Fix i € A such that (6;,6;41] C T. The functions ¢, are continuous on
(0;, 6;+1] and have the right limits at ¢ = 6;. Hence, their continuous extensions
are uniformly convergent to the continuation of ¢y on [0;, 6; 11]. Consequently, the
function ¢ is continuous on (6;, 6; +1] and has the right limit att = 6;. Similarly we
can consider every interval of continuity in 7. Thus, ¢9 € PC, (T, 6). The theorem
is proved. O

Fix (g, x9) € I x G, and let
Iy = [lo—]’l,lo+h],Go = {X cR": ||X—X0|| < H},

with some fixed positive numbers H and 4.
Assume that the numbers are small such that 1o x Go C I x G. Let py =
i([to,to + h]), p— = i([to—h,10]), Ao = {i € A:6; € Ip} and 0° = {6;},i € Ay.
We will make the following assumptions:
CD I f@,x)= fE I = Hx =yl [1Ji(x) = Ji(WI] < L1]|x — y]], for arbitrary
X,y € G, uniformly in all (z,i) € I x A;
(C2) supyxg |1/ (€. X)|| + sup axg |[ /i (X)|| = M < oc.

Theorem 2.6.2. Let conditions (C1), (C2), and the inequalities

M(h + max(py, p-)) < H, (2.24)
lh + 1) max(p4+, p—) < 1, (2.25)
be valid. Then the initial value problem (2.3) and x(ty) = xo¢ admit a unique

solution on 1.

Proof. Introduce the following norm |[|@[|1 = sup,, ||¢|| for functions defined on
I(). Let

Su =1{¢ € PCr(10,0° : ||¢|l1 < H}.
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Consider the operator P on Sg such thatif ¢ € Sy, then

X0+ i S $)ds + Vg << Ji(@0). 1= 10,

(A P T PR S AT N

(2.26)

Exercise 2.6.1. Prove that P : Sy — Sg.

If two functions, ¢ and Y are from Sy then

[P — Pyl < Ul — ¥l + [y max(p+, p-)ll¢ — ¥Ih
< (th + Ly max(p+. p-)Il¢ — ¥l

The last inequality in view of (2.25) proves that P is a contraction. Consequently,
there exists a unique fixed point of P, which is a unique solution of the initial value
problem. The theorem is proved. O

Exercise 2.6.2. Solve the following problems.

1. Why the completeness is needed to prove the last theorem?

2. Prove that each of the equations (2.6), where x(¢) is the solution determined in
the last theorem, has at most one solution with respect to v.

3. Using the Schauder fixed point theorem prove that the following assertion is
valid.

Theorem 2.6.3. Assume that all conditions of the last theorem are true, except
inequality (2.25). Then (2.3) admits a solution defined on I.

2.7 Continuity

In this section we assume that / x G is a bounded set in R x R”, and fix a finite and
closed interval I = [a, b] C I. We consider a solution x (¢) = x(t, t9, Xo), to.7 € I,
of (2.3) with moments of discontinuity 6;,a < 6, < ... < 6 < b. That is, we
suppose that the moments of discontinuity are interior points of the section. Denote
by Gp—1 ={(t,x) a <t <0, x € G},G ={(t,x) : O <t <b,x € G} and
G; = {(t,x) <t < 9i+1,x [S G},i =m,...,.k—1.

Definition 2.7.1. The solution x(¢) = x(¢, to, Xo) of (2.3) continuously depends on

Xo if to any € > O there corresponds § > 0 such that any other solution X(7) with
||xo — X(to)|| < & is continuable on 7, and ||x(¢) — X(¢)|| < € on this interval.
Denote by d(x¢,8) = {(t,x) e RxR" : tg —6 <t <ty + 8,x = xo} the set,
where § is a positive real number, and fix j such that (#y, xo) € G;.

Definition 2.7.2. The solution x(¢) = x(¢, to, Xo) of (2.3) continuously depends on
to if to any € > O there corresponds § > 0 such that any other solution X(¢) =

x(t, 70, Xo) is continuable on I, and ||x(f) — ¥(r)|| < € on this interval, as soon as
ZT() S d(XO,(S) N Gj.
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Consider the following system:

y' = f(t.y)+g(t.y).
Aylize, = Ji(y) + Wi(»), (2.27)

which is defined as well as (2.3) on €2, and assume that function g is continuous,
functions W;,i € A, are defined on G, and

(C3) supyxg llgll +supaxg Wl = n < 0.

Definition 2.7.3. The solution x(¢) = x(¢, to, x¢) of (2.3) continuously depends
on the right-hand side of the system if to any € > 0 there corresponds § > 0
such that any solution y(¢) of (2.27) with y(fy) = X is continuable on 7, and
[|x(¢) — y(t)]| < € on this interval, whenever n < 4.

Lemma 2.7.1. Suppose functions f, J;, satisfy condition (C1) with I} = I, func-
tions g, W are such that (C3) is valid, and a solution y(t) = y(t, to, yo) of (2.27)
exists on 1.

Then the inequality

n ~ i) 1
(@) = yOIl = (llxo = yoll + 7)1 + 1) oDl t=t0) _ 7

(2.28)

is true, where t > to. Moreover, if | < 1, then

1x(8) =yl = (I|x0 — yol| + ?)(1 — 1)7iIntoD e~ =t0) _ ? (2.29)

where t < ty.

Proof. Consider (2.29). The case with 7 > 7o could be discussed similarly. Let
y(t) = y(t,t9, yo) be asolution of (2.27) defined on /. Then for ¢ < ty we have that

v =vo+ [ [ +g6ren]is— X ao6). @0
o l§9i<l()
Moreover, ,
x(l):xo—f-f f(s,x(s))ds — Z Ji(x(67)). (2.31)

t<6;<tg

Finding difference of the last two equalities one can obtain, through conditions (C1),
(C3), that

1) — Ol < l1x0 — yoll +[ 7+ 111x(s) — y(s)llds

+ Y X)) - y )]

t<6;<tg
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Applying Lemma 2.5.1 to the last inequality, we find that (2.29) is true. The lemma
is proved. O

Lemma 2.7.2. Suppose ||Ji(x) — Ji(¥)|| < L||lx — y|| foralli € A, x,y € G.
If 1y < 1, then the equation
x=v+ Ji(v),

i € A, x € G, has at most one solutionv € G. Moreover, if x; =v; + J;(v;), ] =
1,2, then

[lvi = w2l = [[x1 — x2. (2.32)

1-1
Proof. Fix i € A. We have that ||x; — x2| = |vi —va + Ji(v1) — Ji(v2)| >
lvi = vall = I1]lvi — v2|l = (1 = [1)]|v1 — v2||. Consequently, (2.32) is correct. The
uniqueness follows this formula immediately. The lemma is proved. O

Theorem 2.7.1. Suppose f, J satisfy (C1) and Iy < 1. Then the solution x(t) of
(2.3) continuously depends on xqo if tg = b. If x(t) = x(¢, to, Xo) is another solution
of (2.3), and ||xo — Xo|| is sufficiently small, then

|x(t) = F(@OI] < ||xo — Fol|(1 — 1y) 7 WtoDe~l=t0) =g <1 <45 (2.33)

Proof. Fix € > 0. One can take § sufficiently small such that the tube 7 = {(¢, x) :
lx —x(@)| < &,t € [a,to]} is entirely in I x G. Moreover, by Lemma 2.7.2, a
number §’ > 0 can be chosen such that the maps Hi_1 are defined in the small
neighborhoods of x (6; +).

Fix a positive § such that §(1 — [;) " {@0Delt0=a) < min{§’ €}. Let #(r) =
x(t, 19, Xo) be another solution of (2.3), and ||xo — Xo|| < §. Applying Lemma 2.5.1
and formula (2.29), we obtain inequality (2.33). Since of Theorem 2.4.1, Lemma
2.7.2, and condition (MO), the solution ¥ (¢) is continuable on 7 and ||x (1) —%(?)|| <
€ forall ¢ € [a, t9]. The theorem is proved. O

We will formulate several theorems on the continuous dependence without prov-
ing them.

Theorem 2.7.2. Suppose functions f, J satisfy (C1). Then the solution x (t) of (2.3)
continuously depends on x¢ if to = a.

If X(t) = x(t,19,Xo) is another solution of (2.3), and ||xo — Xo|| is sufficiently
small, then

1x(2) = ()] < ||x0 — Fol|(1 + 1y) ToDelt=10) =4y <p <p. (2.34)

Theorem 2.7.3. Suppose f, J satisfy (Cl), and |y < 1. Then every solution x(t) =
x(t,to, X0), (to, x0) € I XG, of (2.3) continuously depends on xq on any closed and
finite interval, where it is defined.

By reduction to the dependence on the initial value one can prove that the following
assertions are valid.



2.7 Continuity 23

Theorem 2.7.4. Assume that functions f, J satisfy (Cl). Then the solution x(t) of
(2.3) continuously depends on ty ifty = a.

Theorem 2.7.5. Assume that f, J satisfy (Cl) andl; < 1. Then the solution x(t) =
x(t, to, xo) of (2.3) continuously depends on to if ty = b.

Theorem 2.7.6. Assume that f,J satisfy (C1) and Iy < 1. Then every solution
x(t) = x(¢,t9,x0), (to, X0) € I x G, of (2.3) continuously depends on ty on each
closed and finite interval, where it is defined.

Exercise 2.7.1. Explain, why the set d(xo, 6) in Definition 2.7.2 cannot be ignored
in the last three theorems. Give a simple example, where a solution with initial
discontinuity moment does not depend continuously on the initial moment despite
the equation ‘encourages’ the continuity.

Hint: Consider the following system:

x' =0,

Ax|ipi = 1, (2.35)

where x,t € R,i € Z, and the solution x (¢, 0, 0) of this system if # > 0.

Theorem 2.7.7. Assume that f, J satisfy (Cl), Iy =1 < 1, functions g, W satisfy
(C2) and ||g(t.x) — gt M| + [[Wi(x) = WD < Lllx — yll. [2 is a positive
constant, for arbitrary x,y € G uniformly in all (t,i) € I x A. Then the solution
x(t) of (2.3) continuously depends on the right-hand side of the system.

Exercise 2.7.2. Prove Theorems 2.7.2 to 2.7.7. Hint: To prove Theorem 2.7.7, use
Lemma 2.7.1.

Remark 2.7.1. In Theorem 2.7.7 the Lipschitz condition for g, W can be replaced
by the local existence assumption.

Remark 2.7.2. Assume that function f (¢, x) in (2.3) satisfies a Lipschitz condition,
and all transition operators I1; are homeomorphisms. Then one can see that the
solution x (t, fo, xo) of (2.3) continuously depends on the initial condition. Theorems
with strong restrictions on the impulsive functions are important for applications as
they provide exact evaluations of the dependence.

Notes

To the best of our knowledge, the history of mathematical treatment of discontinuous
processes began in the middle of the last century. Various aspects of the theory and
its applications can be found in pioneer papers and books [38,42,75,78,90,91,107,
116,143,147-149,154]. In [111], the authors expressed the idea of general theory of
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differential equations with fixed moments of impulses. Papers [137-140] developed
this idea, and first theorems, analogues to those for ordinary differential equations,
were proved. The investigation was continued in [22, 30, 45, 102, 128] and many
other papers. These results were summarized in the books [95, 141]. Further, ex-
tended version of [141] was published in English [142]. Some results of the present
chapter can be found in [46,95,111,137-140, 142]. The Gronwall-Bellman Lemma
for piecewise continuous functions is published in [138], and in [46] the version
with ¢ < f¢ is proved. The importance of the transition operator for continuation
of solutions was first mentioned in [111]. The local existence and uniqueness the-
orems, different versions of extension theorems, including assertions on maximal
intervals of existence, continuous dependence of solutions on initial conditions
are considered in [46, 111, 142]. In the present book, Theorems 2.3.3, 2.6.2, 2.6.3,
2.7.1,2.7.5,2.7.6,2.7.7, of global existence and uniqueness, extension of solutions,
maximal intervals of existence, continuous dependence on initial conditions and the
right-hand side, when the time is increasing and decreasing, are formulated in the
unified form, similarly to ordinary differential equations. The form is convenient for
searching new sufficient conditions, which may provide the qualitative properties
required by future applications. Theorems 2.3.1, 2.3.3, 2.4.1, 2.7.1, 2.7.3, 2.7.6,
2.7.7, as well as Definition 2.7.2, which uses the set-interval d(xg, §), are published
for the first time.
In addition, we want to make the following two important remarks:

1. Itis the first time that the differential equation with impulses is given in the form

x'= f(t, x),
Axli=g; = Ji(x), (2.36)

in the present book. Commonly the system

x'= f(t,x),t # 6,
Ax|i=g; = Ji (x), (2.37)

has been used [95, 142]. The system (2.36) is more adequate to the motion with
discontinuities than (2.37), since it does not ignore the existence of the left deriva-
tive at the points of discontinuity.

We should say to the reader that system (2.36) can be accepted as (2.37) and
vise versa. So, one can read our book considering (2.36) as equation of the type
(2.37), for convenience. That is, assuming that inequality z # 6; is involved in
the first line of (2.36). Moreover, introduction of the new form, (2.36), changes
nothing in all proofs of the theory.

2. In [95] (see also [46]), the initial condition x(fp+) = xo is considered. This
excludes a jump at the initial moment, when a solution is continued to the right.
In our book we keep the initial condition in its classical form x(f9) = Xxo,
[142]. Thus, we have achieved the maximal parallelism with ordinary differential
equations theory in proofs as well as in notations.



Chapter 3
Stability and Periodic Solutions of Systems
with Fixed Moments of Impulses

3.1 Definitions of Stability

Let us consider a differential equation with impulses,

x'(1) = f(t,x),
Axl|i=q, = Ji(x), 3.1

which is defined on the set Q. In this section we assume that / = [0, c0), and
0; — oo asi — o0o. Let ¢ () be a solution of (3.1) such that ¢ : I — G.

Definition 3.1.1. The solution ¢ (¢) is stable if to any € > 0 and g € I there corre-
sponds (g, €) > 0 such that for any other solution v (¢) of (3.1) with ||¢(¢9) —
W (to)|| < 8(to, €) we have ||¢p(t) — v (t)|| < e fort > 1.

Definition 3.1.2. The solution ¢ (¢) is uniformly stable, if 6(o, €) from Definition
3.1.1 can be chosen independently of #y.

Definition 3.1.3. The solution ¢(¢) is asymptotically stable if it is stable in the
sense of Definition 3.1.1 and there exists a positive number x (fo) such that if ¥ (¢) is
any other solution of (3.1) with ||¢ (to) — ¥ (t0)|| < «(2o), then ||¢p(¢) — ¥ (¢)|| — O

ast — oQ.

Definition 3.1.4. The solution ¢ (¢) is uniformly asymptotically stable if it is uni-
formly stable in the sense of Definition 3.1.2, and given € > 0 we can find T'(¢) > 0
such that for any other solution ¥ (¢) of (3.1) with ||¢ (to) — ¥ (t0)|| < «, where k is
independent of ¢y, we have ||¢p(t) — ¥ (?)|| < € fort > to + T (€).

Definition 3.1.5. The solution ¢ (¢) is unstable if there exist numbers €¢¢ >0 and
to € I such that for any § > 0 there exists a solution ys(?), ||¢(to) — ys(to)|| < 6,
of (3.1) such that either it is not continuable to oo or there exists a moment #1, t; > fo
such that || ys(¢1) — ¢(¢1)|]| > €o.

M. Akhmet, Principles of Discontinuous Dynamical Systems, 25
DOI 10.1007/978-1-4419-6581-3_3, (© Springer Science+Business Media, LLC 2010
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Example 3.1.1. Consider the following system:

Ax|i=i = ax, (3.2)

where i € Z.
Define the coefficient @ € R such that the trivial solution x = 0 of the system is:
(a) stable; (b) asymptotically stable; (c) unstable.

Solution. Fix j € Z, j > 0. One can find that
x(j+1) =x()e 2 +a).
Set g = |e72(1 + a)|. Applying the last formula, we can obtain by recursion that
|x(D)] = |xolg".i = 1.

The last formula implies easily that:

(i) if ¢ = 1 then |x(i)| = |xo|,i > 1;
(ii) if g < 1 then |x(i)] —> 0 asi — oo;
(iii) if g > 1 then |x(i)] - oo asi — oo.

Now, by using the cases (i)—(iii), we shall prove that the zero solution is stable if

a = —1 + 2, asymptotically stable if —1 —e? < a < —1 + e2, and unstable if
a<—1—e?ora>—1+e2.
Indeed, if « = —1 % ¢2, then ¢ = 1. Fix € > 0 and choose a positive § such that
8 < mar
Let us show that |xo| < & implies |x(z,0,x9)] < €,t > 0. Since
le™2(1 + a)| = 1, we have that |1 4+ «| > 1 and, consequently,
()] = %] <8 < m—— <€.i =0
x(@)] = |x —— <¢€,i >0.
0 [T+ «f

Moreover, the equality x (i +) = x (i) (1 +«) implies that |x (i +)| = |x(@)||1 +«| <
S|l + ] <e.

On each interval (i,i + 1],i > 0, the expression |x(¢)| is a decreasing function.
Hence, |x(¢)| < |x(i+)| < €ifi <t <i 4 1. The stability of the trivial solution is
proved.

Exercise 3.1.1. Prove that the trivial solution is stable if g < 1.

Assume, now, that —1 — e? < o < —1 4 e2. Then ¢ < 1. We have that [x(i +)| =
|xol¢' (1 + ), i > 0, and, hence, x(i+) — 0 asi — oco. Moreover, |x(?)| is a
decreasing function on each interval (i,i + 1],i > 0. Thatis, x(¢) — 0 as t — co.
Since the last relation is valid for an arbitrary x, the zero solution is asymptotically
stable in large.
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Ifo < —1—e?ora > —1+e?, theng > 1. Fix € > 0 and an arbitrary §,§ < .

2e
Consider the solution x(¢) = x(t, 0, x¢) such that |xo| = % Ifip = I:hlln—;i| + 1,

where [-] is the greatest integer function, then |x (i)| = %qi implies that |x(i)| > e,
i > ig. Thus, the trivial solution is unstable.

3.2 Basics of Periodic Systems

Consider system (3.1) assuming that / = R, A = Z, and |6;| — oo as |i| — oo.
Fix positive w € R, p € Z.
We shall need the following additional conditions of periodicity:

(C4) f(t+w,x)= f(t,x) forall (¢,x) e R x G;
(C5) Jigp(x) = Ji(x)forall (i,x) € Z x G;
(C6) 6i+p = 0; + wforalli € Z, (p-property).

If conditions (C4)—(C6) are valid, then (3.1) is called an (w, p)-periodic system.

Exercise 3.2.1. Prove that the system

x' = —2cos(rt)x?,

Ax|i—g, = 2%, (3.3)

where 6; =i + (=1)*t11 i € Z, is (2, 2)-periodic.

A function ¢ (¢) € PC(R, 0) is a piecewise continuous w-periodic function (or just
a periodic function) if

Pt + w) = ¢(1),
forall ¢+ € R. Denote by PC, the set of all periodic functions from PC(R).
Exercise 3.2.2. If ¢(¢) € PC, and the set of discontinuity moments 8 of this func-

tion is not empty, then prove that there exist a positive real number w and an integer
p such that (C6) is valid.

Exercise 3.2.3. Prove that every function ¢ (1) € PCp:

(a) is bounded on R;
(b) is uniformly continuous on the union of intervals of continuity;
(c) satisfies ¢p(t + kw) = ¢(t), forall (¢,k) € R x Z, if w is its period.

Lemma 3.2.1. If ¢(t) € PC(R,0) is a solution of (w, p)-periodic system (3.1),
then ¢ (t + kw), k € Z, also satisfies the system.

Proof. Denote ¥ (t) = ¢(t + kw), k € Z. We have that

dy(t)  de(r + ko) d(t + ko)
dt  d(t + ko) dt

= [l +ko. ¢t + ko)) = f.¥(0)).



28 3 Stability and Periodicity

One can also see that the jump equation is satisfied. Indeed,
AYli=g, = Y (6i+) — ¥ (6) = ¢ (6; + ko+) —¢(0; + ko) =

PO +ikp+) — ¢ Oivip) = Jitrp(@(bisip)) = Ji(9(0; + kw)) = Ji (¥ (6;)).
The lemma is proved. O

Theorem 3.2.1. (Poincaré criterion) Assume that conditions (C4)—(C6) are valid
and f(t,x) satisfies a local Lipschitz condition. A solution ¢(t) € PC(R,0) of
(3.1) is w-periodic if and only if $(0) = ¢(w).

Proof. Necessity of the theorem is obvious. Let us prove sufficiency. Write ¥ () =
¢(t + w). By Lemma 3.2.1, ¥(¢) is a solution of (3.1). Moreover, ¥ (0) =
¢(0) = ¢(w). That is, Y and ¢ are solutions with one and the same initial values.
Consequently, ¥ (¢) = ¢(t),t € R, ie., p(t + w) = ¢(t),t € R. The theorem is
proved. O

Exercise 3.2.4. Explain, why we do not impose any conditions on the impulsive
functions J in the last theorem.

Example 3.2.1. For system (3.2), find values of the coefficient o such that all solu-
tions are 1-periodic. Investigate stability of these solutions.

Solution. Using the formula x (i) = xoq"’,i > 0, and the Poincaré criterion one can
obtain that all solutions of (3.2) are 1-periodic functions if and only if

X0 = x0e (1 + a).

That is, all solutions of the system

Ax|i=i = (% — Dx (3.4)

are 1-periodic.

Let ¢(¢) be a 1-periodic solution of (3.4) and v (¢) be another solution of the
system. Verify that the difference ¢(t) — ¥ (¢) is also a solution of (3.4). Since the
trivial solution of (3.4) is stable, solution ¢ (¢) is also stable.

Exercise 3.2.5. By using the periodicity of all solutions and the continuous depen-
dence of solutions on the initial value prove that the solution ¢ (¢) is stable.

Example 3.2.2. Investigate periodicity and stability of solutions of the following
system:

Axli=i = —x + —, (3.5
X

where (£, x) € R x R.
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Solution. It is not difficult to see that

1
XG+1%=QS, (3.6)

if x () is a solution such that x(i) # 0,i € Z.
Let x(t) = x(¢, to, 0) be a solution of (3.6) with j —1 < ty < j for some j € Z.
We have that x(¢) = 0, if ¢ € [to, j] and it is not continuable beyond t = .
Consider solutions with a nonzero initial value. Fix x¢ > 0. One can verify that

Xo, lo <t =],
x(t) = %,j<t§j+L (3.7)

X0, JH1l<t=<j+2.

is a solution such that x(fg) = x¢. Proceeding, one can see that x(¢) is continuable
as a 2-periodic solution, and

1 . . . .
x= T JEAEIEIAA
X0, jH2i+1<t=<j+20+1),

(3.8)
wherei € Z.

Thus, every solution with a positive initial value is a 2-periodic function. Let us
investigate stability of this solution. Assume that x(¢) = x(¢, 0, Xo) is a neighbor
solution. Fix € > 0, and choose

2
8 = min{e, ﬁ, %o }.
2 1+¢€xp

Let |xo — Xo| < 8. Then X¢g > x9 — 6 > 0.
1. Ifto <t < j, then

[x(¢) —X(t)| = |xo — Xo| <8 <e.
2. If j <t <j+1,then

_ 1 1 |xo — Xo| )
lx(t) —=x@)| =|—— == —— < <e.
Xo Xo Xo0Xo Xo(xo — &)

3.Ifj + 1 <t <ty + 2, then again we have that

[x(¢) —X(t)] = |xo — Xo| <8 <e.

Now, the periodicity of x(¢z) and x(¢) implies that |x(z) — X(¢)| < € forall ¢t > t,.
That is, x(¢) is a stable solution.
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Exercise 3.2.6. Verify that a solution x(¢) = x(z,t9,x0), X0 < 0, of (3.5) is

continuable on R, 2-periodic and stable.

Exercise 3.2.7. [141] Consider the following system:

where 6; = i%,i € Z. Prove that:

(i) the solution x(¢,0, 1) of (3.9) is %-periodic;
(i1) every solution of (3.9) is unstable.

Notes

3.9

The main results of the chapter were published in [137-141].



Chapter 4
Basics of Linear Systems

4.1 Linear Homogeneous Systems

We start discussion of linear impulsive systems with the following differential
equation:

x' = A(t)x,
Axl|;=¢; = Bix, (4.1)

where (t,x) € RxR",0;,i € Z, is a B-sequence, such that |6;| — oo as |i| — oc.
We suppose that the entries of n X n matrix A(¢) are from PC(R, 6), real valued
n X n matrices B;,i € Z, satisfy

det(Z + Bi) # 0, 4.2)

where 7 is the identical n x n matrix.

Theorem 4.1.1. Every solution x(t) = x(t, 19, xo), (to,x0) € R x R", of (4.1) is
unique and continuable on R.

Proof. There exists j € Z such that 8;_; < ty < ;. Assume that #p < 6;. Since
A(t) € PC(R, 6), the matrix is continuous on [fg, §;]. That is why, the solution x (¢)
exists and unique on this interval as the solution ¢ (¢, g, Xo) of the linear homoge-
neous ordinary differential equation

x' = A()x. (4.3)

If o = 6, then the solution starts with a jump. Next, we have that x(8;+) = (Z +
B;)x(6;). Construct the following system (see Remark 2.3.1):

x' = A.(t)x, (4.4)
where A.(t) = A(t) ift # 0;, and A.(6;) = A(6;+),i € Z.

M. Akhmet, Principles of Discontinuous Dynamical Systems, 31
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Solution x(¢) is equal to the solution (¢, 6;,x(6;+)) of (4.4) on the interval
(6, 0;+1]. The solution exists, unique and continuable on (6;, 6;41]. Similarly we
can obtain the proof for all # > #.

Let us consider ¢ < #9. Equation (4.3) has the unique solution ¢ (z, ¢y, xo) on the
interval (8,1, %], and x(t) = ¢(t,t9, xo). Obviously, we have that x(0;_1+) =
@ (01,10, xp). Solving the equation

x(0j—1+) = (Z + Bj—1)x(0;-1),
one can find
x(0-1) = T+ Bj—1) 'x(—1+).

Next, we have that x(t) = ¢(t,0,_1,x(6;-1)) on the interval (8>, 8;_1], where
¢(t,0;-1,x(60;—1)) is the unique solution of (4.3). Proceeding in this way one can
complete the proof for all # < 79. The theorem is proved. O

Exercise 4.1.1. Consider system (4.1) with A(¢) € PC,(J,0),J C R. Prove that
every solution x (t) = x(¢, 9, Xo), (to, xo) € J xR", of (4.1) is unique, continuable
on J, and x(¢) € PCL(J, 6).

Hint: Use Theorem 4.1.1, Definitions 2.1.4, 2.1.5, and Exercise 2.3.1.

Exercise 4.1.2. Suppose that the entries of A(¢) belong to PC(J,6),J C R. Prove
that every solution x(¢) = x(¢, to, Xo), (f0, Xo) € J x R", of (4.1) is unique, con-
tinuable on J, and x(z) € PC'(J, 6).

Lemma 4.1.1. The set X of all solutions of (4.1) is a linear space.

Proof. Let x1(t), x2(t) : R — R”, be two solutions of (4.1). We shall show that
axy(t) + x2(t),« € R, is also a solution of (4.1).
Indeed, we first have that

(ax1(t) + x2(2))" = ax((r) + x5(t) = aA(t)x1(t) + A(t)x2(t)
= A(t)(ax (1) + x2(2)).

It means that the linear combination satisfies the differential equation. Moreover, for
afixed i € Z one can obtain that

Alaxy + x2)|i=g; = ax1(6i+) + x2(0;+) —ax1(6;) — x2(6;) =

aAx1|i=g; + Axz|i=g; = aBix1(6;) + Bix2(0;) = Bi(ax1(6;) + x2(0:)).

Thus, the equation of jumps is also satisfied by the linear combination of solutions.
The lemma is proved. O

Lemma 4.1.2. The linear space X has dimension n.

The proof of this lemma is the same as that of Theorem 4.2 [60].
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Let x;(¢),i = 1,2,...,n, be a basis of the space X. It is called a fundamental
system of solutions of (4.1).

Set x; (t):= (x},x?,...,x!"),i =1,2,...,n, and consider the matrix

1 1 1

xpoxg.ox)

) 2

x2...x

1 2 n

X)) =
n n n
Xt oxE.xn

The matrix X () is called a fundamental matrix of solutions (a fundamental matrix)
of (4.1).

Exercise 4.1.3. Prove the following theorem.

Theorem 4.1.2. A set of solutions x1(t), x2(t), ..., x,(t), of (4.1) is a fundamental
system if and only if det X(t) # 0, forall t € R.

Denote by X(¢,s),t,s € R, a fundamental matrix of (4.1) such that X(s,s) = Z,
s € R. We shall call it a transition matrix.

Exercise 4.1.4. Let X(¢) be a fundamental matrix of (4.1). Show that X(¢,s) =
X ()X~ Y(s) forallz,s € R.

It is useful to to solve the following two problems.

Example 4.1.1. Construct a fundamental matrix of (4.1) using the transition matrix
U(t, s) of (4.3) and matrices B;,i € Z.

Solution. Since all solutions of (4.1) are defined on R and the solution of the initial
value problem is unique, assume, without loss of generality, that 7o = 0 and fix
k € Z such that 6 _; < 0 < 6. Denote Xo = X(0).

Using the extension procedure of solutions, which is described in Sect. 2.3, one
can find that

Xo,ift =0,

Ut.0,)(T + Bp)U(Bp. 0p_1) ...

U(Ok+1,06)(Z + Br)U(O—1,10) Xo,1f Ok < 0p <1 < 0Opy1,

X(t) = U(t, t0)Xo,if to <t < b, 4.5)
U(t,6)(Z + B)~'UO.041) ...

U(Ok—1.0k—1)(Z + Bi—1) "' U(6k-1,0)Xo.if 6j—1 <t <6 < Oy,
U(t, 10)Xo,if 6kt <1 <O0.

From the last formula it is not difficult to see that det X (¢) # O for all ¢ € R.

Example 4.1.2. Construct the transition matrix X (z, s) of (4.1), using the transition
matrix U(t, s) of (4.3) and matrices B;,i € Z.
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Solution. We have found above that X(f,s) = X()X~'(s), where X(¢) is a
fundamental matrix that could be defined by (4.5). Obviously, there exist several
possible situations for ¢ and s in R. Let us consider only one of them. Namely,
assume that 6 < 0, <t < 0,41 and Oy < s < 6; < Or_;. Then, using (4.5)
one can find that

X(t,5) = X)X (s) = U(t, 0,)(T + Bp)U(0p,0p—1) ...

- U(Bky1, 06) (T + Br)U(6k—1,10) Xo[U(t, 61)(Z + B)) ™' U(61, 0141) - ..
e UOk=1, Ok—1)(Z + Br—1) "' U(k-1,0)X0) ' =
U(t,0p)(Z + Bp)U(0p, Op—1) ... U(Ok+1, Ok )(Z + Br)U(k—1,10) Xo X
X5 U, Ok—1)(T + Br—1) ... U(6),5) = U(t,0,)(Z + Bp)U(0p,0p1) ...
...(T+ B)UG,s).

Thus, we have obtained that
X(t,s) =U(t,0p,)(T + Bp)U(8p.0p—1)...(Z + B)U(H;,s). (4.6)

So, the transition matrix in this particular case is defined. We propose to the reader
to derive the formula (4.6) directly, using the common procedure of extension of
solutions of Sect. 2.3 and the condition X (s, s) = Z.

Example 4.1.3. Construct the fundamental matrix X (¢), X(0) = Z of the system

Xp = —X2,

Xy = X1,

Axili=i = kx1,

Axz|i=i = kxa. 4.7

Solution. First, consider the case t > 0. It is known that

Ut,s) = (cos(t —s) —sin(t —s) ) ’

sin(z — ) cos(t —s)

is a transition matrix of the system

/
1
5 = X1, (4.8)

forall¢,s € R.
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Using (4.6) one can find that

_ f[cos(t —0,) —sin(t —6p) 1+k 0
X(t’s)_(sin(t—ej) cos(t—@l;))( 0 1+k)x

cos(0p —0,_1) —sin(0, —0,_1) I+k 0 y
sin(6, — 6,—1) cos(8p — Op—1) 0 14k

cos(Ox—) —sin(fx—)
cen ( Sin(ek —) COS(Gk _) ) ’ (49)

where Ox_; <0< 6,0, <t <0Op41.

The matrix
1+k 0
0 1+k

commutes with any another matrix. Moreover,

(cosoz —sina)(cosﬂ —sinﬂ)z(cos(oz+,3) —sin(oz+,3))

sin o cosa sin 8 cos 8 sin(a + B) cos(a + B)

for arbitrary «, B € R. Consequently,

X(t) = (Cf’” —sint ) (1 + k), (4.10)
sint cost

Similarly, one can find that if < 0, then

xo=(G Ta)ar e e
Finally, we have that
10
9 t = Os
0 1
X(1) = (CsO;zt _iionslz)(““k)i([om’ £ >0 4.12)
i
cost —sint (1 + k)= @) 4 <0,
sint cost

Exercise 4.1.5. Apply (4.12)

(a) to verify that formula X (¢, s) = X(¢1)X ~!(s) is valid for all £, s € R;
(b) to analyze stability of the zero solution, varying the coefficient k.
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Exercise 4.1.6. Consider a solution x (¢, 0, x¢) of the following linear system:

Xl = —X32,

Xy = X1,

Axtlt=2zi = —X1,

Axali=2ni = X2. (4.13)

Show that there are values of xo € RZ2, such that the solution does not exist on
(—o0, 0]. Explain this result.

Example 4.1.4. [142] Consider the system

x' = Ax,
Axl|;—g, = Bx. (4.14)

where constant matrices A, B are such that AB = BA. Let A be an eigenvalue
of matrix A, and xo be the correspond eigenvector. Prove that x(z) = eHt—t0)
(Z + B)!W0Dx, t > 0, is a solution of (4.14), such that x (fo) = xo.

Solution. To verify that the proposed function is a solution, one should check that
it satisfies the differential equation and equation of jumps. Let us begin with the
differential equation. We have that

xX'(t) = Aek(t—to)(z + B)i([to,t))xo — el(t—to)(I + B)i([to’t))lxo —

eMt—tO)(I—i- B)i([to,t))AxO — AeMt—tO)(I—i- B)i([to,t))x() = Ax(?).

Now, fix i € Z. Then for the given function one can see that

Ax|i—g = x(6i+) — x(6;) = erBi—tot) (T + B)i([to,9i+))xO — Mbi—t0)
x (I + B)i([loﬂi))x()
— [el(9i—fo+)(z+ B) _el(ei—to)ﬂ(z_}_ B)i([fo,ei))xO
= [(Z + B) — T]e*® ) (T + B)! M08, = Bx(6)).

Thus, e2¢=%0)(Z 4 B)/([t0:1) x4 is a solution. The initial condition can be verified
easily.

Exercise 4.1.7. Use the result of the last example to determine a real valued solution
of (4.14) if the eigenvalue is a complex number.

Exercise 4.1.8. Assume that the real parts of all eigenvalues of the matrix
A+ In(Z + B) are negative, and there exists a positive number 7 such that
it < 6; < ({+ 1)r,i € Z. Use the last two results to prove that there exist
positive numbers N and w, such that || X(z, s)|| < Ne@t=%) ¢ > s where X(t,s)
is the transition matrix of the system (4.14). Evaluate the numbers N and w.
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Example 4.1.5. Investigate asymptotic behavior of solutions of the system

x' =ax,
Ax|;=g, = bx, (4.15)

where t, x € R,i € Z, coefficients @ and b are real numbers, b # —1, |6;| — oo as
li| — oo.

Solution. Since the equation is linear, x(z,0, xo) = x(¢,0, 1)xg. So, it is sufficient
to consider the behavior of x1(¢) = x(¢,0, 1), the fundamental solution of (4.15).
We shall consider the following cases.

(a) First, let us discuss the problem with §; = iw,i € Z, where w is a fixed positive
real number. Applying (4.5), one can find that

(e (1 +p)yOD 4 >0,
X1 (t) - { e‘”(l + b)—i([t,()))7 t<0. (416)
Then
(1—{L3})In|14b| ,(a+ nlLELL),
e w e 2] , t>0,
|x1(2)| = { e_{i}ln|1+b|e(“+]n“w+bl)t, ;<0 “4.17)

where {t} =t —[t]. Letk = a + lnllw—+b|. From (4.17) it follows that there are
positive numbers m and M such that

met < |xi(1)] < Me'.1 e R (4.18)
and 1
K= tll)rgo; In |x1(2)]. (4.19)

That is, « is an exponent of x; (¢) and, consequently, it is the exponent of (4.15).
Using (4.17) one can make the following conclusions:

(i) if & > 0, then every nonzero solution x(¢) of (4.15) satisfies |x(¢)| — oo
ast — oo, and |x(¢)| > 0 ast — —oo;
(i1) if k < 0, then every nonzero solution x (¢) of (4.15) satisfies |x(t)| — 0 as
t — o0, and |x(t)| > ccast — —o0;
(>iii) if k = 0, then all solutions of (4.15) are functions bounded on R.

(b) Assume that 6,11 — 6; = w,i € Z, where w is a positive real number. Prove
yourself that the solution x1(f) = x(¢,0,1) of (4.15) and the number k =
a+ % satisfy relations (4.18) and (4.19).

(c) Assume that the sequence 0;,i € Z, satisfies a more general condition than in
(a) and (b). Namely, assume that the following limit:

o i) _
im ——— =

t—s—>o00 f —§

>0

exists.
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It is obvious that if x(z) = x(z,s,x0), x(s) = xo is a solution of (4.15), then
x(t) = x(t, s)xg, where

ea(t—s)(l + b)i([s,t)), t>s,

x(tas) = ea(t—s)(l + b)_i([t’s)), r<s.

(4.20)

is the transition “matrix” of (4.15).
So, it is sufficient to analyze x(z,s) if one wants to investigate the asymptotic
behavior of solutions of (4.15).
Fix € > O and set ¢; = m. There exists a positive number 7 (€1) such that
ift —s > T(e1), then
i([s,t
1) _
t—s

—€e<

That is, each interval with the length T'(e1) has at most [(¢ + €)T (¢1)] points of 6.
Consequently, there exist

M(e) = sup e 4 p|i(s)

0<t—s<T
and |
m(e) = _inf |14 pils0),
0<t—s<T
Hence,
m(e)e(a—el)(t—s) <|x(t.9)] < M(e)e(a+€1)(’_3)7 t>s, @21

wherea = a + gIn|l + b|.

Exercise 4.1.9. Investigate asymptotic behavior of solutions of (4.15) if 6 is
a finite set.

Exercise 4.1.10. Solve the following problems.
1. Prove that (4.21) implies

o= lim
t—s—>ooft — §

In|x(z,s)|. (4.22)

2. Prove analogs of (4.21) and (4.22)ift —s < 0.
3. Let the following relation be valid:

(5.1
sup Tim D _ o (4.23)
seR {—s—>00 r—s

andseta =a +glIn|l + b|.

Prove that |
a = lim In|x(z,s)|.

t—s—>ooft — §
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4. Assume that for some numbers p € N,w € R,w > 0, condition (C6) of
Chap. 3 is fulfilled. Applying the Poincaré criterion, find a sufficient condition
for w-periodicity of all solutions of (4.15).

5. Let the following system be given:

x' =ax,
Ax|i=g; = bix, (4.24)

where ¢, x € R, a and b; are real coefficients. Assume that there exist limits

i)

t—s—>o00 [ —§

q, lim |1+ b;| = 8.
1—>00

Show that all solutions of the system tend to the zero as t — oo ifa+¢In g < 0.

The adjoint system. Consider, besides (4.1), the linear system of impulsive differen-
tial equations

y' =Py,
Ayli=s; = Qiy. (4.25)

where (¢, ) € R x R", and the sequence 6;,i € Z, is the same as in (4.1). We
suppose that entries of the matrix P(¢) belong to PC(R, ), the real valued n x n
matrices Q;,i € Z, satisfy

det(Z 4+ Q;) # 0. (4.26)

One can easily see that all solutions of system (4.25) exist on R and are unique.

Definition 4.1.1. Systems (4.1) and (4.25) are mutually adjoint if any two solutions
x(t) and y(¢) of these equations satisfy

<x(t),y() >=c, (4.27)

where t € R, < -,- > is the scalar product and ¢ is a real constant, which depends
on these solutions.

Exercise 4.1.11. Prove that systems (4.1) and (4.25) are mutually adjoint if and

only if any two solutions x (¢) and y(¢) of these systems satisfy conditions:

(a) d<x(t)t,y(t)> =0:

(®) A < x(t).y(t) > |1=¢, =< x(0;i+).y(i+) > — < x(6;),y(0;) >= 0,
i €Z.

Theorem 4.1.3. Systems (4.1) and (4.25) are mutually adjoint if and only if
P(t)y=—AT(t)and Q; = —(Z + BI)"'BT.

Proof. Sufficiency. It is easily seen that entries of matrix —A7 (¢) belong to
PC(R,6). Moreover, we have that Z — (Z + BI)"'BI = ( + BI)™!
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Z+ Bl.T — BiT) =T+ BiT)_1 is not a singular matrix for an integer i. Conse-
quently, each solution of the system exists on R. Next, we will apply the results of
the last exercise to prove the sufficiency. We have that

L=XOIOZ ). p0) > + < 20,5 0) >=< ADXO. y0) > +

<x(), =AWy (1) >=< x(), (AT — AO)T)y(t) >=< x(1),0 >= 0.

Moreover, if i € Z, then

A <x(t).y@) > li=g; =< x(0i+).y(0i+) > — < x(6)., y(6;) >=

<x(0;+) —x(0:), y(0i+) > + < x(6;), y(0: +) — y(6;) >=

< (Bix(8:),y(6i+) > + < x(6:),—(Z + BI) "Bl y(6;) >=
<x(0). (B @—@+B")'BI)—@+B )" BN)y(6;) >=<x(6;).0 >=0.
The sufficiency is proved. O

Necessity. Assume that systems (4.1) and (4.25) are adjoint. Consider arbi-
trary solutions x(¢) and y(¢) of these systems. By Exercise 4.1.11 we have that
< x(t),y(t) >= 0and A < x(t),y(t) > |;=¢, = 0,i € Z. Consequently,
<x, (AT()+P@t))y >=0,s e Rand < x,(Z+BI)'BI +0)y >=0,i € Z,
for arbitrary x, y € R”. The last two expressions imply that P(t) = —A” (¢), and
0 =—-T+ BI.T)_1 B,-T. Indeed, let us verify the second equation. Assume on the
contrary, that (Z + BI.T)_1 B,-T + Q; # 0, forsomei € Z. Then one can find a vector
y € R? such that (Z + B )™ 'BT + 0,)7 # 0.1fx = (Z + B))"'BI + 01)7,
then < x, (Z + BiT)_lBiT + Q;)y >7# 0, and the last inequality contradicts the
previous conclusion. Consequently, (Z + Bl.T)_lBiT + Q; = 0. The lemma is
proved. O

Exercise 4.1.12. Prove that X (t)~! is a fundamental matrix of the adjoint system
(4.25) if X(¢) is a fundamental matrix of (4.1).

Linear exponentially dichotomous systems. Fix a natural number m,0 < m < n.
Suppose that there exist m and (n — m)-dimensional hyperplanes X4 () and X_(t)
of R” respectively such that if x(¢) is a solution of (4.1) and x(¢) € X4(t), then
x| < ar]x(s)|e 1), —00 < s <t < +oo and, if x(t) € X_(t), then
[x(@) > az|lx(s)|e??¥=9), —00 <5 <t < +oo. Here a;, y;, j = 1,2, are
positive constants. Then (4.1) is said to be an exponentially dichotomous linear im-
pulsive system.

Assume that the matrix A(¢) is bounded on R. Let us show that by a piecewise-
continuous Lyapunov transformation system (4.1) can be reduced to a box-diagonal
system, i.e., a system splitting into two equations:

d
&~ Pt At = 0 4.28)
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and

dn
E = P>(t)n, Anli—g = Q7. (4.29)

By applying the Gram—Schmidt process one can obtain a linear transformation
x(t) =U@)y(),y = (&, n), which takes system (4.3) to the form

ag _

i 1(l)§ — = P2()n, (4.30)

on each interval of continuity (6;,6;4+1),i € Z. Matrix U(¢) is continuous
on the union of intervals (6;,6;+1),i € Z, and is uniformly bounded on the
set together with matrices dU(t)/dt,U~'(t). For each 6; one can continue
U(8;) = U(6;—). That is, U(¢) is a Lyapunov piecewise continuous matrix [142].
Since solutions of impulsive differential equations are left-continuous functions,
x(6;) = U(B;)y(6;) for all i. Let X(¢) be the fundamental matrix of (4.1),
which is used to define U(¢),U(t) = X()S(),S(t) = diag(S+,S-). Then
UBi+) = X(6:i+)Si+) = (Z + Bi)X(6;)S(6;+) and U(6;) = X(6:)S(6;).
Subtract from the first equality the second one to obtain AU|;—g, =(Z + B;)
X(0;)AS + B;U(6;) or

UY6;,+)[B;U®B;) — AU = U Y6, +)(T + B:)X(6;)AS.
It implies that
UL H)[B:U®;) — AU = =S~ 1(6; +)AS.

Thatis, Q; = U~Y(6;+)[B;U(#;) — AU].,i € Z, are box-diagonal matrices. Con-
sequently, using the transformation x = U(¢)y in the equation Ax|;—g, = B;x,
we obtain that Ay|,—g, = Q;y. Denoting Q; = diag(Q}. Q7). we arrive to the
system of equations (4.28) and (4.29). Next, one can obtain that there exist positive
constants K, y such that

[X1(2,9)] < Kexp(—=y(t —5)), t >, (4.31)

and
[ X2(2,5)| < Kexp(y(t —s)), t <5, (4.32)

where X (¢, s) and X»(z, s) are transition matrices of (4.28) and (4.29) respectively.

4.2 Linear Nonhomogeneous Systems

Consider the following system:

Y =AMy + f(1),
Ayli—¢; = Biy + Ji, (4.33)
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where (¢, x) € R x R”, an infinite sequence 6; satisfies |0;| — oo as |i| — oco. Itis
assumed that there exists a positive constant 6 such that 6; ;1 — 6; < 6. Moreover,
real valued entries of the matrix A(z) are from PC(R, 0), bounded on R, and real
valued n x n matrices B;,i € Z, satisfy (4.2). Coordinates of the vector-function
f(t) : R — R” belong to PC(R, #), and J;,i € Z, is a sequence of vectors from
R™. We assume that

sup|| 1| +sup ||J|| = M < co. (4.34)
1 i

Repeating identically the proof of Theorem 4.1.1, one can check that the following
assertion is valid.

Theorem 4.2.1. Every solution x(t) = x(t,to, Xo), (to, xo) € R x R", of (4.33) is
unique and continuable on R.

The general solution of (4.33). Fix (9, xo) € R x R". Let X(¢), X(tp) = Z, be a
fundamental matrix of (4.1), associated with (4.33). Let us apply to system (4.33)
the transformation y = X(¢)z, where z € R” is a new variable, depending on 7. We
have that X ()7 + X'(t1)z = A(t)X(¢t)z + f(¢) or

2() = X1t f(t). (4.35)
If t = 6;, for some i € 7Z, then the substitution implies that
X(0;+)z(0i +) — X(0:)z(6;) = B: X(0:)z(6;) + Ji,

and

X(0;i+)(z(6; +) — 2(6;)) + (X(0:+) — X(0:))z(0;) = B; X(6:)z(6;) + J;.

Since X(6;+) — X(6;) = B; X(6;), the last formula yields that
Azli=g; = X 1O +) ;i € Z. (4.36)
Thus, combining (4.35) with (4.36), y(¢) is a solution of (4.33) if and only if z(t) =

X~1(t)y(¢) is a solution of the system

@) =X f@)
Azli=g, = X710 +) ;. (4.37)

Exercise 4.2.1. Prove that the coordinates of X ~1(¢) f(¢) belong to PC(R, 6).

A solution z(t) = z(¢, to, z9) of (4.37) can be easily found, similarly to the results
of Sect.2.7,

20+ [ XN [(9)ds + X gy<p < X G+ oo 1= 10,

2(t) =
20+ [ XN F)ds = Yy g X O 1 <t0.

(4.38)
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Now, taking into account that yo = X(f9)zo = 2o, and making the inverse substitu-
tion one can derive that

t
X(0)xo + [ XOXTH () f($)ds+ <6, <¢ XOX T (O:+) i 1 = 10,

to

x(t, 10, x0) = p
X()xo + [ XWX TV(s) f($)ds =y <p, <io XOX 1O 4+) i, 1 <1to.
to

If the fundamental matrix is not necessarily the unit matrix at ¢ = ?¢, then one
can write

t
X(t,to)xo + [ X(t.8) f()ds+ Y  X(@.0i+)J;, t=>to.

t(; l()§9i<t (439)
X(t,t0)x0 + [ X(t,8) f()ds— > Xt 6;+)J;, t<to.

to

159,' <to

x(t, tg, x0) =

Last two formulas define the general solution of the linear nonhomogeneous system
(4.33).

Example 4.2.1. Consider the following system:

y'=ay+ f(),
Ay|t=9,» =by + w;, (4.40)

where t,y € R,a and b, b # —1, are real constants, f € PC(R,0),w; € R,i € Z.
Assume that
sup | f| +sup|wi| = M < oo.
t i

We suppose that 6 is a B-sequence, and there exists the limit

i)
im —— =gq
t—s—>00 [ —§
Write « = a + g In|1 + b|, and assume that & # 0.
Let us show that (4.40) admits a unique solution y(z) bounded on R. Consider
a > 0. Results of Example 4.1.5, (¢) imply that there exist positive constants 8, K
such that

> 0.

Ix(t,s)] < KePC™9, 1 <, (4.41)
Ix(t,8)] = KPP ¢ > g, (4.42)

where x (¢, s) is the fundamental solution of (4.15). The solution y(¢) = y(z,0, yo)
of (4.40) has the form

t

y(t) = x(t.0)yo + /x(t,s)f(s)ds + > X 6H)w;

0 0<0; <t
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or
t

y(t) = x(t.0)[yo + f X(0.9) f(8)ds + Y x(0.6;+)w;]. (4.43)

0 0<0; <t

The last formula and condition (4.42) imply that the solution is bounded only if

Yo = —/x(O, s) f(s)ds — Z x(0, 0; +)w;. (4.44)
0 0<6; <oo

Let us show that the integral and sum in the last formula are convergent. Using
(4.41) we have that

| O/ x(0.5) f(s)ds| < % <.

Further, one can obtain that

> x0.GH)wi] = MK Y P

0<6; <oco 0<6; <oco

Fix € > 0. Then i([s,?]) < (¢ + €)(t — s), if t —s > T'(¢) for some positive T (¢).
Thus, every interval of the length T'(¢) consists of not more than [(g + €)(¢ — )]
elements of 6. Hence,

o0
Z o PO < Z(q +e)T(e)e iBT(e) _ (q +€)T(E)m.

050[ <00 i=0

Thus, the integral and sum are convergent. Using the value of yq in (4.43) one can
find that

oo

o) = = [ 2.9 f6ds = Y (b (4.45)

t t<6;<oo

If € > 0 is fixed, then one can obtain that

Do(0)] < MK[5 + (g + OTO—grs] <00 (446)
B 1—e

forall t € R.

Exercise 4.2.2. Solve the following problems.

1. Verify that (4.46) is valid;
2. Show, directly, that yq(t) is a solution of (4.40);
3. Prove that y( () is a unique solution of (4.40) bounded on R.
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Exercise 4.2.3. Assume that ¢ < 0 in the last example. Prove that

t

Yo(t) = / x(t,s)f(s)ds + Z x(t, 0;+)wi

—00 t<9,j

is a unique solution of (4.40) bounded on R.

In the rest of this section, we shall develop the results of the last example and exer-
cise to the most general case. Consider system (4.33) again assuming that associated
homogeneous system (4.1) is exponentially dichotomous. That is, there exists a
linear transformation U(¢), which reduces (4.1) to (4.28) and (4.29). Apply the
substitution in (4.33) and obtain the following system of linear nonhomogeneous
impulsive differential equations:

d

& = PwE+ [0,

Atli—g = Q}E + J, (4.47)
d

== P01+ f200).

Anli=g, = O7n+ J7, (4.48)

where x = U(t)y,y = (£, n), matrices Py, P, Q}, Q7 are defined in (4.28) and
(4.29), and (f1. f2) = UN(0) £, (J}. J?) = U~(#;4)J;. On the basis of the
assumptions made above, we have that

Sltlp”(fla S+ supl|(J} ID)] = M < oo
l

Theorem 4.2.2. If the associated linear homogeneous system (4.1) is exponen-
tially dichotomous and (4.34) is valid, then there exists a unique solution of (4.33)
bounded on R.

Proof. 1t is sufficient to show that functions

t

£(t) = / X1 fids + Y X1 6+) ] (4.49)

—o0 —oo<b; <t

and

t<6;<oo

10 = [ Xalt s = Y Xalt 6P @50
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are components of a unique bounded solution of the system of equations
(4.47) and (4.48).

(i). We start with (4.49). First of all one has that

t
1 1
lIE@)]| < / Ke 7" Mds+ > Ke_y(’_ef)MfKM[——i——l_e_ye].
—o0 —oo<b; <t v

That is, both the integral and infinite sum are convergent uniformly for all ¢,
and the function £ is bounded on R. Differentiating, we have that

t
) =X1(t,0) f1(t) + / X{(@t,s) f1(s)ds + Z Xi(t. 0+ =

—oo<b; <t

t

fl(f)‘f‘/Pl(l)Xl(ZvS)fl(S)dS'f‘ Y. PIOX1( 6T =PiOED) + fi(0).

—o0 —oo<6; <t

Fix j € Z and verify that

0;+
Afli=p, =§(0;+)-5(0)) = / X10;+.9) fi)ds+ Y X1(0;+.6;+)J} -
oo —o0<6; <0+
9j 0/
/X1(0j7s)fl(s)ds_ > Xi60;.60)J) = / 0! X1(8;,5) fi(s)ds +
—00 —o0<6; <0 —00

Y. 0iXi0p. 60 U] = 0jE6) + ).

—00<0; <0

Thus, £ is a solution of (4.49). Assume that the equation has another solu-
tion ¢ (¢) bounded on R. Then, the difference £ — ¢ is a bounded solution of
the system (4.28). The general solution of the equation is X (¢, f9)&p. The
inequality 1 = ||Z|| < ||X1(, $)||||X1(s,?)|| implies that || X1(s,?)|| >
K~ 1ev(=5) g <t Thatis, || X1(t,10)|| = 00, ast — —oo, and (4.28) admits
a unique bounded solution, § = 0. Hence, ¢ = £.

(ii). Consider the function 1, now. Evaluating

1
> Ke'TWM < KM[- +
Y

o0
|mmnstH“”Mw+ =l
t t<6;<oo
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we obtain that 7 is a bounded function. To show that it is a solution of (4.50),
substitute the function in the system. We have that

(o]

n(6) = Xa(t,1) fo(1) — / X5(t.9) fo(s)ds — Y X5(t,0;4) 7 =

t t<6;<oo

fz(f)—/Pz(l)Xz(t’s)fz(s)ds— Z P2(1) Xa(1,6;+)J7 = Pa(t)n(t)+ fo(0).

1<6; <oco

Fix j € Z, and obtain that

o0
Anliz, = - / X0+, fa)ds— Y X0+ 640)J2+

0+ 0;+<6;<oo
00 00
/ Xa00,.9) fo()ds + Y Xa(8;.64)J2 = — f 02X2(6.5) fo(s)ds—
6, 0;<0;<oo 6,

Y 0FXa(8;.60)I7 — (=) = O7n(6) + J;.

0;<0;<oo

That is, 7 is a solution of (4.50). Uniqueness of this solution can be verified in
the same way as that of £(¢). The theorem is proved. O

4.3 Linear Periodic Systems

In this section the basic information on the important subject, existence of periodic
solutions and their stability is discussed. We investigate linear homogeneous and
nonhomogeneous systems with periodic coefficients. Consider (4.1) assuming this
time that it is (w, p)-periodic system. That is, A(¢) is an w-periodic matrix-function,
B; is a p-periodic sequence of matrices, and 6,4, = 0; + o forall i € Z, thatis
the sequence 6 has the p-property. If det(Z + B;) # 0,i € Z, then, by results of
Sect. 4.1, there exists a fundamental matrix X (¢) of (4.1).

Exercise 4.3.1. Prove the following assertions.

1. If sequence 6 has the p-property then for arbitrary a € R there exist p numbers,
a <& <& < ... <§ <a+ w,such that for each §; € 6 one can find
uniquely an integer kK and a number &;, which satisfy 6; = £; + kw;

2. The matrix X(¢# + w) is also a fundamental matrix of (4.1) and

Xt +ow)=X1t)X(v), (4.51)

forallt € R;
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3. It is true that
Xt +o)X s +w)=X0O)X ), (4.52)

forallz,s € R.

If X(¢) is a fundamental matrix with X(0) = Z, then X(w) is called a monodromy
matrix and the eigenvalues of the monodromy matrix are multipliers. Denote the
multipliers by p;,i = 1,2,...,n. The role of multipliers for linear periodic systems
is identical to one of eigenvalues for linear systems with constant coefficients. To
emphasize the role we can introduce the special numbers, exponents, which are
equalto A; = %ani,i =1,2,...,n.

Thus, multipliers are solutions of the equation

det(X(w) — pI) = 0, (4.53)

and exponents are solutions of the equation

det(éLnX(w) — A7) =0. (4.54)

Theorem 4.3.1. A number p is a multiplier of (4.1) if and only if there exists a
solution x (t) of the system such that x(t + w) = px(t).

The proof of the last theorem replicates that of the similar theorem for ordinary
differential equations [59].

Exercise 4.3.2. Prove that (w, p)-periodic system (4.1) has a periodic solution with
period kw,k = 1,2...., if and only if the k-th power of a multiplier equals to one.

Exercise 4.3.3. Use the result of Exercise 4.1.12 to prove the following assertion.

Theorem 4.3.2. [142] System (4.1) has r,1 < r < n, linearly independent
w-periodic solutions if and only if the adjoint system

y =—AT(t)y,
Ayli=g; = —(Z + BI)"'Bly (4.55)

hasr,1 <r <n, linearly independent w-periodic solutions.

Suppose systems (4.1) and (4.55) have r,1 < r < n, linearly independent
w-periodic solutions. Denote those of (4.55) as ¥;(t),j = 1,2,...,r. Consider
the problem of existence of periodic solutions of the following (w, p)-periodic non-
homogeneous system:

y =AMy + f(),
AXx|i=¢, = Biy + J;. (4.56)
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In what follows, we denote by PC,(8) C PC, the set of all functions of fixed
period @ and with sequence of discontinuity moments 6.

Exercise 4.3.4. Prove that the following assertion is valid.

Theorem 4.3.3. [142] Assume that homogeneous system (4.1) has r,1 < r < n,
linearly independent w-periodic solutions. System (4.56) admits an w-periodic
solution if and only if

2] )4
/ <Y, f@) >dt+ ) <y, (6).J; >=0, (4.57)
0

i=1
for all j = 1,2,...,r. In this case, system (4.56) has r-parametric family of

w-periodic solutions.

Let us introduce matrices P = %LnX (w) and F(t) = X(t)e P!. By applying
(4.51), we find that

F(t + ) = X(t + 0)e P = X)X (w)e P+ = F(1).

That is, F(¢) € PCw(6).
Exercise 4.3.5. Prove that the following assertions are valid.

1. F e PC'(R,9).
2. |det F(¢)| > m, for some positive number m and all ¢ € R.
3. F7(t),t € R, exists, and its entries are from PC,(6).

The following result is a basic one for the Floquet theory.

Theorem 4.3.4. The substitution x = F(t)y transforms (4.1) to the system with
constant coefficients,

& _p (4.58)
a '
Proof. First, we have that
F)y'+F' (0)y=X0)e™ " y'+[X' (e~ + X(1)(=P)e ™y =A@ X(0)e ™"y

or X(t)e Py’ = X(t)Pe~F'y. Cancellations in both parts of the last equality
give us
y' = Py.
Moreover,
F(6i+)y(6i+) — F(6:)y(0;) = Bi F(0;)y(6;),
or
F(0;+)Ayli=o;, + (F(6i+) — F(0;)y(0:) = Bi F(6)y(6:),
for a fixedi € Z.
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Since F(0;+) — F(6;) = B; F(6;), the last formula yields that
Ay|l=9,j =0.

That is, y(t) satisfies (4.58). The theorem is proved. |

Exercise 4.3.6. Using the results of Exercise 4.3.5 prove that the following asser-
tions are valid.

System (4.1) has a bounded solution if and only if (4.58) does.

System (4.1) is uniformly stable if and only if (4.58) is.

System (4.1) is uniformly asymptotically stable if and only if (4.58) is.

System (4.1) is unstable if and only if (4.58) is.

If system (4.1) is unstable then it has an unbounded solution.

If system (4.1) is stable then it is uniformly stable.

If system (4.1) is asymptotically stable then it is uniform asymptotically stable.

N AE R

Exercise 4.3.7. Prove that the exponents A; = %ani,i = 1,...,n, are eigen-
values of the matrix P.

Exercise 4.3.8. Using Exercises 4.3.6 and 4.3.7 prove that the following theorem is
valid.

Theorem 4.3.5. [142] The periodic system (4.1) is:

(i) uniformly stable if and only if all multipliers satisfy |p;| < 1,i = 1,...,n,
and Jordan cells of the monodromy matrix, which correspond to multipliers
with unit absolute values, have order one;

(ii) uniformly asymptotically stable if and only if all multipliers lie inside of the
unite circle of the complex plane;

(iii) unstable if there exists a multiplier with absolute value larger than one.

Consider the following linear nonhomogeneous system

dx

— = A(t 1),

T (H)x + f(1)

Ax|i=y; = Bix + I;, (4.59)

where A(t), f(t) € PCy(0), B;, I;,i € Z, are p-periodic sequences. That is, (4.59)
is an (w, p)-periodic system. Let (4.1) be the linear homogeneous system associated
with (4.59). Denote by X(z, s) the transition matrix of this system, and let A;,i =
1,...,n, be the exponents of system (4.1).

Theorem 4.3.6. If the real parts of the exponents A;,i = 1,...,n, do not vanish,
then (4.59) has a unique w-periodic solution, which is uniformly asymptotically
stable as soon as all of the exponents have negative real parts.
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Proof. Apply the Floquet transformation x = F(¢)y to (4.59). Then one can easily
find that

d

=Py + F0O).

Ayli=g, = FHO;4+) ;. (4.60)
Exponents A;,i = 1,...,n, are eigenvalues of the matrix P. Therefore, there is a

constant nonsingular matrix S such that the transformation x = F(¢)Sz reduces
(4.59) to

dz

— =A 1),

7 2+ g(1)

Azli=6; = Vi, (4.61)
where A = diag(A 4, A_) is a constant box-diagonal matrix, ReA ;(A4) <0, j =
I,...,m,ReA;(Ay) >0, j =m+1,...,n, the integer m satisfies 0 < m < n,
and

dF(t
A=ST'FI)[A@) - ¥F‘1(t)]F(t)S,

g@)=ST'F ) f@), Vi =S FTNO: )1

One can easily see that (4.61) is an (w, p)-periodic system. Set g = (g+,g-),
V; = (Vi+, V.7),z = (z",27), such that system (4.61) has the form

dz*

= = Agzt 1),

' +77 + g+(t)

Az =g, = ViT, (4.62)
dz +

=A_z7" 1),

pT 7 +g+(@)

A7 |img = Vi, (4.63)

If y = mini<;j<, |ReA;(A)| + €, where € is a positive number, then there exists
anumber K = K(¢), K > 1, such that |[[e2+|| < Ke™?%,t > 0, and ||eA-!|| <
Ke¥',t < 0.By Theorem 4.2.2, there is a unique bounded solution z(¢) = (z*,z7)
of the system,

t

ZH) = f AU (yds + Y AETWVE (464
—00 —oo<b; <t
o0
() =— / Mg (s)ds— Y My (4.65)

t t<6;<oo



52 4 Linear Systems

So, it is sufficient to check that z(¢) is w-periodic. Consider the question only for
7T, as for 7z~ the verification is very similar. We have that

t+w
Z+(t + a)) — f eA+(l+w—S)g+(s)dS 4 Z eA+(l+w—9i)1/i+ —
00 —oo<b; <t+w

t
/ eA+(t+w—(s+w))g+(s + w)ds + Z eA+(t+w—(9i+w)) Vzip _
—00 —oo<0; <t
t

/ Mg (ds + Y eMEWYE =),

—00 —oo<f; <t

The theorem is proved. O

Next, let us consider the periodic systems applying the Green’s function con-
cept. Let (4.59) be again an (w, p)-periodic system, and X(¢), X(0) = Z, be the
fundamental matrix of the associated homogeneous system (4.1). Without loss of
generality we assume that 6; # 0,i € Z. Hence, 0; # w,i € 7Z. In what follows,
we assume that det(Z — X (w)) # 0 and introduce a Green’s function

X[ - X)X (s), 0<s<t<ow,

G(t,s) = 4.66
E) =1 X+ )T - X@)] ' X'(s), 0<t<s<w 0O
Theorem 4.3.7. The following properties are valid.
1. G{(t,s) = A()G(t,s),t #£s;
2. AG(l,S)|t=9j = G(Hj—i—,s) - G(Hj,s) = BjG(@j,S),S #* Qj,j € Z;
3. G(s+,5)—G(s,s) =Z,s #6;,i =1,2,...,p;
4. G(0,5) — G(w,s) = 0,5 € [0,w);
5. G00,0)—G(w,w) =T.
Exercise 4.3.9. Prove the last theorem.
Exercise 4.3.10. Using the last theorem, verify that the function
w
x(t) = / G(t.s)f(ds+ Y G0, (4.67)
0

0<6; <w
is an w-periodic solution of (4.59).

Theorem 4.3.8. If the associated homogeneous system (4.1) does not admit a non-
trivial w-periodic solution, then (4.59) has a unique w-periodic solution equals
(4.67).
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Proof. The solution x(¢) Of the initial value problem (4.59) and x(fy) = xo is
equal to

x(t) = X(t)xo—i—/o XX ') f)ds + Y XOX 6.
0<0; <t

The Poincaré criterion implies that x(¢) is a unique w-periodic solution of (4.59) if
and only if x¢ satisfies the equation

7~ X = | "X@XT) s+ Y X@XT G+
0 0<0; <w
uniquely. That is,
Yo = L= X@[ X@X 6 /0ds + Y X@X 0L
0 0<0; <w

Use the vector to obtain

x(r)=X(z)(I—X(w>>—1[fo TX@X ) s+ Y X@)X T @)1

0<0; <w

+ /O XOX TN f)ds + Y XOX TG

0<0; <t
Now, use the periodicity of the solution and write

x(t) = X(0)] fo " X (@)X (s) f(s)ds + > X@XT G+

0<b; <w

/t XX f)ds + Y XOX NG =
0

0<0; <t
/Z[X(t)(I — X(@)) ' X (@)X (s) + X)X T (9)]f (s)ds+
0

Y XOET = X(@) ' X(@) X (6i+) + XOX 60+

0<0; <t

[ xo@-x@y ' xtwseas+ Y Xo@-xe)tx o =

t<b;<w

/ (X(t 4+ )T — X(@) ' X71(s) + X)X 1) f(s)ds+
0
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X+ )T - X)X NG+ + XOX O]+

0<0; <t

/ CXO@ - X@) XS fGds + Y XOE@ - X@) X 041 =

t<b;<w

/w G(t.5)f()ds+ Y Gt.6+).
0

0<0; <w

The theorem is proved. O

Notes

Basics of linear impulsive systems and periodic equations were investigated in
[78, 111, 138—-142]. Linear nonhomogeneous systems with impulses, existence of
periodic and almost periodic solutions using reduction to discrete equations and
theory of generalized functions were investigated in [75]. Gram—Schmidt orthonor-
malization method for impulsive linear systems was applied in [33].



Chapter 5
Nonautonomous Systems with Variable
Moments of Impulses

5.1 Description of Systems

Let G C R” be an open and connected set, / an open interval in R, and A an
interval in Z. We consider the following system:

x'= f(. x),
Ax|t=t,~(x) =J; (X), (5.1)

where (¢,i,x) € I x A x G, the function f(¢, x) is continuous on / x G, functions
Ji are defined on G, and 7;(x),i € A, are continuous on G functions.
The system combines the differential equation

x'= f(t, x), (5.2)

and the equation of jumps
AX|i=g;x) = Ji(x). (5.3)

The differential equation (5.2) satisfies the condition (M0), Chap. 2. Moreover, the
following assumptions are fulfilled:

(N1) there exist positive numbers Q,é such that 0 < 7;41(x) — 71 (x) < 6 for all
ieAxegaG,;

(N2) foralli € A and x € G, there exist real numbers «;, 8; € I such that
o < 7i(x) < Bis

(N3) 7;(x + J;(x)) < ti(x) foralli € Aand x € G;

(N4) if &£(z,ti(c),c + Ji(c)),c € G,i € A, is a solution of (5.2), then t #
7€, ti(c),c + Ji(c))) forall t > 7;(c).

(N3) if n(t,ti(c),c),c € G,i € A, isasolution of (5.2), thent # 1;(n(t, t; (¢), ¢))
forall t < 7;(c).

For simplicity of notation, denote by I'; C I x G the surface t = 7;(x), and G;
subregion of I x G between I'; and I';+1,i € A. More precisely, G; = {(¢,x) :
7i(x) <t <1i41(x),x € G}.

M. Akhmet, Principles of Discontinuous Dynamical Systems, 55
DOI 10.1007/978-1-4419-6581-3_5, (© Springer Science+Business Media, LLC 2010
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The last five conditions are important for the next analysis. The condition (N1)
guarantees that discontinuity moments of any solution of (5.1) format a B-sequence.
Conditions (N1) with (N2) imply that each solution which intersects surfaces I'; and
'y, < k — 1, must intersect all surfaces I';, j <i < k, between the two. By con-
dition (N4), each solution of (5.1) may intersect every surface of discontinuity I'; at
most once. Indeed, if 6; is the first meeting moment of the solution x () with the sur-
face, then for t > 6; the solution is equal to the solution & (¢, 8;, x(6;) + J; (x(6;)))
of (5.2), and it cannot intersect the surface again, since of (N4). The phenomenon,
when each solution meets every surface of discontinuity at most once is called the
“absence of beating”, and we will discuss the concept in the next section. Conditions
(N1),(N3) imply that the point (¢, x(¢)) after a meeting with a surface t = 7;(x)
jumps in the region between surfaces t = 7;(x) and t = 7;41(x). In general, (N1)-
(N4) produce circumstances which allow us to keep the order of intersection of the
surfaces of discontinuity by a solution. This order helps us to have well-formulated
assertions as well as comprehensive proofs of the theory. We shall need condition
(N5) for the left extension of solutions. Condition (N1) can be weakened for some
special cases. For example, condition infg 7;(x) — 00, as i — o0, is sufficient if
we consider the increasing ?.

The equation of jumps (5.3) is different from that of Chap. 2 since the solutions
have discontinuities not at moments of intersection with the planes ¢ = 6;, but at
moments of intersection with surfaces ¢ = 7;(x),i € .A. That is, the moments are
not prescribed, and not known until one starts to look for a certain solution of the
impulsive system. That is why, we shall call system (5.1) a system with variable
moments of impulses. Obviously, different solutions of the system have, in general,
different moments of discontinuities.

5.2 Existence, Uniqueness, and Extension

In this section, we consider extension of solutions of the impulsive system, local
existence, and uniqueness theorems. It is useful if the reader remembers the defini-
tions of maximal intervals and the extension of solutions made in the Sect. 2.1 as it
helps to understand the next discussion better. To shorten it, in the sequel, we denote
by ¢(t,k,z), (k,z) € I x G, asolution of ordinary differential equation (5.2) with
¢(k,k,z) = z, and let x(t) = x(t, 9, xo) be a solution of (5.1) with x(f9) = xo.
Suppose the point (¢y, x¢) does not belong to any of the surfaces of discontinuity.
Let us say, it is lying between the surfaces I'; and I'; 4, for a fixed j € A (see
Fig.5.1).

Similarly to the equation with fixed moments of impulses, we consider both di-
rections of the extension:

(a) tisincreasing and ¢t > fg;
(b) ¢ is decreasing and ¢ < fy.
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AX

(to, Xo)

\4

rj 1“1 » Fj+2

Fig. 5.1 Extension of a solution of system (5.1)

Consider the case (a). Let [tg, ), 7 € R or r = 0o, be the maximal right interval
of existence of the solution ¢ (¢, to, xo). If t # ;1 1(¢(¢,%0.x0)) forall ¢ € [tp, ),
then [z, ) is the maximal interval of existence of x (z). Otherwise, there exist solu-
tions of equation t = 7;4+1(¢(t, tg, Xo)). Denoting the least of them 6,11, we have
that x (t) = ¢(t, to, xo) for ¢ € [to, Oj+1]. Particularly, x(6+1) = ¢ (8,41, to, Xo)-
Further, if I1;41x(0,4+1) € G, then x(8j41+) = I1;41x(6;+1). Taking into
account that (641, x(6;4+1+)) is an interior point of / x G, we can proceed the
solution ¢ (¢, 8,41, x(64+1+)) on some maximal interval [0;41, 7). Since of (N4),
the last solution cannot meet the surface I'j ;1 again. There are two alternatives
now. If t # ©;42(¢(t,t9.x0)),t € [to, 1), then [to, r) is the maximal right interval
of existence of x(¢). Otherwise, we denote by 6,4, the least solution of the equa-
tion t = 7j42(¢(f, 10, X0)), and x(1) = (7,041, x(0j4+1+)) on [0;11,0;42].
Proceeding in this way one can find the right maximal interval of existence
for x(z).

Consider the case (b) now. That is, ¢ < ty. The point (#9, x¢) lies, with a neigh-
borhood, in G ;. By condition (MO), there is the left maximal interval of existence
of ¢(t, 9, x9). Denote by (I, #] the interval. Consider the system

Iz = ¢+, 10, x0),
r=1;(2), (5.4)

where ¢ (4,19, Xp) is the right limit at the moment ¢, if it exists. If (5.4) is not
solvable with respect to t € (I,fp] and z € G, and t # t;(¢ (¢, to, xo)) for all 7,
[ <t <ty, then (I, t] is a left maximal interval of x(¢). Otherwise, we denote by s
the maximal among numbers ¢ such that ¢ = 7;(¢ (¢, %, X)) and ¢ € (/, t9]. Now, if
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(5.4) is not solvable with respecttot € [s,#p] and z € G, then (s, o] is a left maximal
interval of x (¢). Otherwise, if (5.4) has a solution, (it may have several solutions, and
even infinitely many solutions), then choose one of them and denote it by 6, x(6;).
We set x(¢) = ¢ (¢, 1o, xo) forall ¢ € (8;,to]. Particularly, x(8,;+) = ¢(6;. to, x0).
Next, consider the solution ¢ (¢, 8;, x(6;)) to the left of t = 6;. This solution will
not meet the surface I'; again. (Why?) Let (/,6;],/ € Ror! = oo, be the left
maximal interval of existence of ¢ (¢, 6;,x(6;)). If t # t;_1(¢(z,6;,x(68;)) for all
t,] <t < 0;, and the equation

IM_1z=¢@+.0;.x(6))),
. (5.5)

does not have a solution ¢ € (/,6;],z € G, then ([, to] is a left maximal interval of
existence of x(¢). Otherwise, we denote by s the maximal among numbers ¢ such
thatt = 7;_1(¢(¢,0,,x(6;))) and ¢ € (I, 6;]. If (5.5) is not solvable with respect to
t,z,t € [s,t], then a left maximal interval of existence of x(¢) is (s, fp]. Otherwise,
(5.5) has solutions, and we choose one of them and denote it by 6;_1,x(8;_1).
Moreover, x(t) = ¢(t,0;.x(0;)).t € (8;-1,0;]. Proceeding the discussion in this
way, we shall determine a left maximal interval of x (¢).

Unite the left and right maximal intervals to obtain the maximal interval of x (¢).

Example 5.2.1. Discuss the problem of a maximal interval of x(¢) = x(¢, ty, xo) if
(20, x0) belongs to one of the surfaces I7;.

Solution. Fix i such that t9 = t;(x¢). If ¢ is increasing, and xo + J;(x9) € G,
then the solution starts with the jump x(fo+) = xo + Ji(xo). So, the solution
is continuable to the right, as it was described above, in the case (a). Otherwise,
xo + Ji(x0) € G, and the right end-point of the maximal interval of existence is #y.
If ¢ decreases, then conditions (N1),(N2) imply that the solution exists for ¢ < 7y,
and the further discussion is the same as that of case ().

From the last discussion it follows that each solution x(¢) of (5.1) is a function from
PC(J,0), where J is the interval of existence of this solution, and 8 C J is the
sequence of discontinuity moments of the solution.

Remark 5.2.1. The moment of intersection of a solution x(¢) and a surface I; is a
moment of discontinuity. Even if J; (x(6;)) = 0.

Next three assertions are generalized versions of Theorems 2.3.2, 2.3.3, and
2.3.4, and they can be proved easily if one yields the analysis just made above.

Theorem 5.2.1. (Local existence theorem) Suppose the function f(t,x) is contin-
uouson I x G, and 11;G C G,i € A. Then for each (ty, x0) € I X G, there is a
number « > 0, such that a solution x(t,ty, xo) of (5.1) exists in the open interval
(to —a,to + ).
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Theorem 5.2.2. Suppose conditions (M0),(N1)—(N5) are valid. Then each solution
of (5.1) has a maximal interval of existence and for this interval the following alter-
natives are possible:

(1) itis an open set (a, B) such that any limit point of the set (t, x(t)) as t tends to
an end point of the maximal interval is a boundary point of I x G;

(2) itis a half-open interval (c«, B], where B = t;(x(B)) for some j € A, and any
limit point of the set (t,x(t)) as t — « is a boundary point of I x G;

(3) it is a half-open interval (a, B], where a = t;(x(t)) and B = t;(x(B)) for
somei,j € A. The limit x(a+) exists and it is an interior point of G.

(4) it is an open set («, B) such that any limit point of the set (t,x(t)) ast — f
belongs to the boundary of I x G,a = 1;(x()), the limit x (a+) exists and it
is an interior point of G.

In the sequel, the following condition plays an important role.
(N6) If x () is a solution of (5.1) and 6;, j € A, is a discontinuity moment, then
the system
Ij_1z= o+, ejv x(ej))a
t=1;-1(2), (5.6)

has at most one solution (¢,z),t < 6,z € G. If 6 is the maximal disconti-
nuity moment of x (¢), then the system

iz =@+, s, x(5)),
t = (), 5.7

where s > 0, has at most one solution (¢,z),f < 5,z € G.

Theorem 5.2.3. (Uniqueness theorem) Suppose f(t,x) satisfies a local Lipschitz
condition, and x (t) is a solution of (5.1), which satisfies condition (N6). If y(t) is a
solution of (5.1) such that y(t) = x(t) for some t € I, then x(t) = y(t) forall t,
where both x(t) and y(t) are defined.

Exercise 5.2.1. Prove the last three theorems.

Summarizing, one can conclude that the following assertion is valid.

Theorem 5.2.4. Assume that conditions (MO0),(N1)—(N5) are fulfilled. Then every
solution x(t) = x(t,t9,X9), (to, X0) € I X G, of (5.1) has a maximal interval of
existence. The solution is unique if condition (N6) is valid. The interval is left-open
and either right-open or right-closed.

5.3 Beating Phenomena and Related Properties

The task of investigation of the global behavior of solutions for equations with non-
fixed moments of impulses is more complex than that of systems with impulses
acting at prescribed moments. A reason for this is the possibility of the ‘beating” of
solutions against the surfaces of discontinuity.
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Let x(¢) be a solution of (5.1). Fix an integer j and assume that x () meets the
surface I'; more than once. In other words, assume that equation t = 7;(x(¢)) has
several solutions with respect to 7. They are not equal to each other. It is obvious
that if we try to find an integral equation equivalent to (5.1), then the expression
Ji(x(z)), where j is fixed, will be involved in that equation more than one time
with various values of ¢. This will create certain difficulties in the analysis, excep-
tionally if the number of the members is not predictable. The number is important
if we analyze stability problems, periodicity of solutions, almost periodicity, etc.
That is why it is necessary to find conditions which will provide possibility for so-
lutions to meet the surfaces of discontinuity not more than once, or, more precisely,
exactly once. Conditions (N1),(N3) imply that the point (¢, x (¢)) after the first meet-
ing with a surface t = t;(x) jumps inside the region between surfaces t = 7;(x)
and t = 7;41(x). By (N4), the integral curve does not intersect the surface I'; again.
Obviously, there should be easily verifiable conditions, which guarantee (N4). There
exist several results on the subject of absence of beating [63, 142]. We are going to
consider simple and effective one, which is useful in applications, and which enables
to understand the essence of the phenomena easily.

Let us formulate the following additional conditions:

(N7)

/@ x)—=fanl <lflx—y| forall x,ye€G;
(N8)

IJi(x) =i <Ilsllx =yl forall ieAx,yeGaG;
(N9)

i (x) =t (y)| <Il¢||x —y| forall ieAx,y €.

In (N7)—(N9), [ r, 1y, [, are positive constants.
(N10) The inequality
My <1

is valid, where My = sup || f(z,x)| < oo.
(t,x)eIxG

Lemma 5.3.1. Suppose the surfaces T;,i € A, and the function f(t,x) satisfy
conditions (N9) and (N10). Then conditions (N4) and (N5) are valid.

Proof. Let us prove that (N 4) is valid. Assume on the contrary that there is a solu-
tion §(¢) = &(t,s,c + Jj(c)).c € G,s = 1;(c), j € A, of (5.2), which intersects
surface I'; at a moment sy, s < s1. We have that

0<s1—s5=r1;(x(s51) —7;(x(s5)) <

Ll f £t E@)dt] < Mylo(s: —5).

The last inequality contradicts (N9).



5.3 Beating Phenomena 61

Exercise 5.3.1. Prove that (N5) is valid, similarly to that of (N4).

The lemma is proved. O

Lemma 5.3.2. Assume that conditions (N1) and (N2) are fulfilledand x(t) : I — G
is a solution of (5.1). Then x(t) intersects every surface I';,i € A.

Proof. Assume on the contrary that x(¢) does not intersect I'; for some j € A.
Condition (N1) implies, without loss of generality, that we may assume the surface
as a unique surface of discontinuity. In other words, A = {j}. Introduce a new
function r(t) =t — 7;(x(¢)). As (N2) is valid, there exist o, B, < r; < B; < B,
such that r(e) < 0 < r(B), and by the continuity of r(z) there exists a point
¢ € (a, B) such that r(¢) = 0. That is, { = t;(x({)). The lemma is proved. O

Using the last two lemmas one can formulate the following assertion.

Theorem 5.3.1. Assume that conditions (N1)—(N3), (N8), and (N9) are fulfilled.
Then every solution x(t) : I — G of (5.1) intersects each of the surfaces I';,i € A
exactly once.

Besides the last theorem the following general assertion can be formulated.
Theorem 5.3.2. Assume that conditions (N1)-(N4) are fulfilled. Then every solu-
tion x(t) : I — G of (5.1) intersects each of the surfaces T';,i € A, exactly once.

Remark 5.3.1. In this book we discuss only systems, which satisfy conditions of
absence of the beating, that is, each solution of a system intersects every surface of
discontinuity not more than once.

Exercise 5.3.2. Solve the following problems.

1. Consider the impulsive system

1
AX|i=iti)x| = —5% (5.8)
where t, x € R,i € Z,[ is a fixed positive number. Prove that there is no beating
of solutions against the surfaces of discontinuity.
2. Letasolution ¢(¢) : I — G, ¢(t9) = xo, of (5.1) intersects each of the surfaces
I;,i € A, exactly once at the moment t = 6;. Prove that

xo+ [ fls,p(s)ds + X Ji(¢6h), t=to,

$(1) = " fo=0i <t (5.9)
xo + [ f(s.¢(s))ds — 92 Ji(9(6)., 1t <to.
to t<0; <ty

3. Assume that conditions of Theorem 5.3.1 are valid and a function ¢(¢) : I — G
satisfies (5.9), where 0; are all points of I such that 6; = 7;(¢(6;)). Prove that
¢ (t) is a solution of (5.1) on [.

On the basis of results of the last two exercises, one can formulate the following
assertion.
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Theorem 5.3.3. Assume that conditions (N1)—(N5) are fulfilled. A function x(t) :
I — G,x(ty) = xo, (to, x0) € I x G, with the sequence of discontinuity moments
{6;} C I,i € A, is asolution of (5.1) on I if and only if it satisfies the following
integral equation:

so+ [ fls.x(6Dds + X Jix@)). 1= 1o,

x(t) = 0 fo<bi <t (5.10)
Xo + ff(s,x(s))ds — > Ji(x(6), t<ty.
to l§9i<l()

Remark 5.3.2. Obviously, that investigation of the system (5.1) through integral
equations (5.10) is a complex work as the moments of discontinuity are not pre-
scribed. In the next sections, we provide a method which will help to investigate
(5.1) on the basis of an integral equation.

Theorem 5.3.4. Assume that conditions (N8),(N9) are fulfilled and
ly <1, Mel, <1-15. (5.11)

Then (N6) is valid.

Proof. Assume on the contrary that (N6) is not valid for a solution x(¢) and some
j € A. Then there exist vectors 71,272,721 # Z2, and moments #1, 3,1, > t1, such
that z; + J;(z1) = x(t1),t1 = 1j(z1), and 22 + Jj(22) = x(t2). 12 = 7j(22). If
t, > t1, then

et =22l (1= 1) < ller =22+ ;) = )l = | [ £, x(5))ds]
<I:Myglz1 — 22|

The last inequality contradicts (5.11). If t, = #;, then

lz1 —z2l|(1=1y) < llz1 — 22 + Jj(z1) — Jj (z2)]| = ||x(t1) — x(22)]| = 0.

We have another contradiction. The theorem is proved. O

5.4 The Topology on the Set of Discontinuous Functions

A difficulty of investigation of system (5.1) is that the moments of discontinuity
of distinct solutions do not, in general, coincide. To investigate neighborhoods of
solutions of differential equations with impulses at variable moments, we introduce
the following concepts of closeness for piecewise continuous functions. Various
metrics and topologies for discontinuous functions are described in [7, 32,75, 90,
142,147].
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Denote by m,a,b € R, the interval [a, b], whenever a < b and [b,a],
otherwise.

Definition 5.4.1. Solutions x;(t) € PC(Ty,6') and x,(t) € PC(T», 6?) are said
to be e-equivalent if:

(1) the measure of the symmetric difference of the domains 7 and 7> does not
exceed €;
(2) 16} — 62| < e foralli;

(3) the inequality [|x1(r) — x2(¢)|| < € is valid for all ¢, which satisfy ¢ & [0, 62
for all i.

Definition 5.4.2. A solution x(¢) is in the e-neighborhood, € > 0, of a solution
x2(t) € PC(T>, H?), if either it is continuable on an interval T}, or can be restricted
to an interval, such that the two are e-equivalent.

If x1(¢) and x,(¢) are e-equivalent then x; (¢) is in the e-neighborhood of x, (¢), and
vice versa.

The equivalence of two piecewise continuous functions, when € is small, means
roughly that they have close discontinuity points, and the values of the functions are
close at points that do not lie on intervals between the corresponding discontinuity
points of these functions.

The topology defined with the aid of e-neighborhoods is called the B-topology.
One can easily see that it is Hausdorff and it can be considered also if two solutions
x1 and x5 are defined on a semi-axis or on the entire real axis.

5.5 B-Equivalence: General Case

Consider (5.1), assuming that conditions (N1)—-(N3), (N7)-(N10), are valid, 7; (x) =
0; + k;i(x), with |«; (x)| < v, for some positive number v and for all x € G,i € A.
Fix a number i. Let x¢(¢), xo(6;) = x, be a solution of the system

x'= f(, x). (5.12)

Denote by £; the meeting moment of the solution with the surface of discontinuity so
that & = 60; + «;i (x0(&)). Let also, x1(¢) be a solution of (5.12) such that x; (&) =
x0(&) + Ji(xo(&)). Assume that it exists on the interval [ﬂ] and define the
following map (see Fig.5.2),

& &
Wix) = / Pl xo()du+ Ji (x + f Flu. xo@)du) +
9,' 0;
0;
/E- S(u, x1(u)du. (5.13)

1

The map W; defined for each i is called the B-map.
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Fig. 5.2 Construction A X

of the map W, IX"'Wi(x) :

Beside (5.1) consider the following system:

x'= f(t, x),
Ax|i=g; = Wi(x). (5.14)

We say that systems (5.1) and (5.14) are B-equivalent in G C R” if there exists a
set G1 C G such that for each solution x(¢) of (5.1) defined on an interval U, with
discontinuity moments &; and x(¢) € G1,t € U, there exists a solution y(¢) : U —
G of (5.14), satisfying

x(t) = y(),t & &, 6] (5.15)
if & # 6;, and
x(&) = y(6) (5.16)

if & = 6;, for all i. In particular,

x(6;) = y(O:i+).x(&) = y(&)if0; > &, (5.17)
x(6;) = y(0;).x(&+) = y(&)if6; <§&;. (5.18)

Conversely, for each solution y(¢) of (5.14) with y(¢) € G;,t € U, there exists
a solution x(¢), ¢ € U, of (5.1) such that (5.15)—(5.18) are valid.

Remark 5.5.1. To define W; it is sufficient if the solution x;(¢) is defined on the
left-open interval (6;, &].

Suppose
sup [ f (. x)[| + sup [|/i(x)[| = M < oo. (5.19)
IxG AXG
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Fix a vector xo € G, and real positive numlzers hH=h+vM H="h-+ 1+
2v) M. We assume that the set ||x — xo|| < H is included in G.

Theorem 5.5.1. Suppose (5.1) satisfies all conditions listed above. Then:

(1) functions W;,i € A, are defined on the set G, = {x € R" : |x — x¢|| < h};
(2) forarbitrary x,y € Gy, and everyi € A it is true that

[Wi(x) = Wil < kg, 15, 1)x =yl (5.20)
where
k(g ly.l) =1pv[(1 + lJ)e”lf + ezvlf(l +1;(1—-MIl))(1 - Mlt)_l] +

Iy + 1.2+ 15)e" ' M(1 — MI)™";

(3) systems (5.1) and (5.14) are B-equivalentin Gg = {x € R" : ||x —xo|| < H},
such that if a solution of (5.1) or (5.14) get values in Gy, then the corresponding
solution get values in Gg .

Proof. Fix i, and let xo(¢) and x1(¢) be solutions of (5.12), which are mentioned in
(5.13). We have

fo) =x+ [ fuso@du, < B8]

Assuming x € Gy, and then using the last equation one can find that || xo () —xo|| <
h+vM = H,ift € [6;,&]. Similarly, one check that || x;(t) — xo|| < H. Thus,
W; is defined on Gy, and part (1) of the theorem is proved. O

We fix y € Gy, and next, determine W;(y). Denote by yo(¢), yo(6;) = y, the
solution of (5.12), and 7; the meeting moment of yo(¢) with I';. Let y;(¢) be the
solution of (5.12), which satisfies y1(1;) = yo(n:) + Ji (yo(ni)), t € [6;, ni]. Then

n; n;
Wiyy = | = flu.yo)du+ Ji(y + [ = fu.yo(w)du) +

1 1

0;
S, y1(w)du. (5.21)
ni

Without loss of generality assume that 8; < & < n;. Using the Gronwall-Bellman
Lemma, one can find that

lx0(6) = yo ()| = e/ |lx = yll. (5.22)
if t € [0;, &]. Then, applying (5.22) and condition (N10) we obtain

ni—& < le"'7 (1= M) x —y]. (5.23)
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Moreover, using definition of solutions x; and y;, we get that
1 (@) =y @] < e (1411 = MI)(A =M x =yl (524)

ift € [9[, Sl]
Now, subtracting (5.21) from (5.13) yields

& i
Wi =W = [ fxotndu— [ fu oydu+

& i
D+ [ so@ydi =g+ [ 7 sy +

0; 0;
a S(u, x1(u)du— fu, y1(w))du =

ni
& ni
Ut so) = s yotwnlau+ [ 7t votydu+

1

& ni
Ji(x + ; S, xo()du) — Ji(y + ' S, yo(u)du) +

1

& i
[ s = @l [ 7

1

and, using (5.22)—(5.24), we have that
& ni
W =W = [ 1 Gxo(w) = £ yo(w) [dat /g 1 vt du+

3 ni
Ll =+ [ xot) = £ o+ [yl +

i

& ni
[ 1)~ @l [ s@ldus

&
Lellxo@) — yo(u)lldu+ M(ni — &) + L[llx — y|

i

&
T / 10 (0) — yo()lldu + My — &) +
0;

&
Lellxi() — yi@)|du+ M — &) < k(ly, 1y, 1) |x =yl

That is, (5.20) is valid. B-equivalence of the systems follows immediately from the
definition of W;.
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Now, let us prove that x(t) € Gp,t € I, implies y(¢) € Gy,t € I. Indeed, for
allt & [&,n;i], we have y(¢) = x(¢). Hence, it is sufficient to consider an interval
[£:, ni], for some fixed i. Assume, for the sake of simplicity, that § < n;. Then

y(&) = x(&)and y(1) = x(&) + [z, [, y@)du,1 € (&, n;]. Finally,

t
Ol < Ix @)l +/§ Mdu<h+ My = H.

Similarly one can check that y(¢) € Gp,t € I, implies x(t) € Gy, forallt € I.
The theorem is proved. O

Exercise 5.5.1. Interpret results of the last theorem with v = 0 and /; = 0 : evalu-
ate k(lr,ly,l;) and W;.

Example 5.5.1. Determine a B-equivalent system for the following impulsive
equation:

x' = 2x,
AX|i2i4x = —sin®(x), (5.25)

wheret,x e R,i € Z.

Solution. Fix i € Z. We have that xo(t) = x(¢,1, x) = xe2“~ is a solution of
x' = 2x. (5.26)

The moment of intersection of this solution with the line # = i + x has to be found
fromt =i + xe2¢~) Ttisequalto & =i + ¢(x), where u = ¢ (x) is an implicit
function such that

u = xe?. (5.27)

One can easily see that ¢ is a continuously differentiable function. Thus, we
have that xo(¢;) = xe??™. Similarly, one can evaluate the solution x;(f) =
xX(t, 8, x0(8) = sin?(x0(&i)) = (xo(&:) — sin®(x0(¢:)))e** %) of (5.26). Finally,
one can find that W; (x) = x; (i) —x = —sin?(xe2?™))e2¢™) and the equivalent
system is

y' =2y,
Aylizi = —sinz(yezd’(y))e_zd’(y). (5.28)

Remark 5.5.2. The method of investigation of qualitative properties of a differen-
tial equation by a reduction to a more simple system is very fruitful for any kind
of equations. One can mention, for instance, the Floquet-Lyapunov transforma-
tion of linear periodic systems, or the method of the first approximation, which
not necessarily must be the approximation by a linear system. Generally speaking,
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the B-equivalence considered in our book is a first approximation. To describe our
approach better, let us start with a more general case. Consider beside system (5.1),
another one,

y' =gt y).
Ayt vy = Wi(y). (5.29)

Assuming that system (5.29) has a specified quality, and differences f — g, v — 1,
W — J, are small in some sense, one may make conclusion about that property
for system (5.1). One can call (5.29) a first approximation system. If we restrict
ourself on asymptotic features of the equation, then one can say about comparison
method for systems (5.1) and (5.29) as usually it is named for ordinary differen-
tial equations. We shall use the first approximation systems not only to investigate
asymptotic properties but also for periodic and bounded solutions, smoothness of
solutions, and even chaotic behavior of discontinuous dynamics. Since the equa-
tions with fixed moments of impulses have been well-investigated, it is beneficial
to use them for the approximation. Moreover, we suppose that it will be possible
to consider approximations of higher order in future. So, it is natural to call the
approach the method of reduction to systems with fixed moments of impulses.

Assume that v; (y) = 6; in (5.29), where 6; is a sequence of ordered real num-
bers, and consider the following equation:

y' =gt y),
Aylize, = Wi (). (5.30)

Let us show, how one may choose the sequence 6. If (5.1) has the zero solution,
then 6; = 7;(0). If one investigates stability of a solution ¢ (¢) of (5.1), then it is
convenient to set the moments of discontinuity of this solution as 6;, and rewrite the
surfaces of discontinuity as 7; (x) = 6; + «; (x), where k; (x) = 7; (x) — 6;.

5.6 Continuity Properties

In this section, we discuss the continuous dependence by using the B-equivalence
method and the topology in the set of piecewise continuous functions.

Consider system (5.1) on the set Q = I x. AxG of points (¢, i, x), where G C R”
is an open and connected set, / is an open interval in R, and A is an interval in Z.
Denote by I = [a,b] C I aclosed finite interval and fix it. Let x (¢) be a solution of
(5.1)such that x(¢) : I — G, x(to) = xo, (t0, x0) € IxG,andlet6;,i =m,... .k,
be moments of discontinuity of the solution, that is, 6; = 7;(x(6;)),i = m,...,k.
Assume that for all x € G,a < Tu(x) < ... < %(x) < b, and denote G; =
{t,x):ti(x) <t <tit1(x),x € G},i =m,....k—1,Gp—1 = {(t,x) :a <
t < tu(x),x € G}, Gy = {(t,x) : w(x) <t < b,x € G}. The conditions
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imply that there are small neighborhoods of points (6;, x(6;)), where the surfaces
of discontinuity have the form 7; (x) = 6; + k;(x), where k; (x) = 7; (x) — 6; and
ki (x(6;)) = 0. There exists a positive number v such that |«; (x)| < v for all i, and
the number v is arbitrary small if the neighborhoods are chosen sufficiently small.
Thus, we can claim that all conditions of the last section needed for the reduction to
the system with fixed moments of impulses, that is, 6;,i € A, are valid.

Let D(t9,8) = {(t0,x) : ||lx — xo|| < &} be a disc centered at (f9, x¢), and
d(x0,8) = {(t,x0) : to—8 <t < to+ 8} be an interval centered at (¢, xo) with the
radius § > 0. Fix a number j such that (9, xo) € G;. We shall need the following
definitions.

Definition 5.6.1. The solution x(¢) of (5.1) continuously depends on xq if for an
arbitrary € > 0 there exists § > 0 such that any other solution x(¢) of (5.1) is in the
e-neighborhood of x(¢), as soon as (fo, X(t9)) € D(t9,8) N G;.

Definition 5.6.2. The solution x(¢) of (5.1) continuously depends on fy if to any
€ > 0 there corresponds § > 0 such that any other solution X(¢), X(fp) = xg, of
(5.1) is in the e-neighborhood of x(7), as soon as (7o, Xo) € d(xo,8) N G;.

Using Theorems 2.7.1, 2.7.2, and reduction to the equation with fixed moments of
impulses, one can easily prove that the following assertions, Theorems 5.6.1-5.6.4,
are valid.

Theorem 5.6.1. Suppose conditions (N1)—(N3), (N7)—(N10), are fulfilled. Then the
solution x(t) of (5.1) continuously depends on ty and xg, ifty = a.

Theorem 5.6.2. Suppose conditions (N1)—-(N3), (N7)-(N10), (5.11) are fulfilled,
and k(¢ ly,l:) < 1. Then each solution x(t) = x(t,to,xo), (to,x0) € I x G,
of (5.1) is continuous in ty and xo on each closed finite interval, where it is defined.

Remark 5.6.1. Conditions (9, Xo) € D(t9,8) N G and (o, xo0) € d(x9,8) N G; in
Definitions 5.6.1 and 5.6.2 are important. That is, assumptions (¢g, X9) € D(to,6)
or (fp,x0) € d(xo,8) are not sufficient for the constructive description of the
dependence. Indeed, consider the following simple system,

x' =0,
AX|jey1/2 = =5, (5.31)

where x,¢ € R. Fix solutions x(¢) = x(¢,2,4) and x;(t) = x(¢,2,4 —«),0 <
k < 4. One can easily see that the distance between x(¢) and x; (¢) near t = 2 tends
to5ask — 0.

Exercise 5.6.1. Show that the solution x(t) = x(¢,2,4) of (5.31) is continuously
dependent on the initial value in the sense of Definition 5.6.1.

The last example demonstrates that a careful analysis of ‘closeness’ of solutions
must be done, if one considers equations with variable moments of impulses.
We must be attentive exceptionally, if one considers continuous dependence of a
solution on the right-hand side.
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Beside the (5.1), consider another system

x'= f(t,x) + (2, x),
AX|i=; () +o; (x) = Ji (x) + Vi(x), (5.32)

where functions ¢, @, and V are all continuous.

Definition 5.6.3. The solution x (¢) of (5.1) continuously depends on the right-hand
side of the equation if for an arbitrary € > 0 there exists § > 0 such that every
solution y(¢) = y(t, to, xo), of (5.32) is in the e-neighborhood of x(¢), whenever
lp, )| <8, |Vi(x)]| <§,|wi(x)|] <§forallt,i,x.

Theorem 5.6.3. Suppose (N1)—(N3),(N7)—(N9), and inequalities (5.11), are ful-
filled, k(I ¢,1y,1;) < 1, and functions g, W, w satisfy ||g(t, x)—g(t, y)||+||W; (x)—
Wil + |wi(x) — w; (y)| < La||x — yl||, where [, is a positive constant, for all
x,y € Gand (t,i) e I X A,w;(x) = 0ifi > j,and w;(x) < 0ifi < j, forall
x € G. Then the solution x(t) of (5.1) continuously depends on the right-hand side
of the equation.

Theorem 5.6.4. Suppose (NI1)—(N3),(N7)—(N9), and inequalities (5.11), are ful-
filled, k(I 7,1y,1:) <1, and functions g, W, w are such that w; (x) = 0,]|g(t, x) —
g, M+ [|W;i(x) — Wi(»)|| < Lllx — y||, where I, is a positive constant, for all
x,y € G,(t,i) € I x A. Then each solution x(t) = x(t, to, Xo0), (0, Xo0) € I x G,
of (5.1) continuously depends on the right-hand side of the equation on each closed
finite interval, where it is defined.

Exercise 5.6.2. Prove Theorems 5.6.3 and 5.6.4.

Remark 5.6.2. There exists another way of investigation of the continuity in param-
eters and the right-hand side. Indeed, if we suppose that conditions (N1)—(N3),(N7)—
(N9), and inequalities (5.11) are fulfilled, and maps I1; are homeomorphisms on G
for all 7, then one can prove that the continuous dependence on initial conditions of
the solution x(¢) presents.

5.7 Generalities of Stability

Let us consider system (5.1) again, and assume that conditions (N1)—(N4)
are valid, and I = [0,00),4 = {1,2,...},0 < 71(x) < 12(x) <

Let x(t) be a solution of (5.1) such that x(¢) : [0,00) — G. Denote
Go={(t,x):0<t <11(x),x € G}, and G;,i > 1, has the sense assigned
above, that is, G; = {(t,x) : 7;(x) <t < ti41(x),x € G},i > 1. Moreover, let
D(ty,8) = {(to,x) : ||x — x(20)|| < &}, where ty € [ is fixed, be the disc with the
center at (¢g, x (o)) and the radius § > 0. If (¢9, x(¢9)) € I x G, then it belongs to
some G, j > 0. Fix this j.
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Definition 5.7.1. The solution x(¢) is said to be B-stable if to any € > 0 there
corresponds 8(fp, €) > 0 such that any other solution y(¢) is in the e-neighborhood
of x(t) on [tg, 00), as soon as (fy, y(tp)) € D(to,8) N G;.

Definition 5.7.2. The solution x(¢) is said to be uniformly B-stable if § from
Definition 5.7.1 can be chosen independently of 7y € 1.

Definition 5.7.3. The solution x(¢) is called B-asymptotically stable, if it is B-
stable, and there is v > 0 such that to any € > 0 there corresponds 1 (¢) > 0 such
that any other solution y(¢) is in the e-neighborhood of x () on [tg + 1, 00), as soon
as (fo, ¥(f0)) € D(to,v) N G;.

Definition 5.7.4. The solution x(¢) is called uniformly B-asymptotically stable, if
it is uniformly B-stable, and the numbers v and #; from the last definition can be
chosen independently of 7y € 1.

The reader can see that the last definitions can be easily transformed to definitions
of stability for equations with fixed moments of impulses in Sect. 3.1, if 7;(x) =
0; = const,i > 1. Moreover, they are essentially different from those of ordinary
differential equations.

Example 5.7.1. Consider the following scalar system (scalar, since the variable x is
one-dimensional, and a system, since it consists of two equations)

x' =0,

AX|i=y = —1, (5.33)

where ¢, x € R. It has a unique surface of discontinuity I' = {(¢,x) : t = x}.
Consider solution x(¢) = x(¢, 1, 1). Since (1, 1) € T, it starts with a jump so that
x(14+) = 0, and x(¢) = 0 on (1,00). Let x;(t) = x(¢, 1, z), be another solution,
with z < 1. The initial value, z, can be chosen arbitrarily close to 1, but the solution
does not have a jump for # > 1, and x;(t) = z on [1, 00). So, we have paradoxical
situation: the closer z to 1, the larger the distance between x (¢) and x1 (¢) on (1, 00).
Despite the system has “good” properties. The reason of this awkward state of deal
is that x (¢) starts on the surface of discontinuity. Hence the initial conditions for the
stability discussion should be chosen more carefully. In this example, the neighbor
(to, yo) must be taken such that yo > t,.

Consider now, beside (5.1), the perturbed system (5.32) again.

Definition 5.7.5. The solution x(¢) of (5.1) is totally stable (or stable under persis-
tent disturbances), if given € > 0 one can find § > 0 such thatif (z9, x(#9)) & I';, and
¢, )l < 8. [IVi(x)| <6, |wi(x)| <& forallz,i,x, then y(z), y(to) = x(t), a
solution of (5.32), is in the e-neighborhood of x(¢) on [tg, 00).

We have special circumstances, when discussing stability of the zero solution. As-
sume that f(¢,0) = 0, J;(0) = 0, forall i > 1 in (5.1), and consider the following
definitions.
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Definition 5.7.6. The zero solution of (5.1) is stable if to any € > O and 7y € I,
there corresponds §(fg, €) > 0 such that if ¥/ (¢) is a solution of (5.1) with || (¢9)|] <
8(to, €), then ||W(2)]]| < € fort > 1.

Definition 5.7.7. The zero solution is uniformly stable, if the § in the last definition
is independent of #y.

Definition 5.7.8. The zero solution is asymptotically stable if it is stable and if there
exists v(fp) > 0 such that if ¥ (¢) is a solution of (5.1) with || (t0)]| < v(fo), then
|l ()|| - 0ast — oo.

Definition 5.7.9. The zero solution is uniformly asymptotically stable if it is uni-
formly stable, and to any positive € there corresponds 7 (€) > 0 such that if ¥ () is
a solution of (5.1) with || (fo)|| < Yo, Yo is independent of ty, then || (2)|| < e,
forallt >ty + T (¢).

Definition 5.7.10. The zero solution is asymptotically stable in large if it is asymp-
totically stable and each solution ¥ (¢) satisfies { () — 0 as t — oc.

Definition 5.7.11. The zero solution is unstable at o € [ if there exists a number
€0 > 0 such that to any § > 0 there corresponds a solution ys (), ||vs(t0)|| < 8, of
(5.1) such that either the solution is not continuable to co or there exists a moment
11,11 > to with [|ys(11)|| > €o.

Example 5.7.2. Prove that the zero solution of the system

x' =kx,
Ax|igizx = =X, (5.34)

where ¢, x € R,i € Z, is asymptotically stable, if the constant k is a negative real
number.

Solution. First, we construct a system, which is' B-equivalent to (5.34) on R. Fix
i € 7Z. We have that xo(r) = x(¢,1,x) = xe¥¢~)  the solution of
x' = kx. (5.35)

Consider the equation ¢ = i 4+ xek®~ to find the intersection moment of x(z)
with the surface t = i + x. Itis equal to {; = i + ¢(x), where u = ¢(x) is an
implicit function defined by the equation

u = xek. (5.36)

Thus, xo(¢;) = xek¢™ . Similarly, x; (1) = x(1. 5. x0(&i) — x3(5)) = (x0(&i) —
x2(£:))ek =5 Now, Wi(x) = x1(i) — x = —x2ek¢®) and the equivalent system
has the form

y' =2y,
Aylepi = —y2ek?O), (5.37)
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One can easily see that ¢ is a continuously differentiable function and, consequently,
W; are smooth functions. It is easily seen that W; (0) = 0. Hence, for 4 > 0 there
exists a Lipschitz constant [ (k) > 0,[(h) — 0, as h — 0. For an arbitrary solution
y(t) = y(t,to, yo) of (5.37) one has that

y(t) = T o 4+ By i Wi (0 (D).
By using the Gronwall-Bellman Lemma for discontinuous functions, we have that
(O] < 1yole T Mg <i < (1 + 1(h)).

The last inequality implies immediately that the zero solution is asymptotically sta-
ble if k 4+ In(1 + /(h)) < 0. The truth of the last inequality is obvious if % is
sufficiently small.

5.8 B-Equivalence: Quasilinear Systems

In this section, we want to see the use of the reduction method for investigation of
the following system with impulse actions:

dx
o= A(t)x + f(¢, x),

Ax|t=0[+ti(x) = Bix + I[(X), (538)

wheret € R,x € R*,0 = {0;},i € Z, is a B-sequence, the entries of the n x n
matrix A(t) are continuous real valued functions, B; are real valued square matri-
ces of order n, and 7; (x), are positive real valued continuous functions defined on
R",i € Z.

We may assume additionally that:

(Q1) there exists a positive constant « such that ;1 — 6; > k,i € Z;
(Q2) there exists a positive constant [ < /4 such that forall t € R, x,y € R",
i € Z, the following inequality is valid

1. x) = fE I+ 1) = L)+ [u(x) =] < Ix = yl. (5.39)

and |t; (x)] < [;
(Q3) det(Z + B;) #0,i € Z;
(Q4) for a fixed positive number H,

sup If @0l + sup I1;(x)]| = M < +o00

—oo<t<+o0o,|x||<H —oo<i<+oo,|x||[<H
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and
sup  [[AOI +  sup  [|Bi] = N < +oo;
—oo<t<+oo —oo<i<+00

Q5) ti(x) > 1i(x+ I; (x)),i €Z,if |x| < H,and I[[NH + M] < 1.

By virtue of Lemma 5.3.1 and assumption (Q5) every solution x(¢), || x(¢)|| < H,
of (5.38) intersects each surface I'; : t = 6; + 1;(x), i € Z, at most once. Moreover,
the solution intersects a surface if the range of the surface is a subset of the domain
of the solution. Following the proof of Theorem 5.2.4, continuation of solutions of
ordinary differential equation

j_j = A(D)x + f(1.%), (5.40)

and the condition |0;| — oo as |i| — oo, one can find that every solution x(¢) =
x(t,to, X0), (to, x0) € R x R", of (5.38) is continuable on to R, and intersect every
surface of discontinuity exactly once.

We will start with a basic theorem, which is a specific form of Theorem 5.5.1 for
the quasilinear case.

Fix i € Z. Let xo(t) be the solution of (5.40) with xo(6;) = x, and & the
solution of the equation ¢t = 6; + 7;(x0(?)), that is, the intersection moment with
T';, and let x1 (¢) be the solution of system (5.40) with the initial condition x; (§;) =
Bixo(&) + Ii (xo(&;)). Obviously, both of these two solutions exist. Similar to W;
in (5.13) one can construct the following B-map,

&
Ji(x) =T + Bi)/g» (A(@x(x) + f(z,x())d7 +
0;
Li(x(&)) + s (A(@)x1(7) + f(z,x1(7))d, (5.41)

and the system

d
=AWy + 1),
Ayli—e; = Biy + Ji (). (5.42)

Exercise 5.8.1. Prove that J;(x) = I;(x) if 7;(x) = 0, that is (6;, x) is a point
belonging to the discontinuity surface.

Let b(I) = I[[NH + M], and assume that »(/) < min(1, H). Moreover, set h =
H —b(l),cl) =b()(1 + N + ||Z])) + M k(1) = !N FD{A + N)(N + 1) +
[(NH + M)(N +2) + (N + D)(1 +1 4+ b(1))e!N+D 1111 = b(1)) ™'}
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Theorem 5.8.1. Assume that (5.38) satisfies conditions (Q1)—(Q5).
Then:

(1) functions J;,i € Z, are defined on R";

(2) systems (5.38) and (5.42) are B-equivalentin Gg = {x € R" : ||x|| < H},
such that if a solution of (5.38) or (5.42) get values in Gy, then the correspond-
ing solution of (5.42)or (5.38) get values in Gg = {x e R" : ||x|| < H};

(3) the following inequalities are valid

[1: (x) = i < Tk(D]Ix(6:) — y (@)l (5.43)

uniformly with respect to all i € Z, for all x, y such that || x (&, 0;, x)|| < h and
|v(di,6;, ¥)|| < h, where x(t,0;,x) and y(t, 6;, y) are solutions of (5.40), and
&, @i, are their meeting moments with the surface T;.

Proof. The first part of the theorem is verified above, since solutions x(¢) and x1 (¢)
of (5.40) in (5.41) always exist.

To verify Part (2) we should remark that for a given x € R”, the value J; (x) is
given by J; (x) = x1(6;)—x = x(6;,&;, x0(&1)) — x, where all considered solutions
are of (5.40). Let x(¢) be a solution of (5.38), ||x(¢)|| < A, and & the moment of
discontinuity of this solution. Assume that x(6;) = y(6;) = x0(6;), where y(¢)
is a solution of (5.42). We should prove that x(§;4+) = y(&) = x1(&). Indeed,
equality y(&;) = x1(&;) follows from the definition of J;, and x (& +) = xo(&) +
Ii(x0(&)) = x1(&) since x(¢) is the solution of (5.38). By employing integral
equations corresponding to (5.40), we find that ||y (¢)|| < H if t is between 6;
and §&;. Since inside of intervals of continuity the solutions satisfy the same equation
(5.40), one can see that the equivalence is proved in one direction. Similarly we can
discuss, if begin with y(¢) as a solution of (5.42), ||y (¢)|| < h. Thus, the equivalence
is proved.

We next prove inequality (5.43). Let ||x|| < h. By employing integral equations
corresponding to (5.40), again, we find that the solutions x¢(¢) and x; (¢) determined
above satisfy the inequalities ||xo(¢)|| < H and ||x1(¢)|| < H on [6;, &;]. Let yo(¢)
be a solution of (5.40) for which y¢(6;) = y and ||y|| < h. Let¢; > & be a solution
of the equation t = 6; + 7;(yo(¢)), and let y;(¢) be the solution of (5.40) with the
initial condition y1(¢;) = B;jyo(¢i) + Ii (¥o(¢i)). We have that

xo(t) = x + / [A(s)x0(s) + f(s. x0(s))]ds.

1

500 =3+ [ LA©E) + £ 70(5)lds.

1

Subtract the second equation from the first one, and apply the Lipschitz condition
and the Gronwall-Bellmann Lemma to obtain

Ix0(t) = yo ()|l < eV x — yll.t € [&, ¢i]- (5.44)
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Next, one can write that
¢ — & = 1 (o)) — (o (E)) < yo (@) — xo(E)|l <
1llyo (i) — x0(@0)| + lIxo(¢r) — xo(E] < Le™ D |lx — y|| +
I L :m [A(5)70(5) + £(s. yo(sNIds ] = Le®+DTx = || + bU)(@y — &).

The last inequality implies

JeN+D!

¢ —& < T(l)”x =yl (5.45)

Now, we have

bi
x1Ei+) — 1) = xo(&) + Li(xo(&)) — yo(&i) — / [A(s)yo(s)
+ /s, yo(s)lds — 1i(yo(&i) +

@i @i
[ 60060 + 6. 70601ds) + [ 4G+ 616Dl

1 1

and
(1 +1+b(1))eN+D!

leaGr) = a6l = el =l

Consequently,

141+ b(1))e>N+D
@ -nol < T -y (540

Finally, subtracting the expression

bi
Jily) =T+ Bi) /e (A(®)yo(r) + f(T. yo(r)))dt + Ii (yo(i)) +

6;
[ o+ @

from (5.41) and using (5.44), (5.45), and (5.46), we conclude that (5.43) holds. The
theorem is proved. O

Bounded Solutions. Using the transformation y = U(t)z, which has been defined
in Sect.4.1, such that matrices U(t), U~ (¢), are bounded on R, one can reduce
(5.42) to the system
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& = Pt A,

A§|t 0; = ng +I[ (Z),

d
== P00+ f(t.2).
Anli=g, = Q70 + I17(2), (5.47)

where z = (§,1n), £ e R, n e R"™™,
In what follows, without loss of generality, we assume that the system (5.42) has
the form (5.47).

Theorem 5.8.2. Assume that conditions (Q1)-(Q5) are satisfied, associated with
(5.38) system (4.1) is exponentially dichotomous and

(06) 2KM (L + (’)—] +b(l) < H;
l—e
(07) 2KI[} + *Pe] <
Then (5.38) has a unique solution bounded on R.

Proof. Consider the following system of integral equations:

(0= [ 0@0ACIT+ Y X065,

% 9i<t
n(t) = —/ Xo(t,7) fa(t,2)dt — Z X, (t, Qi—l—)Jiz(z), (5.48)
? 0; >t

and the sequence of approximations zx = (¢, nx),k > 0,& = 0,n9 = 0,

Evr (1) = / X160 fi(nz0dT + 3 X6, 6401 @),

0; <t

Mesr(6) = / Xa(t,0) fo(n.z)d T — 3 Xalt,6-0)I2(z0).

0; >t

Using (Q6) one can check that all approximations satisfy ||zx (¢)|| < h, ift € R.
Indeed, we have that ||zo|| = 0, ¢ € R. Assume that ||zx || < /. Then applying (4.31),
we have

(t—7) (t—6;) 6(1)62”"
610 < | Ke™ PTOMdT + ) Ke M <KM[ + )

t; <t —e 2

Similar evaluation can be made for ng 41 (¢). So, finally, we have that ||zx1(?)|| <
2K + <O —Bpe] < H —b(l) = h. Thats, ()] < h.k = 0.if 1 € R, by the
1-

induction.
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Analogously, condition (Q7) implies that the sequence z; is convergent over R.
Thus, the integral equation has a solution zo(¢), with ||zo(¢)|| < & for t € R. The
uniqueness can be verified easily. The theorem is proved. O

Exercise 5.8.2. Explain, why we do not use an analogue of condition (N6) in the
last theorem. Discuss uniqueness of solutions of system (5.38), and the uniqueness
of the solution bounded on R.

5.9 Poincaré Criterion and Periodic Solutions
of Quasilinear Systems

Theorem 5.9.1. Assume that conditions (MO0),(N1)—(N4) are fulfilled, (5.1) is an
(w, p)-periodic system, there exist a moment ty € R and a solution x(t) of (5.1)
with x(ty + w) = x(tg). Then there exists an w-periodic solution of the system.

Proof. The necessity can be verified easily: if x(¢) is an w-periodic solution,
then x(fp + w) = x(#) for all 5 € R. Let us prove sufficiency. Assume that
x(tg + w) = x(tp) is true for a fixed 9 € R and a solution x(¢). Without loss
of generality, assume that 7 is not a point of discontinuity of x(¢), and (¢9, xo)
lies between two consecutive surfaces I'; and I';+1. Then (¢p + w, xo) is between
I'iyp and I’y 114 p. Consider t > tp. The theorem on periodic systems of ordi-
nary differential equations [59] implies that x (¢ + w) is a solution of (5.2), and
x(t) = x(t + w) near #y while both solutions are continuous. More precisely, solu-
tions of (5.2), which represent x(¢) and x (¢ + @) on the intervals of continuity are
equal to each other. The nearest moments of discontinuity from the right are defined
by equations t = 7;41(x(¢)) and t = T;414p(x(t + ®)). The first of these equa-
tions has the solution r = ;. Denote the solution of the second one as t = 6; 14
We have that 6/, ., = Tit14p(x(0/ 114, + @) = T14p(x (6], ,) =
Ti+1(x (91+1+p)) + w. The absence of beating and x(¢) = x(¢ + w) imply that
A 14p = Oi+14+p and 0414, = 641 + . Next, we have that x(6;41+) =
Ji+1(x(bi+14p)) = Jit14p(x(Oi+14p + @) = x(6i+14p + @+). Consequently,
the two solutions are equal to each other while both solutions are continuous, near
t = 6;414p, for increasing ¢, and x(¢ + ) is a solution of (5.1) for these val-
ues of the argument. One can proceed in this way such that, finally, we obtain that
x(t + w) is a solution of (5.1), and, moreover, x(t + w) = x(t), if t € [tg, 10 + w].
The assertion is proved. O

Suppose that (5.38) is an (w, p)-periodic system, i.e., A(¢) and f(t,x) are
w-periodic functions of ¢, there exists an integer p related to w by the condition
Oitp =0 +w,i €Z,and Bi1p = B;, 1i1p(x) = 1;(x) foralli € Z,x € R".
Since (5.38) has the uniqueness property, it can be shown that the following result
holds.

Lemma 5.9.1. Assume that (5.38) is an (@, p)-periodic system. Then the sequence
of maps J; (x) is p-periodic in i, and (5.42) is an (w, p)-periodic system.
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Exercise 5.9.1. Prove Lemma 5.9.1.
Hint: Use the technique of the last proof.

Theorem 5.9.2. If conditions (Q1)—(Q7) are satisfied, and associated with (5.38)
system (4.3) is exponentially dichotomous, then the (w, p)-periodic system (5.38)
has a unique w-periodic solution.

Proof. By Theorem 5.8.2 system (5.47) has a unique bounded solution z°(¢), which
satisfies (5.48). Let us prove that it is w-periodic. Following the proof of Theorem
5.8.2, we only need to show that the approximations are w-periodic functions. Let us
apply the induction method. We have that zo () = 0. Assume that the approximation
7k (1) is w-periodic function. Consider the approximation zj 4. We will check the
periodicity of & 1, since that for the second component 1 4 is very similar.

t+o

Err1(t +w) = f X1t +w,7) fi(r,zx(7))d T

+ Z Xl(t—}-w,@,‘)Jil(Zk(Qi)) =

ti<ttw

/ Xit+o,1+o)fit+o,20(t+w))dt

+ZX1(I +w,0; +CU)Jil+p(Zk(9i +w)) =

i<t

/ X1(t.0) fi(r. ze(@)dT + Y X1(1,60) T @ (6) = & (1)

- i<t

The theorem is proved. O

Let us denote M = max; sefo,0] |G (¢, 5)||, where G(z, 5) is the Green’s function
(4.66). The following theorem is valid.

Theorem 5.9.3. Suppose conditions (Q1)-(Q5) are satisfied, associated system
(4.1) is exponentially dichotomous and

(08) MM(T + p) < h;
(Q9) MI(1+1k(l)) < 1.

Then (5.38) has a unique w-periodic solution.

Exercise 5.9.2. Prove Theorem 5.9.3.

Notes

The problem of investigation of differential equations with solutions, which have
discontinuities on surfaces placed in (¢, x)-space is one of the most difficult and
interesting subjects of the theory [2,4, 14,20,32-36, 69, 82,85,95-97,102,138, 141,
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142,144, 145,153, 161]. It was emphasized in early stage of theory’s development
in [111]. Conditions of “absence of beating” of solutions against surfaces of dis-
continuity were firstly defined in [138]. The theoretical importance caused further
research of the beating phenomena [63, 82]. Another complexity in the analysis of
the systems, except the beating of solutions, is description of the closeness of solu-
tions with different moments of discontinuity. The problem was considered earlier
in theory of functions [90, 147]. In implicit form, the description was done for im-
pulsive differential equations in three cases: for stability of solutions of equations
with variable moments of impulses; continuous dependence of solutions on param-
eters, when moments of impulses are not fixed; analysis of almost periodicity of
discontinuous solutions in both cases of systems with fixed and nonfixed moments
of impulses [30,75,95,97,138, 141, 142] . By using basic ideas of our predecessors
[75,141,147], we introduce a special topology [2—4,4-7,7,8,32,33,35,36] in a set
of piecewise continuous functions having, in general, points of discontinuity, which
do not coincide. Thus, we operate with the concepts of B-topology, B-equivalence,
and e-neighborhoods, when we investigate systems with variable moments of im-
pulses [2-8,32,33,35,36] or consider almost periodicity of solutions of impulsive
systems [7,31]. In [90], it was explored that a topology in spaces of piecewise con-
tinuous functions can be metricized. We specify this result in [31] for investigation
of almost periodic discontinuous nonautonomous systems. It is not surprising that
the topology begins to be useful for other differential equations with discontinuities
of different types [7, 17,20, 27]: Filippov’s type differential equations; differential
equations on variable time scales. The most important concept used in the chapter
is the method of reduction to systems with fixed moments of impulses, i.e., the B-
equivalence method. It was introduced and developed in [1-4,13,15,20,21,25-32].
The material of the chapter lies fully on results obtained by B-equivalence method.
One must say that some of these results are published for the first time in the present
book. Let us list these results: condition (N3) as a general source of the absence
of beating; content of Sects.5.5, 5.7, 5.9; Theorems 5.2.1-5.2.4 of existence and
uniqueness; condition (N5), which provides uniqueness to the left extension, and
Theorem 5.3.4, which guarantees the condition. Condition (N6) cancels many dif-
ficulties of the left continuation. Definitions 5.7.1-5.7.4 of stability for differential
equations, where the importance of discs D (g, §) is emphasized, are newly given.
Lemmas 5.3.1, 5.3.2 and Theorems 5.3.1, 5.3.2 are due to [28]. Results of Sect. 5.8
are published in [33]. Let us point out that the B-equivalence method is effective not
only in bounded domains but it can also be applied successfully if impulsive equa-
tions are considered with unbounded domains [37]. Exceptionally, it is important
for existence of global manifolds. Linearization in the neighborhood of the nontriv-
ial solution, the central auxiliary result of the stability theory is solved in [2]. The
problem of controllability of boundary-value problems for quasilinear impulsive
system of integro—differential equations is investigated in [18]. Finally, the method
also proves its effectiveness to indicate chaos and shadowing property of impulsive
systems [9, 11].



Chapter 6
Differentiability Properties of Nonautonomous
Systems

In this chapter, we investigate the fundamental properties of differential equations
with variable moments of impulses: differential and analytic dependence of so-
lutions on initial conditions and parameters. Differentiability of solutions is the
property, which is of underestimated importance for differential equations. One
needs the conditions, which provide the smoothness of solutions if a system is to be
linearized around a certain solution, to prove the existence of periodic and almost
periodic solutions in critical and noncritical cases by using the method of small
parameter [105, 107], to investigate problems of synchronization and bifurcation
theory.
We consider the following system of impulsive differential equations:

x'= f(t,x),
Ax|t=t,~(x) = Ji(x). (6.1)

The system is defined on the set 2 = I x A x G of points (¢,1, x), where G C R”
is an open and connected set, / an open interval of R, and .4 an interval of Z. We
assume that f(z, x) is a continuous function, J; are functions on G, and t; (x) are
continuous functions on G, i € A. Condition (MO0), Chap. 2, and conditions (N1)-
(N6) of Chap. 5 are valid. Moreover, we assume that

(N11) the derivatives df (¢, x)/dx;, 0J; (x)/dx;, 0t;(x)/0dx , are continuous on G,
uniformly forall ¢ € I,i € A.

It is required that the vector functions f,J, x, and their derivatives are column-
vectors, and the derivatives of the functions 7 are assumed to be vector-rows.
Products of vectors and matrices are the products of rectangle matrices. The fol-
lowing condition will be needed throughout this chapter:

(N12) the inequality tjx (x) f (i (x), x) # 1, is fulfilled for all (i, x) € A X G.

The condition means that each solution of (6.1) may meet a surface of discontinuity
only transversally.

Results of the preceding chapter imply that if (¢, x9) € I x G, then there exists
a unique solution x(t) = x(t,1.x0),Xo = (xg,...,x{), of (6.1) on some inter-
val [to, T],T > to, with points of discontinuity t = 6;,i € A. We will discuss
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differentiability properties assuming that ¢ > t¢, since it is sufficient for application
needs. For the sake of simplicity, we denote the moments ty < 6, < ... < 6 < T,
and assume that (¢9, x0) € G—1 = {(t, X) : Tu—1(x) <t < T;u(x), x € G}.

6.1 Differentiability with Respect to Initial Conditions

Consider the disc D(tg,8) = {(tg, x) : ||x — xo|| < 8} with the center at (o, xo) and
with the radius § > 0, and the interval d(x¢,8) = {(t,x0) : to —8 <t < to + &}
with the center at (o, xo) and with the radius § > 0.

Denote by xj(t),j = 1,2,...,n, the solution of (6.1) with xj(to) =
(Xgs---sXg + & ....x), and by n/,i = 1,2,...,k, the points of discontinu-
ity of this solution.

Definition 6.1.1. The solution x(¢) is B-differentiable with respect to xé Jj o=
1,2,...,n, on [ty, T] if there exists § > 0, such that if (¢9, x’ (t9)) € D(t,5) N
Gm—1, then:

(1) there exist real constants v;;,i = 1,2,...,k, such that
6i —n] = vij€ + o(€l): (6.2)
(2) for all ¢ ¢(9,/;j]l =1,2,...,k, itis true that
X (0) = x(t) = u; (0§ + 0(&)), (6.3)

where function u; (¢) € PC([to, T, 0).

The pair {u;(¢), {vi; }}, which consists of the function u; and the sequence {v;;}, is
called a B-derivative of the solution x(¢) with respect to xé .

In a similar manner, we shall define B-derivatives with respect to #y. Denote by
x%(¢) a solution of (5.45) such that x°(t9 + £) = xo, where & is a fixed real
number. If |£| is sufficiently small then x°(¢) exists on [tg + &, T]. Denote by
n?, i =1,2,...,k, the points of discontinuity of this solution in this interval.

Definition 6.1.2. The solution x(¢) is B-differentiable with respect to fy if there
exists § > 0, such that if (¢9 + &, x9) € d(x0,8) N G, then:

(1) there exist real constants v;g,i = 1,2, ..., k, which satisfy
0; —n; = viok + o(|§); (6.4)
() forallt & (6. n%].i = 1.2.... k. itis true that
x0(r) = x(1) = uo(1)& + o([&)), (6.5)

where ug(t) € PC(lto. T1.0). and 0 = {6;};—1.2....x.
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The pair {uo(t), {vio}}, which consists of the function ug and the sequence {v;o}, is
called a B-derivative of the solution x(¢) with respect to fg.

In the sequel, we shall write values of functions and their derivatives at points
(0;,x(0;)) and (6;, x(0; +)) without mentioning the values of the arguments, and
distinct the second case by the subscript +. To denote derivatives with respect to x
and ¢ we apply subscripts. Let us start with some auxiliary maps and results. Con-
sider the system of ordinary differential equations

x'= f(t,x), (6.6)

which is the part of (6.1),and maps J, 7 : G — R”, t : G — R, being continuously
differentiable in x. Choose a point (k,x) € I x G, and keep « fixed next. Let
t = 6,0 = 6(x), be a moment of meeting of x(#) = x(¢,«, x), the solution of
(6.6), with the surface ¢ = t(x) transversally. Moreover, assume that the solution
x(t) = x(t,0,x(0) + I(x(0)) of (6.6) exists on m Define the B-map W : x —
X (x) such that

0 0
W(x) = / Flux@)du+ T(x + / % @))du) +
/BK fu, x(u)du. (6.7)

Denote by G C G, a domain of the map. Set A(f) = fx(t.x(t)), and let
U(t), U(k) = Z, be the fundamental matrix of the system u’ = A()u.

Lemma 6.1.1. 0(x) € CV(G), and

T (x(0)U(0)

O = o0 0) /8.50)

(6.8)

Proof. The solution x(¢) meets the surface ¢ = t(x) transversally at a moment
t = 0, that is, 7,(x(0)) f(0,x(0)) # 1. Obviously, the inequality is valid for
all x in a neighborhood of x(6). By conditions of the lemma, the solution x(z)
is differentiable in the initial value x. The moment of intersection with ¢t = 6(x)
satisfies 1 = t(x(¢)). More precisely, 1 = t(x(¢,«, x)). Now, we use the implicit
function theorem in a neighborhood of (6, x(6)). We have that

_dz(z) 9x(t,k,x)

o _ o e __ u0)UO)
dx - L Ieg SO T (1 (x(6) /(0.x(6)

The differentiability of 6 (x) implies that it is continuous at x. Consequently, the last
formula and continuity of functions 7y, f, U complete the proof of the lemma. O

Corollary 6.1.1. 9(x) is a continuous function.
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Lemma 6.1.2. W(x) € C(D(G).

Proof. By continuous differentiability of functions involved in (6.7) and the last
lemma, one can find that

Wr(x) = (f(6.x(0)) — f(6.x(0) +
J(x(0))6x(x) + Jx(Z + f(6.x(0))0x). (6.9)

and Wy is a continuous matrix. The lemma is proved. O

Corollary 6.1.2. W(x) is a continuous function.

Assume that there is an integer r > 1 such that the functions f, t, and J are r times
continuously differentiable in x, and the function f is r — 1 times continuously
differentiable in ¢ in a s-neighborhood of the surface ¢t = t(x), where / is a positive
number.

The next lemma can be proved easily just by several differentiation of the expres-
sion in the right-hand side of (6.8), but we prefer another way, which can enrich our
technique of investigation.

Lemma 6.1.3. 6(x) € C(G).

Proof. Beside the solution x(f) = x(f,x,x), let us consider a solution
%(t) = x(t,k,x + Ax) of (6.6). Denote by t = # = 6(x + Ax) the meeting
moment of this solution with the surface t = 7(x). Without loss of generality,
assume that 0 > 0 > k.

We shall prove the lemma if the equality

O(x + Ax) = 0(x) = 3 1 (08 +...+
i=0

Do brijs(EE - E +o(|Ax]]), (6.10)

i1y s=0

where coefficients ¢ are continuous and symmetric with respect to permutation of
indices, will be verified. Let us denote Q,(-)- an r-degree polynomial with respect
to a vector (-). Applying the differentiability of 7(x), we can find that

O(x + Ax) —0(x) = Q,(x(0,k, x + Ax) —x(0)) +
o(||x(8, Kk, x + Ax) — x(0)||"). (6.11)

Moreover, differentiability of f, and consequently, smoothness of solutions of (5.2)
imply that

Z
/ Fu,x(u i, x + Ax))du = 0,0 — 6, Ax) +0o(]|0 — 6, Ax||"). (6.12)
[
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Now, applying equality
_ 6
x(0,6,x+ Ax)—x(0) = [ flu, x(u, 6, x + Ax))du+ x(0,k, x + Ax) — x(0)
0
we obtain that

0—0=" Y1 (xO){f(0,x(0)}:(6—06)+
i=0

n
> Li(Ax)(6 - 0) + o([E]]"). (6.13)
i=0

where {a}; means the i-th coordinate of a vector a = (ai,d2,...,a,),Li,i =

1,2,...,n, are polynomials and L; = o(||Ax]|]). The result of Lemma 6.1.1 is the
relation

0—60=7 ¢1 (& +o(llAx])
i=0

It implies that the inequality

L= Y1 (x@){f(0, x(0))}i — L1(Ax) #0

i=0

is true if || Ax|| is sufficiently small. Hence,

0—60=>2 ¢uE+ Y ¢ij(0)EE; +o(||Ax]]). (6.14)

i=0 i,j=0

Substitute the last expression in (6.13) and proceed the procedure to obtain (6.10).
The lemma is proved. O

Lemma 6.1.4. W(x) € C7)(G).

Proof. The last lemma imply that expression (6.9) is r — 1 times differentiable. The
lemma is proved. O

To investigate differentiability of solutions, we begin with the following auxiliary
impulsive system of differential equations

d

Yy _
i f@,y),

Ayli=g, = Wi(y). (6.15)
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where moments of impulses 6; are fixed, and W; are functions defined on G. Assume
that a solution y(¢) = y(t, to, xo) of this system exists and is defined on the interval
[t0. T].

Lemma 6.1.5. [f functions f and W; are continuous and have continuous partial
derivatives in coordinates of y € G, then the solution y(t) = y(t,ty, xo) of (6.15)
is B-differentiable with respect to initial conditions. The first components of the

B-derivatives, uj, j = 0,1,2,...,n, are solutions of the linear impulsive system
du
—_= t,y(t S
= Sl yu
Aulr=g, = Wiy (y(6:))u, (6.16)
with initial values — f(to,xo) if j = 0, and e; = (0,...,0,1,0,...,0), ] =
~——
J
1,2,...,n. Constants v;j in (6.2) and (6.4) are zeros for all i and j.
Proof. Let us prove the theorem for xé. For all other xé ,J =2,...,n,and ty the

proof is similar.

Let uy(¢),u1(to) = e, be the solution of (6.16). By the theorem of differen-
tiability [77], we have that y (¢, f9, xo + Ee1) — y(t,t0,x0) = u1(1)é + p1(§),
where p1(§) = o(|€|). Let m be one of the numbers 1,2,..., k. We assume that

Y(Om.to. x0 + Ee1) — y(Om.to.x0) = u1(0m)é + pm(§). pm = o(|€]), and will
show that

Y(Om+.10.x0 + 1) = y(Om+. 10, X0) = u1(Bm+)§ + pm (), (6.17)

where p,, = 0(]€]). Indeed, the conditions of the lemma imply that

Y(Om+, 10, x0 + Ee1) — y(Om+, 10, X0) = y(Om, fo, Xo + e1) —

Y(Om, 10, x0) + Wi (y(Om, 10, X0 + &€1)) — Wi (y (O, to, xo0)) =

u1(Om)€ + pm(§) + Winx (¥ (Om. 10. %0)) (¥ (Om. t0, X0 + §e1) —

Y(6m. 10.x0)) + p(&) = (Z + Winx (y(Om, 10, %0)))y (Om, t0. X0)€ +
Pm(&) + Winx (¥ (6m. to, x0)) pm (&) + p(§). (6.18)

Then, as p = o(|€|), the formula (6.17) is true. Denote by U(t), U(6,,) = Z, the
fundamental matrix of (6.16) and use (6.18) to obtain that for all ¢ € (0, Opy+1]

y(t, 10, x0 + &e1) — y(t, 10, x0) = U@t)[y(Om+, 10, X0 + €1) — y(Om+, to, Xo)]
+pu1(Om+H)E + pm+1(§)) = U@)y(Om+. 10, X0) + U(t) pm+1(§))
+p1(On+H)E + pm+1(8)) = u1(H)é§ + pm+1(8),
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where p,,+1 = 0(|€]). Thus, we obtain that

y(t, 10, X0 + §e1) — y (1,10, x0) = ur(t)§ + p(§). p(§) = o([§)).
The lemma is proved. O

Lemma 6.1.6. If (N1)-(N6),(N11),(N12) are valid, then the solution x(t) =
x(t,t9,X0) of (6.1) is continuous in initial conditions in B-topology on [ty, T1].

Proof. We consider the continuity in xo. The dependence on 7y can be considered
similarly. Denote by x (¢) = x(¢, to, xo + Ax), another solution of the equation. Our
aim is to show that for an arbitrary € > 0 one can find § > 0 such that ||Ax]|| < §
implies X (¢) is in the e-neighborhood of x(¢) in B-topology on [tg, T]. Fix € > 0.
For a positive number « € R we shall construct a set G* in the following way.
Let Fy = {(z,x)|t € [to, T], |x —x(@)| < @}, and G;(®),i = 0,1,2,....k + 1,
be a-neighborhoods of points (g, xo), (6;,x(6;)), i = 1,2,...,k, (T,x(T)) in
R x R” respectively, and G; (v), i = 1,2,...,k, be a-neighborhoods of points
(Gi, x0 (Qi—i—)) ,i =1,2,...,k, respectively. Let

G = Fy U (Uk+1G (a)) (Uf-‘zlG_i(a)) .

Take « = h sufficiently small that sets G € I x G and G;(h), i = 1,2,...,k, do
not intersect any surface of discontinuity, except I';. Fix €,0 < € < h.

1. In view of the theorem on continuity of solutions [77], there exists 8k e R,
0 < 8¢ < e, such that every solution x (¢) of (6.6), which starts in G (8k) is
continuable to t = T, does not intersect any surface of discontinuity, except ',
and

Xk () —x (@)l <e.

2. The continuity of J and condition (N3) imply that there exists § € R,
0 < 8; < €, such that (k, x) € G () implies (k, x + J(x)) € Q_k(Sk). B

3. Using continuity of solutions and condition (N3), one can find 8;_;, 0 < 84
< €, such that a solution xx_; (¢) of (6.6), which starts in Gx_; (8x—1), intersects
Ty in G (8) (we continue the solution x;_1 (¢) only to the moment of the inter-
section) and ||xx—1(¢) — x(¢)|| < € for all ¢ from the common domain of xz_1 (¢)
and x(z).

Continue the process for k — 2,k — 3,...,1,0, to obtain a sequence of families
of solutions of (6.6) x;(¢),i = 1,2,...,m, and a number § € R,0 < § < ¢,
such that a solution x(¢) = x(¢, 1o, xo + Ax), which starts in G¢(§), coincides
with one of the solutions x¢(#) on the first interval of continuity, except possibly,
the §1-neighborhood of 6;. Then on the interval [0;, 65], it coincides with one of the
solutions x1 (), except possibly, the §; -neighborhood of 8; and the §,-neighborhood
of 65, etc. Finally, one can see that the integral curve of x(¢) belongs to G¢, it has
exactly k meeting points with the surfaces I, 91.1, i=1,2,...,k < €
for all i and is continuable to = 7. The lemma is proved. O
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Theorem 6.1.1. Suppose conditions (NI1)—(N6),(N11),(N12) are valid. Then
the solution x(t) of (6.1) has B-derivatives with respect to initial conditions,

(uj(t),vij),j =0,1,2,...,n, which satisfy the following variational equation:
du
— = A(t)u,
T (Du
Au|f=9j = Plu5
v; = m;u(6;), (6.19)
with initial value — f(ty,xo) if j = 0 and ¢/ = (0,..,0,1,0,...,0),j =
~—————

j
1,2,...,n.In(6.19)

AW = ft,x@), P = (f = [D)ux(l —tx )7+

Jix(T+ frix(L—=tx )7, mi = (1 — tix f) i

Proof. Consider differentiability in x¢. We use the last lemma and take § > 0 suf-
ficiently small such that a solution X(¢) = x(, 1, xo + Ax),||Ax]|| < &, exists
on the interval [to, T], intersects each surface I';,i = 1,2,...,k, once at moments
9} Lo < 911 <...< 9,% < T, which are near the moments of discontinuity of x (¢).
One can choose small € > 0 such that (6.1) is B-equivalent to the system

dy .
i f@y),
Ayli=g, = Wi(y). (6.20)

in G¢, where W;(x) are defined by using the map (6.7) in neighborhoods of
points x(6;). Applying Lemma 6.1.2, one can find that W; (x) are continuously dif-
ferentiable functions. Consequently, by Lemma 6.1.5, the solution y(z, ¢9, Xo) is
continuously differentiable in initial data. The B-equivalence implies immediately
that the corresponding solution x (¢, g, Xo) is also B-differentiable. We can easily
find P; and m;, using equalities P; = W;x(x(6;)) and formulas (6.8), (6.9). The
theorem is proved. O

6.2 Differentiability with Respect to Parameters

Consider the following system of impulsive differential equations:

dx

_— [’ S s

T St x, 1)

Aut|p=z;(x 0 = Ji(x, ), (6.21)

where (t,i,x) € I x AxG CRXZxR", u = (u1,..., m) € G, CR™, where
G, is an open set, m and n are fixed positive integers. Functions f, J;, and 7; are
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continuous and continuously differentiable in x and p. We assume that conditions
(N1)-(N6),(N11),(N12), accepted above for system (6.1), as well as inequalities
Ti(x, ) < tit1(x, )i € A, are valid for (6.21) uniformly with respect to w in
G .. Moreover, assume that J;, 7; € Cr(G x Gu). f e COrI(] x G x G, N
C =L (N, where 7 is a positive integer, and Nj, is a union of A-neighborhoods
of surfaces t = t(x,u),i € A, in I x G x Gy,.

Consider the system of ordinary differential equations

x'= f(t,x,p), (6.22)

which is the differential part of (6.21), and maps J(x, ) : G x Gy — R™, t(x, u) :
G x G, — R, which are continuously differentiable in x. Choose a point (x, x) €
I x G and keep « fixed. Let t = 6,6 = 6(x, ) be a meeting moment of x(t) =
x(t,x,x, 1), the solution of (6.22), with the surface t = t(x, ). Moreover, assume
that the solution x(¢t) = x(¢,6,x(0) + 1(x(0)), n) of the system exists on [0, k].
Define the following B-map:

0 0
Wixo ) = / Flux (@) wdu+ J(x + f Pl x@)du, ) +

/BK fu,x(u), w)du. (6.23)

Denote by G XG~M C GxG,, the set of all points such that the map W : x — X (k) is
defined. Similarly to Lemmas 6.1.3 and 6.1.4, the following assertion can be proved.

Lemma 6.2.1. W(x, 1), 0(x, ) € C(G x GM).

For a fixed o € Gy, there exists a unique solution x(z, fg, Xo, tto), of (6.1) on
some interval [tg, T], T > to. Denote by 6;,i = m,m + 1,...,k the moments of
discontinuity of the solution. We assume that tg < 6,, < ... < 6 < T, (t9, X0) €
Gm(o) = {(t, x, o) : Tm(x, o) <t < tym+1(x, o), x € G}. By introducing a
new space variable y, that is adding the equation i’ = 0 to the system (6.21), we
can find that the continuous dependence on the parameter is also valid.

Consider the disc D((tg, x9),8) = {(to, X0, ) : ||t — po| < 8} with the center
(0, X0, o) and with the radius § > 0.

Denote by x/ (t) = x(t,t0,x0, o + &e;),j = 1,2,...,m, a solution defined
on [tg, T'], and r)l! ,i =1,2,...,k, the moments of discontinuity of this solution.

Definition 6.2.1. The solution x(¢) is B-differentiable in u;, j = 1,2,...,m, if
there exists § > 0 such that (¢, xo, o + §e;) € D((to,x0),6) N Gp(po) im-
plies that:

(1) there exist real constants f8;;,i = 1,2, ..., k, which satisfy

0 — 1/ = Bis& + o(E]): (6.24)
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o —_—

(2) forall ¢ ¢(9i,n{],i =1,2,...,k, itis true that

x/ (1) = x(t) = v; ()€ + o(|£]), (6.25)

where v; (1) € PC([to, T],60),0 = {0;}i=12....k-
The pair {v; (¢), {,BI.j }} is called a B-derivative of x (¢) with respect to .

Assume that the solution x(#) meets each surface of discontinuity transversally,
that is,

Tix (X (6:), o) f(0i, x(6:), po) # 1, (6.26)

foralli =m,m + 1,...,k. Denote

A= fre(t. x(0), po). Pi=(f = f D tix(A—1ix )7+ Jix T+ frix(1=Tix f)71)),

(1) = fu, (0 x(0). o). @' = T+, (fF — (T Ji) )L =7 )
= (1 — Tl‘xf)_lfiuj,

where values of functions are evaluated either at (6;, x(6;), po) or (6;, x(6; +), to),
and the last case is indicated with the upper index 4.

Similarly to Theorem 6.1.1, by using the map W(x, i), we can show that the
following assertion is valid.

Theorem 6.2.1. Suppose that conditions (N1)-(N6),(N11),(N12), accepted above
for system (6.1) are valid for (6.21) uniformly with respect to u in G,. More-
over, there exists a number k > 0 such that Ty 4+1(xo, L) > Tm+1 (X0, Lo) for all
e — ol <.

Then the solution x (t) has the B-derivative with respectto uj, j = 1,2,...,m,
which satisfies the following variational system

dv

e Ay + g, (1),

Av];—p, = Piv + Q'J,

Bi = kiv(6)), (6.27)

with v;(tg) = 0.

6.3 Higher Order B-Derivatives

In this section, we assume that surfaces I';,i € A, are placed in / x G with
their #-neighborhoods for some fixed positive number 4. Let us denote the union
of the neighborhoods by Nj. We assume that J;,7; € C(G), f e C©O”"



6.3 Higher Order B-Derivatives 91

I xG)ﬂC(’_l”)(Nh), where r is a positive integer. That is, functions J;, 7;,i € A,
are r times continuously differentiable in G. The function f is continuous in ¢,
and r times continuously differentiable in x € G, and additionally it is r — 1 times
continuously differentiable in ¢ if the point (¢, x) is in Nj. Consider the solution
x(t) = x(¢, to, xo) of system (5.45) again. In what follows, assume that the solution
x (t) meets each surface of discontinuity transversally, that is, (6.26) is valid. Denote
by X(1) = x(t,t0 + &0, x0 + Ax), Ax = (§1.62,....80).§ = (50.61.62.....8n)
another solution of (6.1). Denote by 7;,i € A, the moments of discontinuity of this
solution, and B((o, Xo),d) the ball in R x R” with the center at (fo, x¢) and the
radius 8.

Definition 6.3.1. The solution x(7) has B-derivatives of up to r-th order, inclu-

sive, with respect to 7y and x(j,,j = 1,2,...,n, if there exist functions u;;(¢),
uaij (1), ... urijs(t) € PC'([t0.T1.0),0 = {6i}i=12,. .k and constants
v{i,vzlj,...,viijms,l = 1,2,...,k, which are symmetric with respect to per-

mutation of indices, such that if (f9 + &, x0 + Ax) € B((to, x0)8) N Gy, for
sufficiently small § > 0, then:

(1)
n n
O —m=) vi&+...+ > vl && . & +o(EN).  (6.28)
i=0 i,jye.5=0
where [ =L2’\""k;

(2) forallt & (6;,n;],i =1,2,...,k, itis true that
n
X —x@) =) ui(OF +...+
i=0

D s (O&E; . Es +o(ENN). (6.29)

i,j,...8=0

The pairs {uy;(t), {v{i}}, e Ui (1), {vf,-jms}} are called the B-derivatives of
the solution x (¢) with respect to initial conditions.

Lemma 6.3.1. Suppose f € CON( x G),W; € C")(G). Then the solution
y(t,to, x0) of system (6.15) has B-derivatives of up to r-th order, inclusive, with
respect to tg, x(J),j = 1,2,...,n, on the interval [ty, T]. The formulas (6.29) are
valid for all t € [ty, T]. That is, constants v in (6.28) are all equal to zero.

Proof. By Lemma 6.1.5, solution y(z, ty, xo) has B-derivatives of the first order,
which are solutions of the variational system (6.16). The right-hand side of the sys-
tem satisfies the conditions of Lemma 6.1.5. Hence, there exist B-derivatives for
y(t, 19, x0) of the second order, (v = 0). Repeat similar discussion » — 1 times to
obtain the complete proof of the lemma.
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Theorem 6.3.1. Suppose conditions (N1)-(N6), (N12) are valid, and J;i,t; €
C(G), f e CONI xG)NCT=V(Ny), where r is a positive integer. Then the
solution x(t) of (6.1) has B-derivatives of up to r-th order, inclusive, with respect
toto,x(j),j =1,2,...,n.

Proof. Let us consider (6.1) in the domain G”, where systems (6.1) and (6.15) are
B-equivalent. One can show that the map W;,i = 1,2,...,k, is defined in a neigh-
borhood G; of the point x (6;). Without loss of generality we assume that G; = G
for all i. By Lemma 6.1.4, one has W; € C(’)(G),i = 1,2,...,k. Consequently,
by the last lemma there exist B-derivatives of y(t, tg, Xo) to r-th order, inclusive. It
is obvious that the first components, u, of the B-derivatives is the first component of
the B-derivatives of x (¢, t9, x¢). By using (6.10), one can verify (6.28). The theorem
is proved. O

Consider the solutions x(¢) = x(¢, to, X0, fto) and X (¢) = x(¢, to, X0, o + Ap)
of system (6.21), again. Denote by n;,i = 1,2, ..., k, the moments of discontinuity
of x(t).

Definition 6.3.2. The solution x(¢) has B-derivatives of up to r-th order, inclusive,

with respect to parameters (;, j = 1,2,...,m, on [to, T] if there exist functions
v1i(0),v2ij (1), .. Vrij.s(t) € PC'([to. T1,6).0 = {6;}i=12,. x and constants
lli,ﬁéij, .. ,,Brl.jms,l = 1,2,...,k, which are symmetric with respect to permu-

tation of indices, such that if (#o, xo, ) € D((t0, X0),8) N Gy (o) for some § > 0,
then:

(1)

O —m =Y BlLbi+...+ Y, Bl & & +o(lEllN). (6.30)
i=1 iyj,e.s=1

where [ =L2’\""k;
(2) forallt & (6;,n;],i =1,2,...,k, itis true that

X —x@) =Y vi& + ...+

i=1
n

D vrijsOEE; &+ o(EIN). (6.31)

i,],...8=1

The pairs {vy;(?), {,3{,-}}, e s (0), {ﬁiij...s}} are called B-derivatives of
the solution x(t) in p;, j =1,2,...,m.

Using Lemma 6.2.1, similar to the proof of Theorem 6.3.1, one can prove that
the following theorem is valid.
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Theorem 6.3.2. Suppose conditions (N1)—(N6), (N12) are valid uniformly with re-
spect to u € Gy, and J;,1; € C(G x Gu). f € cOr(] x G x G, N
CU=Lrr)(Ny), where r is a positive integer. Then the solution x(t) of (6.21) has
B-derivatives of up to r-th order, inclusive, with respect to j,j = 1,2,...,m,
if there exists a number k > 0 such that ty,41(xo, 0) = Tm+1(Xo0, o) for all
I — poll < k.

6.4 B-Analyticity Property

In this part of the book, assume that in addition to conditions (N1)—(N6), (N12),
which are valid for all 4 € G, functions J;, 7;, and f are holomorphic in x and p
on G x G, and f is holomorphic in ¢, x, and p in the region Nj,. Let us choose a
point (k, x9,0) in / x G x G, and fix k. Denote by t = 6 a meeting moment of
a solution x (¢, k, xo, 0) of (6.6) and the surface t = 7(x,0) transversally. Assume
that there exists a number « > 0 such that 7(xo, 1) > 7(x9,0) for all ||u] < «.
Moreover, f is holomorphic in ¢ in a neighborhood of (6, x(6+),0). Consider a
solution X (1) = x(z,«,x, jt) of (6.6). If [| || and [|x — xo[| are sufficiently small,
then X (7) intersects the surface I" transversally at moment & = 6(x, ) near to 6.
We assume/a_lg) that (6.6) admits a solution x1(t) = x(¢,0,x(0) + I(x(0), u),
defined on [k, 0], and introduce the map W : (x, u) — x1(k) — x.

Lemma 6.4.1. 0(x, ) is holomorphic at (xg, 0).

Proof. Apply Poincaré’s expansion theorem [98] to show that if ¢ is nearz = 6 then
the expansion

x() =Y Cpaunaa(t =) (x —x)% . (x —x*ug .. b, (632)

is valid. Since the solution meets the surface of discontinuity transversally, if
||x—xo|| and || || are sufficiently small there exists a unique solution of the equation
6 = 7(x(0), ). The function 6 = 6(x, u) is defined as an implicit function, from
the equation ¥ (0, u) = 6 — t(x(0), u) = 0, where Wy(0,0) # 0. Using the theo-
rem on the holomorphic implicit function [98], one can find

0= Bpa.ra.lt —0)F(x—x)*. . (x—xD*uf ... ul,

such that 6 (xo, 0) = 6. The lemma is proved. O

By using W(x, u) = x(«, é,x(é,x,u) + I(x(é,x,u), ®)) — x, Lemma 6.4.1,
and the theorem on substitution of a series into a series [59] one can prove that the
following assertion is valid.
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Lemma 6.4.2. W(x, ) is holomorphic at (xg, 0).

Let us consider the main subject of our discussion. Denote by x(¢) =
x(t,to, X0,0) a solution of (6.21) with & = 0, and assume that it exists on an
interval [tg, T], T > to, with points of discontinuity 1y < 67 < ... < O < T.
From the previous discussion, it implies that a solution x(¢) = x(z, 9, x, 1) with
sufficiently small ||x — xg|| and ||u|| exists on the interval [t9, T]. Denote by
ni,i = 1,2,...,k, the points of discontinuity of this solution. One can find a
neighborhood of the integral curve of x(¢) on [tg, T] such that system (6.21) and

dy

v t5 ) 5

o =@y

Ayli=g, = Wi(y. ). (6.33)
are B-equivalent there. Since functions W; are specified W for « = 6;, by

Lemma 6.4.2, they are analytic at points (6;,x(6;),0). There exists a solution
¢ (1) = y(t,to, Xp,0) of system

dy

— = f(t,,0),

' f(,,0)

Ayli=s, = Wi(y,0), (6.34)

such that ¢ (z) = x(¢) forall ¢ € [ty, T].

Definition 6.4.1. The solution y(t) = y(¢, 9, x, i) of (6.33) is expanded in power
series of coordinates x — x¢ and p if

YO =) Aw g d (O =)= x) g gt € [0, T,

where coefficients A € PC,([to, T]. 0).

Lemma 6.4.3. The solution y(t) = y(t,tg, x, L) of system (6.33) is expanded in
power series of coordinates of x — xo and [L.

Proof. By continuity, if ||x — x¢|| and || || are sufficiently small, then solution y(¢)
exists on [tg, T]. Let us show that

YO =Y Agraa O =X)L (x—x) .,

where coefficients A are piecewise continuous functions with discontinuities at
points 6;. Indeed, apply the Poincaré’ expansion theorem to obtain a series on
the interval [fo, 0;]. Now, using analyticity of J; one can find that the value
y(0;i+) = y(6;) + W1 (¥(61), 1) has also a series expansion. Consequently, consid-
ering the solution of (6.6) with initial condition (6;, x(6;)) on [61, 65] and using the
lemma on substitution of a series into a series, we find that the expansion is valid on
(01, 6>]. Proceeding for all i, one comes to the complete proof of the assertion. The
lemma is proved. O
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Definition 6.4.2. The solution x(t) = x(¢,2p, x, 1) of (6.21), with discontinuity
moments ;,i = 1,2, ...k, is expanded in power series of coordinates x — x¢ and

u (or it B-analytically depends on x and w) if for all ¢ & m it is true that

X0 =) Ag.ra.s O —x)* . (x—xD g,

and
0 —ni = Z Dy, 4. (x— x?)“ o (x— x,?)’lu‘ll ... ,ufn,

where coefficients A € PC,([tg, T],0) and D are real numbers.

From the last lemma and the B-equivalence it follows that the next theorem is valid.

Theorem 6.4.1. The solution x(t) = x(t,tg, X, ) of system (6.21) is expanded in
power series of coordinates x — xo and L.

The following assertion is an easy corollary of the last theorem.

Theorem 6.4.2. For each fixed t € [tg, T the function x (I, 19, x, t) is an analytic
function of x and W in a neighborhood of the point (x¢, 0).

6.5 B-Asymptotic Approximation of Solutions

In this part of the chapter, we investigate the problem of asymptotic approximation
with respect to the small parameter of solutions of impulsive differential equa-
tions with impulses on surfaces. The results obtained here are development of
previous parts of the present chapter. Consider system (6.21), assuming this time
that the dimension of the parameter space u is one, m = 1. We assume that
for all w € (—po, 1o), wWhere g is a fixed positive number, conditions (N1)-
(N6),(N11),(N12), are valid, and the following higher order differentiability is
fulfilled, J;,7; € C"(G x G,), f € COPI(I x G x G,) N CTLII(Ny),
where r is a positive integer, and N} is a union of h-neighborhoods of surfaces
t=1t(x,n),i € A inl xG x Gy.

Denote by xo(¢) = x(¢, to, X0, 0) a solution of (6.21), where u = 0, that is, x¢(¢)
is a solution of the system

dx

= = f(t,x,0),

7 f(t.x.,0)

AX|t=g;(x,0) = Ji(x,0), (6.35)

and assume that it exists on an interval [to, T], T > to, with points of discontinuity
t=0;tg<b1 <...<b <T.

From the earlier discussion, it implies that a solution x (¢, u) = x(t, to, Xo, )
with sufficiently small |u| exists on the interval [tg, T]. Denote by n;,i =
1,2,...,k, the points of discontinuity of this solution.
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We say that the solution x (¢, ) has a B-asymptotic approximation if for
sufficiently small |u| and for all ¢+ € [to, T] outside the intervals [6;,n;],i =
1,2,...,k, the following equality is valid,

x(t.p) = ) xj(Op + 0w, (6.36)
j=1

where x (t) are piecewise continuous vector-valued functions from PC([ty, T], 9),
0 ={6i}i=1,2,..k. Moreover, foralli =1,2,....k,

,
ni— 6= kiju +O0uh, (6.37)
j=1

where k;; are real constants.

By the B-equivalence, x( () is a solution of (6.35) and (6.34). Moreover, one can
find a sufficiently small neighborhood of the integral curve of x¢(¢) on [t, T'], where
systems (6.21) and (6.33) are B-equivalent. The existence of the expansions (6.36)
and (6.37) is proved in Theorem 6.3.2. We consider here the problem of determining
the coefficients x; (¢) and «;;. By virtue of the correspondence established between
solutions x (¢, i) and y (¢, i) of systems (6.21) and (6.33) above, it suffices to deter-
mine the x; beginning with (6.33), taking into account the fact that the asymptotic
formula

yt.w) =Y x;Op + o). (6.38)
j=1

holds for all points in [zg, T7].

Substituting the last expression into (6.33) and using the smoothness of f
and W;, we find that for each j = 1,2,...,r, the coefficient x;(¢) is a solution
of the Cauchy problem x (tp) = 0 for the equation

dx _ f(t,x0(0),0)

= F l, . sy Aj—1),
T Ix x + F(t, x0, x1 Xj—1)
Wi (x,0
Ax|i—g, = Mx + Gi(x0, X1,...,Xj-1), (6.39)
dx
where functions F' and G; are completely determined by xg, x1,...,x;_1 and the
partial derivatives of f and V; of order up and including j, evaluated for x = x¢ ()

and u = 0.

Let us determine the partial derivatives of the W; at the points (x¢(6;),0). Fix
i and for brevity we omit the index i in what follows. We let ; = 6, and if x =
x0(0),t = 0,and u = 0, orif x = x¢(6+),t = 6, and u = 0, then all functions
used below will be written without showing the values of the arguments, and we
will distinguish between these two cases by using a + superscript in the second case.
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Also, we use the subscripts x, ¢, and u to indicate partial derivatives. We will assume
that x, f, J, and W and their derivatives are column vectors, and that derivatives of
7 and 6 are row vectors. We define the product of vectors and matrices according to
the usual rule of multiplying rectangular matrices.

The moment of discontinuity ¢ = 7 of the solution x (¢, ) is determined from
the equation t = t(x(¢, ), ) as a function n = n(x, n), where x = x(n, u).
Therefore, applying the known implicit function theorem and passing to the limit as
n— 0, we get

Nx = T (1 — Txf)_lv Nu = Tx(l — Txf)_lflu

Nep = Tep(1 = T )7+ Te(tap f + e )L — 7 )72,

Nup = Tu(1 — ) + T (Tep [+ Tx fi0),

Mex; = 2Tex, (1 = T )71 4 T2 Qx, [+ T f3, )1 — 12 f) 72 (6.40)

Applying the resulting expressions in a similar way, starting from (6.23), we find
that

Wy =nx(f — f+) + L@+ )Wy =(f — f+)77u + S+ Ju,
Win = nx(fr — fz+)77u + Nxp(f — f+) +(fx — fx+(Z+ Je)nu +

(Z Jxxkfknu + Jxw) @ + nxf) + Jx(nxfu + fxnu + nxuf),
k=1

Wxxj = nx((ﬁ_ft+)7’xj +ij _fx_‘;)‘i‘?’]x)cj(f—f_F)-i—

Tx (fx - fx+ - fx+Jx) + Z Jxxk(Skj + fkﬂx,)(1+ 77xf) +
k=1

Jx(nx(ij + fﬂ?xj) + Uxxjf + ijfx)’
Wuw = (fe = F7O0 + (F = F O+ (o + e ) +

n
Z Jxxkfkmt(fmt +Ju) + Jx(ft’?i + 2fM’7/L + fﬂw) +
k=1

n
> T fe + Jun (6.41)
k=1

where §;; is the Kronecker symbol. It is clear that in this way it is possible to calcu-
late the derivatives of W up to and including order r at the point (x(6;), 0) from the
values of the derivatives of f, J, and t at points (8, x¢(#), 0) and (8, xo(60+),0). In
addition, the coefficients in (6.37) can be determined by starting from (6.40).
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Notes

Some results on differentiable dependence of first order for solutions of impulsive
systems on initial conditions and parameters can be found in [45, 64,74, 141, 142].
All definitions of differentiability of solutions, higher order differentiable depen-
dence, and analyticity of solutions of differential equations with nonfixed moments
of impulses were given in papers [24,25,32,34,35] for the first time, as well as cor-
responding theorems and their proofs. Further applications and development of the
results for autonomous equations and Filippov’s differential equations were made in
[1,3,4,14,27,36]. The results of the chapter show that the method of B-equivalence
is suitable to realize any type of smoothness for differential equations with vari-
able moments of discontinuities. The variational equations are presented for the
first time with the second component of the B-derivatives.



Chapter 7
Periodic Solutions of Nonlinear Systems

In this part of the book, we investigate, by applying methods developed in the
previous chapters, existence and stability of periodic solutions of quasilinear
systems with variable moments of impulses.

7.1 Quasilinear Systems: the Noncritical Case

Consider the following (w, p)-periodic system of differential equations with
impulses on surfaces

x'=A@M)x + f(0) + po(t.x, pw),
AX|i=6; +puz; (e p0) = Bix + Ii + p¥;(x, ), (7.1)

where (¢,x) € R xR", u € (—po, to), Ko is a fixed positive number, real valued
elements of n x n matrix A(t) are continuous functions, and constant real valued
n X n matrices B;j,i € Z, satisfy condition (4.2). Coordinates of f(¢) : R — R”
are continuous functions, and J;,i € Z, is a sequence of vectors from R”. Being an
(w, p)-periodic system means that there exist a positive real number w and a positive
integer p suchthat A(t +w) = A(t), f(t+w) = f(t),¢(t+w,x, 1) = p(t, x, 1),
forallt e R,x € R*, u € (—po, o), and Biyp = Bi, lixp = 1;, Vi p(x, ) =
Wi(x, 1), 0i4p = 0i + o, tigplx, ) = 7(x,p), foralli € Z,x € R”,
W € (—po. o). We assume also that ¢ € COLD(R x R” x (—po, o)), i
W; € CEDR™ x (=, j10)).i € Z.

It is obvious that 6 is a B-sequence. That is, the infinite sequence satisfies |0;| —
00 as |i| = oo. Beside the system (7.1), consider the nonperturbed system

x'=A@)x + f(@),
Ax|i—g, = Bix + I;. (7.2)

M. Akhmet, Principles of Discontinuous Dynamical Systems, 99
DOI 10.1007/978-1-4419-6581-3_7, (© Springer Science+Business Media, LLC 2010
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Theorem 7.1.1. Assume that (7.2) has a unique nontrivial w-periodic solution
xo(2). If || is sufficiently small, then (7.1) admits an w-periodic solution that con-
verges in the B-topology to xo(t) as u — 0.

Proof. Without loss of generality, we assume that the periodic solution xo(¢) =
x(t, 0, xp,0) has moments of discontinuity 6; suchthat0 < 6; < ... < 6, < w.
Let x(t) = x(¢,0,&, u) be a solution of (7.1), x(0) = &£. If || is sufficiently small,
then from results of the last chapter it follows that x (¢) has moments of discontinuity
ni such that 0 < 1 < ... < np < w, and there is a neighborhood of the point
(0, x0), which does not intersect all surfaces of discontinuity ¢ = 6; + ut(x, u).
By the Poincaré criterion, the solution x(¢) is a periodic function if and only if the
equation

Q(y,p) =x(@,0,y,0)—y =0 (7.3)

is satisfied with y = £. It follows, from the implicit function theorem that (7.3)
has a solution if det ®,, (xo, 0) # 0, and the matrix is continuous in a neighborhood
of (xg,0). By Theorem 6.1.1, B-derivatives of x(t) in&;,j = 1,2,...,n, forma
fundamental matrix Z(¢, y, 1), Z(0, y, u) = Z, of the variational system. If © = 0,
then the variational system has the form

x' = A()x,
Ax|;=p; = Bix. (7.4)

The uniqueness of the periodic solution x¢(¢) implies that
det @, (xp,0) = det(Z(w, y,0) —Z) # 0.

Hence, (7.3), for sufficiently small |u|, has a unique solution in a small neighbor-
hood of xg, and this solution is as much near xo as u is close to 0. By Lemma
6.1.6, we have that the w-periodic solution x () converges to xo(¢) as & — 0. The
theorem is proved. O

Fix positive & such that Ny, the union of A-neighborhoods of points 6;,i =
1,2,..., p, is placed in [0, ®]. Similarly to the proof of the last theorem, one can
verify that the following assertion is valid.

Theorem 7.1.2. Assume that (7.2) has a unique nontrivial w-periodic solution
xo(), functions ¢, W, 7; are analytic in x € G, and, moreover, functions A, f,¢$
are analytic in't € Ny. Then for a sufficiently small || system (7.1) admits
an w-periodic solution that converges in the B-topology to xo(t), as u — 0. The
solution is analytic at u = 0.

Let us formulate the following assertion without proving it.

Theorem 7.1.3. Suppose all multipliers of (7.4) are inside the unit disc. If || is
sufficiently small, then the w-periodic solution of (7.1) is B-asymptotically stable.
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A X(X)
x(t)

\4

NN t

X(t)=Xpsin(wt)

Fig. 7.1 The first coordinate, x (¢), of the periodic solution v (¢)

Example 7.1.1. Consider system (1.3), which is constructed in Example 1.1 as a
model of a mechanical system consisting of a bead bouncing on a table. In [89], it
is proven that the mechanical model considered with the condition

wr>=2 (7.5)

admits a periodic discontinuous motion ¥ (¢) with period T = %’ (see Fig.7.1).
The solution has the initial value xo = Xo/1 —cos?(¢), x;, = v at the

X,
moment of the impact ¢ = ¢, which is defined by the relation -
g 1—R
= 7.6
o) = 3 TR 76)

Applying the Poincaré map, it was shown that the periodic motion is asymptotically
stable if

1-R
TE TR w2 <]

g l—R]2 2¢(1 + R?)
Xol+R Xol+R

s ovre T R )

It is obvious that (1.3) is a highly idealized model. It takes no account of drag in the
medium, the unavoidable perturbations of the table, and possible elastic couplings.
Hence, it is natural to consider a system of the form

x| = x2,
xy = —g + pf(t,x, ),
Ax2|t=ri(x1)+uki(x,u) =1+ R)[XOCU cos(wt;(x1)) — XZ] + pudi(x, 1), (7.8)

where p is a small parameter.
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We assume that functions f, I, and « have continuous second-order partial
derivatives with respect to xj,x», and u, and the function f is continuously
differentiable with respect to 7. The variational system around the periodic solution
¥ (t) has the form

Uy = up,
uy =0,
o (1 + R)?
Aupli—g = —[% b(1 = R)*)Ju; — (1 + R)ua, (7.9)

where b = /cos™2(¢) — 1. The characteristic equation for (7.9) is
0> + (tb(1—R*) — (1 + R*))p+ R* = 0.
We have from the last equation that (7.9) does not have a unique multiplier provided

g 1l—R

R=1
or 7 X TT R

A necessary and sufficient condition for the multipliers to be situated inside the unit
circle is the inequality (7.7).

Assume that R # 1, and suppose that the function f is periodic with period
T = %” with respect to 7, and for all x, u,i € Z, the equalities I; 1 = I;, ki +1 = k;
are satisfied. Then one can see that the system is (7', 1)-periodic, and from relations
(7.5) and (7.7), we find, according to Theorems 7.1.1 and 7.1.3, that for a sufficiently
small p system (7.8) admits a unique 7 -periodic B-asymptotically stable solution,
which converges to ¥ (¢), as u — 0.

In the sequel, we proceed with the investigation of system (5.38) and find the
conditions for the existence of a unique bounded solution, a periodic solution, and
asymptotical stability of these solutions. In this part of the section, we want to see
the use of the reduction method for this system. Beside it, we consider the following
equations with impulse actions at fixed moments

dx
YT A(t)x + f(¢, x),

Ax|i=g; = Bix + I;(x), (7.10)

wheret € R,x € R",0 = {6;},i € Z, is a B-sequence, entries of n X n matrix
A(t) are continuous real valued functions, B;,i € Z, are constant real valued square
matrices of order n. That is, system (7.10) differs from (5.38) only by absence of
perturbations ; (x).

For the convenience of discussion we will reformulate conditions (Q1)—(Q5) of
Sect. 5.8.
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So, we assume that for system (7.10) the following conditions are valid:

(P1) there exists a positive constant k such that 6; 1 — 6; > k,i € Z;
(P2) there exists a positive constant / such that forall r € R, x,y € R",i € Z, the
following inequality is valid

I/ x) = f@ I+ 11 (x) = LI < Lllx = y; (7.11)

(P3) det(Z + B;) #0,i € Z;
The transition matrix X (¢, s) of the associated homogeneous system

x' = A(t)x,
Axl|iz6; = Bix, (7.12)

satisfies the following inequality
(P4)

IX (@, 9)] < Ke 75 <1, (7.13)
where K and y are positive real numbers;

(PS) K[} + =] < 1;
(P6) there exists a positive number H such that

sup (FAGED] s sup I ()l = M < o0,
—oo<tr<+oo, |xl<H —oo<i<+oo,|x|<H
and
1 ekv
KM[-+ ———]<H;
y l—e*7

(P7) supg [[A@)Il  + supy [|Bill = N < +oc;
(P8) —y + Kl + UKD g

Since (7.10) belongs to the class of equations (5.38), the discussion made in Sect. 5.8
on extension of solutions of (5.38) is also valid for (7.10). Consequently, each
solution x(¢) = x(¢,1, x0), (ft0,x0) € R x R” of (7.10) exists and is unique
on R.

Theorem 7.1.4. If conditions (P1) — (P7) are valid, then:

(1) there exists a unique bounded solution ¢(t) € PCY(R,0) of (7.10), and
lo@)|| < H forallt € R;

(2) if in addition condition (P8) is fulfilled then ¢ (t) is a globally asymptotically
stable solution;

(3) if (7.10) is an (w, p)-periodic system, then ¢ (t) is an w-periodic solution.
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Proof. The proof falls naturally into following three parts.

1.

Let us introduce a set of functions H = {x € PC'(R,0) : ||x()| < H,t € R}.
Define in H an operator E such that, if £ € H, then

EE(1) =[_ Xt.0f(rdr+ Y X(t.6-HLE®G)).  (7.14)

0; <t

Let us show that £ : H — H. Indeed, it is easy to see that £ € PC! (R, 6). See,
for example, the proof of Theorem 2.4.1. Moreover, we have that

IEEO] < / Ke 7 Ipar + Y Ke V0001 < B,

0; <t

Show now, that E is a contraction. If &1 (¢), &> () € H, then

IEE1 (1) — E&2(1)]| < f Kle7 " I|E (1) — &(0)|d T+

Z KIe77 =0 |1g,(6)) — £,0)| <
0; <t
1

Kl[; + prsy

——— suprllE1 () = &2(D)|.

That is E is a contraction and the sequence £K(¢),£%(r) = 0,85t1(r) =
Eg*(t),k = 0,1, ..., converges to a unique bounded solution ¢ (¢) of system
(7.10) such that ||¢p(2)|| < H.

. Assume that condition (P 8) besides (P1) — —(P7) is valid, and ¥ (¢) is another

solution of system (7.10). Then
¢(t) = X(t.10)¢ (1) +/ Xt. o) f(r.p@Ndr+ D X(.6;+)1i(b(6)
to<0; <t

and

V() = X(t,to)I/f(to)+/ X, o) f@y@)dr+ Y X060 (6).

to<6; <t

Now, we have that

lp@—y Ol < Ke_y(t_t")||¢(fo)—1#(to)||+/ Kle 7" D)g(0)—y ()l dt+

Y. K1e7C)g0:) — (0.

to<0; <t
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Denote by u(t) = ||¢(¢) — ¥ (¢)||e*? in the last formula and apply Lemma 2.5.1
to obtain
e mA+KD N,
l6() =y ()] < Ke e OKI=TRTD0 g (19) — (10 .

The stability is proved. O
3. Assume that conditions (P1) — —(P7) are valid, (7.10) is an (w, p)-periodic

system and prove, very similarly to Theorem 5.9.2, periodicity of the bounded

solution ¢ (¢), yourself.

The theorem is proved. O

Let us consider other conditions:

(S1) eachinterval [id, (i+1)d),i € Z, where d is a positive fixed number, contains
at most one element of the sequence 6;

(82) KI[L + 257 < I;

1—e—vd
(S3) there exists a positive number H such that

sup If@ 0l + sup 1 7; (x)]| = M < 400,
—oo<t<+oo, |x|<H —oo<i<+oo,||x||<H
and
1 evd H
KM[= + ———] < H;
[J/ 1 —e_Vd]

(S4) —y + Kl + n+ED

We may formulate a new theorem, useful in Chap. 10, which can be proved
similarly to the last assertion.

Theorem 7.1.5. Assume that conditions (P2) — (P4), (P7), (S1)-(S3), are valid.
Then:

(1) there exists a unique bounded solution ¢(t) of (7.10), and ||p(¢)|| < H for all
t eR;

(2) if additionally condition (S4) is fulfilled then ¢(t) is an asymptotically stable
solution;

(3) if (7.10) is an (w, p)-periodic system, then ¢ (t) is an w-periodic solution.

Now, introduce the following assumptions:
(Q10) K[M + <D 4 p(1) < H:
1—e 2

2yk
Q1) KI[} + —’:(’)ijzi] <L

—e
(le) —y + Kl + 1n(1+II§lk(l)) <0,

and consider the following assertion.
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Theorem 7.1.6. If conditions (P4), (Q1) — (05), (Q10), (Q11), are valid, then:

(1) there exists a unique bounded solution ¢ (t) of (5.38), and ||¢(t)|| < H for all
t eR;

(2) if in addition condition (Q12) is fulfilled then ¢ (t) is an asymptotically stable
solution;

(3) if (5.38) is an (w, p)-periodic system, then ¢ (t) is an w-periodic solution.

The proof of the last theorem follows immediately Theorem 7.1.4 and the results of
Sect. 5.8. Moreover, assertions (1), (2), (3) of the last theorem can be considered as
corollaries of the results in Sects. 5.8, 5.9.

7.2 The Critical Case

Consider the (@, p)-periodic system (7.1), assuming this time that we have a critical
case. That is, the associated linear homogeneous system (7.4) admits a maximal set
of linearly independent w-periodic solutions ¢;(¢),j = 1,2,...,k,0 < k < n.
Then, by Theorem 4.3.2, the system adjoint to (7.4),

v =-AT(@t)y,
Ayli=g, = —(Z + BI) "By, (7.15)

(where T denotes transposition), has k linearly independent w-periodic solutions
Y;(t),j =1,2,..., k. Compose these solutions as the n x k matrix H(¢).
Suppose that the following condition is satisfied,

) y4
/ H{ (@) f(@)dt + Y H{ (0:)1; =0. (7.16)
0

i=1

Then, by Theorem 4.3.3, (7.2) has the family of w-periodic solutions x(¢,«) =
a1p1(t) +oada(t) + ... +ardi(t) + do(t), where o () is an w-periodic particular
solution of (7.2).

We assume that the smoothness of system (7.1) is of higher order. That is, the
matrix A(¢) and the function f(¢) are [ — 1 times, [ > 2, continuously differentiable
in e-neighborhoods of the points 6;,i € Z. Denote the union of the neighborhoods
as G and assume that ¢ € CU=LED (G x R™ x (—puo, o)) N COLD(R x R x
(—po. o). i, Wi € CED R x (—pu0. o).

Theorem 7.2.1. Suppose system (7.1) satisfies the conditions discussed, (7.2) ad-

mits a family of w-periodic solutions x(t,a). Let oy be a solution of the equation
h(a) = 0, where

3] )4
h(@) = [0 HI ()¢, x(t,@),0)dt + Y H{ (6:){%;(x(6;,),0) +

i=1

7 (x(6;, ), 0)[((Z + Bi)A(6;) — A(6:) Bi)x(6;, ) — A(6:)1;]},
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such that %
et lamap) # 0.

Then system (7.1) has an w-periodic solution, if ||| is sufficiently small. The solution
converges in the B-topology to x(t, o) as u — 0.

Proof. To prove the assertion, we will use the B-equivalence method. Consider the
system of ordinary differential equations

x'=A@)x + f@) + po(t, x, pw), (7.17)

which is the part of system (7.1).

Fixi € Z and x € R”. Let x¢(¢) be the solution of (7.17) such that x((6;) = x,
and & be a solution of the equation ¢ = 6; + 7 (xo(¢)). That is, & is the meeting
moment of xo(¢) with T';. Let x1(¢) be the solution of system (7.17) with the initial
condition x1(§;) = Bixo(&) + I; + u¥;(, w)xo(&). Consider the following map:

&
Jilx,p) = (Z + Bi)/;' (A(t)xo(7) + f(v) + ug(z, x0(r), w)dz +
0;
+1i + pVi(x (). p) + /E (A(™)xo(7) + f(7) + ug(z, x0(7), w))d7) +
0;
+1; + /g (A(@)x1(7) + f(r) + pnd(r, x1(x), w))dr. (7.18)

We can verify that J; (x, u) = u€2;(x, u), where Q;(x, u) is a continuously dif-
ferentiable function such that ;(x,0) = ¥;(x,0) + (z; (x,0)[((Z + Bi)A(6;) —
A(6;)B;)x — A(6;)1;]. One can show that systems (7.1) and

Y =AMy + f(O) + net. y. .

Ayli=g; = Biy + i + pQi(y, p), (7.19)
are B-equivalent in R x R” x (—pug, (o). That is, the problem of existence of pe-
riodic solutions of system (7.1) can be reduced to the problem for (7.19) with fixed
moments of impulsive action.

Complete the matrix H,(¢) by solutions ¥;, j = k + 1,...,n, of the adjoint
system to build a fundamental matrix of solutions H (¢). Substitute z = HT (0)y in
(7.19) and obtain the system

7= POz +gt) + pF(t,z, 1),

Azli=g, = Siz+ Ki + pO;(z. ), (7.20)
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where
P@t)y=HT(0)AHT(0)", gt) = HT(0) £ (1),

S;=HT(0)B;H"(0)"'.K; = H'(0)1;,
F(t,y,mw) = HT0)¢t, HT(0) 'y, 1), O: (v, ) = HT(0)Q: (HT (0) 'y, ).

Denote z(t,a) = HT (0)x(t, ), B = (Bks1s-...Pn) and let v(t) = z(¢,a, B) be
a solution of system (7.20) with initial condition v(0) = z(0, «) + (0, B). Further,
let L(t) = H™Y(0)H(t), L1(t) = H™'(0)H,(t), L(t) be the matrix composed
of the entries of the last n — k columns and n — k rows of L(¢), and L3(t) be the
matrix composed of the entries of the last n — k rows of L(z). Let

[ y4
U p = [ LTOFv0) 0+ Y LT 610,000, ),

i=1
[ )4

Vi, ) =(L3 (wmﬁ—ufo LY)F(@,v@), wdi—p Y LY (6:)0:(v(6), ).
i=1

Theorem 4.3.3 implies that the w-periodicity condition for the solution v(¢) has the
form of the following two equations:

U(a, B, ) =0, (7.21)

V(a, B, ) = 0. (7.22)

If in (7.22) one takes . = 0, we obtain § = 0, and then (7.21) has the form

3] )4
U(a, 0,0) =f LT () F(t,z(t, @), 0)dt —}-ZLIT(Qi)O(z(Gi,a),O) =0. (7.23)
0

i=1

Letag = (a(l), . ,ag) be a solution of (7.23). Since the function U has continuous
partial derivatives with respecttot;, j = 1,..., k, in a sufficiently small neighbor-
hood of the point (¢, 0, ), it follows under the assumption:

U
det[m |Ol=0£0] 7é 0

that the system of equations (7.21), (7.22) is solvable with respect to « and 8 so that
the functions or; () and Bs(w). j = 1,....k,s =k +1,...,n, are continuous and
@) (1) = ¥, By(1) > O as 1 — 0.

Thus, we have established that for sufficiently small |u| system, (7.20) admits
an w-periodic solution, which converges to the solution x (¢, p) of system (7.2), as
p — 0. The solution has the form x(7,c0) = a¥¢1(t) + ... + a2¢, (1), where
¢1(2),...,¢r(t), are linearly independent w-periodic solutions of (7.2).
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To complete the proof, one should apply the equivalence of (7.20) and (7.1). The
theorem is proved. O

Next, we discuss the problem of asymptotic representation of the periodic solu-
tions, whose existence has been proved in the last theorem.

Theorem 7.2.2. Assume that system (7.1) satisfies all conditions of the last theorem,
and it is smooth with order | > 3. Then, if || is sufficiently small, the periodic
solution x (t) of this system admits the following B-asymptotic representation:

x(1) = x(t,00) + px1 () + ... + p x @, ), (7.24)

which is valid for all t € R, except those t € ml € Z, where n; are points
of discontinuity of x(t), such that n; — 60; as u — 0, for all i € 7. The functions
x;j,j=1,...,1 belong to PCy, (R, ).

Proof. Present the w-periodic solution y(¢) of (7.19) in the form y(¢) = x (¢, o) +
uC(t, ). One can easily check that the function ¢ satisfies

¢ =AM + ¢t x(t.a0) + p, 1),
Alli=g; = Bi{ + Qi (x(0;, 00) + u&, p). (7.25)
We shall show that the last system has an w-periodic solution if |u| is suffi-

ciently small. Denote e(t) = ¢ (¢, x(t,20),0),m; = Q2;(x(6;,20),0),7(t,¢, 1) =

1 g, x (1, 0) + G, p) — @1, x (@), 0)], TL; (¢, 1) = ' [ (x (6, c0) +
e, ) — Qi (x(0;,ap),0)]. Then ¢ is a solution of the following system:

=AM +e(t) + um(t, ¢, 1),
Alli=, = Bi¢ 4+ m; + ull; (¢, p). (7.26)

Since h(ag) # 0, the system

¢= A +e(t),
Alli=g, = Bit +mj, (7.27)
admits r-parametric family of w-periodic solutions x; (t, @) = @1¢1+. ..+ &r¢r +

¢o, where ¢g(t) is a particular solution of (7.27). Hence, by Theorem 7.2.1, the
problem is reduced to the investigation of the expression

) P
vi(@) =/0 HY () (t.x1(t,@).0)dt + Y H{ (0)T1;(x1(6;,&).0).  (7.28)

i=1
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It is a linear equation with respect to & = (&1, ..., ;). The matrix of coefficients
of the system is g—z |o=ay- Indeed, we have

(1,8, 0)=pu (1, X (1, @0)+ 1L, ) u=0=) _ (1, x(t,@0),0)¢; +¢u (1, x(t, 20),0),
1

j=
T (5.0) = > Qix, (x(6i.@0). 0)¢; + Qipu(x(6;. x0). 0).
j=1

Consequently, (7.28) can be written as

/ HE (1)) ¢, (1.x(1,20). 00D _aj;
0 =1 j=1

+o)dt + /0 ’ HI () (t, x(t,@)0,0)dt+

y4 n n
Y HT(6) ) Qin,; (x(6;,20),0) (D a;$ (6:) + po(6))

i=1 j=1 Jj=1

y4
+ ) HI (6)Qiu(x(6;,20), 0).
i=1

The last expression proves the assertion. Then the equation vq (@) = 0 has a unique
solution &g, and det(v14(@p)) # O is true. Thus for system (7.27), all conditions of
the last theorem are valid, and consequently, ¢ (¢, n) = x1(¢, &) + ¢1(¢, ), where
{1 is convergent to 0 as u — 0. It follows that denoting xo(¢) = x (¢, ap), x1(2) =
x1(t,ag), one can obtain y(t) = xo(t) + ux1(¢) + n¢y(¢, w). One can show that
{1 is a solution of the system

¢'= AW + e(t) + pur(t, x1 (2, @) + ul. 1),
Allr=g; = Bi§ +m; + pIli (x1(6;, o) + p&, p). (7.29)

Next, assuming that / > 4, we can check that {; = x,(¢,q¢) + {2(t, ), where
¢ — 0,as u — 0, and x; is a solution of the (w, p)-periodic equation

x'=A(t)x + w1 (1, x1(1),0),
Ax|i=¢; = Bix + m; + H,'l (x1(6).0). (7.30)

Qg is a solution of the equation v, (o) = 0, where

5 )4
va(a) = /0 HI (t)m (¢, x2(t, ), 0)dt + Z HT (6%} (x1(6:,@),0),

i=1
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/,L_I[JT(I,Xl + MX, /»L) - JT(t,)Cl(t), 0)]7 |pii1
w I (1 (0) + px, ) — T (x1(67). 0)],

1

x2(t,a) =11 + ... orpr + <]5

and ¢ is a particular periodic solution of (7.30). In this way one can obtain the
representation of y(z) up to [-th order. The expansion is valid for the solution x(¢)
of B-equivalent system (7.1). The theorem is proved. O

Notes

The Poincaré method of small parameter [132], with Lyapunov’s stability [104]
development was applied in [105] for intensive investigation of the existence of
periodic solutions. In [112], the problem of existence of periodic solutions for
strongly nonlinear systems with analytic members and nonfixed moments of im-
pulses, was considered by using method of generalized functions. Asymptotic
expansion along the powers of a small parameter for solutions of differential
equations with fixed moments of impulses is discussed in [47]. We have ob-
tained the results for a quasilinear system, considering critical and noncritical
cases, by using B-equivalence method. More results on the subject can be found
in [23, 26, 29, 34, 36]. The approach considered in our results allows to achieve
higher order approximations. Significant development of the mechanics with im-
pacts [41,43,50,56,57,79,103,109,113,115,116, 121, 125-127, 130, 162] provides
an opportunity for applications. In Example 7.1.1, we consider a simple mechani-
cal model just with an illustrative goal. Some interesting results of impacts theory
[113,126,127] form a basis for further development of the equations considered in
this Chapter. The method of small parameter can be applied to synchronization of
systems with discontinuities [44,53,81,94,108, 114, 129].






Chapter 8
Discontinuous Dynamical Systems

8.1 Generalities

The book [39] edited by D.V. Anosov and V.I. Arnold considers two fundamentally
different dynamical systems: flows and cascades. Roughly speaking, flows are dy-
namical systems with continuous time and cascades are dynamical systems with
discrete time. One of the most important theoretical problems is to consider Dis-
continuous Dynamical Systems (DDS). That is, the systems whose trajectories are
piecewise continuous curves. Analyzing the behavior of the trajectories, we can con-
clude that DDS combine features of vector fields and maps. They cannot be reduced
to flows or cascades but are close to flows since time is continuous. That is why we
propose to call them also as Discontinuous Flows (DF'). One must emphasize that
DF are not differential equations with discontinuous right side, which often have
been accepted as DDS [68]. One should also agree that nonautonomous impulsive
differential equations, which were thoroughly described in previous chapters are not
discontinuous flows.

Let us remind the definition of a continuous dynamical system. Denote by X
a complete metric space, with a countable base, and with p a metric function. A
dynamical system on X is defined to be a mapping ¢ : R x X — X, such that
1. ¢(0,x) = x forall x € X, (Identical property);
2. ¢t +5,x) =¢(t,¢(s,x)) forall x € X, and ¢, s € R, (Group property);
3. ¢(t, x) is a continuous function.
Definitely, one may expect that systems with similar properties can be defined for
processes with discontinuities. Present chapter is devoted to the problem of identi-
fication of such kind of systems, one of the most interesting and difficult problems
for impulsive differential equations.

To motivate the reader, we may propose the following simple example, where an
autonomous system with even linear elements is not a dynamical system.

Example 8.1.1. Let us study the motion of the following system

i+ w?x=0,
AxX|x=x, =k,

where w, k, and x( are positive constants.

M. Akhmet, Principles of Discontinuous Dynamical Systems, 113
DOI 10.1007/978-1-4419-6581-3_8, (© Springer Science+Business Media, LLC 2010
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A Xo |

Fig. 8.1 Trajectories of the system (8.1), (8.2)

Denote x; = x and x, = %x By using this substitution, the system can be
rewritten in the form:

x'l = WX3, (81)
X2 = —wX1, X1 # Xo,
x;' =ki+x5, x1=xo, (8.2)
where k1 = % A solution of the system (8.1) is x1(#) = rsinwt and x,(t) =

r cos wt, where r is a fixed real number.

Let us observe the behavior of solutions of the system (8.1), (8.2) in Fig. 8.1.
Consider the solution x°(z) = x(z,0, (0, xo)). The point moves along the circle ¢
until it meets the line x; = x¢ at the point (x¢, 0). Then it jumps and continues to
move along the arc of the circle c¢;. Then, it meets the line x; = x( again and jumps.

One may examine that the solution is not continuous in the initial value. Indeed,
let us take another solution x€(¢) = x(t, 0, (0, xo — €)) of this system, which starts
at the point (0, xo — €), where € is a fixed positive real number. The solution x°(z)
jumps at the point (x¢, 0) and continues along the arc ¢, as explained above. How-
ever, the solution x€(¢) continues its motion along the circle ¢, without any jump.
So, as it is seen in Fig. 8.1, the distance between these two trajectories cannot be less

than ,/x% — k% — X, despite the initial points of these two solutions can be chosen

arbitrarily close. This example demonstrates that the solution x°(¢) of the system
(8.1), (8.2) does not depend continuously on the initial value. Obviously, we cannot
accept the system as a dynamical system. We may remark that this type of “irreg-
ularity” in models with impacts causes many interesting phenomena, for instance,
collision bifurcation [51, 118].
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Fig. 8.2 A domain of a discontinuous dynamical system

LetG = G; where G;,j = 1,2,...,m, are disjoint open connected subsets
of R”. Denote by G,, an r-neighborhood of G in R” for a fixed r > 0. Let ® :
G, —> Rbe a function from C ! (G,) and assume that the surface I' = ®~! (0)is a
closed subset of G, where G is the closure of G. Denote by I';, the r-neighborhood
of I" in R”, and define a function J : I', — G,, such that J(T") C G is a closed set.
We shall need the following assumptions:

(Cl1) VO(x) #Oforall x e T
(C2) J € C'(T,) and det[22%2] 5 0, for all x € Iy,

where V®(x) denotes the gradient vector of ® with respect to x. Let I' = J(T'),
(see Fig.8.2), ®(x) = ®(J~'(x)). One can verify that ' = {x € G| ® (x) = 0} .
Condition (C1) implies that for every xo € I' there exists a number j and a
function ¢y, (xl, e X, X ,xn) such that I" is the graph of the function
Xj = @xo(X1,...,Xj-1,Xj41,...,Xp) in a neighborhood of x¢. The same is true
for every xo € I.

Sets T and T consist of disjoint manifolds. These manifolds are with or without
boundaries. We shall denote unions of all these boundaries as 9" and 9I". One may
recommend to the reader books [58,73] to recall definitions of manifolds. It is easily
seen that restrictions J |, J | are one-to-one functions.

Remark 8.1.1. 1t is natural to consider domains of continuous dynamical systems
as connected sets [157]. Otherwise, each region of a partition can be discussed as a
domain of a continuous dynamical system. A trajectory of a discontinuous dynam-
ical system may jump from one component to another, such that only the union of
the disjoint regions is a domain.

Lemma 8.1.1. V®(x) #0,Vx e T.
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Proof. We can write that V®(x) = V& (J -1 (x)), and then the equality

_ a® (y) 0J 71 (x)
Vo (J 1 (X)) = Ty|y=J—1(x)Tx

implies that
Vo (J7! (x)) #0.

The lemma is proved. O

We make the following assumptions which will be needed throughout the
chapter.
(C3) [ €CYGy),
C4H Irnlr =9,
(C5) (VO(x), f(x)) #0ifx €T,
(C6) (VO(x), f(x)) #0ifx € T

Consider the following impulsive differential equation:

X = fx).
Axlxer = W(x), (8.3)

where W(x) = J(x) — x, in the domain D = [G uru f‘] \ [8F u 8I~‘] .

If¢(¢) : I — R”, where [ is an interval, is a solution of (8.3), then it is required
that it belongs to PC(/, 6), where 6 C I is a B-sequence. The solution must satisfy
P'(t) = f(@@)),ift & 6, and ¢(6i+) = J($(0:).9(6;) € I ¢p(6i+) € T,
for each 6; € 6. Sets " and I" may have common points with the boundary of the
domain D, and the boundary points of these sets, I" and r , do not belong to D,
as they may cause a violence of the continuous dependence on initial value. If the
boundary points are in the domain, then one needs specific additional conditions.
For instance, if x € dT", then we may request J(x) = 0.

Now, we continue with examples, where conditions (C1)—(C6) are satisfied.

Example 8.1.2. Let us consider the following system:

Xy = —x1 = 3xz,
/
Xy = 3X1 — X2,
Axilxer = x1
AXxs|xer = X2, (8.4)

where x = (x1, x2), and
I'={(x1.x2)| xf+x3=1x1,x R},

= {(Xl,xz)l Xf +x§ =4, Xx1,x2 e]R}.
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it

X4

Fig. 8.3 The phase portrait of system (8.4)

Assume that G = {(x1,x2)] 1 < x? +x2 < 4, x1,x2 € R}. A trajectory
of the system is seen in Fig.8.3. One can easily find that ®(x) = x7 + x5 —
1L,o(x) = x2 4+ x2 —4, f(x) = (=x1 — 3x2,3x1 — x2), J(x) = (2x1,2x2).
Let us check conditions (C1)—(C6). We have that VO(x) = (2x1,2x3) # 0. So,
condition (C1) is satisfied. Moreover, J, f are continuously differentiable functions

and det[%] =det (3 (2)) = 4 = 0, for all x. It is also obvious that T (T = @.

Finally, (V®(x), f(x)) = ((2x1,2x2), (—x1 —3x2,3x1 —x2)) = 2 (—x% — x%)
= —2 # 0, forall x € T, and (V&)(x), f(x)) = ((2x1,2x2), (—x1 — 3x2,3x1
—X2)) = 2(=x? —x2) = —8 # 0, for all x € T. Thus, all conditions (C1)~(C6)
are fulfilled.

Example 8.1.3. Let us consider the following system:

!/

x| = —§x1 —3x5,
, 1

Xy =3x1 — Exz,

AXxq|xer = (2cos% —1)x; — 2sin %xz,

AXxz|yxer = 2sin %xl + (2 cos% — D)x». (8.5)

where G = R?, and T' = {(x1,x2)] x1 = xa, Q < x1}. Let us start to
check conditions (C1)—(C6). One can easily find that T = {(x1,x2)| V3x; =
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x2,0 < x5, ®(x) = x; — x2,P(x) = V3Bx; — x2, f(x) = (—%xl —
3x5,3x1 — %xz),J(x) = (2cosEx; — 2sinZxz,2sin Zx; + 2cos £x2).
Consequently, we have that V&(x) = (1,—1) # 0, so, condition (C1) is
satisfied. It is seen that J, f are continuously differentiable functions and

T o6in T
det[%] = det (2COS 2sing ) = 4(cos? g+ sin? %) =40, forall x. Itis

6
. T T
2sin 3 2 cos 3

also obvious that T N T = @. Moreover,

1 1 —10 8
(Vo). f(x)) = <(1, —1), (—gxl —3x2,3x1 — §X2)> = (Txl - §X2) # 0,
for all x € I'. The inequality (V&)(x), f(x)) # 0, for all x € T, can be shown
similarly. Thus, all conditions, (C1)—(C6) are fulfilled.

8.2 Local Existence and Uniqueness

Definition 8.2.1. A function x(¢) € PC'(I,0), where I C R is an interval, 6 C I
is a B-sequence of discontinuity points, is said to be a solution of (8.3) if:

(i) the differential equation (8.3) is satisfied at each + € [I\f and
x' (6i) = f(x(6;)), 6; € 6, where x” (6;—) is the left-sided derivative;
(i) Ax(6;+) = W(x(6;)) forall 6; € 6.

Theorem 8.2.1. Assume that conditions (C1)—(C4) hold. Then for every xo € D
there exists an interval (a,b) C R,a < 0 < b, such that a solution
x(t) = x(t,0, xg) of (8.3) exists and is unique on the interval.

Proof. Consider the following alternative cases:

(a) Assume thatxg ¢ T'U I". Then there exists a number € > 0 such that B (x0,€)N
(T'UT) = @, and B(xg,€) C G, where B(xo, €) is the ball with the center at
xo and the radius €. Therefore, by the existence and uniqueness theorem [59],
x (¢) exists and is unique on an interval (a, b) as a solution of the system

y' = f). (8.6)

(b) If xo € T, then x(0+) € I". There exists a number ¢ > 0 such that
B(x(0+),e) N T # @ and B(x(0+),€) C G. Hence, x(¢) can be continued at
the right. Let us consider # < 0 now. By condition (C4), there exists a number
€ > 0 such that B(x(0),€) N T # @ and x(¢) can be proceeded at the left.

(c) We can discuss the case x¢ € r similarly to the previous one.

The uniqueness of the solution for all cases (a)—(c) follows the theorem on unique-
ness of ordinary differential equations [77] and the invertability of J.
The theorem is proved. O



8.3 Extension of Solutions 119

Since conditions (C1)—(C4) were verified in Examples 8.1.2 and 8.1.3, solutions
of systems (8.4) and (8.5) locally exist and are unique.

8.3 Extension of Solutions

In this section, we will prove continuation theorems. The main results claim that
every solution of (8.3) is continuable to oo and —oo. In other words, R is a max-
imal interval of existence of each solution x(¢,0, x¢),xo € D of (8.3). That is,
x(t,0, x9) € PC(R). Ilustrating examples are given, where solutions exist on R.

Definition 8.3.1. A solution x(¢) = x(¢, 0, xo) of (8.3) is said to be continuable to
aset S C R” as time decreases (increases) if there exists a moment § € R, such
that £ <0 (£ > 0)and x(§) € S.

The following theorems provide sufficient conditions for the continuation of
solutions of (8.3).

Theorem 8.3.1. Assume that:

(a) every solution y(t,0,x9),xo € D, of (8.6) is continuable to either co or T, as
time increases; B
(b) there exists a positive number 0 such that

€x

> 6,
SUPB(x,ex) “f(x)”

forevery x € T and all ex > 0 with B(x,ex) N T = 0.
Then every solution x(t) = x(t,0, x9), xo € D, of (8.3) is continuable to co.

Proof. Fix xo € D and let x(¢) = x(¢,0, xo) be a solution of (8.3). Consider the
following two cases.

(A) If x(t) is a continuous solution of (8.3), then it is a solution of (8.6) and is
continuable to co.

(B) Let x(0;+) € T for a fixed i. We set M, = SUP(x,e) I f (X)) . Assume that
there exists a number § > 0;, such that ||x(§) — x(0; +)|| = €x(g;+) (otherwise
x(t) is continuable to 0o). Then

£
X(E) = x(6+) + /e e)ds.

and €x(9;+) = Mx(g,+) (6 — 6i) = Mx(9,+) (0i+1 — 6;), where Mx(g,4) > 0
(Why?). The last inequality implies that 6; 1 — 6; > 6 for all i. That is, 6; is a
sequence of B-type if 6; > 0. The proof is complete. O

In a similar manner, one can prove that the following theorem is valid.
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Theorem 8.3.2. Assume that:

(a) every solution y(t,0, x¢), X0 € D of (8.6) is continuable to either —oo or f‘ as
time decreases; B
(b) there exists a positive number 0 such that

€x

>0,
SUPB(x,ex) “f(x)”

for every x € T and all ex > 0 with B(x,ex) N T = 0.
Then, every solution x(t) = x(t,0, xg9), xo € D, of (8.3) is continuable to —oo.
Theorems 8.3.1 and 8.3.2 imply that the following assertion is valid.
Theorem 8.3.3. Assume that
(a) every solution y(t,0, x9), xo € D, of (8.6) satisfies the following conditions:

(al) it is continuable to either oo or I, as time increases,
(a2) it is continuable to either —oo or I", as time decreases;

(b) there exists a positive number 6 such that

€x

> 6,
SUPB(x,ex) “f(x)”

foreveryx € T and all €x > 0 with B(x,ex) N T" = 0.
(c) there exists a positive number 6 such that

€x

> 6.
Supg(x.e,) I/ ()l
forevery x € T and all éx > 0 with B(x,éx)NT = 0.
Then, every solution x(t) = x(t,0, xg), xo € D, of (8.3) is continuable on R.

Other sufficient conditions for the continuation of solutions of (8.3) are provided by
the following theorems.

Theorem 8.3.4. Assume that
(a) every solution y(t,0, xo), xo € D, of (8.6) satisfies the following conditions:

(al) it is continuable either to oo or I', as t increases;
(a2) it is continuable either to —oc or T", as t decreases;

(b) supp || f(x)]| < +oo.
(c) dist(T,T') > 0.

Then every solution x(t,0, x9), xo € D, of (8.3) is continuable on R.
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Proof. Fix xo € D and let x(¢t) = x(,0, xo) be a solution of (8.3). According to
Definition 2.1.1, we shall consider the following three cases:

(A) If x(t) is a continuous solution of (8.3), then it is a solution of (8.6) and, thus
is continuable on R.

(B) Denote by Oyax and Oy, the maximal and minimal elements of the set {6; }, re-
spectively. Consider ¢ > Op,«. By the condition on J we have that x (. +) =
J(x(Bmax—)) € D and the solution x(z) = y (¢, Omax, X (Bmax+)) , where y is
a solution of (8.6) and is continuable to co. For ¢ < O,,, one can apply the
same arguments to show that x(t) is continuable to —oo.

(C) Consider the following three alternatives.

(c1) If the sequence {6;} has a maximal element 6, € R, but does not have a
minimal one, then by using (B), it is easy to prove that x(¢) is continuable to
oo. Let ¢ be decreasing. We have that

0;
X(O) = x(6r41) + /9 F(x(s))ds. 8.7)
i+1

Denote supp, || f(x)|| = M and dist(I,T) = «. Then (8.7) implies that

& < (i41—06;). Hence, (i —io) > (6; — 6i,), where ig is fixed. The
last inequality shows that §; — —oo as i — —oo. Thus, x(¢) is continuable
to —oo.

(c2) Assume that the sequence {6; } has a minimal element 6,,;,, and does not have
a maximal one. Then by the arguments of (B) x(¢) is continuable to —oo. For

increasing ¢ we have that
i +1
£O) =500+ [ ros 838)

2 < (0i41—6;) or (i —io) < (6; — 6i,) . where iy is fixed. Hence, 6; —
oo asi — oo. That is, x(¢) is continuable to co.

(c3) Assume that {6; } has neither a minimal nor a maximal element. The result for
this case follows (c1) and (c3). The proof is complete. O

Theorem 8.3.5. Assume that

(a) every solution y(t,0,x9), X0 € D, of (8.6) is continuable to either co or I, as
time increases,
(b) there exists a neighborhood S of T in D such that

(b1) dist(T, 8S) > O;

(b2) supg || f(x)]| < o0;
(3) TNS =0.

Then every solution x(t) = x(t,0, x9), xo € D, of (8.3) is continuable to co.
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Proof. Denote d = dist(I", dS) and M = supg || f(x)]|| . For a fixed i one can see

that
0;

+1
S (x(s))ds.

X(Bran) = x(@i) + |
Condition (b3) implies that d < ||x(0;+1) — x(6i +)|| < M(0;+1—06;). Thus 6; 41—

0; > % > 0 for all i. Further discussion is fully analogous to that of the last

theorem. O
Exercise 8.3.1. Prove the following theorem.

Theorem 8.3.6. Assume that:

(a) every solution y(t,0, x9),x9 € D, of (8.6) is continuable to either —oo or f,
as time decreases, o
(b) there exists a neighborhood S of T in D such that:

(b1) dist(T", 3S) > 0;
(b2) supgﬂf(x)ﬂ < 00;
(b3) TNS =40.
Then, every solution x(t) = x(t,0, xg9), xo € D, of (8.3) is continuable to —oo.

Using the conditions of both Theorems 8.3.5 and 8.3.6, one can formulate the
following assertion.

Theorem 8.3.7. Assume that:
(a) every solution y(t,0, x9), xo € D, of (8.6) satisfies the following conditions:

(al) it is continuable to either oo or I, as time increases;
(a2) it is continuable to either —oo or I", as time decreases;

(b) there exist neighborhoods S and S of I and T in D, respectively, such that:

(b1) dist(T, 8S) > 0, dist(T", 8S) > 0;
(b2) supgyg I /()| < o0:
b3) TNS=06,TNS =0.

Then, every solution x(t) = x(t,0, xg), Xo € D, of (8.3) is continuable on R.

Example 8.3.1. Let us consider system (8.5) and study the extension property. The
differential equation in the system is a linear one, consequently, each solution of
this equation is continuable to 0o, since maximal interval of existence is R. The first
condition of Theorem 8.3.1 is satisfied. Let us fix an initial value xo = (x?,x) €
l:, that is «/gx? = xg . Then, one can easily evaluate the distance between I'

and xo
|X(1]_Xg|_‘/§_1|0|_‘/§_
N NG W)

. 1
dist(xp, ') = [Ixoll -
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Fix
V3-1
€xg = ——=IIX (8.9)
X0 2«/5 ” 0”
and take any x € B (xo, exO), then
x|l < €xo + [Ixoll - (8.10)

Substituting (8.9) into (8.10), one can conclude that

e < | B2V
X 2ﬁ Xo|| -

Computing the norm of the function f* in this ball, we get that

If)l = @ [V3—1+2v2] lxoll = My,

By easy calculation,

V3-1 _
e L ol 3(vi-1)

Ma SL8[E=1422] xo] - VB2 (V3-1+242) -0

We can see, now, that condition (b) is valid. Thus, all conditions of Theorem 8.3.1
are satisfied, and every solution of system (8.5) is continuable to co. The continua-
tion of solutions for decreasing ¢ can be shown by using Theorem 8.3.2.

Example 8.3.2. Let us examine system (8.4). The domain of this system is D =
{(x1,x2)] 1< x% + x% <4, x1,x2 € R}. Manifolds I" and I are boundaries
of this ring. They are circles with radii 1 and 2, and dist(I", T') = 1, respectively.

The differential equation in (8.4) is a linear system with constant coefficients,
and one can determine that all solutions are continuable to I', as time increases, and
are continuable to f‘, as time decreases. Hence, the first condition of Theorem 8.3.4
is satisfied.

Moreover,

1f ) = V(=x1 —=3x2)2 4+ Bx1 — x2)% = V10y/x2 + 22, (8.11)

and

sup || f(x)] = 2+/10 < oo.
D

Since, all conditions of Theorem 8.3.4 are satisfied, every solution of system (8.4)
is continuable on R.
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Example 8.3.3. Consider the following impulsive autonomous system:

Xy = —=2x1 —3x2,
x5 = 3x1 — 2x2,

Axq|xer = (2 cos% —1)x; — 2sin %xz,

1 T
AXy|xer = 2sin Exl + (2 cos i 1)x,, (8.12)

where manifolds of discontinuity are
1 3
I'=1{(x1,x)| x = «/§x2, > < Xy < 3

and

T = {(xl,x2)| V3x1=x5, 1<x1< 3}.

Domain D = RZ\ {(‘/75 %) (3‘[ ;) (1 «/_) (33«/5)} . Let us look for

sufficient conditions of Theorem 8.3.5 to indicate continuation of solutions of the
system (8.12) for increasing ¢. The differential equation in (8.12) is a linear system
and maximal interval of existence is R, so each solution of the differential equation
is continuable to oo as time increases. Hence, the first condition is satisfied. While
dealing with other conditions, we prefer to use both polar and Cartesian coordinates.
First, let us define an auxiliary set S in polar coordinates (see Fig. 8.4),

21

9 T T
’9 PN _’ T A 9 -
POl H<rP<1p 1<9<73

One can easily see that ' C S and ' NS = @. The distance between I' and

dS, is the minimum of the following two numbers: the distance between I' and
T

the arc y = {(p,0)|p = ﬁ 15 < 6 < 7} the distance between I" and the line

L= {(p, 9)|% <p< f(l), & = Z}. One can find that dist(I", y) = %. Next, let us

write the equation of the line in Cartesian coordinates as
{ = {(xl,X2) | X1 = X2, X1,X2 € R+} .

To find dist(T, £), it is sufficient to find out the distance between the line £ and the
points A (f 1) and B (3f 3)

22 2 2

3 1} 343 _ 3

’ “2]  V3-1 ’T_E} 3/3-3
dist(£, A = , dist (£, B) = = .
ist (€, 4) = JI+1 242 ist (£, B) I+1 22
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AX2

> X4

Fig. 8.4 Manifolds T, f‘, and an auxiliary set S

Then, distance between I' and the surface 9 is

1
disi(T.98) = .

Now, we take the norm of the function f(x),

I = V4 +9y/x} + x3.
Since
9 21
o< ,/xf+x§<ﬁ,

21/13

sgpllf(X)II =0

125

Thus, all conditions of Theorem 8.3.5 are satisfied, and every solution of system

(8.12) is continuable to oco.

Exercise 8.3.2. Prove, by using Theorem 8.3.6, that all solutions of system (8.12)

are continuable to —oo.
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8.4 The Group Property

In the previous sections of the chapter, we have dealt with existence and uniqueness
of solutions of the system (8.3), and furthermore, we have given the conditions that
are sufficient for all solutions of (8.3) to be continuable on R.

Now, we may discuss the group property, which is one of the most significant
properties of dynamical systems and one of the most difficult for the present dis-
cussion. Next example shows that even in a simple case the group property can be
violated.

Example 8.4.1. Let us consider the system (8.4), where we only replace the set G
by anewone G = {(x1,x2)| x?+x3 > 1, xi,x2 € R}. Todemonstrate that the
group property is not valid for all solutions, we use Fig. 8.5. Consider a trajectory,
which starts at xo and reaches the point P at some positive moment . Moving back
it could not return to xg, for decreasing #, because of the discontinuity set . That
is, equality x(—t¢,0,x(¢,0,x0)) = xo, which is a consequence of the property is
not true for all moments of time. Hence, the property is not valid for the system. It
is obvious, also, that uniqueness of solutions is not true in this case, and it is not
surprising, as it is known that the group property and the uniqueness are strongly
related to each other.

The last example shows that specific conditions to guarantee the group property
should be found.
The following condition is one of the most needed in this chapter.

(C7) (a) for every x € T there exists €, > 0 such that sign®(x) is a constant
function in [B(x,€x) N G\T;
(b) for every x € I there exists €x > 0 such that signciD(x) is a constant
function in [B(x,ex) N G]\T.

=

Xo

B

X4

Fig. 8.5 The trajectory of Example 8.4.1
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Lemma 8.4.1. Assume that (C1)~(C7) hold and y(t) : (—a,a) —> R", & > 0, isa
solution of (8.6). Then y(0) ¢ T" and y(0) ¢ T".

Proof. Assume, on the contrary, that y(0) = yo € I'. We have that
O(y(®) = 2(y(1)) — P(yo) = (VO(y0). y(1) = yo) + o(||ly(®) — yoll) =

(VO(yo).f (o)t + o(lt)+o(lf (yo)llz+o(z)) = (VO (y(0)). £ (y(0))) 1+o(|z]).

By condition (C7) function sign®(y(#)) has a constant value for sufficiently small
|7], and by condition (C4) the value of (V®(y(0)), f(y(0))) is not zero. This con-
tradiction proves our lemma for I'. The proof for I' is similar. O

Lemma 8.4.2. Assume that (C1)—(C7) hold. Then x(—t,0, x(¢,0, x9)) = xo for all
xo € D,t € R.

Proof. Consider ¢t > 0. If the set {0;} is empty, then the proof follows immediately
the assertion for continuous dynamical systems [39]. One can see that it remains
to check the validity of x(—6;,0, x(0;+)) = x(6;) for all i, and the condition
x(—01,0,x(01,0, x9)) = x¢. The first one is obvious because of invertability of J.
Let us consider the second one. Denote x(t) = x(z,0, xg), X(¢) = x(¢,0,x(61)).
Since x(61) € T, then by (C4), the solution X moves along the trajectory of (8.6)
for decreasing 7, and it cannot meet Cifr > —0;. Indeed, assume on the contrary
that there exists moment 6, —0; < 6 < 0, where ¥ intersects I'. Then x(0+) =
x (0 + 61). We have obtained a contradiction to Lemma 8.4.1 since x (¢t + 0 + 0;) is
the solution of (8.6) in a neighborhood of ¢t = 0. If # < 0, the proof is very similar
to that of # > 0, and the proof with # = 0 is primitive. The lemma is proved. O

Let us continue with the following auxiliary result.
Consider a solution x(¢) : R — R" of (8.3). Let {6;} be the sequence of dis-
continuity points of x(z). Fix 8 € R and introduce a function ¥ (¢) = x(¢t + 0).

Lemma 8.4.3. The sequence {0,- - é} is a set of all solutions of the equation
d(y (1)) = 0. (8.13)

Proof. We have ®(Y((6; — 0)) = ®(x((6; — 0) + 0)) = ®(x(6;)) = 0. Assume
that # = ¢ is a solution of (8.13), then ®(x(p + 0)) = P(Y(¢)) = 0. That is,
@ + 6 is one of the numbers {¢;} . Let ¢ + 6 = 6, then ¢ = 6; — 0. The lemma is
proved. O

Lemma 8.4.4. If x(t) : R — R” is a solution of (8.3), then x(t + 0), 6 € R, is
also a solution of (8.3).

Proof. From Lemma 8.4.3, it follows that ¥ = x (¢ + é) is a continuous function on
the interval (6; —6, 6; +1—0),i € Z.Fixi € Z, and considert € (9,~ —0,0; 41— 9].
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We have that r + 6 € (6;,6;41] and one can verify that ¥/(r) = f(y(¢)). That is,
(8.3) is satisfied by x (¢ + 9). B B
For fixed i, we have that ¥ ((6; — 0)+) = x(0;+) = J(x(6;)) = J(¥(6; —0)).
Thus, one can see that the jump equations in (8.3) are also satisfied by x (¢ + 6), and
this completes the proof. O

Lemmas 8.4.2 and 8.4.4 imply that the following theorem is valid. The proof of
this theorem is similar to that of continuous dynamical systems [157].

Theorem 8.4.1. Assume that conditions (C1)—(C7) are fulfilled. Then
x(t2, x(t1, x0)) = x(t2 + 11, Xo), (8.14)

forallt;,t; € R.

Remark 8.4.1. Since x(0,x9) = xo, one can conclude on the basis of Theorem
8.4.1that x (¢, x9),t € R, xg € D, defines a one-parameter group of transformations
of D into itself.

Exercise 8.4.1. Verify that condition (C7) is fulfilled in Example 8.1.2, and it is not
correct in Example 8.4.1.

8.5 Continuity Properties

A dependence of solutions on initial values is a very effective method to investigate
various problems of dynamical systems, and we deal with the continuous depen-
dence in this section. It is assumed that all considered solutions are continuable
on R. The next example demonstrates that the continuity property should be dis-
cussed very carefully when one is busy with nonfixed moments of discontinuity.

Example 8.5.1. Consider the autonomous system

x; =0,

x5 =0,

A)C/1|xel“ =0,

Ax)|xer = —1, (8.15)

where I' = {x € R? : x; = x;}. Take solutions x¢(¢) = x(¢,0,(3,3)), and
x(1) = x(1,0,(xg,x3)), x§ > 3.x3 < 3, and consider them for increasing ¢.
One can easily see that the more points (xé , xg) and (3, 3) are close, the more the
distance ||xo(¢) — x(?)||,t > 0, is close to 1.

Fix a point xo € I'\dT", and denote by B(xg, ) an open ball with the center at xg
and the radius > 0. By condition (C5), if r is sufficiently small, the ball is divided
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by the surface I' into two connected and open regions. Denote by bh™ (xq,7) the
region, which x (¢, 0, xo) enters as time decreases. Let ¢t (xo,7) = (I'N B(xo,7))U
bt (xg,r). If xo & T, then ¢ (x9,7) = B(xp,r), where the radius r so small
that B(xo,r) N T = @. Similarly, if xo € T'\dI" denote by b~ (xo,r) the region,
which x (7, 0, xo) enters as time increases. Then write ¢~ (xg, ) = (I' N B(xg, 7)) U
b~ (xo,r). We set also ¢~ (xg, ) equals B(xg, ), where the radius r so small that
B(xp,1) NI = @, if x¢ ¢l:
Let x°(t) : R — R”, x%(¢) = x(z,0, x0), be a solution of (8.3).

Definition 8.5.1. The solution x°(¢) of (8.3) B-continuously depends on xq for
increasing ¢, if to any € > 0 and finite interval [0, b], 0 < b, there corresponds § > 0
such that any other solution x(¢) = x(z,0, X) of (8.3) lies in the e-neighborhood of
x%(¢) on [0, b], if X € ¢t (xp, §).

Definition 8.5.2. The solution x°(z) : R — R”,x%(¢) = x(#,0,xp), of (8.3)
B-continuously depends on xq for decreasing ¢, if to any € > 0 and finite interval
[a,0],a < 0, there corresponds § > 0 such that any other solution x(¢) = x (¢, 0, X)
of (8.3) lies in the e-neighborhood of x°(¢) on [a, 0], if X € ¢~ (xo. §).

Definition 8.5.3. The solution x°(z) : R — R” x%¢) = x(#,0,xp), of (8.3)
B-continuously depends on xg if it continuously depends on the initial value for
both decreasing and increasing ?.

Theorem 8.5.1. Assume that conditions (C1)—(C6) are satisfied. Then each solution
x0() = x(t,0,x0), X0 € D, of (8.3) continuously depends on xg.

Proof. We consider a particular case with a finite interval [0, ], and the points
of discontinuity 6;,i = 1,...,m, of the solution x°(¢) in the interval such that
0<6 <--- < 6, < b. Moreover, we assume that t = 0, and ¢ = b are not the
moments of discontinuity. All other cases can be considered similarly.

Fix a positive number a. Let Fy, = {(¢,x)|t € [0,b], |x — x°(¢) || <}, Gi(a),
i = 0,1,2,....,m 4+ 1, be a-neighborhoods of points (0, xg), (6;,x(6;)),
i=12,....,m, (b,x°(b)) in R x R", respectively, and G; (@), i = 1,2,....k, be
an a-neighborhood of the point (6;, x°(6;+)) . Write

G® = Fu U (U Gi()) U (UG (@) .

Take o sufficiently small so that G® C R x D. Fix€,0 <€ < a.

1. In view of the continuity of solutions [77], there_exi_sts Sm, 0< Sm < €, such that
every solution x,, (¢) of (8.6), which starts in G,,(8,,), is continuable to ¢t = b,
does not intersect I', and

me(t) —x%0) || <€,

for all ¢ from the common domain of x,,(¢) and x°(z).
2. By continuity of J there exists 0 < 8, < €, such that (k, x) € G (8m) implies
(k,x + J(x)) € Gp(6m) N D.
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3. The continuity theorem yields that there exists Sm__l ,0 < Sm_l < ¢, such that a
solution x,,_1 () of (8.6), which starts in G,—1 (8,—1), intersects I in Gy, (8,)
(we continue the solution x,,—1(¢) only to the moment of the intersection) and
[xm—1(1) — x°(t)| < € forall ¢ from the common domain of x,,,—1 (r) and x° (7).

Continuing the process form —2,m —3,..., 1, one can obtain a sequence of fam-
ilies of solutions of (8.6) x; (), and corresponding numbers §;, 8;,i = 1,2,...,m.
Finally, we find a number §,0 < § < €, such that each solution x¢(¢), which starts
in Go(8) intersects I' in G;(81), if ¢ increases, and satisfies ||xo(¢) — x°()|] < €
if ¢ is from the common domain of x¢(z) and x°(¢). Thus, if one chooses a solu-
tion x(z) = x(¢,0,X),x € Go(8), of (8.3), then it coincides over the first interval
of continuity, except possibly, the §;-neighborhood of 8;, with one of the solutions
Xo(?). Then on the interval [0;, 6] it coincides with one of the solutions xj (), ex-
cept possibly, the §;-neighborhood of 8; and the §,-neighborhood of 65, etc. Finally,
one can see that the integral curve of x (¢) belongs to G¢, it has exactly m meeting
points with T, 6, i = 1,2,....m, |6} — 6;| < € for all i, and it is continuable to
t = b. The theorem is proved. |

8.6 B-Equivalence

In this section, we construct an auxiliary system of differential equations with im-
pulses at fixed moments, a B-equivalent system, for equations (8.3). One have to
emphasize that B-equivalence plays less general role for autonomous impulsive sys-
tems than for nonautonomous equations. In this part of the manuscript, we specify
a B-equivalent system around a solution of equations (8.3).

First, we need to introduce two maps, which will be used throughout the rest of
the chapter. Fix x € R. Denote by x(¢) = x(¢, «, x) a solution of (8.6), 7 = 7(x)
the moment of the meeting of x(¢) with the surface I'.

Lemma 8.6.1. 7(x) € C!.

Proof. Differentiating ® (x (z, x, x)) = 0, and using (C5) one can get that

0P (x (t,k,x)) 0D (x(t,k,x))dx(t) 0P (x (t,k,x))
= = f @ (e x) £0
Jat dx dt lt=t dx
Now, the proof follows immediately the implicit function theorem. O

Corollary 8.6.1. 7(x) is a continuous function.

Let x; = x(¢,7,x(7)) + J(x(r)) be another solution of (8.6). Define the map
Y(x) = x1(k).
Similarly to Lemma 8.6.1, one can show that the following assertion is valid.
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Lemma 8.6.2. ¥(x) € C!

Consider a solution x°(¢) : [a,b] — R",a < 0 < b, of (8.3). Assume that all
discontinuity points 6;,i = —k,...,—1,1,...,m, are interior points of [a, b]. That
is,a < 6_j and 6, < b.

The following system of differential equations with impulses at fixed moments,
which are points of discontinuity of x°(¢), is very important in the sequel:

y' = f(y),
Ayli—o, = Wi(y(6:)). (8.16)

The function f is the same as in (8.3) and maps W;,—k < i < m, will be de-
fined below. There exists a positive number r, such that r-neighborhoods G; (r) of
(6;, x°(8;)) do not intersect each other. In view of (C5), one can suppose that r is
sufficiently small so that every solution of (8.6) which starts in G; (r) intersects I'
in G;(r) as t increases or decreases.

Fixi = —k,...,m and let £(t) = x(¢,6;,x),(6;,x) € G;(r), be a solution
of (8.6), T; = 7;(x) the meeting time of £(¢) with " and ¥ (¢) = x(t, 7, E(v;) +
J(&(7;)) another solution of (8.6). One should mention that |z; (x) — 6;| = O(r).
Denote W;(x) = ¥(6;) — x. One can see that

T T 0;
Wi = [ peends + a6+ [ reonds + [ rwends @am

is a map of an intersection of the plane ¢t = 6; with G;(r) into the plane ¢t = 6;.
The functions W;,—k < i < m, are obtained by using the map W, which has
been defined above in this section. Hence, Lemma 8.6.2 implies that all W, are
continuously differentiable maps.

Let us introduce the following sets: F, = {(t, x)|t € [a,b], Hx —x°@) || <r},
and G; (r),i = —k,...,m, an r-neighborhood of the point (Qi, xO(Gi—f—)) . Write

G ' =F U (Ulr-n=_kG,‘ (r)) U (U;’;_kG_i (r)) .
Take r sufficiently small so that G" C R x D. Denote by G (&) a h-neighborhood
of x°(0).

Definition 8.6.1. Systems (8.3) and (8.16) are said to be B-equivalentin G” if there
exists 4 > 0, such that:

1. for every solution x(¢) of (8.3) such that x(0) € G (), the integral curve of x ()
belongs to G” and there exists a solution y(¢) = y(z,0, x(0)) of (8.16) which
satisfies

x(t) = y().1 € [a, b\ U, (i, 7], (8.18)
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where 7; are moments of discontinuity of x (¢). Particularly:

X(Q[) — y(ei-i)-’ it 6; f T,
y(67), otherwise, (8.19)
(t;) = x (1), if 6; > 1;, '
YA = )C(‘L’i+), otherwise.

2. Conversely, if (8.16) has a solution y(¢) = y (¢, 0, x(0)), x(0) € G(h), then there
exists a solution x(¢) = x(¢, 0, x(0)) of (8.3) which has an integral curve in G",
and (8.18) holds.

The following assertion follows immediately (8.17).

Lemma 8.6.3. x°(¢) is a solution of (8.3) and (8.16) simultaneously.

Theorem 8.6.1. Assume that conditions (C1)—(C6) are fulfilled. Then systems (8.3)
and (8.16) are B-equivalent in G if r is sufficiently small.

Proof. Assume that r > 0 is small so that W;, i = —k,...,—1,1,...,m, are
defined. Let us check only the first condition of Definition 8.6.1 because that of the
second one is analogous. Theorem 8.5.1 implies that there exists a small 7,0 <
h < r, such that if ||X — xo|| < h and ¥ € D, then the solution x(z) = x(¢,0, X)
belongs to G”. Assume that / is sufficiently small so that x(¢) has exactly m +
k moments of discontinuity t = 1;,i = —k,...,—1,1,...,m. Without loss of
generality, we suppose that 8; > 7; for all i. It is obvious that we need only to prove
the theorem for [0, b], because for [a, 0], the proof is similar. Consider the solution
y(t) = y(¢,0,x(0)) of (8.16). By the theorem on existence and uniqueness [77] the
equality

x(t) = y(1) (8.20)

is valid on [0, 71] . Since (71, x(71)) € G” we see that

01
ﬂ%ﬂ=ﬂm+/ FO6)ds + Wi 6)) (8.21)

is defined and

01
x(6h) = x(r1) + J(x (1)) + f(x(s))ds. (8.22)

13l

Using (8.20)—(8.22) one can obtain that

6, T1
yOr+) =x(@)+ [ fr(s)ds +/9 Sy(s))ds+

T1

01
me»+/ FGe(s)ds = x(60).
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Now, defining x (¢) and y(¢) as solutions of (8.6) with a common initial value x (6;),
one can see that x(¢) = y(¢),t € (01, r2]. Continuing in the same manner for all
t € [0, b] one can show that y(¢) is continuable to t = b and (8.18) holds. Moreover,
it is easily seen that for sufficiently small %, the integral curve of y(t) belongs to
G, . The theorem is proved. O

8.7 Differentiability Properties

Let us consider derivatives of functions 7;(x), W;(x),i = —k,...,—1,1....m
which were described in Sect. 8.6. We start with derivatives of z;(x). One should
emphasize that t;,i = —k,...,—1,1...,m are maps, which are defined by
the map 7 in Sect.8.6 with k = 6;,i = —k,...,—1,1...,m. The equalities
®(x(7i(x))) = 0 imply that

O (OO FCOENdT + 3 By (106 25O ( D

k=1

dx; = 0.

Using the last expression, one can obtain that
3x0(6;
dr(0@) P00
dx; Dy (x0(0)) f(x°(6:))

Similarly, for W; the following expression is valid:

(8.23)

aVVl(xO(Ql)) a7 0T + aft
T,‘f_+ e S R A e =

Thus, formulas (8.23) and (8.24) provide evaluations of the derivatives.

It is known that x°(¢) : [a, b] — R”" is the solution of (8.3) and (8.16). Moreover,
systems (8.3) and (8.16) are B-equivalentin G” and there exists § € R,§ > 0, such
that every solution which starts in ¢ ™ (xq, 7) is continuable to ¢ = b. Without loss
of generality, assume that all points of discontinuity of x°(¢) are interior points of
[a,b]. Denote by x/ (1), j = 1,2,...,n, solutions of (8.3) such that x/ (0) = x¢ +
te; = (x(l),xg, ... ,x?_l,x? + §,x?+1, ... ,x,?),é € R, and let Gij be the moments
of discontinuity of x/ (t). By Theorem 8.5.1, a solution x/ t),j =1,2,...,n,is
defined on [a,b] if xo + &e; belongs to ¢ (xo,8) and ¢~ (x¢,8) with sufficiently
small §.

Definition 8.7.1. The solution x°(¢) is B-differentiable with respect to x}), Jj =
1,2,...,n, on [a,b] if for all xo + &e;, which belong to ¢t (xg,8) and ¢~ (xo, )
with sufficiently small § it is true that:
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A) there exist constants v;;,i = —k,...,—1,1,...,m, such that

0] — 6 = vijE + o(E): (8.25)

o —

B) forallz € [a,b]\ U _, (6;, 0,-j ], the following equality is satisfied:

x/ (1) = x°(t) = uj (1) + o(€)). (8.26)

where u (1) € PC([a, b], 0]).

The pair {u;, {v;;};} is said to be a B-derivative of x°(¢) with respect to x? on

[a, b].
Lemma 8.7.1. Assume that conditions (C1)—(C6) hold. Then the solution x°(t) of
(8.16) has B-derivatives with respect to x?,j = 1,2,...,n, on [a,b]. Moreover,
u; is a solution of the linear system

du . 0
E = fx(x (Z))u,
Auli—g, = Wix(x°(6))u(6;). (8.27)

with u(0) = e;, and constants vi; = 0, foralli.

Proof. We shall prove the lemma with respect to x7. Let y1 (1) = y(#,0, xo + £e1).
By the theorem on differentiability with respect to parameters [77] we have that
Y1) = x°0) = u1 ()& + p§), p(€) = o(|€]), for all ¢ € [0, 6;]. Particularly,
y1(61) — x°(61) = u1(61)§ + p(§]). Then y1(61+) — x°(01+) = Wi(y1(61) —
Wi(x°(601)) = Wix(x°(01)[u1(61)§ + p(€)] + p1 (). Since p1 = o([£]), we have
that y1(61+) — x°(01+) = u1(614+)§ + p1(§), where p1 = o(|§]). Denote by
U(t),U(6) = Z, the fundamental matrix of the system u'(t) = fx(x°(¢)). Using
the theorem from [60,77] one can obtain that for all ¢ € (6, 8] the following rela-
tion is true 1 (1) —x°(r) = U(t)(y1(01+) —x°(01+)) +p(y1 (01 +) —x° (01 +)) =
U ur(Om+)§ + p2(§) = ur(1)§ + p2(§), where p; = o(|§]). Continuing the
process we can prove that (8.26) is valid. Formula (8.25) is trivial. The lemma is
proved. O

Theorem 8.7.1. Assume that conditions (C1)—(C6) are satisfied. Then the solution
x°(t) of (8.3) has the B-derivative with respect to x;’, j =1,2,...,n,onla,b].
Moreover, the derivative (u;(t),{v;;}) is a solution of the variational system

du

o= Sx (@),
Auli—g, = Wix(x°(0;)u(6;),
vy = _qi;“_(;)i), (8.28)

with u(0) =e;.
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The last theorem follows immediately Theorem 8.6.1, Lemma 8.7.1, and formulas
(8.23), (8.24).

Remark 8.7.1. Higher order differentiability of DDS is considered in [3].

8.8 Conclusion

Let D C R” be a set, which is described for system (8.3) in the introductory part of
this chapter.

Definition 8.8.1. A B-smooth discontinuous flow isamap ¢ : Rx D — D, which
satisfies the following properties:

(I) The group property:
(i) ¢(0,x) : D — D is the identity;
(i) ¢(t, ¢ (s,x)) = ¢d(¢t + s,x) is valid forall £,5s € Rand x € D.

(D) ¢(t,x) € PC'(R) for each fixed x € D.
(II) ¢ (¢, x) is B-differentiable in x € D on [a,b] C R for each a, b such that the
discontinuity points of ¢ (¢, x) are interior points of [a, b].

Remark 8.8.1. One can see that system (8.3) defines a B-smooth discontinuous flow
provided that (C1)—(C7) and the conditions of one of the extension theorems are
fulfilled.

Let us weaken the smoothness condition to obtain the definition of a discontinu-
ous flow.

Definition 8.8.2. A B-flow is amap ¢ : R x D — D, which satisfies the property
() of Definition 8.8.1 and the following conditions:

(IV) ¢(t,x) € PC(R), for each fixed x € D, and ¢(6;,x) € I, ¢(6i+,x) €T
for every discontinuity point.
(V) ¢(¢, x) is B-continuous in x on each finite and closed interval.

Remark 8.8.2. Comparing definitions of the B-differentiability and the
B-continuity, one can conclude that every B-smooth discontinuous flow is a
B-flow.

Exercise 8.8.1. Use the discontinuous dynamics to arrange a partition of D.

8.9 Examples

Example 8.9.1. Consider the following impulsive differential system:

!/
X; = axy — fBxz,

!
X5 = Bx1 + axa,
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Axilxer = (V3 + Dx; — x2
AXzlxer = x1 4+ (V3 + Dxa, (8.29)

where I' = {(x1,x2)|x2 = %xl,xl > 0}, = {(x1,x2)|x2 = */Tgxl,xl > 0},
constants «, 8 are positive. One can see that ®(x) = x, — %xl, f(x) = (ax; —

Bxa, Bx1 + axz), J(x) = (ﬁxl — X2,X1 + «/§x2). We assume that

D:Rz\[

1 3
()C],)Cz)l Exl < X2 < %xl, X1 > O§ U (0,0):| .

One can verify that the functions and the sets satisfy (C1)-(C7). Let us check if the
conditions of Theorem 8.3.3 are fulfilled. Fix x € I". Then dist(x, ") = %||x|| and

1/l = V(@xi — Bx2)? + (Bx1 +ax2)? = Va2 + B2||x]].

Thus

1 3
SuP)||f|| = Vo2 + B2(x]| + Sllxl) = S vea? + B2[Ix]].

B(x,ex

and
€x 2

inf =
I'x(0,00) SUPB(x,e,) ||f|| 3\/062 + ,32

Hence, all conditions of a discontinuous flow are fulfilled.

> 0.

Example 8.9.2. Consider the following model of a simple neural nets from [123].
We have modified it according to the system (8.3).

Xy = x2,

x; = —,32X1,

p'=—yp+x1+ Bo,

Ap|(x,pyer = —P. (8.30)

2 ~
where ' = {(x1,x2,p)| p = r, x? + % <1} T ={(x1,x2,p)| p=0,x3+

2
;—i <1}, ®(x) = p—r.f(x) = (x2, —B%x1, —yp + x1 + Bo). J(x) = (x1.x2,0),
B,y,r > 0, are constants and By > yr + 1. We assume that D = {(x1, x2, p)|0 <

2
p=r, xf + ;—i < 1}. The variable p is a scalar input of a neural trigger and x1, x5,

are other variables. The value of r is the threshold. One can verify that the functions
and the sets satisfy (C1)—(C7) and the conditions of Theorem 8.3.4. That is, the
system defines a B-smooth discontinuous flow.
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Example 8.9.3. Let us consider the following system

Xy = axy — Bxz,

X5 = Bx1 + axa,

Axtlxer = (1 +k)x1,

Axz|xer = (1 + k)x2, (8.31)

where [ = {(xl,xz)le + x% = r},f‘ = {(xl,xz)le + x% = kr}, o, B,k are
constants such that &, § < 0,1 < k. Assume that D = R2. One can see that all
conditions (C1)—(C6) are valid for the system. But (C7) is not fulfilled. It is easy to
see that a solution x(z, 0, x¢) of (8.31), which starts outside of I, does not satisfy
the condition x(—¢, 0, x (¢, 0, xg9)) = xo for all z. Thus (8.31) does not determine a
discontinuous flow.

Notes

Apparently, T. Pavlidis [123,124], was the first, who formulated the problem of con-
ditions for autonomous equations with discontinuities, which guarantee properties
of dynamical systems. Papers [123, 124, 135, 136] contain interesting practical and
theoretical ideas concerning discontinuous flows. These authors formulated some
important conditions on differential equations, but not all of them were used to prove
basic properties of discontinuous flows. Some ideas on the dynamical properties can
be found also in [54,87,95,111].

The chapter embodies results that provide conditions for the existence of a dis-
continuous flow and a differentiable discontinuous flow. Concepts of B-continuous
and B-differentiable dependence of solutions on initial values are applied to de-
scribe DDS and to obtain conditions for the extension of solutions and the group
property. Since DF have specific smoothness of solutions we call these systems
B-differentiable discontinuous flows. The results are due to [1]. Since some con-
ditions of the chapter are sufficient, but not necessary, one can develop them, but
we are confident that B-continuity and B-differentiability of a motion cannot be
ignored in the future investigations. It is obvious that results of the chapter can be
extended for smooth of higher order and analytic discontinuous dynamics.






Chapter 9
Perturbations and Hopf Bifurcation
of a Discontinuous Limit Cycle

This chapter is organized in the following manner. In the first section, we give the
description of the systems under consideration and prove the theorem of existence
of foci and centers of the nonperturbed system. The main subject of Sect.9.2 is
foci of the perturbed equation. The noncritical case is considered. In Sect. 9.3, the
problem of distinguishing between the center and the focus is solved. Bifurcation of
a periodic solution is investigated in Sect. 9.4. The last section consists of examples
illustrating the bifurcation theorem.

9.1 The Nonperturbed System

Denote by < x,y > the dot-product of vectors x, y € R?, and ||x|| =< x, x >3
the norm of a vector x € RZ. Moreover, let R be the set of all real valued constant
2 x 2 matrices, and Z € R be the identity matrix.

Dy-system. Consider the following differential equation with impulses:

dx 4

_— = X,

dt

Ax|xer, = Box, 9.1

where Iy is a subset of R?, and it will be described below, A, By € R.
The following assumptions will be needed throughout this chapter:

(ClhH Iy = Uf’zlsi, where p is a fixed natural number and half-lines s;,i =

1,2,..., p, are defined by equations < a',x >= 0, where ¢! = (a’i,aé)
are constant vectors. The origin does not belong to the lines (see Fig. 9.1).

(C2)
-(7)

where o, B € R, 8 # 0;

M. Akhmet, Principles of Discontinuous Dynamical Systems, 139
DOI 10.1007/978-1-4419-6581-3_9, (© Springer Science+Business Media, LLC 2010
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Fig. 9.1 The domain of the x5
nonperturbed system (9.1) s
with a vertex which unites the A 2
straight lines s;,i = 1,2,..., Y4

S1

X1

\/

(C3) there exists a regular matrix Q € R and nonnegative real numbers k and 0

such that
cosf —sin6 . 1 0
By = - -
0 kQ(sin@ cosQ)Q (0 1)’

We consider every angle for a point with respect to the positive half-line of
the first coordinate axis. Denote s; = (Z + Bo)s;,i = 1,2,..., p. Lety; and
¢; be angles of s; and s;,i =1,2,..., p, respectively,

bublz)

Bo = .

0 (b21b22

CHO<yr<li<yr<--<yp <l <2m (b1 +1)cosy; + biasiny; #0,
i=1,2,....p.

If conditions (C1)—(C4) hold, then (9.1) is said to be a Do — system.

Exercise 9.1.1. Verify that the origin is a unique singular point of a Dy — system
and (9.1) is not a linear system.

Exercise 9.1.2. Using the results of the last chapter, prove that Dy — system (9.1)
provides a B-smooth discontinuous flow.

If we use transformation x; = r cos(¢), xo = rsin(¢) in (9.1) and exclude the
time variable #, we can find that the solution r (¢, r¢) which starts at the point (0, ry),
satisfies the following system:

dr B
do
AT |y—y, modamy= kiT- 9.2)

Ar,
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where A = % the angle-variable ¢ is ranged over the set
Ry = UR_[UPZ @i + &, 210 + yj1) U Qi + 8p. 270G+ 1) + 1]

and k; = [((b11+1) cos(y;)+b1a sin(yi)>+(ba1 cos(yi)+(baa+1) sin(y1))?]2 —1.
Equation (9.2) is 2mr-periodic, so we shall consider just the section ¢ € [0, 27] in
what follows. That is, the system

dr

Z—2

dp "

Ar |p=y; = kir, 9.3)

is considered with ¢ € [0, 2x]y = [0, 2]\ Uf):l (vi, ¢i]- System (9.3) is a sample
of the time scale differential equation with transition condition [19]. We shall re-
duce (9.3) to an impulsive differential equation [4, 19] for the investigation’s needs.
Indeed, let us introduce a new variable = ¢ — > o, 4 0,.0; = {;j — y;, with
the range [0, 27 — {):1 0;]. We shall call this new variable yr-substitution. It is
easy to check that upon r-substitution the solution (¢, r¢) satisfies the following
impulsive equation:

d

ar = Ar,

dy

Ar |y=s,=k;r, 9.4)
where §; = y; — 3, <yi<y; 6;. Solving the last impulsive system and using the

inverse of 1-substitution, one can obtain that the solution r (¢, ro) of (9.2) has the
form

r(g.ro) =exp(A(@— D 6) [] (+kiro, ©9.5)
0<y;<¢ 0<y;<¢

if¢p € [0,2n]¢.
Denote

p p
g =expA@m =Y ) [0 +k). (9.6)

i=1 i=1
Applying the Poincaré return map r (27, ro) to (9.5) one can obtain that the follow-
ing theorem follows.
Theorem 9.1.1. If
(1) g = 1, then the origin is a center and all solutions of (9.1) are periodic with

period T = (2w —Y.7_, 6;)p™":

(2) g < 1, then the origin is a stable focus;
(3) g > 1, then the origin is an unstable focus of Do — system.
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9.2 The Perturbed System

Theorem 2.4.1 of the last section implies that if conditions (C1)—(C4) are valid, then
each trajectory of (9.1) either spirals to the origin or is a discontinuous cycle. More-
over, if the trajectory spirals to the origin then it spirals to infinity, too. That is, the
asymptotic behavior of the trajectory is very similar to the behavior of trajectories of
the planar linear system of ordinary differential equations with constant coefficients
[59,77]. In what follows, we will consider how a perturbation may change the phase
portrait of the system.

D-system. Let us consider the following equation:

dx
A
' x4+ f(x),

Ax|xer = B(x)x, 9.7)

in a neighborhood G of the origin.
The following is the list of conditions assumed for this system:

G5 T = Uf’ _iliisa set of curves which start at the origin and are determined by
the equations < a’,x > +7;(x) = 0,i = 1,2,..., p. The origin does not
belong to the curves (see Fig. 9.2).

(C6)

_ cos(f0 + v(x)) —sin(f + v(x)) _ 1 0
Bx) = (k+x(x)Q (sin(9 Fulx)  cos(B + U(x))) 0~ - (o 1) ’

(Z + B(x))x € G forall x € G;
€D {fik,vy Cc COG){r,i =1,2,..., p} C COG);

Ty So
[2
h

5,

Ty
Fig. 9.2 The domain of the
perturbed system (9.7) near a
vertex which unites the curves b
/; associated with the straight Sp

liness;, i = 1,2,..., P
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(C8) f(x) = o(||x|D), x(x) = o(l|x|]), v(x) = o(llx]]), w(x) = o(||x[|?), i =
1,2,....p;
Moreover, we assume that the matrices A, Q, the vectors a,i=1,2,..., P,
and constants k, 6 are the same as in (9.1), i.e.,

(C9) the associated with (9.7) system (9.1) is Dgo-system.

If conditions (C1)-(C9) hold, then the system (9.7) is said to be a D-system. If G
is sufficiently small, then conditions (C4) and (C8) imply that none of curves /;
intersect itself, they do not intersect each other, and the origin is a unique singular
point of the D-system.

Exercise 9.2.1. Using the results of the last chapter, and Example 9.1.2, prove that
D-system defines a B-smooth discontinuous flow.

Assume, without loss of generality, that y; # Zj, j = 1,3, and transform
the equations in (C5) to the polar coordinates so that /; a rcos(¢) + a r sin(¢)
+ 7; (r cos(¢), rsin(¢p)) = 0 or

Ti

=tan ' (tany; — ———).
¢ (tany; atr cos(¢))
Now, use Taylor’s expansion to get that
lit¢=vyi+ryi(r.¢), 9.8)
= 1,2,..., p, where y; are 2m-perodic in ¢, continuously differentiable func-
tions, and ¥; = O(r). If the point x(¢) meets the discontinuity curve /; with
an angle 60, then the point x(6+) belongs to the curve li/ = {z € R?z =

(Z + B(x))x,x € I;}. The following assertion is very important for the rest of
the chapter.

Lemma 9.2.1. Suppose (C7) and (C8) are satisfied. Then the curve li/, 1<i<p,
is placed between l; and l; 11, if G is sufficiently small.

Proof. Fixi =1, 2 .., p, and assume that s;, s;+1, /;, i1 are transformed by
4

the map y = Q7 'x into lines sl”, Z”H,l ,ZI/Jrl respectively. Set L; = {z €

R2z = Q71 + B(OY)Qy. ¥ € [}, & = 07'(I + By)Qs], and let
Yi» Vig1» §; be the angles of straight lines s; , s, |, &. We may assume, without
loss of generality, that y/ < < yl/ +1° To prove the lemma, it is sufficient to check
whether L; lies between curvesl l; +1- Suppose that 0 < yl./ < {l/ < yl./ <73
Otherwise one can use a linear transformatlon, which does not change the relation of
the curves. Let ¢1y1 + c2y2 +1*(y1, y2) = 0 be the equation of the line li”. Use the
polar coordinates y; = pcos(¢), y» = psin(¢), and obtain ¢ = yl./ + p¥*(p, @),
where ¥*(p, ) = O(p) and ¥* is a 2w-periodic function. If y = (y1,y2) € l;/
then the point

yt=07""(B(Qy)+ )0y, (9.9)
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where yt = ( y1+ , y;' ), belongs to L;. Assume without loss of generality that

y1+ # 0. Otherwise use the condition y;' # 0. If we set p = (y7 + y%)%
+

¢ = tan"'(2),p7 = (0% + ()2, ¢+ = tan~!(2%) then (9.9) implies
Y1

that

P =kip+ pB*(p.9). (9.10)

T =¢+06+7v"(p.9). .11

where 8* and y* are 27 -periodic in ¢ functions and 8* = O(p), y* = O(p). Let
o(y1,y2) = c1y1 + c2y2 + 1*(y1, y2). Then

oy .y =pT(cicos(@™) + casin(p™) + 1*(pT cos(p ™), pT sin(@™)) =
pTyet +cgsin(@ +v(p.d) — py(p, ¥)) + 1" (pT cos(@™). pT sin(¢ ™)),

where v(p, ¢) = v(Qy). Itis readily seen that the sign of 6 (p™, ¢ ) is the same as
of sin(#), if p is sufficiently small. Consequently, o(p*, ¢™) > 0. Thus, the curve
L; is placed above the curve / l.” in the first quarter of the plane Ox;x,. Similarly,

one can show that it is placed below / ,"H The lemma is proved. O

The last lemma guarantees that, if G is sufficiently small, then every nontrivial
trajectory of the system (9.7) meets each of the lines [;,i = 1,2,..., p, precisely
once within any time interval of length 7.

9.3 Foci of the D-System

Utilize the polar coordinates x; = r cos(¢p), xo = r sin(¢) to reduce the differential
part of (9.7) to the following form:

dr
% = Ar + P(r,¢).

It is known [38,59, 107, 117], that P(r, ¢) is 2m-periodic, continuously differen-
tiable function, and P = o(r). Set x* = (x{,x) = (T + B(x))x, x* =
rf(cosgt,sing™), ¥ = (XF, %) = (Z + B(0))x, where x = (x1,x2)
€ Il;;i = 1,2,...,p. One can find that the inequality ||x¥ — XT|| <

||B(x) — B(0)||||x|| implies r* = r + k;r + w(r, ¢). Use the relation between
+ ot
;% and % and condition (C5) to obtain that ¢* = ¢ + 6; + y(r, ¢).
1 1
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Functions w,y are 2m-periodic in ¢ and w = o(r),y(r,¢) = o(r). Finally,
(9.7) has the form

ﬂ = Ar 4+ P(r,9),

dé
AT |o.pyel; = kir + o(r, ¢),
A l(p.pyel; = bi +y(r.¢). (9.12)

It is convenient to introduce the following version of B-equivalence.
Introduce the following system:

3—; =Ap+ P(p.9).

Ap |p=y; = kip + wi(p),

AP |p=y, = 0;, (9.13)
where all elements, except w;, i = 1,2,..., p, are the same as in (9.12) and the

domain of (9.13) is [0, 27]. Functions w; will be defined below.

Let r(¢, ro),r(0,r9) = ro, be a solution of (9.12) and ¢; be the angle where
the solution intersects /;. Denote by y; = ¢; + 6; + y(r(¢i, ro), ¢;) the angle of
r(¢, ro) after the jump.

We shall say that systems (9.12) and (9.13) are B-equivalent in G if there exists
aneighborhood G; C G of the origin such that for every solution r (¢, o) of (9.12)
whose trajectory is in G there exists a solution p(¢, rg), p(0,r9) = ro, of (9.13)
which satisfies the relation

r($,r0) = p($,70), d € [0, 2]\ UP_, LI, vi, JU [Gis xil}s (9.14)

and, conversely, for every solution p(¢, ro) of (9.13) whose trajectory is in G there
exists a solution r (¢, ro) of (9.12) which satisfies (9.14).

We will define functions w; such that systems (9.12) and (9.13) are B-equivalent
in G, if the domain is sufficiently small.

Fix i. Let r1 (9, yi, p), r1(yi, Yi, p) = p, be a solution of the equation

dr
% = Ar + P(r,¢9) (9.15)

and ¢ = n; be the meeting angle of r1(¢, y;, p) with [;. Then

ni
r1(mi,yi. p) = exp(A(m; — yi)p + / exp(A(ni —8)P(r1(s,yi, p),s)ds.

Vi
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Let nf = n + 6 + y(ri(ni,yi.p)mi) et = (1 + kri(ni,vi. p)
+ w(r(ni.vi.p).ni). and r2(¢, 0}, p') be the solution of system (9.15),
11 1y 1 ‘i 11
r2(8imi.p7) = exp(A(&; —n;))p” + /1 exp(A(§i — $)P(r2(s,n; . p"). s)ds.
i

Introduce

wi(p) = r2(&i. i, p") — (1 +ki)p = exp(A(& —n})[(1 + ki) (exp(A(ni —yi))p +

ni
[ exp(i(i — ) P(r1(5. v p). 5)ds) + w(ri (i yi p). )] +
Y

&i
[ s =P stk posrds = (1 + ko
i

or, if simplified,

wi(p) = (1 + k)[exp(=Ay(ri(ni, i, p),n:)) — 1lp +

ni
(1+k) exp(A(§i — 0; —s — py(ri(mi, vi, p). mi)) P(r1(s, i, p), s)ds +
Yi

Gi
[} expa(@ = )Pt ph)s)ds +
n

i

exp(A(&i — 0} )(ri(mi. vi. p).Mi). (9.16)

Differentiating (9.8) and (9.16) one can find that

i _ Wi+ nG] i}

L

dp _1—(Ar1+P)[wi+rla—f]—rlaa—1§,f’ do — dp~ " 3¢’ or dp

dw; i A 3)’ 8r1 dy dn;
—=(1+k V— 11— A1 + ki 14
G = (R 1120+ ke ™ (G 4 52500 +
(1+k)e)t(§z 0;—ni— )’)Pdn'
dp
dy ar;  dy dn; aP dr; 0P dny;

1+ k; etGi=6=s=V)(_) —— )P ——————}d
(+ko | A Tt T g ap Tt
gi 1 1 1
/ e)L({'i—s)aP(rZ(S’n[’p ),S)% ds — M= "z)P(p m)a’?z +

7] ar 0 ap

A& )[ 877, dw dry  dw dn;

=2 1
0 76 dp 9.17)

Analyzing (9.16) and (9.17) one can prove that the following two lemmas are valid.
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Lemma 9.3.1. If conditions (C1)—(C5) are valid then w; is a continuously
differentable function, and w;i (p) = o(p),i = 1,2,..., p.

Lemma 9.3.2. The systems (9.12) and (9.13) are B-equivalent if G is sufficiently
small.

Theorem 9.3.1. Suppose that (C1)—(C6) are satisfied and q < 1 (q > 1). Then the
origin is a stable (unstable) focus of system (9.7).

Proof. Let r(¢,r9),r(0,rg) = rg, be the solution of (9.12), and p(¢, o),
p(0, rg) = ro, be the solution of (9.13). Using y-substitution one can obtain that

p(¢.r0) = exp(AG){ITJL, (1 + ki) exp(—A Y _ O5)ro +

s=1

m 71
IT7L, (1 + ki) exp(—A Z Bs) / exp(—Au)Pdu +
s=1 0

m V2
7L, (1 4 ki) exp(=A ) _ 65) / exp(—Au)Pdu + ...
&

s=2

¢ m
/ exp(—Au) Pdu + TI7L, (1 + ki) exp(—A Z Os)w1 +

&m s§=2

7L (1 + ki) exp(—=A Y O)wa ... + exp(—Alm) Wi} (9.18)

s=3

where ¢ € [0.27]s. P = P(p(¢.70).¢).wi = wi(p(yi,ro). Now, applying
Theorem 6.1.1, conditions (C4), (C5), and Lemma 9.3.1 one can find that the so-
lution p(V, ro) is differentiable in ro and the derivative Bpg¢+;)ro) at the point (27, 0)
is equal to ¢. Since (9.12) and (9.13) are B-equivalent it follows that:

dr(2m,0)
R
r'o

and the proof is completed. O

9.4 The Center and Focus Problem

Throughout this section we assume that ¢ = 1. That is, the critical case is con-
sidered. Functions f,«,v,7;,i = 1,2,..., p, are assumed to be analytic in G. By
condition (C8), Taylor’s expansions of functions f; k, and v start with members of
order not less than 2, and the expansions of 7;,i = 1,2, ..., p, start with members
of order not less than 3. First, we investigate the problem for (9.13) all of whose
elements are analytic functions, if p is sufficiently small. Theorem 6.4.2 implies
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that w;,i = 1,2,..., p, are analytic functions in p and the solution p(¢, o) of
equation (9.13) has the following expansion:

p(d.r0) = Y pi(P)r, 9.19)
i=0

where ¢ & (y;,¢i],i = 1,2,..., p,po(¢p) = 0,9 = p1(¢p) = 1. One can define the
Poincaré return map

o0
pQ.ro) = ajr}. (9.20)

i=1

where a; = p;(27),i > 1,a; = q = 1. The expansions exist, see Sect. 6.4, such
that
w .
P(p.¢) =) Pi($)p',
i=2

o0
wi(p) =Y wiip', 9.21)
i=2

where P;(¢),w;i(¢),j > 2, are 2m-periodic functions which can be defined by
using (9.12). The coefficient p;(¢), j > 2, is the solution of the system

dp

a6 Pj (),

AP gty = Wji,

A} |pty, = 0i, (9.22)

with the initial condition p;(0) = 0. Hence, coefficients of (9.20) are equal to

7 p-l
aj =/0 Pj(§)dp + )

i=1

Yi+1 2n 4
[ g [ igras 4 Y w029

i &p i=1

From (9.20) and (9.23) it follows that the following lemma is true.

Lemma 9.4.1. Let ¢ = 1 and the first nonzero element of the sequence a;, j > 2,
be negative (positive), then the origin is a stable (unstable) focus of (9.13). If
aj =0, j > 2, then the origin is a center of (9.13).

B-equivalence of systems (9.12) and (9.13) implies immediately that the following
theorem is valid.



9.5 Bifurcation of a Limit Cycle 149

Theorem 9.4.1. Let g = 1 and the first nonzero element of the sequencea;, j > 2,
be negative (positive), then the origin is a stable (unstable) focus of (9.7). Ifa; = 0
forall j > 2, then the origin is a center of (9.7).

9.5 Bifurcation of a Discontinuous Limit Cycle

We consider the following system:

d
== Ax+ f(0) + pF(x. ),

Ax|xerq) = B(x, pw)x. (9.24)

To establish the Hopf bifurcation theorem we need the following assumptions:

(A1) theset I'(n) = Uf’zlli () is a union of curves in G, which start at the origin
and do notinclude it, /; : (@', x) + 7;(x) + pv(x, u) = 0,1 <i < p;
(A2) there exist a matrix Q(u) € R, Q(0) = Q, analytic in (—po, (o), and real
numbers y, y such that Q= () B(x, 1) Q(u) =
cos(0 + py +v(x)) —sin(@ + uy + v(x))) (1 0)
k+py+r(x ) _ :
(ki py +1c()) (sm(e oy +v()  cos(@+px+ux)) \o 1

(A3) associated with (9.24) systems

dx

— = Ax,

a7

Ax|xer) = Box, (9.25)

and

O et 0,

Ax|xer() = B(x,0)x, (9.26)

are Dg-system and D-system, respectively;

(A4) functions k,v : G — R%?and F,v : G x (—o, o) — R2 are analytic in
G X (—po, [o):

(AS) F(O,p) =0,v(0, ) =0, forall u € (—po. to)-

Additionally, we shall need the following system:

dx

=4
dt (),

AX|xerou) = B(0, wx, (9.27)
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oF (0 )

where A(u) = A + p=—=2*, and I'o(n) = Ulemi with

v (0, )

mi: (a +p
dx

,x)=0, i=12,...,p.
The polar transformation takes (9.24) to the following form:

d——)&r—}—P(rqb;L)

d¢
AT |rpyer; = kir + o(r, ¢, j1),
AP |rpyet; = 0i +ry(r, ¢, ). (9.28)

The functions w; (p, i) can be defined in the same manner as in (9.16) such that
the system

dp
7 =Ap+ P(p.¢. 1), ¢ # vi(w),

Ap lp=y; = kip + wi(p. ),
AP lp=y; = 0i (1), (9.29)

where y; (n),i = 1,2,..., p, are angles of m;, is B-equivalent to (9.28).
Similarly to (9.6) one can define the function

P
() = exp(A()@r = ) (& (1) =y ()=, (1 + k() (9.30)
j=1
for system (9.27). Theorem 6.4.2 of Chap.6 implies that g(u) is an analytic
function.

Theorem 9.5.1. Assume that q(0) = 1, ¢ (0) # O and the origin is a fo-
cus of (9.26). Then, for sufficiently small ro, there exists a continuous function
w = 8(ro),8(0) = 0, such that the solution r(¢,ro,5(ro)) of (9.28) is periodic
function with period 2r. The period of the corresponding solution of (9.24) is
T = (27 — ;.Dzl 0B~ + o(|u|). Moreover; if the origin is a stable focus of
(9.26) then the closed trajectory is a limit cycle.

Proof. 1f p(¢, ro, i) is a solution of (9.29), then by Theorem 6.4.2 we have that

o0
pQm,ro, ) = Y ai(rg,

i=1

where a; (1) = Z?o:o aij’ a0 = q(0) 1,a;; = q'(0) # 0. Define the

displacement function

o0
V(ro, p)=p(2m, 1o, M)—Vo=q/(0)ﬂro+z aiory+rop*Gi(ro, ) +rgnGa(ro, 1),

i=2
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where G1, G, are functions analytic in a neighborhood of (0, 0). The bifurcation
equation is V(ro, ) = 0. Canceling by ro one can rewrite the equation as

H(ro, u) =0, (9.31)
where
o0
7 i—1 2
H(ro, 1) = ¢'O)p + Y aiorg™" + 1> Gi(ro, ) + ropGa(ro, i)
i=2
Since 51(0.0
Ho.0 =0, D g 20,
o
for sufficiently small rq there exists a function . = §(ro) such that r (¢, ro, §(ro)) is
a periodic solution. If conditions a;o = 0,i = 2,...,/ — 1, and q;9 # 0 are valid,
then one can obtain from (9.31) that
aj >
8(ro) = ——rb7V Y 81 (9.32)
70" § "o

By analysis of the latter expression one can conclude that the bifurcation of periodic
solutions emerges if the focus is stable with 4 = 0 and unstable with & # 0 and
conversely. If p(¢) = p(¢, ro, it) is a periodic solution of (9.29), then it is known
that the trajectory is a limit cycle if

Y
Vo ) _ (9.33)
8r0
‘We have that
V(ro, iy .
L) O+ Y iaiark™ + G (. 0) + 2r0nGa o )

i=2

Let a;q be the first nonzero element among a;¢ and a;y < 0. Using (9.32), one can
obtain that
AV (ro, L)

G = = Danf™ + 0(Fo).

where Q starts with a member whose order is not less than /. Hence, (9.33) is valid.
Now, B-equivalence of (9.28) and (9.29) proves the theorem. O

Remark 9.5.1. (a) It is important to notice that the bifurcation theorem can be ob-
tained by applying the results in [83] and theorems of Chap.6. We follow the
approach which is focused on the expansions of solutions [107].
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(b) To illustrate that discontinuous dynamical systems may provide more interesting
opportunities than continuous dynamics, let us compare the bifurcation diagrams of
an ordinary differential equation, Fig. 9.3, and a discontinuous dynamical system
of type (9.24), Fig. 9.4. One can see that the first diagram resembles a bud, and the
second one a rose. They demonstrate that a theory of differential equations flourishes
if a discontinuity is involved in analysis.

Fig. 9.3 A Hopf bifurcation
diagram of an ordinary
differential equation

Fig. 9.4 A Hopf bifurcation
diagram of a discontinuous
dynamical system
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9.6 Examples

Example 9.6.1. Consider the following system:

X =24+ pu)x1 —x2+ xfxz,
x; =x1+ Q2+ pwx + 3xf’x2,

b1 1
Axilyer = ((k + p?) COS(E) — Dxy — (k + p?) Sln(g)XL

AMHa=W+MﬁM%NH%M+MN%%%4ML (9.34)

JT

where k = e~ "6 , and the curve [ is given by the equation x, = x3, where x; > 0.
One can define, using (9.30), that (1) = (k + u?)exp((2 + [L)HT”),L](O) =
/cexp(“T”) =1,4'(0) = —“6” # 0. Thus, by Theorem 9.5.1, system (9.34) has a

periodic solution with period ~ L if || is sufficiently small.

Example 9.6.2. Let the following system be given:

=w—me%é=m+w—uM

1
Axi|xer = ((k — xl — xz) cos( ) —Dx; — (k — xf — x%) sm(—)x2,

Axzlxer = (k — x1 — xz) sm( )x1 + ((k — x7 — xz) cos( ) —1Dxz, (9.35)

where [ is a curve given by the equation xo = x; + px?,x; > 0,k = exp(%”).
Using (9.30) one can find that ¢ () = x exp((u — 1)77”), q(0) =« exp(—7T”) =1,
q'(0) = 77” = 0. Moreover, one can see that for the associated D-system

x; = —X1 — X2, x; = X1 — X2,
b4
Axi|xes = ((k — xf - x%) cos(—) —Dx; — (k — X1 - xz) s1n( )xz,

Axz|xes = (k — x% — xz) sm( )x1 + ((k — x7 — xz) cos( ) —1Dxz, (9.36)

where s is given by the equation x, = x1,x; > 0, the origin is a stable focus.
Indeed, using polar coordinates, denote by r (¢, r¢) the solution of (9.36) starting at
the angle ¢ = 7. We can define that (% + 27n,rp) = (k — rz(% + 27(n — 1),
o)) exp(—77”). From the last expression it is easily seen that the sequence r, =
r(% =+ 2mn, ro) is monotonically decreasing and there exists a limit of r,,. Assume
that r, — o # 0. Then it implies that there exists a periodic solution of (9.36) and
o= (k—0?) exp(—%’)a which is a contradiction. Thus, 0 = 0. Consequently, the
origin is a stable focus of (9.36) and by Theorem 9.5.1 the system (9.35) has a limit
cycle with period ~ 7 if > 0 is sufficiently small.
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Notes

The present chapter contains mainly results of paper [4], and is based on the
perturbation theory, which was founded by H. Poincaré and A. M. Lyapunov
[104, 132], and the bifurcation methods [38, 48, 71, 80, 83, 106, 107, 134, 157].
The main result is the bifurcation of a periodic solution from the equilibrium of
the discontinuous dynamical system. After the initial impetus of H. Poincaré [132],
A. Andronov [38], and E. Hopf [80] this method of research of periodic motions
has been used very successfully for various differential equations by many authors
(see [66,71,83,107] and references cited there). There have been two principal ob-
stacles of expansion of this method for discontinuous dynamical systems. While the
absence of developed differentiability of solutions has been the first one, the choice
of a nonperturbed system convenient to study has been the second. The present in-
vestigation utilizes extensively the differentiability and analyticity of discontinuous
solutions discussed in Chap. 6. The nonperturbed equation is specifically defined.
The results of the present chapter can be extended by the dimension enlarging [21]
and application to differential equations with discontinuous right side [13]. They are
applied to control the population dynamics [14], and can be effectively employed in
mechanics, electronics, biology, and medicine [38,52,71,107, 115, 123].



Chapter 10
Chaos and Shadowing

10.1 Introduction and Preliminaries

The proof of the existence of chaotic attractors remains an important and difficult
problem, which is still not resolved fully, even for the Lorentz system [49, 72, 84,
150]. In this chapter, a multidimensional chaos is generated by a special initial value
problem for the nonautonomous impulsive differential equation. The existence of a
chaotic attractor is shown, where density of periodic solutions, sensitivity of so-
lutions, and existence of a trajectory, which is dense in the set of all orbits are
observed. That is, we concentrate on the topological ingredients of the version pro-
posed by Devaney [62]. An appropriate example is constructed, where a chaotic
attractor is indicated, and the intermittency is observed.

The discontinuous system consists of an impulsive differential equation and of a
discrete equation, which generates the moments of impacts.

We suppose that the generator is chaotic while the impulsive system is dissipa-
tive for all possible sequences of moments of discontinuities, and we prove that the
system has a similar chaotic nature. Similarly, if the generator function has a shad-
owing property [40,55,76,134], then the system admits an analogue of the property.
The shadowing exists if the generator is uniformly hyperbolic on the invariant set of
initial moments, or a nonhyperbolic map.

The results of this chapter illustrate that impulsive differential equations may play
a special role in the investigation of the complex behavior of dynamical systems.

Finally, one must say that the B-equivalence method is used to obtain main re-
sults of this chapter. Thus, we will complete the integrity of the book.

Let us consider a continuous map H : I — R, I = [0, 1], with a positively
invariant compact set A € I. Let x;+1 = H(k;),ko = to € A, and the sequence
L(to) = {¢i(to)} be defined, where ¢; (t9) =i + ki (t),i > 0.

One may consider the logistic map h(t, u) = pt(1 —t), u > 0, as an example
of H. The main object of discussion in this chapter is the following special initial
value problem,

Z(t) = Az(t) + f(z),

M. Akhmet, Principles of Discontinuous Dynamical Systems, 155
DOI 10.1007/978-1-4419-6581-3_10, (© Springer Science+Business Media, LLC 2010
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Ali=¢; o) = Bz(&i(t0)) + W(z(8i (1)),
z(to) = 20, (to.20) € A x R, (10.1)

wherez e R", 19 € I,t > 9.
We shall need the following basic assumptions for the problem:

(C1) A, B are n x n constant real valued matrices; det(Z + B) # 0, where Z is the
identical matrix;
(C2) forall x1, x, € R” functions f(x) : R" — R*, W : R" — R", satisfy

[1f(x1) = fQ)|| + [[W(x1) = W(x2)|| < L||x1 — x2]],

where L > 0 is a constant;

(C3) supyepn || f(X)] + supyern [[W(X)|| = Mo < o0;

(C4) the matrices A and B commute and the real parts of all eigenvalues of
A + In(Z + B) are negative.

From the previous chapters it implies that under these conditions a solution
z(t) = z(t, to0, 20), 20 € R of (10.1) exists, and is unique on [ty, 00).

Consider an unbounded and strictly increasing sequence 6 with elements 6;,
i—1 < 6; <i+2,i €Z.Letus denote by Z(z,s) the transition matrix of
the linear homogeneous system

Z(t) = Az(t),
Azli=g, = B2(6)). (10.2)

Condition (C4) and the result of Exercise 4.1.8 imply that there exist two pos-
itive numbers N and w, which do not depend on 6, such that ||Z(¢,s)|| <
Ne=?=9) ¢ >g In what follows, we shall denote by Z(z, s, £) the transition matrix
Z(t,s)if 0 = £(§).

We shall need the following additional assumptions:

ew

(C6) NL[2 + =5=5] < I;
(C7) —w+ NL +1n(1 + NL) < 0.

The solution z(¢) = z(t, g, z0) of (10.1) satisfies the following integral equation:

t

2(r) = Z(l,fo,fo)zo-i-/ Z(t,5,10) f@($)ds+ Y Z(t,5i(to), 1) W(z(i (ko))
to to<§; <t

Using the last formula and technique of Chap.7 (see Theorem 7.1.5), one can

verify that all solutions eventually, as ¢ increases, enter the tube with the radius

M = NMO[% + %] t € R. That is, the discussion of this chapter can be made

assuming that all solutions are inside the tube. Moreover, if the sequence « () is pe-

riodic with a period p € N, then there is a solution of (10.1) with the same period,

and its integral curve is placed in the tube.
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We assume that:
(C8) Bx + W(x) #0,if ||x|| < M.

The last condition implies that periodic solutions are different for different p.

Denote by PC the set of all solutions z(¢) = z(¢,%9,20),%0 € A,z0 € R, t > 19
of (10.1), and denote PCA = {z € PC : ||z(to)|| < M, to € A}. In the next section,
we define conditions with which PC.A is a chaotic attractor.

10.2 The Devaney’s Chaos

Let us assume that the map H admits all Devaney’s ingredients of chaos on the set
A, thatis:

1. there exists a positive 6o such that for each t € A and € > 0 there is a point
i€ Awith|t —7| < eand |H (1) — H (f)| > 8, for some positive integer i
(sensitivity);

2. there exists an element t* € A such that the set Hi(t*),i > 0, is dense in A
(transitivity);

3. the set of period— p points, p > 1, is dense in A (density of periodic points).

Let us define the chaos for the discontinuous dynamics of (10.1).

Definition 10.2.1. We say that (10.1) is sensitive on A if there exist positive real
numbers €g, €; such that for each tg € A, and § > 0 one can find a number
t7, € A,|to — t1] < 8, such that for each couple of solutions z(f) =
z(t,t0,20),21(t) = z(t,t1,21),20,21 € R”", there exists an interval Q C [tg, c0)
with the length not less than €; such that ||z() — z1(?)|| > €0,t € Q, and there are
no points of discontinuity of z(¢), z1(¢) in Q.

We shall denote z(¢)(e, J)z1(¢), if solutions z(¢) and z;(¢) of (10.1), z(z) =
z(t,t0,20),21(t) = z(t,t1,21),t0,t1 € A, are e-equivalent on J. The concept of
the equivalence is described in Sect. 5.4.

Definition 10.2.2. The set of all periodic solutions ¢(t) = ¢(¢,t9),20 € A, of
(10.1) is called dense in PC if for every solution z(t) € PC and each € > 0, E > 0,
there exist a periodic solution ¢ (z,¢*),t* € A, and an interval J C [tg, 00) with
the length E such that ¢ (¢) (e, J)z(t).

Definition 10.2.3. A solution z«(¢) € PC of (10.1) is called dense in the set of all
orbits of PC if for every solution z(¢) € PC of (10.1), and each ¢ > 0, E > 0,
there exist an interval J C [0, co) with the length E and a real number £ such that

z(t +§)(€, J)z(t).

Definition 10.2.4. The problem (10.1) is chaotic if: (7) it is sensitive; (ii) the set of
all periodic solutions ¢ (¢, ), to € A, is dense in PC; (iii) there exists a solution
zx(t), which is dense in PC.
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Remark 10.2.1. Definitions of the chaotic ingredients have been worked out in
detail issuing from the two reasons: the considered system is nonautonomous and
consequently we analyze integral curves, but not trajectories; the system is impul-
sive and different solutions have different points of discontinuity that necessitates
the B-topology.

Theorem 10.2.1. Assume that conditions (C1)—(C6) are fulfilled. Then the set of all
periodic solutions ¢(t,tg),to € A, of (10.1) is dense in PC.

Proof. Fix t; € A and E, e > 0. The density of periodic points of H and uniform
continuity of this map imply that for an arbitrary large number 7 there exists a se-
quence { (#o), defined by a periodic sequence « (fo), such that ||{(t1) — {(t0)|lo < €.
where Q = (t1,t; + T + E). We shall find the number 7" so large that solution
2(1) = z2(t. 1, 21), ||z1]] < M., is e-equivalentto ¢ (¢, to) on J = (t1+T,1,+T +E).

Denote by Z,(t,s) = Z(¢t,s,t1) and Z,(t,s) = Z(t,s,t9),t > s, the transition
matrices. We have that

t

2(1) = Zq(z, Dz(1) +/Zl(f,s)f(Z(S))dS + ) Zin L) W& (),
cl 1<¢g;<t

t

(1) =2Z2(1, ) (1) + / Zo(t,5) f(@(s)ds + D Za(t,&i(10)W(g(&i (10))).
cl 1<gi<t

The difference between z(z) and ¢(¢) cannot be evaluated by using the last two

expressions since the moments of discontinuities do not coincide. The method of

B-equivalence is helpful here. Introduce the following B-maps

i)
W) = (T + B)[ (4G 1~5 @) —Z)z+/ ‘

eAGi (t1)—s) f(z(s))ds] +
¢ (t0)

&i(t)
W((T + B)[eAl =800, ¢ / A=) f(5(5))ds])—
& (o)

gi(t1)
/ 4G D=9 £z, (s))ds — W(z),
¢

j (o)

where z(1),z1(¢), z(i (t0)) = z,z1(¢i (1)) = z(¢i (t1)+), are solutions of the equa-
tion 7/ = Az. One can easily verify that My = supy<picz |W;' (@] < oo.
Consider the following system:

Vi(t) = Av(t) + f(v).t # Li(to).
AV]i=¢,(19) = Bv(Li(t0)) + W((&i (1)) + W (v(&i(10))). (10.3)
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together with the system

Z(t) = Az(t) + f(2),t # Gi(n),
Ali=¢,0p) = Bz(Gi(t1)) + W(&i (1)), (10.4)

where #g, t; are the numbers under discussion.
Systems (10.3) and (10.4) are B-equivalent. That is, their solutions with the same

initial condition coincide on the common domain if only ¢ & (¢; (m,- (t1)],i € Z.
So, if v(t),v(1) = z(1), is the solution of (10.3), then v(t) = z(¢) for all
t & (& (1), Ci(t1)],i € Z. For v(t) we have that

t

v(t) = Zo(t, Dv(l) + f Zo(t,s) f(v(s))ds +

cl

D Za(t, Gto) W (i (ko)) + Wi (v(Gi (f0)))]-

1=<gi<t

Thus,
o) —vOl < (1) —v(DINZ2@, DI + /1 1 Z2(2, )L (s) —v(s)llds +

D 12208 )L, (o)) — v(E; (to)) ]| +

1<§; (to)<t

D 122 ) W (v (10)) ]| <

1<¢; (to)<t

@ t
2MN + M11 c — +/ Ne U= L|z(s) — v(s)||ds +
—¢ cl
Y Nem @D Lv(g;(19)) — (g (1))l
1<¢;<t

Now, applying Lemma 2.5.1, we can find that

”Z(I) _ V(l)” < (2MN + M1 )e(—w+NL+ln(l+NL))(t—1).

l]—e@

The last inequality implies that [|z(z) —v(?)|| < €if 7 > T.t &[G (m,- (t1)],i =0,
where T = 1 + 1n(2MN+Mle‘€')(1—e_w)_1 )(—w + NL +1n(1 + NL))~!, (we may

assume that € < 2M ). That is why, z(t)(e, J)¢(t) if J = (1, + T.t + T + E).
The theorem is proved. O
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Theorem 10.2.2. Assume that conditions (C1)—(C6) are fulfilled. Then there exists
a solution of (10.1), which is dense in PC.

Proof. Fix positive E, €, and t* € A such that the orbit of ¢* is dense in A. Set
z+(t) = z(t,t*,2%), ||z*|| < M. Let us prove that z,(¢) is the dense solution.

Consider an arbitrary solution z(t) = z(¢,%9,20) € PC. Consider an interval
J1 = (0, E1), where E; is an arbitrarily large positive number. By density of the
orbit of t* and uniform continuity of H, there exists a natural m such that

[15(t1) = ¢ m)|ls, <e, (10.5)
where £(t*,m) = {{i4m(t™)}.
We have
t+m
z(t+m)=Zu(t +m, 1 +m)z(1 + m) + / Zy(t + m,u) f(z«(u)du +
1+m

Z Zy(t +m, §i(10)W(zx(Gi (10)) = Za(t + m, 1 + m)zs(1 +m) +

14+m=<g; (to)<t+m

/1 Za) fGautm)dut S Zalt +m G (1) W (G (10)),

1+m=<&; (to)<t+m

and

zl(l)=Zl(t,1)11(1)+/121(l,u)f(Zl(u))du+ D Zi Ge) Wz (G (1)),

1=g; (1)<t

where Z, and Z; are fundamental matrices corresponding to points 7, and #;, re-
spectively. Now, using the last two formulas, similarly to proof of Theorem 10.2.1,
using (10.5) and the B-equivalence technique, we can find a sufficiently large num-
ber E1 > 2F, and a natural number m such that z, (¢ +m) and z; (¢) are e-equivalent
onJ = (E1/2, Eq). The theorem is proved. |

Let7 = maxj,j<i [le®]|,m = minj,<; [le?].
Condition (C7) implies that n = minyxj<p (Bx + W(x)) > 0.
From now on we make the assumption:

(C8) L < 724 min (1, 2250).
Theorem 10.2.3. Assume that conditions (C1)-(C8) are fulfilled. Then (10.1) is
sensitive on PC.

Proof. Fix a solution z(t) = z(t,,z0).t0 € A,zo € R”, and a positive §. By
sensitivity of H there exist t; € A,k > 0, such that |ty — 1| < §,|lk(20) —
Lk (t1)| = 8o. Consequently, by uniform continuity of H, there exist numbers 87, 85,
which do not depend on k and ty,#; € A, such that [$x_1(t0) — Cx—1(t1)| > 61,
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[Ck—2(to) — Cx—2(t1)| = 82. Obviously, one can assume that k > 3. Moreover,
uniform continuity of H implies that k can be an arbitrarily large number. Take
arbitrary z; € R” and solution z; (¢) = z(¢,t1,21).

Now, let us prove the sensitiveness through the solution z; (¢).

Condition (C8) implies that there exists a positive number v such that
2mM _ |, _ mn—2mML

~ We shall show that constants €g, €; for Definition 10.2.1 can be taken equal

to g = min(mn—mQv +2LM),mv —m2LM),e; = min (4, %(1 —§), where
§ = max (80,81,82)),8 = min (8o, 61, 82). One can easily see that among numbers
k and k — 1 there exists one , let us say k itself, such that |{x(f9) — Cx(1)] = €1
and interval [Cx (to) — €1, (x(fo)) does not have points of discontinuity from ¢ (#y)
and ¢(#1).

Assume that [|z($x (10)) — 21(8x (f0)) || < v. Then, for 7 € [ (t0). Sk (11)].

t

2(0) = AT 4 B)z((Gulto) + f; T +

AN W (2((Li (20))),

21(1) = A=%Dz (L (10)) + [ 4079 £ (2, (s))ds.

8k (o)
We have that

() —z1 (1) || = e~k QO [B(L (t0))+ W (2(Lk (t0)))] +eA 5k O (¢4 (10)) —

21 ((Cx (t0))] + /z ( )eA(’_”(f(Z(S)) — fi()ds| =z mn—m(v +2LM) = €.

If [|2(¢k (10)) — 21 (G (0)) | > v. then, for £ € [Ck (f0) — €1, i (10)).

t

2(0) = AT (Gt + [ A )

S (o)
t
20 = A (@) + [ A fa )
8k (o)
and ||z(t) — z1(¢)|| = mv —m2LM > €p. The theorem is proved. O

On the basis of Theorems 10.2.1-10.2.3, we can conclude that (10.1) admits the
Devaney’s chaos.

It seems natural to consider the chaos only for uniformly bounded solutions on
[0, 00), since the domain of chaos is always assumed to be a compact set, but we
consider chaotic properties of all solutions, since the chaotic scenario for these un-
bounded solutions starts at the moment they reach the region where solutions from
PCA are placed. This set is a chaotic attractor as it is easily seen that PC.A admits
defined above all ingredients of Devaney’s chaos.
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10.3 Shadowing Property

In this part of the chapter, we give definitions of shadowing property for the
flow of system (10.1) and prove it for this system if the generator map has the
property. A corollary of the result for a map H with the hyperbolic set A is
obtained.

Assume that the generator map, H(¢), is defined in a neighborhood of the unit
interval /.

The following definitions are from [55, 122, 131, 134] and are adapted for our
system.

A sequence {Ki}(l)v, N < o0, is said to be a true trajectory of H, if ko € A and
Kiy1 = H(K[),O <i < N.

A sequence {m}g’, N < o0, is said to be a k-pseudo-orbit, k > 0, of H, if
|miv1 — H(m;)| <k,and |p; —A| <k forall0 <i < N,and A € A.

The true orbit {k;}} §-shadows the pseudo-orbit {r;}} if |k; — ;| < & for
alli.

A sequence {zi}f,v is said to be a true discrete orbit of (10.1) if z;4; =
72(Ci+1,Ci,zi), where {; = i + «; forall 0 < i < N. Let § be a positive num-
ber, and k a positive integer. A sequence y;x such that 0 < ik < N if N < oo, and
i >0,if N = oo, is said to be a discrete §-pseudo-orbit for the problem (10.1) with
associated sequence {p; } if |y +1k — w(pa+1k)|l < 8 for all admissible i, and
the solution w(¢) of the initial value problem

w(t) = Aw(t) + f(w),
Ali=p;,w = Bw(pi) + W(w(pi)),
w(pik) = Yik- (10.6)

A discrete §-pseudo-orbit y;x of problem (10.1) is said to be e-shadowed by a true
orbit {z; 6\’ of (10.1) if |lzix — yikll < €, and | — pix| < € for all i such that
0<ik<Nif N < oo,andi > 0, if N = oo. Consider the logistic func-
tion h(x, u) = ux(1 — x) with coefficient p = 3.8. It is proved in [76] that for
€ =108 N = 107,p0 = 0.4, the pseudo-orbit p;,i = 0to N, is e-shadowed
by a true orbit, if § = 3 x 107!4. Several values of p were claimed to be
proper for the shadowing. Taking into account this result as well as results from
[40,55,61, 120, 134] the following assertion is very useful.

Theorem 10.3.1. Assume that conditions (C1)-(C6) are fulfilled. Then, given
€ > 0, there exists 0 < § < € and a positive integer k such that a §-pseudo-orbit
Vik of problem (10.1) is €-shadowed by a true orbit {zi}(l)v of (10.1)if p;i =i + m;,
and 7t; is §-shadowed by {K[}(I)V .

Proof. Fix positive € and nonnegative integer i. We assume that ||z;x — yixll < €,
and we will find § and k, such that ||z +1)x — Y+l < €. Assume, without loss
of generality, that {;z < p;x, and let z(¢) = z(t, {ix, zix ). We have that
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le(pi) = yiel < Ne(pis) =zl + ik = yigll = AP0z
Dik
+ / eA(t—S)f(Z(S))dsH + llzik — Yikll <
Sik

IZ — e P50 |zig || + SNMo + € = 5§ () + e,

where ¢ (s) is a bounded function.
Similarly to the proof of Theorem 10.2.1, we find that (10.1) is B-equivalent to
the following system:

V() = Av(t) + f(v),
Av|i=p; = Bv(pi) + W (p:) + W' (v(pi).
v(to) = zo, (to.20) € A x R", (10.7)

with Ma = supy<priez W' ()] < oc.
Then we can obtain that

I20) = WO < INGHE) +€) + Mz JeCorNLFIENDID),

e~ ® Je

ift & m Now, choose k sufficiently large, and § small for the right-hand side
of the last inequality to be less than § at¢ = (i + 1)k — 1, and § max(1, $#(5)) < 5.
Then ||z +1)k — Ya+0kll < lza+0k —2(Pa+1) | + 12(P6+1)6) = WP+ 1) | +
lyi+1x —w(pi+nk) | < €. The theorem is proved. |

Now, by using the Shadowing Theorem [55, 122, 131] one can easily prove that
the following assertion is true.

Theorem 10.3.2. Assume that conditions (C1)—(C6) are fulfilled and H has a com-
pact positively invariant hyperbolic set A C 1. Then, given € > 0, there exist
0 < 8 < €, and a positive integer k such that a §-pseudo-orbit {y;; }$°, of problem
(10.1) is e-shadowed by a true orbit {z;}5° of (10.1) if ;; = p; —i,i > 0,isa
8-pseudo-orbit of H.

10.4 Simulations

Consider the following initial value problem
x| = 2/5xy + I sin® x5,
xh = 2/5x1 + I sin® x1,1 # & (to),

Axtle=g ) = 3%

4
Axai=¢;(10) = —§X2 + W(xz), (10.8)
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where W(s) = 1 + s2, if |s| < I,1 is a positive constant, and W(s) = 1 + 2,
if |s| > [. One can easily see that all the functions are lipschitzian with a constant
proportional to /. The matrices of coefficients

1= (5575) 2=(7" )

commute, and the eigenvalues of the matrix

A+Ln(T+B) = (_12“/2 _211/12)

are negative: A1, = —In3 £ 2/5 < 0.

The results of the last section make possible the following appropriate
simulations.

Choose # = 3.8 and [ = 1072 in (10.8) and consider the solution x(t) =
(x1, x2) with initial moments zy = 7/9 and the initial value x(#9) = (0.005, 0.002).

If one consider the sequence (x1(n),x>(n)),n = 1,2,3,...,75000, in xq, x>-
plane, then the attractor can be seen, Fig. 10.1. To approve that the attractor is
chaotic, we verify the conditions of the chaotic theorems in the following way. If
|s| <1, then —%s + W(s) = 5% — %s + 1, and it is never equal to zero. If |s| > [,
then —%s + W(s) = 12 — %s + 1. For the last expression to be zero, we need,
s = %(1 + [?). From the Figure, it is seen that the second coordinate takes val-
ues between 0.32 and 0.42. This is the region where —%s + W(s) does not have
zeros. All the other conditions required by theorems of this chapter could be easily

checked with sufficiently small coefficient /.

0.44 T T T T

0.42r

0.4r

¥ 0.38¢

0.361

0.341

0.32 1 1 1 1
-0.1 -0.05 0 0.05 0.1 0.15
x1

Fig. 10.1 The chaotic attractor by a stroboscopic sequence (x; (1), x2(n)), 1 <n < 75,000
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a 04 T T T T T T
0.2 | i
_0.2 . . . . . \
0 20 40 60 80 100 120 140
time t
b 0-5 T T T T T T
< 04r/ | | !4l | NN il
0-3 1 1 1 1 1 1
0 20 40 60 80 100 120 140
time t

Fig. 10.2 The intermittency of the both coordinates x;(¢), x,(¢) is observable

Now, consider (10.8) with © = 3.8282. Then the phenomenon of intermittency,
i.e., irregular switching between periodic and chaotic behavior, for the solution x (¢)
can be observed in Fig.10.2. The coefficient’s value is such that the logistic map
admits intermittency [62].

Notes

The investigation of the last chapter is inspired by the discontinuous dynamics of the
neural information processing in the brain, information communication, and popula-
tion dynamics [70,88,99,100,103,108,160]. While there are many interesting papers
concerned with the complex behavior generated by impulses, the rigorous theory of
chaotic impulsive systems remains far from being complete. Our goal is to develop
further the theoretical foundations of this area of research. The complex dynamics
is obtained using Devaney’s definition for guidance. The main results of this chapter
are published in [11]. There simulations for a pendulum are given. Applications of
the present approach to the analysis of the cardiovascular system were considered
in [12, 16]. More of our results on chaos excitability can be found in [8-10].
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