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Abstract

In this paper we study some properties of the solutions of a sec-
ond order system of functional-differential equations with maxima, of
mixed type, with “boundary” conditions. We use the Perov’s fixed
point theorem and the weakly Picard operator technique.
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1 Introduction

In the last few decades, much attention has been paid to automatic control
systems and their applications to computational mathematics and modeling.
Many problems in control theory correspond to the maximal deviation of the
regulated quantity. A classical example is that of an electric generator. In
this case, the mechanism becomes active when the maximum voltage varia-
tion that is permitted is reached in an interval of time I; = [t — h, t] with h a
positive constant. The equation which describes the action of this regulator
has the form

VI(t) = =6V (t)+p max Vi(s)+ F(t),

where 0 and p are constants that are determined by the characteristic of
system, V'(t) is the voltage and F'(t) is the effect of the perturbation that
appears associated to the change of voltage [1].

The use of the Perov’s fixed point theorem [10, 11] generates an efficient
technique to approach systems of functional-differential equations [5, 14].
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In the study of existence and uniqueness of the solution of an operatorial
equation, the notions of Picard and weakly Picard operators are very useful
[11, 13], [15]-[17]. Some applications of the theory of weakly Picard opera-
tors can be found in [13]-[17], [3, 4] and [6]-[9]. Some problems concerning
differential equations with maxima were studied in [1, 5, 8, 9] and in the
monograph [2]. In [8] we have obtained conditions for existence and unique-
ness, inequalities of Caplygin type and data dependence for the solutions of
functional-differential equations with maxima while in [9] we apply the tech-
nique of weakly Picard operators for the second order functional-differential
equations with maxima, of mixed type. Here we continue the work from [§]
and [9] with the study of systems of functional-differential equations with
maxima, of mixed type.
We consider the following functional-differential system

—2"(t) = f(t,z(t), max z(§), max z(£)), t € [a,b] (1.1)

Tt—hi<e<t t<€<t+hs

with the “boundary” conditions

ZL‘(t) = (t)7 te [a — hl,a],
{ z(t) = 5@), t € [bb+ hyl. (1.2)

Suppose that:
(C1) hi,he, aand b€ R, a < b, hy >0, hy > 0;
(Cy) feC([a,b] x R™ x R™ x R™ R™);
(C3) there exists a matrix Ly € M,,xm (R4 ) such that

i
grglgggwl v
|f(tut u? u®) = [t 0! 0% 0| < Ly : ,
i
max [y, — vy,
forallt € [a,b] and v’ = (u},...,u),v" = (vi,...,0v.) € R™i=1,2,3
where

(Cy) € C(la—hy,al,R™) and ¢ € C([b, b+ ho], R™).



Let G be the Green function of the following problem

—2"(t) = x(t), t € [a,b]
z(a) =0, z(b) =0,

where x € C([a, b],R). Denoting
w(p, ¥)(1) = {720 (0) + =Ee(a),

the problem (1.1)—(1.2), with smoothness condition z € C([a—hy, b-+hs], R™)N
C?([a, b],R™), is equivalent to the following equation

©(t), t € la —bhl,a],
z(t) = ¢ wle V) O+, Gt s)f (s, 2(s), max x(€), max w(€))ds, ¢ € [a,b],
W(t), t € [b,b+ hal, o o

(1.3)
z € C(la — hy,b+ ho, R™).
The equation (1.1) is equivalent to
x(t), t € [a — hy,al,
@ W&l a)s o)) (E) +
€T =
+J Gt 5)f (s, 2(s),_max 2(€), max z(€))ds,t € [ab],
x(t), t € [b,b+ hol,
(1.4)

S C([CL - hl, b + hg],Rm)
In what follows we consider the operators:

B¢, Ef: C(la — hy, b+ ho),R™) — C([a — hq, b+ hy], R™)

defined by By(x)(t) := the right hand side of (1.3) and E¢(z)(t) := the right
hand side of (1.4). Let X := (Cla — hy,b + ho],R™) and X, = {z €
X| @lja—hy,a) = @, T|ppiny = ¥} It is clear that X = (J X, is a partition

et
of X.
The following result is known.

Lemma 1.1 [13] Suppose that the conditions (C1), (C3) and (Cy) are satis-
fied. Then

(a) Bi(X) C Xyy and By(Xyp) C Xy

(b) Bylx,., = Eflx, .



4,7=1

(x,s) € [a,b] x [a,b]}, i,

I3

Let Mg = (||Gij|])s.jetm € Mimxm(R4), where ||G; ;|| = max{|G; ;(x,s)] :
1,m and

Q= (b — a)MgLf € Mme(R+). (15)

The following is a synopsis of the paper. In Section 2 we introduce nota-
tion, definitions and results from weakly Picard operator theory. In Section
3 we obtain existence and uniqueness result using Perov’s fixed point the-
orem and the weakly Picard operator technique. Sections 4 and 5 present
inequalities of Caplygin type and data dependence results.

2 Picard and Weakly Picard operators

In this section, we introduce notation, definitions, and preliminary results
which are used throughout this paper (see [12]-[17]). Let (X, d) be a metric
space and A : X — X an operator. We shall use the following notations:

Fp:={x € X | A(x) = 2} - the fixed point set of A;

I(A) ={Y c X | AY) C Y, Y # 0} - the family of the nonempty
invariant subset of A;

Atli= Ao A", A =1y, A'=A neN.

Definition 2.1 Let (X,d) be a metric space. An operator A : X — X is
a Picard operator (PO) if there exists x* € X such that Fy = {z*} and the
sequence (A"(xg))nen converges to x* for all xy € X.

Definition 2.2 Let (X, d) be a metric space. An operator A : X — X is a
weakly Picard operator (WPO) if the sequence (A™(2))nen converges for all
x € X, and its limit (which may depend on x) is a fixed point of A.

Definition 2.3 If A is weakly Picard operator then we consider the operator
A defined by A>® : X — X, A®(z) := lim A"(z).
n—o0

Remark 2.4 It is clear that A®(X) = Fj.

Throughout this paper we denote by M, «n(Ry) the set of all m x m
matrices with positive elements and by I the identity m x m matrix. A
square matrix ¢) with nonnegative elements is said to be convergent to zero
if Q¥ — 0 as k — oo. It is known that the property of being convergent to
zero is equivalent to any of the following three conditions (see [12]):

(a) IT—Q is nonsingular and (I — Q) ' =T+ Q+Q*+--- (where I stands
for the unit matrix of the same order as Q);
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(b) the eigenvalues of ) are located inside the unit open disc of the complex
plane;

(¢) I —Q is nonsingular and (I — Q)~! has nonnegative elements.

We finish this section by recalling the following fundamental result (see,
e.g., [10]).

Theorem 2.5 (Perov’s fived point theorem) Let (X, d) with d(z,y) € R™,
be a complete generalized metric space and A : X — X an operator. We
suppose that there exists a matriz Q@ € My xm(Ry), such that

(1) d(A(z), Aly)) < Qd(z,y), for all z,y € X;
(i) Q™ — 0, as n — 0.
Then
(a) Fa={z"},
(b) A"(x) =x*, as n — oo and

d(A™(x),2*) < (I — Q) 'Q"d(w0, A(x)).

3 Existence and uniqueness

Let us consider the problem (1.1)—(1.2). We obtain the following existence
and uniqueness theorem.

Theorem 3.1 Suppose that:
(i) the conditions (C1)—~(Cy) are satisfied;
(i) Q" — 0, as n — oo, where Q is defined by (1.5).
Then

* *

(a) the problem (1.1)~(1.2) has a unique solution z* = (xi,...,z}) €
C’([a—hl,b+h2],Rm)ﬂCQ([a, b])Rm%

(b) for all zy € C([a,b],R™), the sequence (z")nen, defined by x™ =

By (z™), converges uniformly to x*, for all t € [a,b], and, moreover
|7 (t) — z1(t)] |23(t) — =1(2)]

: <(-Q)7'Q" :
|27, (1) — 23, (1)] |23 (£) = 3, (1)



Proof. Consider the Banach space (C([a — hy, b+ ho], R™), ||-||) where ||-]| is
the generalized Chebyshev norm,

[[n |

||| == | : | , where |Ju;|| := . lui(t)|, i =1
Um

The problem (1.1)—(1.2) is equivalent to the fixed point equation
Bi(z) =z, x € C([a — h1,b+ hy],R™).
)

From the condition (C3) we have, for any ¢ € [a, ]

b
|wmwwmmm/

G(t,s) [f (s,2(s), max_z(€), max z(¢))-

~ f(s:u(s), max_y(6), max y(€))]|ds

a—h1<(<a b<&<b+tho

b
< / MgLymaxq |z(s) —y(s)],| max =z(§) —maxy(&)|,
a a-hi<f<a a—h1<¢<a

}dsg

/M@fmw 2(6) — y(©)] ds <

a—h1<E<b+tho
<(b—a)MaLy [z —yll=Qllz -yl

Then ||By(z) — Br(y)|| < Q|lz — yl|, for all x,y € X and by (ii), the opera-
tor By is (Q-contraction. From the Perov’s fixed point theorem we have that
the operator B is PO and has a unique fixed point z* = (z},...,z}) € X.
Since f is continuous, we have that z* € C?([a, b], R™) is the unique solution
for the problem (1.1)-(1.2). m

max x(£) — max
b<E<bths () bggggi(f?

Remark 3.2 From the proof of Theorem 3.1, it follows that the operator By
is PO. Since By|x, , = Ey|x,, and

X :=0C(la—hi,b+ ho}, R Uwa Er(Xewp) C Xow
Pt

it follows that the operator Ey is WPO and, moreover FEf NXyy ={2},}, Vo €
C(la— hy,a],R™), ¥ € C([b, b+ ha],R™), where 7, , is the unique solution
of the problem (1.1)—(1.2).



Example 3.3 Consider the following system of differential equations with
“maxima”,

e _ pl 2 3
?'(t)= P a(t)+ P max z(§)+P" max x(6)+g(t), t €lab,  (31)

with the “boundary” conditions

p(t), t € la—h,ad,

x(t)
{ z(t) = (t), t € [b,b+ hyl, (3.2)

where P! = Zi Zi ,at bt € Nyyi = 1,3, g € Cla,b]. In this case

ft,ut u? u?) = Plul + P?u?® + P3ud + g(t), t € [a,b],ur,u? u® € R,
a1+a2+a3 a1+a2+a3
Lf = bl+b2—|—b3 b1+62+b3 S M2x2(R+)7 Mg = (”Gijmi,j:l,? <
Msyo(Ry), where |G, || = max{|G; ;(z,s)|: (z,s) € [a,b] X [a,b]}, i,j =1,2
and Q = (b—a)MgL; € Mayo(Ry).
Suppose that:

(C) hi,hy, a andb € R, a <b, hy >0, hy > 0;
(Cy) a' +a®>+a®+ bt + 02+ b3 < 1;
(C&) S O([CL— hlaa]7R2) Cmdw S C([b7b+h2]7R2)

Theorem 3.1 can be now applied, since all its assumptions are verified.

4 Inequalities of Caplygin type

In order to establish the Caplygin type inequalities we need the following
abstract result.

Lemma 4.1 (see [15]) Let (X, d, <) be an ordered metric space and A : X —
X an operator. Suppose that A is increasing and WPO. Then the operator
A is increasing.

Now we consider the operators Fy and By on the ordered Banach space
(C([a=h1,b+hs],R™), |||, <) where we consider the following order relation
onR™ rx<y&sx <y, i=1m.

Theorem 4.2 Suppose that:

(a) the conditions (Cy) — (Cy) are satisfied;
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(b) Q™ — 0, as n — oo, where Q is defined by (1.5);
(c) f(t,~-):R™x R™x R™ — R™ is increasing, Vt € |a,b).
Let x be a solution of equation (1.1) and y a solution of the inequality

—y"(t) < f(t,y(t), max y(¢), max y(&)), t € [a,bl.

t—h1 <E<t 1<E<t+ha
Then y(t) < x(t),Vt € [a — hy,a] U [b, b+ hy] implies that y < x.

Proof. Let us consider the operator w : C([a — hy,b + hy], R™) — C([a —
hi,b+ hy], R™) defined by

2(t), t€la—hi,al,
’&7(2) (t) = w<z|[a—h1,a]7 Z’[b,b-i-hz])(t)? le [a7 b]v
-(t). te[bb+ hal,

for = € C(la — hi,b + he],R™). First of all we remark that
W(Ylla—ha,als Ylpstha) < W(T|ahya]s Tlpprne)) and w(y) < w(z).

In the terms of the operator Ef, we have x = E¢(z) and y < E¢(y).
From Remark 3.2 we have that E; is WPO. On the other hand, from the
condition (c) and Lemma 4.1 we get that the operator £ is increasing.
Hence y < Ey(y) < Ef(y) < ... < EX(y) = EF(w(y)) < EF(w(z)) = .
So,y<z. m

5 Data dependence: monotony

In order to study the monotony of the solution of the problem (1.1)—(1.2)
with respect to ¢, ¥ and f, we need the following result from the WPOs
theory.

Lemma 5.1 (Abstract comparison lemma, [16]) Let (X, d, <) be an ordered
metric space and A, B,C' : X — X be such that:

(i) the operator A, B,C are WPOs;
(ii)) A< B <C;
(111) the operator B is increasing.
Then x <y < z implies that A>®(x) < B®(y) < C™(z).

From this abstract result we obtain the following result:
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Theorem 5.2 Let f* € C([a,b] x R™ x R™ x R™ R™), i = 1,3, and suppose
that conditions (C1)—(Cy) hold. Furthermore suppose that:
(i) f1<f2<f%
(it) f2(t,-,-,-) : R™ x R™ x R™ — R™ is increasing.
Let 2° be a solution of the equation

AV o >y

(x)'(t)=f (t,x(t),t_%}zgggtx(f),tglg%egrchf(f)), t € la,bl andi=1,3.
Then z'(t) < 2%(t) < 23(t), Vt € [a—hy,a]U[b, b+ ho], implies ' < 2? < 23,
i.e. the unique solution of the problem (1.1)—(1.2) is increasing with respect

to f, @ and .

Proof. From Remark 3.2, the operators Eyi, ¢ = 1,3, are WPOs. From the
condition (ii) the operator Ey2 is monotone increasing. From the condition
(i) it follows that EFp < Ep < Eys. On the other hand, we notice that
w(z') < w(2?) < w(2?) and o' = E¥(w(2")), i = 1,3. So, the proof follows
from Lemma 5.1. m

6 Data dependence: continuity

Consider the boundary value problem (1.1)—(1.2) and suppose that the con-
ditions of the Theorem 3.1 are satisfied with the same Lipshitz constants.
Denote by z*(-; ¢, 1, f) the solution of this problem. We get the data depen-
dence result.

Theorem 6.1 Let @', ", f',i = 1,2 satisfy the conditions (C1)—(Cy). Fur-
thermore, we suppose that there exvists n; € R, i = 1,2 such that

(i) |'(t) = ¢* ()] < m, Yt € [a—hi,a] and [W(t) —2(t)] < m, VE €
[, b+ hal;

(ii) |f1(tut u? u?) — f2(E ut, v ud)| < mg, VEE [a, b, ut € R™i=1,2,3.
Then
ot 0t 0t 1) =t (0% 0% )| < (T = Q) (2m + Ma (b — a)mn),

where x*(t; ", ", f') is the solution of the problem (1.1)—(1.2) with respect
tO (pz7¢27fl7 Z: 172'



Proof. Consider the operators By yi fi,¢ = 1,2. From Theorem 3.1 it follows
that
Bty g1 (2) = Boryr p ()| < Qlle —yll, Va,y € X.

Additionally
[1Bgt . p1(2) = Bz g2 p2 ()| < 2 + M (b — a)n, Vo € X,

We have
Ja* (ot 0t f1) — 2 (0?92, )| =
= || Bor g1 (2" (591,01, 1) = By 2 (2 (0%, 4%, )| <
< HBcpl,wl,fl( ( 2 ,¢1,f )) - B¢1,¢17fl($*(t3 @27¢27f2))|| +

+ ||ngl,1/)1,f1(x*(t; ¢27¢2> fz)) - B@27¢2,f2(x*(t; @27 77D27 f2))H <
(tv ¢1>¢1> fl) - $*<t7 9027 ¢27 fg)H + 2771 + MG(b - a)772>

and since Q" — 0, as n — oo, implies that (I — Q)™ € M,m(R,), we
finally obtain

’ Qf*(t, Splvwl?fl) - $*(t, 902,¢2, f2)|| < (I - Q)_1<2771 + MG<b - a)n2)'
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