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MIXED MONOTONICITY THEOREMS
FOR A SYSTEM OF ABSTRACT MEASURE
DELAY INTEGRO-DIFFERENTIAL EQUATIONS

BY
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Abstract. In this paper the existence of extremal solutions of a system of nonlinear
abstract measure delay integro—differential equations is established using the fixed point
theorem of Tarski. Two basic integro—differential inequalities are obtained which are
further applied to prove the boundedness and uniqueness of the solution of related abstract
measure delay integro—differential equations.

1. Introduction. The main feature of monotonicity theorems is to
establish the existence of maximal and minimal solutions of related problem
under certain monotonicity conditions on the functions involved in it. The
monotonicity theorems for abstract measure differential equations have been
established by Joshiand Deo [6] and Joshiand Kasralikar
[7]. Also in [3] the present author has obtained the similar type of results
for certain abstract measure integro—differential equations. Recently the
present author [4] has considered a system of abstract measure delay integro—
differential equations (in short delay AMIDE) which is a generalization of
ordinary delay integro— differential equations and studied the basic problems
such as existence, uniqueness, extention and stability using the fixed point
techniques. In the present study we exploit the same delay AMIDE for
other aspects of the solutions namely, maximal and minimal solutions, and
the boundedness of the solutions. As mentioned in D h a g e [4] our delay
AMIDE is more general and it includes several measure differential equations
in the literature as special cases. The scheme of the paper is as follows. In
section II we give notations and preliminaries needed in the sequel. Section
III deals with the statement of the problem and the existence theorem for
extremal solutions. Section I'V deals with the integro—differential inequalities
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for the related delay AMIDE, and finally in section V the applications of
the delay integro—differential inequalities are discussed.

2. Notations and preliminaries. Let IR denote the real line, IR"
the Euclidean space with respect to the norm | - | defined by

(2.1) ||, = |z1| + ... + |20

for x = (z1,...,2,) € R™.
Let X be a Banach space with a norm denoted by || - ||. For any two
points z,y € X, the segment Ty is defined by

(2.2) zy={ze€X|z=v+r(y—x),0<r<1}.

Suppose that x¢ and yg are two fixed points of X, and z a variable
points of X such that Tpz and gz are non—empty and Tgz C Foz. For
x1,%y € Yoz, we write x1 < xo (or z9 > x1) if Yoz C Yoxz. For any point
x € 7z, define the sets S, and S, as follows:

(2.3) S, ={rz|—cc<r<1}, S, ={rz]—oo<r<1}.

We shall denote the distance ||xg — yo|| between zg and yo by w, i.e.
lxo — yo|| = w. For each = € Tz there exists a unique vector 2’ such that
2’ € X and ||z — 2’| = w. We denote this vector by x,,.

By a vector measure p defined on a o—algebra M we mean an ordered
n—tuples (p1,...,pn) of n real measures (finite signed measures). The norm
lpn || of p is defined by

(2.4) 1Pl = llpall + - - + l[pall;

where ||p;|| denotes the usual norm of the real measure p; ([8], p.118-119).
Let us denote the space of all vector measures defined on M by ca(X, M).
It can be shown that ca(X, M) is a Banach space with respect to the norm
defined by (2.4) (see [5], p.24). If p is a positive measure on M, and p €
ca(X, M), we say p is absolutly continuous w.r.t. pu, if u(E) = 0 implies
p(E) = 0 (the zero vector in IR™). In this case we write p < p. For
p € ca(X, M), define a positive measure |p|, by

(2.5) Pln(E) = Z Pl (E)
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where |p;| denote the total variation measure of the real measure p; ([8],
p.118-119). It is known that [p(E)|s < |p|.(E), E € M.

Let M, denote the smallest o—algebra on S, containing {zo} and the
sets S, * € YoTo. For any z > xg, let M, denote the smallest o—algebra
definited on S, containig M and the sets S, € Zoz. For a given positive
number H, we define the sets By and C'y by

(2.6) By ={ue R"| |ul; < H}
and
(2.7) Cuy ={q € ca(S,, Mo)| ||q||» + C < H, C > 0}.

3. Delay AMIDE and extremal solutions. For p < u, we consider
the delay AMIDE, involving the delay w,

(3.1) C‘jﬁ = {2, p(5.),p(50, )+

+ / o FE )53y )i, F 57, F € M.,
F (S

satisfying the initial conditions

(3.2) p(E) =q(E), E € My,
where ¢ € Cp is a known vector measure, % is the Radon—Nikodym

derivative of p with respect to the positive real measure u, f(z,y,z) and
g(z,y, z) are the IR"—valued functions defined on S, x By x Bpy such that

foe each p € ca(S:, M), f(2,p(52),p(S%,)) and g(z,p(Sz), p(Ss,,)) are p-
integrable, and k(F, x) is a real n x n matrix defined on M, x S,. The details

of the delay AMIDE (3.1)—(3.2) and its special forms are givenin Dhage
[4].

Definition 3.1. Given an initial measure q € Cy a vector measure
p € ca(S,, M) (for some z > xq) is said to be a solution of delay AMIDE
(3.1)-(3.2), if

i) p(E) = q(E), E € My,

ii) p < p on Tz,

iii) p(E) € By, E € M.,

iv) p satisfies (3.1) a.e. [u] on Toz.
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A solution p of (3.1)—(3.2), existing on Tz will be denoted by p(S4,, q).
Remark 3.1. The conditions (ii) and (iv) are together equivalent to
the condition

(3.3) p(E) = [E £, p(B2). (B, )it

+/ (/ k(F, y)q(y,p(Sy,p(Syw))du> dp, E C %oz, E € M..
E \JF(S,)

Now we introduce an order relation « in IR™ as follows. Let z =
(z1,...,2,) and y = (y1,...,Yn) be two elements in IR™. Suppose k is a
fixed positive integer such that k¥ < n. Then by z « y, we mean x; < y; if
i1=1,2,....,kand z; > y; if i =k —1,...,n. In the following we given the
definitions of the extremal solutions of AMIDE (3.1)—(3.2).

Definition 3.2. A solution py;r = pa(Sa,,q) of the AMIDE (3.1)—
(3.2), existing on Toz (z > x¢) is said to be maximal if for any other solution
p = p(Ss,,q) of (3.1)—(3.2), we have p(E) o py(E), E € M,. Similarly a
minimal solution py; of the AMIDE (3.1)-(3.2) may be defined.

Remark 3.2. By the nature of the order relation « , the maximal and
minimal solutions defined above respectively k—max, (n — k)—mini and (n —
k)-max, k—mini solutions of (3.1)—(3.2) in the sense of definition considered
by Deoand Murdheshwer[2].

Lemma 3.1. Let Sy = ca(X, M) be the set of all vector measure
defined on the o—algebra M. Then (Sy, « ) is a complet lattice.

Proof. Let Sy = S1 x Sy x ... xS, = ca(X,M). Then p € Sy
implies p = (p1,...,pn) € S1 X Sz x ... x S, and p; € S;, where each
Si,i=1,2,...,nis a Banach space of real measure with a norm |p;| defined
as the total variation measure of p;. It can be proved by the arguments
similar to those used in D eoand M urdheshwer [2] that each S; is
a complete lattice w.r.t the order relation < if ¢ =1,2,...,k and w.r.t. the
order relation > if ¢ = kK 4+ 1,...,n. Since the product of complete lattices
is a comlete lattice, (Sp, « ) is a complete lattice.

We need the following kay theorem due L a r s k i [10] in the sequel.

Theorem A. Let (L, o) be a complete lattice and let T be a isotone
increasing mappings on L into itself. Then the set F' = {u € L|Tu = u} is
non—empty and (F, « ) is a complete lattice.

Remark 3.3. A mapping 7" on a lattice L with order relation « is said
to be isotone increasing if x,y € L,z o y implies Tz a Ty.

We consider the following assumptions:
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( A1) p({zo}) =0,

( Ag) f(z,y,2) and g(z,y, z) are nondecreasing function in y and z with
respect to the order relation « , for each z € S..

( As) There exist the nonnegative p-integrable real functions Wi(x)
and Wy(z) defined on S,,z > =z such that |f(z,y,z)]s < Wi(x) and
lg(x,y, z)|s < Wa(x) uniformly for y,z € By.

( A4) The matrix k(F,z) is noonnegative i.e. each element of n x n
matrix k(F, ) is a nonnegative real number and sup [, |k(F,z)|dp < ko

FeM

z

for all = € S, where | - | denotes a suitable matrix norm.

Theorem 3.1. Suppose that the assumption (A;) — (A2) are satisfied
and g € C'y. Then there exist maximal and minimal solutions of the AMIDE
(3.1)-(3.2) on Tz for some z > x.

Proof. Let {r,} be a decreasing sequence of real numbers such that
rn, — lasn — o0, and Sy zy D Srozg O - D Szp-

Then we have

(3.4) lim 4 ({Sr,zo — Saz0}) = 0.

n—oo
This shows that there exists a number r and a point 1 = rxy such

that S, C Sy, and

(3.5) | Wi(z)dp + Ko Wa(@)dp < H — ||q]|n-

Tox1 Tox1

This is posible by hypothesis (A3) and positiveness of u. Define a subset
S in the Banach space ca(S;,, My, ), by

36)  S={peca(Se,, Ms,) | p(E) = q(E), E € Mp,and |p[l, < K}

where K = ||q||, + Wi (z)dp + Ko Wa(z)dpu.
o1

It follows from (3.5) and (3.6) that ﬂlen < H, for p € S. Now define
the operator T" on S by

(3.7) T(p)(E) = q(E), E € My,

(3.8) T(p)(E) = /E £, p(52), (5 )l
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+/ (/ s )k(F, y)g(y7p(5y)ap(5'yw))du> du, F C moz1, E € M,,.
E \JF(s,

Then as shown in Theorem 1 of D h a g e [4], the operator T' maps S
into itself. Since S is a closed and bounded subset of the complete lattice,
it is complete w.r.t. the order relation « . Let py,ps € S and p; « ps, then
by (As), we get

Tpl(E) = /Ef(x7p(5x)7p(srw))d,u

n /E ( /F G y)g(y,m(sy),pmsyw»du) s

« /Ef(JJ,P2(Sa:)=P2(Sa:w))dM

+ / ( / K(F, y)g(y,m(Sy),pQ(Syu,»du) "
E \JF(S,)
= TpQ(E), E Cxozy, F € Mml-

This shows that the operator T is an isotone increasing on S. An
application of Theorem A yields that the fixed point set of the operator
T is non-empty and complete lattice. Consequently the solution set of the
AMIDE (3.1)—(3.2) is non-empty and complete latice. This further implies
that the delay AMIDE (3.1)-(3.2) has maximal and minimal solutions on
Tox1, 1 > zo . The proof is complete.

4. Integro-differential inequalities. In this section we establish
the basic inequalities concerning the solution of the integro-differential in-
equalities which also serves as the bound for the solution of the related
integro-differential equations. These inequalities are useful for proving the
uniqueness of the solutions of the delay AMIDE (3.1)—(3.2).

Theorem 4.1. Let the assumptions of Theorem 3.1 be satisfies. Sup-
pose that a ¢ € S, where S is defined as in Theorem 3.1, satisfies

(4.1) ¢(E) o q(E), e € My,

(42) - « (x7¢(§x)7¢(§$w))
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+f o MED: 65,905 ), F T, F € M,
F(Sg

Then
O(F) apu(E), E€M,,,

where pyr = par(Saz,,q) Is the maximal solution of (3.1)—(3.2) existing on
ToT1, T1 > Xo

Proof. Let P = supS. Clearly the element P exists since S is a
complete lattice. Consider the lattice interval [¢, P]|, which is obviously a
complete lattice. Define the operator 1" on S as in the proof of Theorem
3.1. Then T is isotone increasing and maps .S into itself. We show that T'
maps [¢, P] into itself. For this, it is enough to prove that if p € S, and
¢ apthen ¢ a Tp. Let E € M,,, E C Tox1, then using (4.1), (4.2) and the
assumption (Az), we obtain

6(E) o /E f(2.6(5.), (B ) )dp

+/E (/lw(sm)k(F,y)g(y, ¢(Sy),¢(5yw))dﬂ> du

o /JE‘f(-W,p(Sx)vp(Smw))dﬂ

+/E </F(Sw) k(F,y)g(yvp(Sy%p(Syw))dM) dy = Tp(E).

Thus T maps [¢, P] into itself. An application of Theorem A gives
that the maximal solution pjs of (3.1)—(3.2) lies in [¢, P]. This implies that
O(F) apu(E), E € M,,. This completes the proof.

Theorem 4.2. Let the assumptions of Theorem 3.1 be satisfied. Sup-
pose that the function v € S, where S is defined as in the proof of Theorem
3.1, satisfies

(4.4 o(E) @ v(E), E € My
(@5)  fa ) 0B+ [ MBI v(E). 0, ) a T
F(Sz) K

E Czozy, F € Mxl-
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Then
(4.6) pm(E) a Y(E), E € M,,,

where p,, is the minimal solution of the AMIDE (3.1)-(3.2) existing on
ZoZ1, T1 > To-

The proof of Theorem 4.2 is similar to Theorem 4.1 and we omit the
details.

In the following section we give the applications of the integro-differen-
tial inequalities of this section to prove the boundedness and uniqueness of
the solution of the AMIDE (3.1)—(3.2) which may be viewed as the compar-
ison theorems for the AMIDE (3.1)—(3.2).

5. Applications. Consider the delay AMIDE, involving the delay w,

(5.1) dr_ w(x,7(S4), (Se,))

satisfying the initial condition
(5.2) r(E) = a0(E), E € My
where u(z,y, z), v(x,y, z) are nonnegative p-integrable functions defined on
Sy, X IRT X IRT (IR™ being the set of all positive real numbers) , h(F,y) is a
positive real function defined on M,, x S,,, r, u are finite positive measures
on M,, and qp € C'y is an initial positive measure on Mj.

A monotonicity theorem similar to Theore 3.1 for the equation (5.1)—
(5.2) can be proved on similar lines. We merely state it without proof.

Theorem 5.1. Let all the assumptions of 4.1 hold, with f,g and k are

replaced by w,v and h respectively. Let ry = ry(S4,,qo) be the maximal
solution of (5.1)—(5.2) existing on ToZ1. Suppose ¢ € S, where S is defined
as in Theorem 4.1, satisfies

(5.3) [¢1n(E) < qo(E), E € My

d|oly
dp

+/(S )h(F, y)v(y, ‘¢|n(§y)v |¢|n(§yw))dﬂv E CTory, £ € My,.
F(Sy

Then
(5.6) 9In(E) <Tm(E), E € M,,.

(5.4) < u(@,[9]n(S2), [6]n(Sz.,))
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Theorem 5.2. Let all the assumptions of Theorem 5.1 hold. Assume
further that the functions f,g and k occuring in (3.1)-(3.2) satisfy

{ |f($7yaz)|5 S U(IB, |y|87 |Z|S)
l9(z,y,2)|s < v(w,[yls, |2]s)
for all (x,y,z) € S;, X By x By, and

(5.7)

(5.8) |k(F,x)| < h(F,x)

for (F,z) € My, X Sy, . If p(Ss,,q) is any solution of (3.1)—(3.2) satisfying
(5.9) [9(E)ls < qo(E), E € Mo,

then

(5.10) p(E)ls <rm(E), E € M,,,

where rps is the maximal solution of (5.1)-(5.2).

Proof. If p(S4,, q) is a solution of (3.1)-(3.2), then p(E) = q(E), E €
My, and

p(E) = [ F.p(8.p(5e))d
+/E </F(SI) k(F, y)g(y)p(sa:)?p(szw))d,u> du, E C moz1, E € M,,.

This by virtus of (5.7)—(5.8), definition of |p|,, and the increasing char-
acter of v and v , implies that

(5.11) p(E)]s < /E (@, [Pl (S2), [pln (S )i

+/E (/F(SI)h(F,y)v(y, !pln(sy),|p|n(5yw))du> .

Further the inequalities (5.3)—(5.4) imply that

pla(B) < /E (@, Pl (), [Pl (S ) i

+[E (A(Sm)h(F,y)v(y, !pln(Sy),|p|n(5yw))dM> .

Since |p(E)|s < |p|n(E), E € M, , an application of Theorem 4.1 yields
that [p(E)|s < rm(E), E € M,,. This completes the proof.
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Theorem 5.3. Let all the assumptions of Theorem 5.1 hold. Suppose
that f and g satisfy

(5.12) { |f(96,y1,z1) - f(x7y2>z2)’8 < u(x7 |y1 - yQ‘sa ’21 - 22’5)

|g(x7y1721) - 9(3379272'2”5 < ’U(l‘, |y1 - y2|87 ’Zl - Z2’S)

for (x,y1,21), (%, Y2, 22) € Sy, X By X By, and the condition (5.7) holds.
Suppose further that the zero measure is the only solution of (5.1) with qq
identically zero measure. Then the equation (3.1)—(3.2) has at most one
solution.

Proof. Let p; = p1(S4,,q) and py = pa(Sa,,q) be any two solutions
of the AMIDE (3.1)-(3.2) on Zoz1, =1 > 9. Then pi(E) = pa(E) =
q(E),ifE € My, and

pl(E) —pg(E) = / [f(xapl(gw)vpl(gww)) - f(z)p2(§z)7p2(§ww))] d#

E

+/E (/F(Sw) k(F,y) [9(z,p1(Sy), p1(Sy,)) — 9(z,p2(Sy), p2(Sy.))] dM)

E Czgzy, F € M:r:l-

This by virtue of (5.7) and (5.12), the definition of positive measure
and the increasing nature of u, v, imply that

Ip1(E) — p2(E)|s < /EU(% Ip1 _p2|n(§x)v Ip1 —p2|n(§zw))d#

T /E ( /F o DI 22l (5,). o —pm(syw»du) .

Now an application of Theorem 5.1 yields that |pi(E) — pa(E)|s <
0, E € M,,. Hence p1(FE) = p2(E), E € M,,. The proof is complete.

6. Discussion. We note that the equation (3.1)-(3.2) includes sev-
eral measure differential equations discussed earlier by different authors as
particular cases. If ¢ = 0 and n = 1, we obtain the abstract measure delay
differential equation considered by J o s hiand D e o [6],

(6.1)
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Again when g = 0 and f(z,p(S:),p(Sz,)) = f(z,p(Ss,)) in (3.1),
we obtain the delay differential equation considered by Joshi and
Kasralikar[7],

(6.2 {%mem&ﬁ)

p(F) =q(E), E € M,.
Similarly if w = 0, F' is independent of S, and k(F,x) is a real valued

function in (3.1), then it reduces to the abstract measure integro-differential
equation studied by present author [3],

(6.3) { fl% = f(@,p(S2)) + [p K(F 2)g(x, p(Se))dp

P(E) = q(E), E € M.

The AMIDE (6.3) further includes the AMDE discussed by Sh ar m a
(9],
d —
B f.p(S.)

p(Sz) = A, A€ R.

(6.4)

Thus the AMIDE (3.1)-(3.2) is more general and hence the results of
this paper include the resultsof Dhage[3],Joshiand Deo[6],Joshi
and Kasralikar[7] and Sharma [9] as special cases.
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