ANALELE STIINTIFICE ALE UNIVERSITATII ”AL.I.CUZA” 1ASI
Tomul XLIV, s.I.a, Matematica, 1998, f1

EXISTENCE RESULTS FOR CERTAIN HIGHER ORDER
INTEGRODIFFERENTIAL EQUATIONS

BY
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1. Introduction. In the present paper we consider the nonlinear
integrodifferential equations of the forms:

(r(H)z" "D (1) = F(t,a:(t),/ot /0/0‘

x/ . f(sn,z(spn))dspdsp—1 -+ -ds1),
0

(1.1)

with the given initial conditions
(1.2) 2(0) =20, z07V(0)=0, i=2,3,...,n,

and

(' (1)) = F(t, x(t) / / /

X f(Sn, x(sn))dsndsy—1 - - ds1),

(1.3)

with the given initial conditions

(1.4) z(0) =z, (r(0)2’(0)2 =0, i=23,...,n,
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and

(1.5)
(r(t):c(")(t))(”) — F(t,:c(t),/ot /OS1 .../Osn_1 r(in) /Osn /0(71 coex

X / flon,z(0n))dopdoy—1 -+ - doy X
0

XdSpdsp—1 - dsy),
with the given initial conditions
'1:(0) 21‘07 x(l_l)(o) = 0’ Z = 2,3,---,”,

0 (r(0)2™(0))t=Y =, i=1,2,...,n,

where r(t) is a real-valued positive and sufficiently smooth fonction defined
for t € [0,T], f:]0,T7] x R — R, F:[0,T] x R x R — R are continuous
functions and zg is a given real constant and R denotes the set of real
numbers.

In the past few years, many authors have studied the oscillatory and
asymptotic behavior of the solutions of various special versions of the above
equations with or without delay arguments, see [4, 6, 13] and the references
cited therein. However, it seems to us that, global existence results for
the general equations of the above forms are not widely discussed in the
literature. The main purpose of this paper is to study the global existence
of solutions of the above equations by using a simple and classical application
of the topological transversality theorem of G r an a s [3, p. 61], known as
Leray — Schauder alternative. In fact, our result in this paper are motivated
by the interesting results obtained on the various special versions of such
equations in [1, 2, 5, 7-14] with or without delay arguments and the given
initial or boundary conditions.

2. Statement of results. Our existence theorems are based on the
application of the following theorem which is a version of the topological
transversality theorem given by Gr an a s in [3, p. 61].

Theorem G. Let B be a Banach space of a normed linear space E
and assume 0 € B. Let L: B — B be a completely continuous operator
and let

U(L)={x € B:x = ALz for some 0< X< 1}.

Then either U(L) is bounded or L has a fixed point.

Our main results are given in the following theorems.
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Theorem 1. Assume that:
(H) There exist continuous functions p,q: [0,T7] — R4 = [0, 00) such that

[F(t, 2, 2)] < p(t) (=] + |2]),
£t 2)| < a(t)g(lz]),

for every t € [0,T] and =,z € R, where g: Ry — (0,00) is a continuously
differentiable function such that ¢'(u) > 0 for u > 0.

Then the problem (1.1)—(1.2) has a solution z defined on [0,T] pro-
vided T" satisfies

(2.1) /OTMl(sl)d31</Oo ds1

zo| S1 T+ g(s1)’

where

Xds,ds,_1 -+ dsa,

for t € [0,T].

Theorem 2. Assume that the hypothesis (H) in Theorem 1 holds.
Then the problem (1.3)-(1.4) has a solution x defined on [0,T] provided T
satisfies

T fe')
d81
2.3 M. d </ _
(2:3) /0 2(51)dsy lzo| S1 +g(s1)

where

(24)  My(t) = r(lt)/ot /052--./Os"_l[p(sn)+q(sn)]dsndsn_1---d32,

for t € [0,T].

Theorem 3. Assume that the hypothesis (H) in Theorem 1 holds.
Then the problem (1.5)-(1.6) has a solution x defined on [0,T] provided T
satisfies

T o)
d81
2.5 M;(s1)d </ =
(2:5) /o a(s1)dsy lzo| S1 +g(s1)
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where

26) Ms(t) = /Ot /02/()_1@/0 /Ogl[p(an)+q(an)]x

XdUndJn_l s daldsndsn_l cee dSQ,
for t € [0,T].

3. Proofs of theorems 1-3. Since the proofs of Theorems 1-3
resemble one another, we give the details of Theorem 1 only, the proofs of
Theorem 2 and 3 can be completed by following the proof of Theorem 1
with suitable modifications.

To prove the existence of a solution of (1.1)—(1.2) we apply Theorem
G. First we establish the priori bounds for the initial value problem (1.1),—
(1.2), A € (0,1), where

x/ i f(sn,z(8p))dspdsp—1 - dsy).
0

(1.1)a

Let z(t) be a solution of (1.1) — (1.2), then it satisfies the equivalent integral
equation

o(t) = :x0+)\// / . /Otan(tn,x(t)/ x
o e [ / (s ()

XdSndSn_l s dsl)dtndtn_l s dtl.

From (3.1) and using the hypothesis (H) we have

wo< e+ [ [ [ [ e
. e[ [ s [ et

dendsn_l s dSl]dtndtn_l s dtl.
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Define a function z(¢) by the right side of (3.2), then it is easy to observe

that
(r)= D) = p()alt |+// /

x/o a(sm)g(1(5) Vdsndsn 1 - - - dsi].

(3.3)

We denote that, since g is differentiable on (0,400) and ¢'(u) > 0 on Ry,
the function ¢ is monofonically increasing on (0,400). Using the fact that
|z(t)| < z(t) in (3.3) we have

(=) o [ [ [

X/o q(sn)g(z(sn))dsndsp—1 - - ds1].

(3.4)

Define a function v(t)

55 / [ [ s [ et

XdSs,ds,_1---dsy.

From (3.5) and using the facts that (r(t)z™ = (t))’ < p(t)v(t) and z(t) <
< v(t), we observe that

(ro™ (1) = ()" V@) + a(t)g(2(t)
(3.6) < p)v(t) +q(t)g(v(t))
< [p(t) + a(®O))(v(t) + g(v(?)))-
)+
)

From (3.6) and using the facts that v(t) > ( (t
(t)) > 0 for t € [0,T], we

gw(®)) > 0, (u(t) + g(w(®)) > 0, (r(t)o™ Dt
observe that
v(t) + g(v(t))

~

(v(t) + g(v(t)) (r(t)o" V(1))

< [p(t) + q()] + (v(t) + g(v(t)))2

i.e.

/

D 1)
(3.7 (£ ) < b +a0)
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By setting t = s, in (3.7) and integrating with respect to s, from 0 to
t, t € [0,T] and using the fact that r(0)v(»~1)(0) = 0, we obtain

v(t) + g(v(t)) S/0 [p(sn) +g(sn)]dsn,

which implies
oD ()
v(t) +g(v(t

1 t
(3.8) 5 < / [P(5n) + q(s2)]dsn.

Again, as above, from (3.8) we observe that

/

v =2 (1) I
69 (Trgem) S 7 e+ sl

By setting ¢t = s,—1 in (3.9) and integrating with respect to s,_; from 0 to
t, t € [0,T] and using the fact that v("~2)(0) = 0, we get

AU O NI LSS S A .
o(t) + g(v(®) é/0 r(sn_1>/0 [p(sn) + a(sn)ldsndsn—1.

Continuing in this way, we obtain

v'(t)
3.10 "W <),
(310 o0 + g = 1
where M;(t) is defined by (2.2). By setting t = s7 in (3.10) and integrating
with respect to s; from 0 to ¢, t € [0,7] and using (2.1) we have

’U(t) d t
/ 2L < / M; (s1)ds;
|zo] S1 +g(51) 0

</TM(5 )ds </OOdS1
=y lwo| 51+ 9(s51)

From (3.11) we conclude that there is a constant () independent of A € (0,1)
such that v(t) < @ and hence z(t) < @ for ¢t € [0,T7]. Thus we have
lz(t)] < @, for t € [0, T], and consequently |zo| = sup{|z(¢)|:t € [0,T]} < Q.

We define B = C([0,T],R) to be the Banach space of all conti-
nuous functions from [0,7] into R endowed with the sup-norm |z|p =

(3.11)
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= sup{|z(t)|:t € [0,7]}. In the second step, we rewrite the initial value
problem (1.1)—(1.2) as follows. If y € B and z(t) = y(t) + xo, t € [0,T], it
is easy to see that y satisfies

y(0) =yo =0,

//tl / ) ) /Otn Fltay (tn)+m0,/0t"x
/ /sn 2 (Sn—1) /Os" f(sn,y(sn) + 20) %

XdSndSn_l s dsl)dtndtn_l ce dtl,

if and only if z satisfies (1.1)—(1.2).
Define L: By — By, By = {y € B:yo = 0} by

[Ld sl e
(3.12) / / - /OS"_lf(sn,y(sn)+:Eo)x

XdSndSn_l cee dsl)dtndtn_l cee dtl,

for ¢t € [0,7]. Then L is clearly continuous. Now we shall prove that L is
completely continuous.

Let {wy} be a bounded sequence in By, i.e. |wg|o < b, for all k, where b
is a positive constant. From (3.12) and using the hypothesis (H) and letting
M = sup{M;(t):t € [0,T]}, we have

(313) |Lwk(t)|< / t / L / (tl) / T ) )] + o+
L e [ e

X g(|wg(sn)| + |zo|)dspdsp—1 - - - ds1] ¥
X dtndtn,1 ce dtl
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S/ot/otl'”/twl)/tm p(ta)[b+ eol+
/ / / 7(Sp_1) /Osnlq(sn)g(b-l-]wobx

Xdspds,—1--- dsl]dtndtn,1 - dty

VAT
<
—Jo r(th-1)

(b+|(130‘ / M1 sl)dsl]dt dtn 1 dtl

/ / / i " p(t) b+ ol

+g b—f“ﬂ?Q’)Ml ]dt dtn 1° dtl

tnfl

p(tn)[b+ |zo|+

< [b+ lzol + g(b + 2 M7 T] / My(t)dty
< [b+ |zol + g (b + [ )MTTIMLT.
Hence from (3.13) we have
|Lwilo < [b+ [zo| + g(b+ |2o|)M{T|M{T

This means that { Lwy} is uniformly bounded.

Now we shall show that the sequence {Lwy} is equicontinuous. Let
0§0’1§O’2§T. Then

(3.14) |Lwi(o2) — Lwi(o1)

/ / / /tn_l |F(tn, wi(tn) + To,
/ / / (5n_1) /Osnlf(snawk(sn)Jraco)x

X dsndsn—l e dsl)‘dtndtn_l s dtl
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o2 t1 tn—2 1 tn—1
< . - - p(tn)[Jwi(tn)] + |zo|+
/01 /0 /0 T(tnfl) A
tn pS1 Sn—2 1 Sn—1
+/ / / Q(Sn)g(|wk(sn)’+|x0|)x
0 0 0 T(Sn—l) 0

Xdsypds, 1 -+ dsy]|dt,dt, 1 -+ dt;

o2 ty tn—2 1 tn—1
<[] T b+ ol
o1 T tn_l 0

(b+ ‘.%’0‘ / M1 sl)dsl]dt dtn 1° dtl

// / nl/onlp(tn)[b+\xo+

+9(b+ |xo|)M{T)dt,dt,—1 - - - ditq

o2
< / b+ [0l + g(b+ 70]) M T) My (t1)dts

1

o2
< [k ol + g0+ o) M TIM dt.
g1

From (3.14) we conclude that {Lwy} is equicontinuous and hence by Arzela
— Ascoli theorem the operator L is completely continuous.

Moreover, the set U(L) = {y € Bo:y = ALy, A € (0,1)} is bounded,
since for every y in U(L) the function x = y+ ¢ is a solution of (1.1),—(1.2)
for which we have proved |z|p < @ and hence |yl < @ + |zg|. Now an
application of Theorem G, the operator L has a fixed point in By. This
means that the problem (1.1)—(1.2) has a solution. This completes the proof
of Theorem 1.

In concluding this paper, we note that the results obtained in Theo-
rems 1-3 can be extended very easily to the equations of the forms (1.1)—
(1.2), (1.3)—(1.4) and (1.5)—(1.6) when the functions f and F' depends on the
delay arguments, under appropriate initial conditions. For similar results for
first order differential delay equations, see [8, 10, 11].
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