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Preface to "New Trends in Differential and
Difference Equations and Applications”

Differential and difference equations, their methods, their techniques, and their huge variety
of applications have attracted interest in different fields of science in the last few years. Not only
their solvability and the study of qualitative properties have been the aim of many research papers,
but, also, their role in different types of boundary value problems have allowed the study of many
real-world phenomena.

This Special Issue provides examples of some new methods and techniques on research topics,
such as sufficient conditions to obtain heteroclinic solutions for phi-Laplacian equations, invariants,
local and global solutions, stability theory (asymptotic, exponential, Lipsichtz, etc.), numerical
methods for partial differential equations, fuzzy integro-differential equations, divided-difference
equations, limit-periodic solutions for difference equations, Backlund transformations for nonlinear
equations and systems, and coupled systems with functional boundary conditions that include the
periodic case.

These topics, which encompass several areas of mathematical research, give the reader a
comprehensive and quick overview of the trends and recent research results, which may be useful

in their research or in future research topics.

Feliz Manuel Minhés, Joao Fialho

Special Issue Editors
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Abstract: In this paper, we consider the second order discontinuous differential equation in the
real line, (a (t,u) ¢ (")) = f (t,u,u’), a.et € R,u(—o0) = v, u(+oo0) = v, with ¢ an increasing
homeomorphism such that ¢(0) = 0 and ¢(R) = R, a € C(R? R) with a(t, x) > 0 for (t,x) € R?,
f : R® — R a L!'-Carathéodory function and v—,v* € R such that v~ < v*. The existence and
localization of heteroclinic connections is obtained assuming a Nagumo-type condition on the real line
and without asymptotic conditions on the nonlinearities ¢ and f. To the best of our knowledge, this
result is even new when ¢(y) = y, that is for equation(a (t, u(t)) u'(t)) = f (t,u(t),u'(t)), a.et € R.
Moreover, these results can be applied to classical and singular ¢-Laplacian equations and to the
mean curvature operator.

Keywords: ¢-Laplacian operator; mean curvature operator; heteroclinic solutions; problems in the
real line; lower and upper solutions; Nagumo condition on the real line; fixed point theory

2010 Mathematics Subject Classification: 34C37; 34B40; 34B15; 47H10

1. Introduction

In this paper, we study the second order non-autonomous half-linear equation on the whole
real line,

(a(tu)¢ (u’))/ =f(tuu'), aeteR, 1)

with ¢ an increasing homeomorphism, ¢(0) = 0 and $(R) = R, a € C(R?,R) such that a(t, x) > 0 for
(t,x) € R?,and f : R® — R a L!-Carathéodory function, together with the asymptotic conditions:

u(—0) =v-, u(+o) =v", 2

with v, v~ € R such that v~ < v*. Moreover, an application to singular ¢-Laplacian equations will
be shown.

This problem (1) and (2) was studied in [1,2] . This last paper contained several results and criteria.
For example, Theorem 2.1 in [2] guarantees the existence of heteroclinic solutions under, in short,
the following main assumptions:

e ¢ grows at most linearly at infinity;
o f(t,v',0) <0< f(t,v",0)foraet eR;

Axioms 2019, 8, 22; d0i:10.3390/axioms8010022 1 www.mdpi.com/journal /axioms
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e thereexist constants L, H > 0, a continuous function 6 : Rt — R" and a function A € LP([—L, L]),
with 1 < p < oo, such that:

If(t,x,y)| < A(t)0(a(t,x)|y]), forae. [t| < L, everyx € [v-,vT],
+oo q_1

s a
vl > H,/ﬁds,m,

e forevery C > 0, there exist functions 5jc € L'(R), Ac € L} ([0, +00)), nullin [0, L] and positive
in [L, +00), and N¢(t) € L'(R) such that:

fxy) < =Ac(t)¢(lyl),
f(-=t,xy) = Act)p(ly|), forae t > L, everyx € [v,v"],
‘y‘ < NC(t)/
lf(tx,y)| < ne(t)ifxe [v7,vt],|y| < Nc(t), foraet € R.

Motivated by these works, we prove, in this paper, the existence of heteroclinic solutions for (1)
assuming a Nagumo-type condition on the real line and without asymptotic assumptions on the
nonlinearities ¢ and f. The method follows arguments suggested in [3-5], applying the technique
of [3] to a more general function a4, with an adequate functional problem and to classical and singular
¢-Laplacian equations. The most common application for ¢ is the so-called p-Laplacian, i.e., ¢(y) =
[y|P~2p, p > 1, and even in this particular case, verifying (4), the new assumption on ¢.Moreover,
this type of equation includes, for example, the mean curvature operator. On the other hand, to the
best of our knowledge, the main result is even new when ¢(y) = y, that is for equation:

(a(tu) u’)' =f(tuu'), aetcR

The study of differential equations and boundary value problems on the half-line or in the
whole real line and the existence of homoclinic or heteroclinic solutions have received increasing
interest in the last few years, due to the applications to non-Newtonian fluids theory, the diffusion of
flows in porous media, and nonlinear elasticity (see, for instance, [6-16] and the references therein).
In particular, heteroclinic connections are related to processes in which the variable transits from an
unstable equilibrium to a stable one (see, for example, [17-24]); that is why heteroclinic solutions are
often called transitional solutions.

The paper is organized in this way: Section 2 contains some notations and auxiliary results.
In Section 3, we prove the existence of heteroclinic connections for a functional problem, which is used
to obtain an existence and location theorem for heteroclinic solutions for the initial problem. Section 4
contains an example, to show the applicability of the main theorem. The last section applies the above
theory to singular ¢-Laplacian differential equations.

2. Notations and Auxiliary Results

Throughout this paper, we consider the set X := BC!(R) of the C'(R) bounded functions,
equipped with the norm |x| = max { x| , |’ }, where [[y, := sup [y (1)
teR

By standard procedures, it can be shown that (X, |.||x) is a Banach space.

As a solution of the problem (1) and (2), we mean a function # € X such that t
(a(t,u(t)) ¢ (u'(t)) € WY(R) and satisfying (1) and (2).

The L!-Carathéodory functions will play a key role throughout the work:
Definition 1. A function f : R® — R is L'-Carathéodory if it verifies:

(i)  foreach (x,y) € R%, t v+ f(t,x,y) is measurable on R;
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(ii)  for almost every t € R, (x,y) +— f(t,x,y) is continuous in R?;
iii or each > 0, there exists a positive function e LYR) such that, for
P p Po

teR

maX{Squ(f)/SUP Iy(f)l} <p,
teR
[f(tx,y)] < @p(t), ae.t €R. 3)

The following hypothesis will be assumed:

(H1) ¢ is an increasing homeomorphism with ¢(0) = 0 and ¢(R) = R such that:

97 )| < o7 (w]); @
(Hy) a € C(R?R) is a continuous and positive function with a(t,x) — +co as |t| — +co.

To overcome the lack of compactness of the domain, we apply the following criterion, suggested
in [25]:

Lemma 1. A set M C X is compact if the following conditions hold:

1. Mis uniformly bounded in X;
2. the functions belonging to M are equicontinuous on any compact interval of R;
3. the functions from M are equiconvergent at +oo, that is, given € > 0, there exists T () > 0 such that:

[f(£) = f(oo)| < € and |f'(t) - f'(o0)| <,
forall |t| > T(e) and f € M.

3. Existence Results

The first existence result for heteroclinic connections will be obtained for an auxiliary functional
problem without the usual asymptotic or growth assumptions on ¢ or on the nonlinearity f.

Consider two continuous operators A : X — C(R), x — Ay, with Ay > 0, Vx € X, and
F:X — Ll(R), x — Fy, the functional problem composed of:

(Au(t) ¢ (W' (1)) = Fu(t), ae. t €R, )

and the boundary conditions (2).
Define, for each bounded set Q) C X,

m(t) := minAy (t) (6)
xeQ)
and for the above operators, assume that:
(F;) For each > 0, there is ¢, € L1(R), with ¢, (t) > 0, a.e. t € R, such that |F.(t)| < ¢, (), a.e

t € R, whenever ||x||yx < 7.
(A1) Ax(t) = +ooas |t| — +co and:

+o00
/¢ (” lp”) >ds<+oo. @)
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Theorem 1. Assume that conditions (Hy ), (Fy), and (A1) hold and there is R > 0 such that:

vl e () g

max < R.
1 (2 )d
sup ¢ 1< L ml(p;;r r)

Then, there exists u € X such that Ay, - (p ou’) € WVL(R), verifying (5) and (2), given by:

)=v" +/ ¢ <Tu+f (13 )d>ds.

where T, is the unique solution of:

o W+ [° F.(r)d
[ (o

Moreover, for R > 0 such that ||x||x < R,
Ty € [wy, wy),

with:

+00
wy = — [ Yr(r)dr,

and: oo
wy = / Yr(r)dr.

Proof. For every x € X, define the operator T : X — X by

H=v + /jm ¢! <Tx - E‘;"(g ") dr) ds

where 7, € R is the unique solution of:

/_+oo¢71 (TX +f;‘w(ls%)( (r) dr> P

To show that 7y is the unique solution of (10), consider the strictly-increasing function in R:

00 S Fe(r)d
o £ (1L5508)

lim G(y) = /::’ ¢l (—o0) ds = —oo,

Yy——00

and remark that:

and:

“+o00
: _ -1 _
 m G(y) = /700 ¢ (+o0)ds = +oo.

®)

©)

(10)

(1)

12)

(13)

(14)

Moreover, for wy given by (12) and w, given by (13), G(w;) and G(w,) have opposite signs, as:

o0 ‘o E(r)d
G(wy) :/:» P! <W> ds<0<vt—v7,
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Glun) = [ g7 <wz+ S F (1) dr) oo

Ax(s)

As G is strictly increasing in R, by (14), there is k > 0 such that ws = wp + kand G(w3) > v —v~.
Therefore, the equation G(y) = v~ — v has a unique solution 1y, and by Bolzano’s theorem, 7y €
[w1,wy], when ||x| x < R, for some R > 0.

It is clear that if T has a fixed point u, then u is a solution of the problem (5) and (2).

To prove the existence of such a fixed point, we consider several steps:

Step 1. T : X — X is well defined

By the positivity of A and the continuity of A and F, then T, and:

[l Fe(r)d
()= ¢! (T L T)

are continuous on R, that is Ty, € C(R).
Moreover, by (Hy), (Fy), (A1), and (10), Ty and T, are bounded. Therefore, Ty € X.

Step 2. T is compact.

Let B C X be a bounded subset, x € B, and py > 0 such that ||x||y < po. Consider m(t) given
by (6) with Q) = B.

Claim: TB is uniformly bounded in X.
By (4), (11), and (A1), we have:

ITellee = sup v +/;4f1 <W> ds
< sup <|v| +/jw ¢! < —TXJF‘IAT(IS (r)dr )ds)
< sup <|v |+/ 9" <rx|+/{x(s;a )ldr> ds)
Y (TR AR
< bl e (Zf lf"; )d7>ds<+oo,

and:
Tl = suply (wf/_;o:g () dr> < supy <|rx|+.fij(|t§x <r>dr>
o
< ot ()
< s (M) <o

Therefore, TB is uniformly bounded in X.
Claim: TB is equicontinuous on X.

For M > 0, consider t1, t, € [—-M, M], and without loss of generality, t; < t,.
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Then, by (4), (11) and (Ay),

Te(t) = Te(t)| = /t1 ¢! <W> *

—00

o (Tt [T Fe(r)dr
_/W‘P 1<Ax(s)>d5
ty Tx+f Fy (r d
_ /tl ¢ 1<X(S)>ds

t |Te| + [° o |Fe ()| dr
< /t ~1 ( ) ) ds
2 [T Fpy (r)dr
< / ((s)) ds

— 0, uniformly as t; — t,,

and:

x+ fooFX r di’
-] = o ()

g (B By dr
Ax(tZ)

— 0, uniformly as t; — f5.

Therefore, TB is equicontinuous on X.
Claim: T'B is equiconvergent at f-co.
Let u € B. As in the claims above:

' Tx+f Fe (r )d
Tx(t)ftglgo(n(t))‘ = ’/ <x(5)>ds

2 Y, (r)dr
/;¢1<.f3&3>>@

— 0,ast— —oo,

IN

and:

X T * Fy(r)dr

no-gm o] = |f o (L0
b (e B () dr

_/700 ¢ 1 <Ax(5)> ds
+oo Tx+fjooFx (]’)d?’

_ /t ¢ 1 (Ax(s)> ds

oo v (r)dr
/t+ ¢! (W) ds

— 0, ast — +oo.

IN
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Moreover, by (A1),

" f Fy (r)dr Ty
T;(f)—tgmwﬂ(t)‘ = |¢1 <T+IA°°U)()) A (hmA(t>>|

and:

t—-too Ax(t)

™ +]f:)° Fy () dr
B (P tli)?ooAx(t)

— 0, ast — +oo.

T - Jim T = ’(P(W)

Therefore, TB is equiconvergent at +c0, and by Lemma 1, T is compact.
Step 3. Let D C X be a closed and bounded set. Then, TD C D .
Consider D C X defined as:

D={xeX:|xlx <p1},

with p; such that:

om0 [ 70 (g ) e (55) )
K:=2 /;m ¥, (r)dr

*(t) := minA, ().
m*(t) gggx()

with:

and:

Let x € D. Following similar arguments as in the previous claims, with m(t) given by (6) and
Q=D,

1Tl = Stlslﬂlg‘Tx(t”
oo Y Sy L (r)dr
e [ (f+{4;s;<> )
2 Y
< |V }+/ ¢ ( f_ (Pl) >d < p1,
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and:

teR

/ _ / [te| + [ o |Fe (r) | dr
HTXHDO = Sup‘Tx(f)‘SSt;lH}{)(P ( Ax(D) )

2 [Ty, (r)dr
< g -1 —c0 " P1 < )
> t?ﬂlg ‘P < mr (t) 01

Therefore, TD C D. By Schauder’s fixed point theorem, Ty has a fixed point in X. That is, there is
a heteroclinic solution of the problem (5) and (2). [

To make the relation between the functional problem and the initial one, we apply the lower and
upper solution method, according to the following definition:

Definition 2. A function « € X is a lower solution of the problem (1) and (2) if t — (a (t,a(t)) ¢p(a/(t))) €

Wl’l(R),
(a(t,a)) p(a)) > f(ta,d'), ae. t €R, (15)

and:
a(—o0) <v7, a(+o0) <vT. (16)

An upper solution B € X of the problem (1) and (2) satisfies t — (a (t, B(t)) ¢(B'(t))) € WV (R) and
the reversed inequalities.

To have some control on the first derivative, we apply a Nagumo-type condition:

Definition 3. A L-Carathéodory function f : R® — R satisfies a Nagumo-type growth condition relative to
a, B € X, with a(t) < B(t), Vt € R if there are positive and continuous functions 1,0 : R — R such that:

"+00 |¢ S)‘ e
supp(t) <+, [ G s = e an
and:
£ x,9)] < 9(8) 0(Jy)), for ac. t € Rand a(t) < x < B(1). (18)

Lemma 2. Let f : R® — R be a L'-Carathéodory function f : R3 — R satisfying a Nagumo-type growth
condition relative to o, p € BC(R), with a(t) < B(t), Vt € R. Then, there exists N > 0 (not depending on u)
such that for every solution u of (1) and (2) with:

a(t) <u(t) < B(t), fort €R, (19)

we have:
[0 < N. (20)

Proof. Let u be a solution of (1) and (2) verifying (19). Take r > 0 such that:
r>max{|v |, |[v]}. (21)

If [u'(t)| < r,Vt € R, the proof would be complete by taking N > r.
Suppose there is tg € R such that |u/(ty)| > N.
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In the case 1//(tg) > N, by (17), we can take N > r such that:

a(t,u))p(N —

Mds >M <sup B(t) — inf a(t)) (22)
a(tu))p(r) <W) D e -

with M := sup, g ¢(t), which is finite by (17).

By (2), thereare t1, t, € Rsuchthatt; < tp,u'(t1) = N, u'(tz) = r,and r < u/(t) < N,Vt € [, t2].
Therefore, the following contradiction with (22) holds, by the change of variable a(t, u)¢(u'(t)) = s
and (17):

a(t'7¢(N) ‘¢_1(a<s,§<s>>>‘ i 7 ‘4’ (m)‘ ds
i (07 Gn)|) st * (97 (i) )

- /:WWu/(s)))’ds
_ [ fsus) ()
- _ A Wu(s) ds

< /,ltzw(S) u(s) ds < M/: v
< M (u(t) —u(h))
<

M (sup B(t) — infzx(t)) .

teR teR

Therefore, u'(t) < N,Vt € R.
By similar arguments, it can be shown that #/(t) > —N, Vt € R. Therefore, ||1//||,, < N,Vt € R. O

The next lemma, in [26], provides a technical tool to use going forward:
Lemma 3. Forv,w € C(I) such that v(x) < w(x), for every x € I, define:
q(x, u) = max{v, min{u,w}}.

Then, for each u € CY(I), the next two properties hold:

(a) ddxq(x 1 (x)) exists for a.e.x € .
(b)) Ifu,uy € CY(I) and uy — win C'(I), then:

%q(x,um(x)) — %q(x,u(x))for ae. x €I

The main result will be given by the next theorem:

Theorem 2. Suppose that f : R3 — R is a L'-Carathéodory function verifying a Nagumo-type condition and
hypotheses (Hy), (Hy), and (8). If there are lower and upper solutions of the problem (1) and (2), « and B,
respectively, such that:

a(t) < B(t), Vt eR,

then there is a function u € X with t — (a (t,u(t)) ¢ (u'(t))) € WV(R), the solution of the problem (1)
and (2) and:
a(t) <u(t) < B(t), vt e R.
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Proof. Define the truncation operator Q : W (R) — X ¢ WV (R) given by:

B(), x(t) > p(t)
X

Qx) := Qu(t) = 4 x(t), a(t) <x(t) <p(t)
a(t), x(t) < a(t).
Consider the modified equation:
(oo (5e)) = r(veu, zoum) @)

L) - Qulb)
T+21+ |u(t) — Qu(t)|

for a.e. t € R, which is well defined by Lemma 3.
Claim 1: Every solution u(t) of the problem (23) and (2) verifies:

a(t) < u(t) < B(t), Vt € R.

Let u be a solution of the problem (23) and (2), and suppose, by contradiction, that there is ¢y such
that a(ty) > u(ty). Remark that, by (16), tp # fco as u(4c0) — a(£oc0) > 0.
Define:

min(u(t) — a(t)) := u(ty) — at) <0.

Therefore, there is an interval |ty, t1] such that u(t) — a(t) < 0, for a.e. t €]t, 1], and by (15),

this contradiction is achieved:
d I
(st 0 ()

. a 1 () - Qul)
= £ (80, ful) + =0

< f(ta(t),d (1) < (a(a(t) (@' (1))".

(a(t,x) p(a))’

Therefore, a(t) < u(t), vVt € R. Following similar arguments, it can be proven that u(t) < p(t),
vt e R.

Claim 2: The problem (23) and (2) has a solution.
Let A: X — C(R) and F: X — L'(R) be the operators given by Ay := a(t, Qx(t)) and:

- d 1 u(t) — Qx(t)
Foim £ (10, 500 + a1 iy —onT

As, for:
p = max { ], 1Bl |2 [|o - |8l N}
with N given by (20),
)_Qx(t)‘
mlo< | (hon. g )'+1+tz1+\u() Q:(1]
<

[ (he0 g0 <o

then Fy verifies (F;). Moreover, from:

a(t,Qx(t)) = min {a(t,«)),a(t, p)},

10



Axioms 2019, 8, 22

we have that A satisfies (A;) with 0 < m(t) < r;mﬂg {a(t,a),a(t,B)}.
€
Therefore, by Schauder’s fixed point theorem, the problem (23) and (2) has a solution, which,
by Claim 1, is a solution of the problem (1) and (2). O
4. Example

Consider the boundary value problem, defined on the whole real line, composed by the
differential equation:

w2 — A ()2
[(t2+1)3 ((u)4+1) (u’)3]’: 10300 [( ®) 1:12( ) ,aet€R, (24)

coupled with the boundary conditions:
u(—o0) = -1, u(4o0) =1. (25)

Remark that the null function is not solution of the problem (24) and (25), which is a particular
case of (1) and (2), with:

(P(w) = wsl
a(tx) = (P+1)° (x4 1),
_ 1 @-1y
SOy = o0 1re

vT = —1,andv" =1.
All hypotheses of Theorem 2 are satisfied. In fact:
e fisa L'-Carathéodory function with:

1 (e*+1) 0

?o) = o000 112

e ¢(w) verifies (H;), and function a(t, x) satisfies (Ha) ;

e the constant functions a(t) = —1 and B(t) = k, with k €]1, +c0[, are lower and upper solutions of
the problem (24) and (25), respectively.

e f(tx,y) verifies (8) for p > 1.54 and satisfies a Nagumo-type condition for —1 < x < k with:

_ 1 k .2
¥ = o000 13 2 24 OW) =¥

Therefore, by Theorem 2, there is a heteroclinic connection # between two equilibrium points —1
and one of the problem (24) and (25), such that:

“1<u(t) <k VteR, k> 1.

5. Singular ¢-Laplacian Equations

The previous theory can be easily adapted to singular ¢-Laplacian equations, that is for equations:

(a(tu)¢ (u’))/ =f(tuu'), aet R, (1s)

where ¢ verifies:

11
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(Hs) ¢ : (=b,b) = R, for some 0 < b < 400, is an increasing homeomorphism with ¢(0) = 0 and
¢(—b,b) = R such that:

67 @)| < 97 (wl);

In this case, a heteroclinic solution of (Is), that is a solution for the problem (1s) and (2), is a
function u € X such that u/(t) € (—b,b), fort € R,and t + (a (t,u) ¢ (u')) € WV (R), satisfying (1s)
and (2).

The theory for singular ¢-Laplacian equations is analogous to Theorems 1 and 2, replacing the
assumption (H;) by (Hs).

As an example, we can consider the problem, for n € Nand k > 0,

! 2
! ()’ 1) (|’ |+1)
(1+#) 1 ()™ - ,2> - { ooy et €R,
< ( ) Vi-(w) (1+£%) (26)

u(—o0) = -1, u(4o0) =1.
Clearly, Problem (26) is a particular case of (1) and (2), with:

w
P(w) = Nt forw e (-1,1),

which models mechanical oscillations under relativistic effects,

(1 + t2> (1 + x2”> , (27)

(=1 (y[+1)
fltxy) = Wf (28)

vT = —1,andv" =1.

a(t, x)

Moreover, the nonlinearity f given by (28) is a L!-Carathéodory function with:

_ P+ (p+1)
2et) = oo+

The conditions of Theorem 2 are satisfied with (Hj) replaced by (Hjs), as:

e the function a(t, x), defined by (27), verifies (H)

e the constant functions a(t) = —1 and B(t
Problem (26), respectively.

e f(t,x,y) verifies (8) for p € [1.09,591] and satisfies a Nagumo-type condition for
—1 < x <1 with:

) = 1 are lower and upper solutions of

1
(5 = 1000

and 0(y) = |y| + 1.

Therefore, there is a heteroclinic connection u between two equilibrium points —1 and one, for
the singular ¢-Laplacian problem (26), such that:

—1<u(t) <1, VteR.

6. Conclusions

As can be seen in the Introduction, sufficient conditions for the existence of heteroclinic solutions
require strong assumptions on the nonlinearities. The goal of this paper is to weaken these conditions
on the nonlinearity f, replacing them by assumptions on the inverse of the homeomorphism ¢,
following the ideas and methods suggested in [27,28].

12
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7. Discussion

The present result guarantees the existence of heteroclinic solutions for a broader set of

nonlinearities, without “asking too much” of the homeomorphism ¢.

However, it is the author’s feeling that Condition (8) can be improved, applying other techniques

and method. These are, in my opinion, the next steps for the research in this direction.

Funding: This research received no external funding.

Conflicts of Interest: The author declares no conflict of interest.
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Abstract: In this paper, we study Lipschitz stability of Caputo fractional differential equations with
non-instantaneous impulses and state dependent delays. The study is based on Lyapunov functions
and the Razumikhin technique. Our equations in particular include constant delays, time variable
delay, distributed delay, etc. We consider the case of impulses that start abruptly at some points and
their actions continue on given finite intervals. The study of Lipschitz stability by Lyapunov functions
requires appropriate derivatives among fractional differential equations. A brief overview of different
types of derivative known in the literature is given. Some sulfficient conditions for uniform Lipschitz
stability and uniform global Lipschitz stability are obtained by an application of several types of
derivatives of Lyapunov functions. Examples are given to illustrate the results.

Keywords: non-instantaneous impulses; Caputo fractional derivative; differential equations;
state dependent delays; lipschitz stability

AMS Subject Classifications: 34A37, 34K20, 34K37

1. Introduction

Many papers in the literature study stability of solutions of differential equations via Lyapunov
functions. One type of stability, useful in real world problems, is the so-called Lipschitz stability and
Dannan and Elaydi [1] introduced the notion of Lipschitz stability for ordinary differential equations.
As noted in [1], this type of stability is important only for nonlinear problems since it coincides
with uniform stability in linear systems. Based on theoretical results for Lipschitz stability in [1],
the dynamic behavior of a spacecraft when a single magnetic torque-rod is used for achieving a pure
spin condition is studied in [2]. Recently, stability properties of delay fractional differential equations
without any type of impulse are considered and we refer the reader to [3] and the references therein.

In this paper, we study the Lipschitz stability for a nonlinear system of non-instantaneous
impulsive fractional differential equations with state dependent delay (NIFrDDE). The impulses start
abruptly at some points and their actions continue on given finite intervals. Non-instantaneous
impulsive differential equations were introduced by Hernandez and O’Regan in 2013 (see, for
example, [4]). The systematic description of solutions of both ordinary and Caputo fractional
differential equations with non-instantaneous impulse and without delays is given in the

Axioms 2019, 8, 4; d0i:10.3390/axioms8010004 15 www.mdpi.com/journal /axioms
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monograph [5]. In addition, some results for non-instantaneous fractional equations without any type
of delay are presented in [6-8]. In [9], Caputo fractional differential equations with time varying delays
is considered (we note that the model had no impulses). However, in this paper, for the first time,
we consider together

1. Lipschitz stability;
2. state dependent delays (note a special case is time varying delays); and
3. models with non-instantaneous impulses.

There are two different approaches in the literature for the interpretation of the solution of
fractional differential equations with impulses (for more details, see [6] and Chapter 2 of the book [5]).
In the first interpretation, the lower limit of the fractional derivative is one and the same on the whole
interval of study and at each point of jump we consider a boundary value problem defined by the
impulsive function. In the second interpretation, the lower limit of the fractional derivative changes at
each time of jump with the idea of considering an initial value problem at each jump point.

In this paper, we use the second approach to study Lipschitz stability properties of nonlinear
non-instantaneous impulsive delay differential equations. The delays are bounded and depend on
both the time and the state. Note several stability properties are studied in the literature for Caputo
fractional differential equations (for example, see [10] (without delays), [3] (with delays and no
impulses), and [11] (with multiple discrete delays without impulses)). Our study is based on Lyapunov
functions and the Razumikhin technique. A brief overview in the literature of different types of
derivatives of Lyapunov functions among the studied fractional differential equation is given. Several
sufficient conditions for uniform Lipschitz stability and global uniform Lipschitz stability are obtained
by an application of these derivatives. Some examples illustrating the results are given.

2. Notes on Fractional Calculus

We give the main definition of fractional derivatives used in the literature (see,
for example, [12-14]). We give these definitions for scalar functions. Throughout the paper, we assume
g€ (0,1).

- Riemann-Liouville (RL) fractional derivative :

t
1 d r
RL7 _ @ _ g1 >
1, Djm(t) F(l—q)dtt/(t s) Tm(s)ds, t > to
0

where I'(.) denotes the Gamma function.
- Caputo fractional derivative

r1-gq).

t
gD?m(t) R /(t —s) 1w/ (s)ds, t>t.
to

Note that for a constant  the equality ngm = 0 holds. However, for any given t* ,we denote
EDIm(r) = £DIm(b)] s
- The Griinwald—Letnikov fractional derivative is given by
1 5

GLn4 1 r
- Dim(t) 7;1113(1)m r;) (=1)" yCrm(t—rh), t>t

16



Axioms 2019, 8, 4

and the Griinwald-Letnikov fractional Dini derivative by

(]
gLDim(t) = limsuplq Z (=1)" yCym(t —rh), t>to,
h—0+ r=0

where ;C; = w and [%] denotes the integer part of the fraction %

From the relation between the Caputo fractional derivative and the Griinwald-Letnikov fractional
derivative using Equation (1), we define the Caputo fractional Dini derivative of a function as

cDTm(t) = SLDY [m(t) — m(to)],

ie.,
t—ty

(=]
. 1 :
SDLm(t) = limsup {m(t) —mtg) — Y (1) <Z> (m(t —th) — m(to))].
h—0+ r=1
The fractional derivatives for scalar functions could be easily generalized to the vector case by
taking fractional derivatives with the same fractional order for all components.

3. Statement of the Problem and Basic Definitions

Let the positive constant r be given and the points {t;}5°, {s;}{° be such that 0 < s; < t; < s;11,
i=1,2,.... Lettp > 0 be the given initial time. Without loss of generality, we can assume t( € [0, s1).

Consider the space PCy of all functions y : [—r,0] — R", which are piecewise continuous
endowed with the norm |[|y||pc, = sup,c(_,q {[ly()]| : y € PCo} where [|.[] is a norm in R".

The intervals (¢;,5;11), i = 0,1,2,... are the intervals on which the fractional differential equations
are given and on the intervals (s;,t;), i = 1,2,... the impulsive conditions are given.

The Caputo fractional derivative has a memory and it depends significantly on its lower derivative.
This property as well as the meaning of impulses in the differential equation lead to two basic
approaches to Caputo fractional differential equations with non-instantaneous impulses:

- Unchangeable lower limit of the Caputo fractional derivative: the lower limit of the fractional
derivative is equal to the initial time f; on the whole interval of consideration.

- Changeable lower limit of the Caputo fractional derivative: the lower limit of the fractional
derivative is equal to the left end t; on the interval (¢;,s;41),i = 0,1,2,... without impulses.

In this paper, we study the case of changeable lower limit of the Caputo fractional derivative.
Consider the initial value problem (IVP) for a nonlinear system of non-instantaneous impulsive
fractional differential equations with state dependent delay (NIFrDDE) with g € (0,1):

,CiD?x(t) = f(t,x(t), Xp(1x,)) fort e (ti,sip1],i=0,1,2,...,
x(t) = ¢i(t,x(s;)), te€ (si,ti], i=12,..., (1)
x(t+tg) = ¢(t) fort € [-r,0],

where x € R”", ,CiD?x(t) denotes the Caputo fractional derivative with lower limit ¢; for the state
x(t), the functions f : [0,51] U4 [, six1] X R" x PCo — R"; p : [0,51] U4 [t 5i01] X PCo — R,
@ € PCy; ¢; : [siti] x R" — R", i = 1,2,.... Here, x:(s) = x(t +5s),s € [~1,0], i.e., represents
the history of the state from time t — r up to the present time t. Note that for any f > 0 we let
Xo(tx) = X(0(t, x(t+5))),5 € [-1,0], i.e., the function p determines the state-dependent delay. Note,
the integer order differential equations with non-instantaneous impulses and state dependent delay
are studied in [15].

Let PC|tg, o) be the space of all functions y : [ty — r,00) — R" which are piecewise continuous on
[to — r, 00) with points of discontinuity s;, i = 1,2,..., the limits y(s; — 0) = limy s, t<s; y(t) = y(s:)
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and y(s;+) = lim; g, 55, y(t) exist, for any t € (t;,s;] the Caputo fractional derivative E_ny(t),i =
0,1,..., exists and it is endowed with the norm ||y||p¢ = SUP e [t —r,c0) {|ly(H)|| : y € PClty, o)} where
||| is a norm in R".

Define the set PCi[ty,0) = {y € C(UZ,(t;,s:],R") such thatforany t € (t;,s] : ftf(t -
§) T ly(s)ds < o0, i=1,2,...}.

We introduce the assumptions:

Al. The function f € C([0,s1] U, [t si11] x R" x PCo, R") is such that for any y € R",u € PCy
the inclusion f(.,y,u) € PC7[0,c0) holds.

A2.  The function p € C([0,51] U4 [t s:41] X PCo, [—7,00)) and for any (t,y) € Us_y[t;,si11] x PCo
the inequalities t — r < p(t,y) < t holds.

A3. The functions ¢; € C([s;, t;] x R",R"), i =1,2,....

A4. The function ¢ € PCy.

A5.  The function f(t,0) = 0 for t € [0,51] U724 [ti,siv1] and ¢;(£,0) = 0 fort € [s;, 8], i=1,2,....

Remark 1. Assumption A5 guarantees the existence of the zero solution of IVP for NIFrDDE (Equation (1))
with the zero initial function ¢ = 0.

Remark 2. Assumption A2 guarantees the delay of the argument in Equation (1).

Definition 1. Let the conditions A1-A4 be satisfied. The function x € PC|ty, o) is a solution of the IVP in
Equation (1) iff it satisfies the following integral-algebraic equation

o(t), te[-r0],
] e(0)+ ﬁ fot(t — s)qflf(s,x(s),xp(slxs>)ds, te (0,s1],
*) = ¢x(fIX(si)q), te (sitil, i=12..., @
it x(s1)) + 1oy JEt= )T f (5, x(5), Xp(o.x) s, EE (Hisiga], i=1,2,....

Definition 2. The functions f, p are defined only on the intervals without impulses on which the differential
equation is given.

We generalize Lipschitz stability ([1]) for ordinary differential equations to systems of Caputo
fractional non-instantaneous impulsive differential equations with state dependent delay.

Definition 3. The zero solution of NIFrDDE (Equation (1)) is said to be:

- Uniformly Lipschitz stable if there exists M > 1 and 6 > 0 such that, for any for any initial time to €
[0, 1] U1 [tk sk ] and any initial function ¢ € PC, the inequality ||¢||pc, < & implies |[x(t; ty, ¢)|| <
M||¢||pc, for t > to where x(t; to, @) is a solution of Equation (1).

- Globally uniformly Lipschitz stable if there exists M > 1 such that, for any initial time ty <
[0, 1] Uz 1 [tk, sk and any initial function ¢ € PCy, the inequality ||¢||pc, < oo implies |[x(t; ty, ¢)|| <
M| ¢||pc, for t = to.

Let] C Ry, 0¢€ J,p > 0.Consider the following sets:

M(J) = {a € C[J,RT] :a(0) = 0, a(r) is strictly increasing in ], and
a~1(ar) < rga(a) for some function g, : ga(a) > 1, ifa > 1},
K(J) = {a € C[J,R"] :a(0) = 0, a(r) is strictly increasing in ], and
a(r) < Kr for some constant K, > 0},
Sp = {x e R": ||x]| <p}.
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Remark 3. The function a(u) = Kyju, Ky > 0 is from the class K(R4) with K, = Kj. The function
a(u) = Kau?, Ky € (0,1] is from the class M([1, 00)) with q(u =/ =1foru>1

4. Lyapunov Functions and Their Derivatives among Nonlinear Non-Instantaneous Caputo Delay
Fractional Differential Equations

One approach to study Lipschitz stability of solutions of Equation (1) is based on using
Lyapunov-like functions. The first step is to define a Lyapunov function. The second step is to
define its derivative among the fractional equation.

We use the class A of Lyapunov-like functions, defined and used for impulsive differential
equations in [16].

Definition 4. Let | € Ry be a given interval, and A C R" be a given set. We say that the function
V(tx): ] x A — Ry, belongs to the class A(], A) if

- The function V (t,x) is continuous on J/{sy € J} x A and it is locally Lipschitz with respect to its second
argument.
- Foreachsy € Jand x € A, there exist finite limits

V(sg,x) = V(s —0,x) = lim V(t,x) and V(s +0,x) = im V (¢, x).
t1s) tl sk

In connection with the Caputo fractional derivative, it is necessary to define in an appropriate
way the derivative of Lyapunov functions among the studied equation. We give a brief overview of
the derivatives of Lyapunov functions among solutions of fractional differential equations known and
used in the literature. There are mainly three types of derivatives of Lyapunov functions from the class
A(],A) used in the literature to study stability properties of solutions of Caputo fractional differential
in Equation (1):

- First type: the Caputo fractional derivative of the function V (¢, x(t)) € A([a,b), A) defined by

WD) =m0 L (VEXO)ds telaa) O

where x(t) is a solution of Equation (1).
- Second type: Dini fractional derivative of the Lyapunov function V € A([tp, o), R") among
Equation (1): Let ¢ € PCy and t € (#, Sk+1) for a non-negative integer k. Then,

V(L 90),t, o) =

(5] )
imsup g [V (6,9(0)) = 15 (1) 4GV (E = 9(0) = HF0,(0)9p(0 ) )]

where ¢o(s) = ¢(s) and ¢(p(t, o) —t) = ¢(p(t,¢(s)) —t) for any s € [—r,0]. We note that,
because of Assumption A2, the inequality t —r < p(t, ¢(s)) < t holds (—r < p(t,¢(s)) —t < 0),
ie¢(p(t, ¢(s)) —t) is well defined.

The derivative of Equation (4) keeps the concept of fractional derivatives because it has a memory.
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- Third type: Caputo fractional Dini derivative of a Lyapunov function V € A([ty, ), R")
among Equation (1): Let the initial function ¢ € PCj be given and the function ¢ € PCy
and t € (fy, sk, 1) for a non-negative integer k. Then,

)DLV (1,9315,9(0) = limsup o { Vi1, 9(0) = V{11, 0(0)
h—0T
- ®

= X G (V0= 900) ~ WA (1, 900) 9ot 0) ~ D) = Vit 0(00) |,

r=1

r‘\
b

or its equivalence

£\ DLVt ity 9(0)) =

timsup 1 {V(E9(0) + 12 (1) 4GV 9(0) = 191,900, 00(t00) - D)) | (@

r=1
__ Vit 9(0)
(t=t)T(1—q)
The derivative El)Di V(t, ¢;tk, 9(0)) given by Equation (6) depends significantly on both the
fractional order g and the initial data (f, ¢) of IVP for FrDDE (Equation (1)) and it makes this
type of derivative close to the idea of the Caputo fractional derivative of a function.

Remark 4. For any initial data (t;, ¢) € Ry x PCy of the IVP for NIFrDDE (Equation (1)) and any function
¢ € PCy and any point t € (ty,Si11) for a non-negative integer k the relations

() DLV (t st 9(0)) = Dy V(4 9(0), 1, 9) — §DT(V(t, 9(0)),

DLV (5,931, 9(0) = D V(L P(0), 1g), i V(1 9(0)) =0 %)

)DLV (L st 9(0)) < D V(E9(0), b, 9), i V(t, 9(0)) > 0. ®)

are satisfied.

Remark 5. A derivative of V(t,x) € A(],A) among a system of Caputo fractional differential equations
without delays was introduced by V. Lakshmikantham et al. [17] in 2009. Later, it was generalized for fractional
equations with delays ([18-20]):

DY)V (£:9(0),9) = limsup T [V(E9(0) ~ Vi1 9(0) < W 9))], £ 2o ©
1—
where ¢ € C([—7,0], 7).

This definition is a direct generalization of the well known Dini derivative among differential equations
with ordinary derivatives. However, for equations with fractional derivatives, it seems strange. It does not
depend on the order q of the fractional derivative nor on the initial time to. The operator defined by Equation (9)
has no memory, which is typical for the fractional derivative.

The derivative D(Jrl) V(t,¢(0), ¢) defined by Equation (9) is applied in [18] to study stability of fractional
delay differential equations where in the proof of the main comparison result (Theorem 4.3 [18]) the derivative
DG)V(t,¢(0),¢) is incorrectly substituted by the Caputo fractional derivative (see Equations (20) and (30)
in [18]). A similar situation occurs with the application of the derivative of Equation (9) in [20] for studying
stability of impulsive fractional differential equations.
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In the next example to simplify the calculations and to emphasize the derivatives and their
properties, we consider the scalar case, i.e. n = 1.

Example 1. (Lyapunov function depending directly on the time variable). Let V(t,x) = m(t) x2 where
m e Cl(RJF,RJr)‘

Case 1. Caputo fractional derivative. Let x be a solution of NIFrDDE (Equation (1)). Then, the
fractional derivative

1 tm! (5)x2(s) + Zm(s)x(s)x’(s)d
1-9) Ji (t—s)7

is difficult to obtain in the general case for any solution of Equation (1). In addition, the solution x(t)

S

DTV (6x()) = §,D7 (m(1) (1)) = ¢

might not be differentiable on the intervals of impulses.
Case 2. Dini fractional derivative. Let ¢ € PCp and t € (t, sx;1) for a non-negative integer k. Then,
applying Equation (4), we obtain

DLV (t(0), i, 9)
= limsup ;; =m0 fl 1)1 yCom(t = 1) (9(0) = W £ (£, $(0), 9 (p(t,90) — £))))?]
1
= timsup g (1 (<¢<o>>2 — (9(0) = £ (£,9(0), ¢(p(t, ¢0) = 1)))?)

ﬂ]

+(P(0) ~ HF(1,9(0),40))2 Y, (~1)7 (Com(t —rh)]

r=0

= 9(0) m(t)f(t,¢(0), ¢(p(t, 40) =) + ($(0))* £-D (m(1)).

Case 2. Caputo fractional Dini derivative. Let ¢, ¢ € PCpand t € (t, sg.1) for a non-negative integer
k. Then, we use Equation (6) and obtain

)DLV (L, ¢:t,9(0))
("]
= timsup o {p(0)2m(6) = 12 (<1744t = 1) (9(0) — 0,000,000, 0) — )}

- (90l T

= 20(0)m(6)(t,9(0), (p(t,90) — 1)) + (9(0)> KD (m(1)) ~ (9(0) Pm(te) L%

(t—t)71

FV(t,¢(0), b, ¢) — V(fquJ(O))m'

5. Comparison Results

Lemma 1. [17]. Let v € C([a,b],R) be such that (t —a)'~9v € C([a,b],R) and there exists a point
€ (a,b): v(t) = 0and v(t) < 0 for t € [a, T]. Then, SDIv(T) > 0.
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We wuse the following comparison scalar fractional differential equation with
non-instantaneous impulses:

CDJu(t) = g(t,u(t)) fort € (t,5:1],i =0,1,2,...,
u(t) = wi(t,u(si — 0)), te (S,‘,t,‘], i=1,2,..., (10)

u(to) = uo,

where #1190 € R, g : [0,51] U ; [t k] X R = R, ¢ : [sp, tep1] X R = R (k=1,2,3,...).

We obtain some comparison results. Note some comparison results for fractional time delay
differential equations are obtained in [18] by applying the derivative defined by Equation (9) and
substituting it incorrectly as a Caputo fractional derivative (see Remark 5).

We introduce the following conditions:

A6. The function g(t,u) € C([0,s1] Uz [te, Sk+1] X Ry, R) is strictly decreasing with respect to
its second argument, and for any k = 1,2,... the functions ¢ : [sg, ] x R — Ry are
nondecreasing with respect to their second argument.

A7. The function g(t,0) = 0 for t € [0,s1] Uz [tk Sk+1] and for any k = 1,2,... the function
Py (t,0) = 0 for t € [s, t].

A8. Forallk=1,2,..., the functions yy satisfies Yy (t,u) < u, t € [st, t], u € R.

In our main results, we use the Lipschitz stability of the zero solution of the scalar comparison
non-instantaneous impulsive fractional differential in Equation (10).

Example 2. Let ty =2k,k=0,1,... and s =2k —1, k =1,2,.... Consider the scalar non-instantaneous
impulsive fractional differential equation

tCiD?‘25u(t) =u(t) fort € (t;,s:411),i=0,1,2,...,
u(t) = zpk(t,u(sk — O)), te (Si,f,‘}, i=1,2,..., (11)
u(0) = uo,

where u, uy € R.

Case 1. Suppose for all natural numbers k = 1,2,... the equality (t,u) = 5, u € R, t € [s, 4]
holds. Then, the solution of Equation (11) is given by

ugEq 25 (t°%), te(0,1],
ug(Egps (1) _ =
u(t) — Zfo.(;}(‘li) , te (2k 1,2k], k7],2,..., (12)

uoBoos (W) b (1~ 2k)025), te (2k,2k+1), k=1,2,....
[T (40)
The solution of Equation (11) is uniformly Lipschitz stable with M; = 30 (see Figure 1 for the
graph of the solutions with various initial values).
Case 2. Suppose for all natural numbers k = 1,2, ... the equality ¢y (t,u) = tu, u € R, t € sy, t]
holds. Then, the solution of Equation (11) is given by

ugEo25(t%%), te (0,1],
u(t) =3 ug(Eoas(1))F T (20) ¢, te (2k—1,2k, k=1,2,..., (13)
1o (Eo2s(1))F TTEy (20)Eoos((t — 26)°%), te€ (2k,2k+1], k=1,2,....

The solution of Equation (11) is unbounded (see Figure 2 for the graph of the solution).

Therefore, for g (t,u) = 5; < u the solution is Lipschitz stable but for ¢ (t, u) = 4 > u it is not
(compare with condition (A8)). O
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Figure 1. Example 2. Graph of the solution of Equation (11) with ¢ (t, u) = 3; for various initial values.
u

3.5%10° —

3.0x10° —

2.5x10° —

2.0%10° —

1.5%10° — —

1.0x10° F

-_— 11020.5

500000 |-

I I / L L
2 4 6 8

Figure 2. Example 2. Graph of the solution of Equation (11) with ¢y (¢, u) = tu.

In our study, we use some comparison results. When the Caputo fractional derivative is used,
then the comparison result is:

Lemma 2. (Caputo fractional derivative). Assume the following conditions are satisfied:

1. Assumptions A1-A4 and A6 are satisfied.

2. The function x*(t) = x(t;to, @) : [to, T) — A,x* € PCI([ty, T)) is a solution of Equation (1) where
ACR"0€AT<co

3. The function V€ A([to, T), A) is such that

(i) Foranyi=0,1,2,---: (t,si41) N[to, T) # D and for t € (t;,s;11) N [to, T), the inequality
DIV (L, (1) < g1, V(L X" (1))

holds.
(i)  Foralli=1,2,3,---: (s t;) N[to, T) # @ the inequality

V(tgi(t,x*(si = 0))) < 9i(t, V(si = 0,x7(s; = 0))) for t € (si,ti] N[to, T)

holds.
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If supsei—rq)V(to, @(s)) < uo, then the inequality V(t,x*(t)) < r(t) for t € [to, T) holds, where
r(t) = r(t; to, ug) is the maximal solution on [ty, T) of Equation (10) with ug > 0.

Proof. We use induction with respect to the intervals to prove Lemma 2. Let m(t) = V(t,x*(t)), t > to.
We prove
m(t) < u(t), t > to. (14)

Lett € [ty,s1]. Let ¢ > 0 be an arbitrary number. We prove
m(t) <u(t)+e t> [t s1]. (15)

Note m(ty) = V(to, ¢(0)) < supyci_,,q V(to, ¢(s)) < uy, i.e. the inequality in Equation (15) holds for
t = ty. If the inequality in Equation (15) is not true, then there exists a point t* € (t,s;1] such that
m(t*) = u(t*) +e, m(t) <u(t)+e t € [ty t*).

From Lemma 1 with a = to, b = s;, T = t* and o(t) = m(t) — u(t) — e the inequality
gD?m(t*) EE) Diu(t*) = g(t*,u(t")) holds.

From Assumption A6 and Condition 3(i), the inequality E)thm(t*) < g(t*,m(t*)) = g(t*, u(t*) +
€) < g(t*,u(t*)) holds. The contradiction proves the validity of Equation (15). Since ¢ is an arbitrary
positive number, we obtain the inequality in Equation (14) for ¢ € [to,s1].

Let t € (s1,t1]. Then, from the impulsive equality in Equation (1), Condition 3(ii), Assumption A6
and the inequality in Equation (14) for t = s; — 0, we obtain m(t) = V(t,x*(t)) = V (¢, ¢1(t, x* (51 —
0)) < P1(t, V(s1 —0,x*(s1 —0))) = ¢1(t,m(s; — 0)) < (¢, u(sy —0)) = u(t), i.e. Equation (14)
holds on (s1, t1]-

Let t € (f1,52]. Let e > 0 be an arbitrary number. We prove Equation (15) for t € [t1,s;]. Note that
Equation (15) is true for t = t;. If the inequality in Equation (15) is not true, then there exists a point
t* € (t1,s2] such that m(*) = u(+*) +¢, m(t) <u(t)+¢ t € [ty t*).

From Lemma 1 witha = #, b = s, T = t* and v(t) = m(t) — u(t) — ¢, the inequality
gD?m(t*) 22 Dlu(t*) = g(+*,u(t*)) holds.

From Assumption A6 and Condition 3(i), the inequality ED?m(t*) < g(t*,m(t*)) = g(t*, u(t*) +
€) < g(t*,u(t*)) holds. The contradiction proves the validity of Equation (15) and the inequality in
Equation (14) for t € (t1,s3]. Continuing this process and an induction argument prove Equation (14)
and Lemma 2. [J

Lemma 3. [10] Let m € C([tp, T],IR) and there exists T € (t, T], such that m(t) = 0 and m(t) < 0 for
t € [to, T). Then, the inequality gLDim(T) > 0 holds.

When the Dini fractional derivative defined by Equation (4) or Caputo fractional Dini derivative
defined by Equation (5) is used then the comparison result is:

Lemma 4. (Dini fractional derivative/Caputo fractional Dini derivative). Assume:

1. Assumptions A1-A4 and A6 are satisfied.

2. The function x*(t) = x(t; to, @) : [to, T) — A, x* € PCI([ty, T)) is a solution of Equation (1) where
ACR"0€AT<co

3. The function V € A([to, T), A) is such that

(i) Foranyi=0,1,2,---: (t;,si41) N[to, T) # @ and for t € (t;,s;41) N [to, T), the inequality

DyV(t ¢ ti) < gt V(L ¢(0))
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holds where ¢(@) = x*(t +®), ® € [~,0], and D)V (t,$,t;) is one of the following two
derivatives: the Dini fractional derivative qu)V(t,(p( ), t,,(p) defined by Equation (4) or the Caputo
fractional Dini derivative El)D‘qFV(t’ ¢; ti, 9(0)) defined by Equation (5).

(i) Foralli=1,2,3,---: (si,t;) N[ty, T) # D, the inequality

V(t,¢i(t, x"(si = 0))) < 9i(t,V(si = 0,x"(s; = 0))) for t € (s;,t;] N [to, T)
holds.

If supsej—yg)V(to, (s)) < uo, then the inequality V(t,x*(t)) < r(t) for t € [to, T) holds, where
r(t) = r(t; to, ug) is the maximal solution on [tg, T) of Equation (10) with ug > 0.

Proof. The proof is similar to the one in Lemma 2 where instead of the Caputo fractional derivative
of the Lyapunov function, we use the Dini fractional derivative or the Caputo fractional Dini
derivative which are less restrictive with respect to the properties of Lyapunov functions (for example,
differentiability is not required). We sketch the proof emphasizing the differences with Lemma 2.

Case 1. Let D) V(t, ¢, t;) = El)DiV(t, ¢;ti,9(0)),i =1,2,... in Condition 3(i) of Lemma 4.

We use 1nduct10n with respect to the intervals to prove Lemma 4. We prove the inequality in
Equation (14).

Case 1.1. Let t € [ty,s1]. We prove Equation (15) with ¢ > 0 an arbitrary number. Note that
Equation (15) holds for t = ty. If the inequality in Equation (15) is not true, then there exists a point

€ (tp,s1] such that p(t*) = 0 and p(t*) < O for t € [t,t*) where p(t) = m(t) — u(t) — e. From

Lemma 3 with T = t* we get the inequality

GL GL cL
DU m(t*) >k Dl u(t*) +¢t Dle.

Thus
o DIm(t*) =GF DT (m(t*) —m(to)) =g Dim(t*) — £EDIm(to) 16)
~ LD (u(t") — ug) = Du(r"),

Following the proof of Lemma 3 [3] from the choice of the point £, the definition of the function
m(t), the definition of the derivative f])Dq V(t,$(0);to, 9(0)), Assumption A2 and x(t +s) = ¢(s),
Xo(tx) = Xp(tgy) = X(P(t,¢0)) = x(t + (p(t, o) —t)) = ¢(p(t, o) — t), Assumption A6 and Condition
3(i) of Lemma 4, we obtain the inequality

= DY (m(t*) —m(to)) < () DLV, $(0); o, 9(0))
< gt V(" ¢(0)) = g(t*,M(t*)) =gt u(t) +¢) <g(t",u(t")) 17)
Tu(t*)

with ¢(0) = x(t+ ), © € [-7,0].

The inequality in Equation (17) contradicts the inequality in Equation (16). The contradiction
proves the validity of Equation (15) and, therefore, the validity of Equation (14) on [to, 1]

Case 1.2. Let t € (sq, t1]. From the impulsive equality in Equation (1), Condition 3(ii) of Lemma 4,
Assumption A6 and the inequality in Equation (14) for t = s; — 0, we obtain for t € (s, #] the
inequalities m(t) = V(t,x*(t)) = V(t,¢1(t,x* (51 — 0))) < ¢1(t, V(s1 — 0,x*(s1 — 0))) = 91 (t, m(s1 —
0)) < ¢1(t,u(s1 —0)) = u(t), i.e. Equation (14) holds on (s, 7).

Case 1.3. Let t € (11, 52). The proof of the inequality in Equation (15) for t > (t1, 5] is similar to
the one in Case 1.1 by replacing ty with ¢;.

[ Dim(T)
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Case 2. Let D(yV(t, ¢,t;) in Condition 3(i) of Lemma 4 be the Dini fractional derivative

D(JS)V(t,(p(O),ti,(p) defined by Equation (4). Then, based on the proof in Case 1 and Remark 4,
we establish Lemma 4. [

6. Main Results
Theorem 1. (Caputo fractional derivative) Let the following conditions be satisfied:

1. Assumptions A1-A8 are fulfilled.
2. There exist a function V € A(Ry,R") and

(i) The inequalities
b([lx[]) < V(tx) <a(llx]), xeR",teRy
holds, where a € K([0,p]), b € M([0,p]), p > 0;
(i))  For any initial data and any solution x(t) of Equation (1) defined on [ty, o) such that for any T €

(t, Sky1), k is a non-negative integer, such that x(t) € Sp, t € [to, T] and V(T,x(1)) > V(s,x(s))
for s € [to, T] the inequality

CDIV (L x(t) < g(t, V(E,x(1)), t€ (tsia] O [bo,T),i=0,1,2,... k

holds.
(iii)  Foranyk =0,1,2,...and t € (s, tx1], y € Sp the inequality

V(t, ¢e(ty)) < ¢i(t, V(sk—0,y))

holds.
3. The zero solution of Equation (10) is uniformly Lipschitz stable (uniformly globally Lipschitz stable).
Then, the zero solution of Equation (1) is uniformly Lipschitz stable (uniformly globally Lipschitz stable).

Proof. Let the zero solution of Equation (10) be uniformly Lipschitz stable. Let fy > 0 be an arbitrary.
Without loss of generality, we assume t( € [0, 7). From Condition 3, there exist M > 1, §; > 0 such
that for any up € R: |ug| < 61 the inequality

[1u(t; to, uo)| < M |ug| for t > ty (18)

holds, where u(t; ty, 1g) is a solution of Equation (10) with the initial data (fo, uo).

From the inclusions a € K([0,p]) and b € M([0, p]), there exist a function q,(u) and a positive
constant K,. Without loss of generality, we can assume K, > 1. Choose the constant M; such that
My > max{1,q,(Kq), gy (M)Ka} and &, < 5f7-. Therefore, 2M16, < p.

Let 6 = min {(51,(52, %} Choose the initial function ¢ € PCy([—r,0]) such that ||¢||pc, < 9.
Therefore, ||¢||pc, < <8 < p,ie. ¢(s) €S, fors € [—r,0]. Consider the solution y(t) = y(t; to, ¢)
of the system in Equation (1) for the chosen initial data (¢, ¢).

Let uj = sup(_,q V(to, ¢(s)). From the choice of ¢ and the properties of the function a(u)

applying condition 2(1) we get 15 = V(to, ¢(€)) < a(|lp(@)|1) < alllgllpcy) < Kallglinc, < Ked < 1.
Therefore, the function u*(t) satisfies Equation (18) for t > to with ug = uf;, where u*(t) = u(t; to, 1)
is a solution of Equation (10) with initial data (to, uf)).

Let & € (0, M;6] be an arbitrary number. We prove

V(Ly(1) <b(Millgllpc, +¢), t= to. (19)

For t = to, we get Vo, (o)) = V(o 9(0) < a(llp(0)I) < a(lgllec, < Kallgllrc, <
b(qp(Ka)ll@llpc,) < b(Mill@|lpc,) < b(Mi||@||pc, + ), i-e. the inequality in Equation (19) holds.
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Assume Equation (19) is not true.

Case 1. There exists a point T > to, T € U2 (tg, k1] such that V(t,y(t)) < b(Mil|¢||pc, +€)
for t € [ty, T), V(T,y(T)) = b(M||@|lpc, +¢), i.e. V(s,y(s)) < V(T,y(T)) fors € [to, T]. Then,
from Condition 2(i), we obtain the inequalities ||y (t)|| < b=1(V(t,y(t)) < Mi||@||pc, +& < 2M;6 <
2M;0y < pfort € [to, T], ie., y(t) € Sp for t € [ty, T] and, according to Condition 2(ii) of Theorem 1
with T = T, it follows that Condition 3(i) of Lemma 2 is satisfied for the solution y(t) on the interval
[to, T]and A = S,,.

According to Lemma 2, we get

V(t, y(t)) < u*() for t € [to, T). (20)

From the inequality in Equation (20) and Condition 2(i), we obtain

HV(T,y(T)) < b~ (1))
“HM Jugl) = b7 1(MV(f(J, (€))) < ap(M)V(to, 9(&)) (1)
S%(M)a(llfﬂ(é’)l\) a(M)a((lello) < qp(M)Kal[@)l[pc, < Mil[gl[pc,-

M1H<P|\Pc0 =b"

The contradiction proves the validity of Equation (19). From the inequality in Equation (19) and
Condition 2(i), we have Theorem 1.

Case 2. There exists a point T > ty, T € UpZ; (s, t) such that V(t,y(t)) < b(M;]|¢||pc, + €) for
tefty, T), V(T,y(T)) = b(Mi||¢|lpc, +€). Then, as in Case 1 we get y(t) € Sy fort € [to, T]. Let T €
(8j,tj41) for a natural number j. According to Condition 2(iii) of Theorem 1, we obtain b(M||¢||pc, +
&) = V(T,y(T)) = V(T ¢;(Tyls; — 0))) < ¢5(T, V(s — 0,y(s; — 0))) < w;(T,b(Mllgllncy)) <
P;(T,b(Mi]|pl|pc,) + €). The contradiction proves this case is not possible.

Case 3. There exists a natural number k such that V(t,y(t)) < b(Mi||¢||o +¢€) for t € [to, s¢]
and V(s +0,y(sk +0)) > b(Milgllo + ). Therefore, gy (si, b(Mill@llo)) = sk, V(sk y(sk))) =
V(sk + 0, ¢r(sk, y(sk —0))) = V(sk +0,y(sk +0)) > b(M;i||¢||o). The contradiction proves this case is
not possible.

The proof of globally uniformly Lipschitz stability is analogous so we omit it. []

Theorem 2. Let the conditions of Theorem 1 be satisfied where Condition 2(i) is replaced by:

2%(i) the inequalities A1(t)||x||> < V < Aa(t)|x]|>, x € Sp,t € RT holds, where Ay, Ay €
C(R4, (0,00)) and there exists positive constant Ay, Ap : Ay < Ap such that Ay (t) > Ay, Ax(t) < Aj for
t>0,andp > 0.

If the zero solution of Equation (10) is uniformly Lipschitz stable (uniformly globally Lipschitz stable), then
the zero solution of Equation (1) is uniformly Lipschitz stable (uniformly globally Lipschitz stable).

Proof. The proof is similar to the one in Theorem 1 where M; = / M%.

Theorem 3. (Dini fractional derivative/ Caputo fractional Dini derivative) Let the following conditions
be satisfied:

1. Assumptions A1-A8 are fulfilled.
2. There exist a function V(t,x) € A(R4,R"), p > 0and

(i) The inequalities
b(llxl)) < V(t,x) <a(llxl]), xRt € Ry

holds, where a € K([0, p]), b € M([0, p]).
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(ii)  For any function ¢ € PCqy : ¢(s) € S, for s € [—r,0] such that forany t : t € (t,Sk41), kisa
non-negative integer, such that V(t +s,¢(s)) < V(t,¢(0)), s € [—r,0] the inequality

D)V(t g, t) < &(1V(t9(0)))

holds where D)V (t, ¢, t) is one of the following two derivatives: the Dini fractional
derivative D+ V(t ¢(0),ty, ¢) defined by Equation (4) or the Caputo fractional Dini derivative

(])D+V(t (]J tk, ¢(0)) defined by Equation (5) and p > 0.
(iii)  Foranyk =0,1,2,...and t € (s, tyy1], y € Sp the inequality

V(L o(ty)) < elt, V(sk = 0,y))
holds.
3. The zero solution of Equation (10) is uniformly Lipschitz stable (uniformly globally Lipschitz stable).
Then, the zero solution of Equation (1) is uniformly Lipschitz stable (uniformly globally Lipschitz stable).

The proof of Theorem 3 is similar to the one in Theorem 1 where Lemma 4 is applied instead of
Lemma 2.

Example 3. Let tp = 2k,k = 0,1,2... and s, = 2k—1, k = 1,2,.... Consider the non-instantaneous
impulsive fractional differential equations

D71 (1) = 0.25x () — x2(t) 4 0.25x7 () (Xp(4,1,))30
ED?'ZSXZ(t) = 0.25X2(t) + x1(t) + 0.25X2(t)(xp<trxt))%
fort € (t,si41],i=0,1,2,..., (22)

() = x1(s; = 0) olt) = x2(s; = 0)

V2it T V2it

where x = (x1,x7), p(t,u) = t—sinz(u) =1 <p(tu) <t Xt ) = ((xp(t,xt))l’(xp(t,xp))z) and
(xp(t,xf))i = x;(t — sin?(x;(t +5))), s €[-1,0],i=1,2.

, te (s, t],i=1,2,..

Let V(t,x) = 23 + 23, x = (x1, x2).

Let x(t) be a solution of Equation (22). Let the point T € (f, s¢11], k is a non-negative integer,
be such that x(t) € Sy, t € [0,7] and x1(7)? + x2(7)% > x1(s)% + x2(s)?, s € [0, 7]. Using the notation
Xp(r,x,) and Assumption A2, it follows that p(7,x;(t +@)) € [t —r,7],j = 1,2, ® € [-r,0] and
therefore (xp(T’xT))% + (xp(T/XT))% < x1(1)? + x2(7)? or

() (Xp(t,0))3 < 263 (8) (Xp(e.0))T + 23 () (X (1,003 < 23 (H) (11(7) + 22(7)?) < 21 (8)?

and

23 () (Xt )T < 6 (8) (Xp(r,0))T + 25 (1) (X (1,3 < 203() (x1(7)? + 22(7)) < 22 (1)%.
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Then, foralli =0,1,2,...,k] and t € (t;,5;11] N[0, 7], we get the inequality

EDPPV(t x(t)) =f D{Pxi(t) +f DI x3(1)
< 2x(t) ;D{*x ( ) +2x5(t) £, D{ P xa(t)

= 2x1(t) (0 25x1(F) — x2(t) 4 0.25x7 (¢ )(xp(,/xt))%> (23)
+2x5(t) (0 255, (t) + x1 () + 0.25x2(t)(xp<t,xt))%>
< V(t,x(t)).

In addition, for any natural number i, x € S; C R*andt € [si ;] = [2i —1,2i, we get V (¢, %) =

2it
2 2 2 2 24 42
1 (x X xiHx5  V(six) . _
(25) + () =5(F+%) <552 = Y52 = pu(t, v (si, %)) with (1) = &,
According to Example 2, Case 1 and Theorem 1, the zero solution of Equation (22) is uniformly
Lipschitz stable. [

Example 4. Let tp = 2k,k = 0,1,2... and s, =2k —1, k = 1,2,.... Consider the non-instantaneous
impulsive fractional differential equations

RED(cos(0.57t(t + £ +1)) +1.1)
cos(0.57t(t+t;+1)) +1.1
REDA(cos(0.57t(t + t; + 1)) +1.1)

GDPPx1(t) = 0.5x1 (£) — x2(t) + 0.521 (£) (% (4,0,))5 — x1(8)

’

EDPPxy(t) = 0.5x5 () + x1(£) + 0.5 (£) (X, )T — X2(t)

cos(0.5(t+t;+1)) +1.1 (24)
fort € (t,si41],i=0,1,2,...,
x1(si — 0) x2(s; — 0)
x1(t) = ———2, x(t) = —~+—2%, te(s;,t],i=1,2,.
l( ) Tit 2( ) Tit ( i J

where x = (x1,x2), p(t,u) =t — sinz(u), t—05 < p(tu) <t, Xo(tp) = ((xp(m))l,(xp(m))z) and
(Xpt))i = xi(t = 0.5sin?(x;(t +5))), s € [~0.5,0],i = 1,2, p(t) = cos(0.57(t + t; + 1)) + 1.1 for
t € [t Skra)-

Note that, for any t € [t, sx.1], the inequality p(t) < p(t +s),s € [—0.5,0] holds.
In this case, the quadratic function and Theorem 1 does not work (as it did in Example 3) because

RL
EDPBV(t,x(t)) < 2V (4 x(1))(1 - tk:(%m) <2v(tx(t)(1- 10 RLDA(p(#)) and the solution of the
comparison Equation (10) with g(t,u) = 2u(1 — ) RED(cos(0.57(t + t; + 1)) + 1.1) is difficult
to obtain.

Consider the Lyapunov function V(t,x) = p(t)(x2 +x3), x = (x1, x2).

Let the function ¢ € PCy, r = 0.5 be such that ¢(s) € S; fors € [—-0.5,0]. Lett: t € (t,5¢41), k
is a non-negative integer, be such that p(f +s)(¢1(s)? + ¢2(s)?) < p(t)(¢ ( )2+ ¢2(0)?), s € [-1,0].
From the definition of the function p, it follows that o(t, ¢;(s)) — t = —0. 5sin?(¢p $(s)) € [-0.5,0] fors €
[~1,0],j = 1,2 and therefore p(t +s)((¢1(p(£, ¢1(s)) — 1))> + (¢2(p(t, ¢2(s)) — 1)) < p(£)(¢1(0)* +
$2(0)?), s € [-0.5,0]. Then

p(£)(p2(p(t, po) — £))* < p(t +5)(¢2(p(t, p2(s)) — ))?
< p(+) ((0a(p(t p1(5)) = 1)+ (@2(p(t2(5)) ~ 1))?) 25)
p(t) (¢1(0)2+¢2(0)2), s €[—05,0].

Similarly, we get p(t)(¢1(o(t, ¢o) — 1)) < p(t) (4:1 (0)? +4>z(0)2).
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Then, using Example 1, Case 2 and the notations x; = ¢o, X, = ¢(o(t, o) — 1), ie,
F( (), Xy(1) = F(1,9(0), p(p(E g0) — 1)), we get the inequality
Doy V(£ 9(0), tr, ¢) = ¢1(0)p(£) f1(t,9(0), p(p(t, po) — 1)) + ¢2(0)p() f2(t, $(0), ¢ (p(t, o) — 1))

+ (930 + g30), Dp(0)

) REDAp(t)
= ¢1(0)p(t) (0~5¢1(0) — ¢2(0) +0.5¢1(0) (¢2(p(t, o) — 1)) — ¢1 (O)ka
5 RLDAp(t)
+¢2(0)p(t) (0-5¢2(0) +¢1(0) +0.5¢2(0) (1 (o(t, o) —1))* — P2 (0) *——— o(0) )

+(030)+ ¢30), Dp(0)
< V(t,9(0)).

In addition, for any natural number i, x € S; C R?andt € [si ti] = [2i —1,2i, we get V (¢, \/%) =

2 2 2 2 242
1 (x x xiHxy _ V(spx) . _
(o) + () = 5 (3 +3) < 52 = Y9 — 4y(1,v(s,,2) with it ) = 4.
According to Example 2, Case 1 and Theorem 3, the zero solution of Equation (24) is uniformly
Lipschitz stable.
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Abstract: This paper presents a new efficient method for the numerical solution of a linear time-
dependent partial differential equation. The proposed technique includes the collocation method with
Legendre wavelets for spatial discretization and the three-step Taylor method for time discretization.
This procedure is third-order accurate in time. A comparative study between the proposed method
and the one-step wavelet collocation method is provided. In order to verify the stability of these
methods, asymptotic stability analysis is employed. Numerical illustrations are investigated to show
the reliability and efficiency of the proposed method. An important property of the presented method
is that unlike the one-step wavelet collocation method, it is not necessary to choose a small time step
to achieve stability.

Keywords: Legendre wavelets; collocation method; three-step Taylor method; asymptotic stability;
time-dependent partial differential equations

MSC: 35K05, 41A30, 65M70

1. Introduction

In recent years, many kinds of wavelet bases have been utilized to solve functional equations;
for example, Shannon wavelets [1], Daubechies wavelets [2] and Chebyshev wavelets [3,4]. In this
paper, we utilize Legendre wavelets. Legendre wavelets are derived from Legendre polynomials [5].
These wavelets have been used in solving different kinds of functional equations such as integral
equations [6,7], fractional equations [8,9], ordinary differential equations [5], partial differential
equations [10,11], etc.

In solving time-dependent problems, Legendre wavelets are often used for spatial discretization.
Different techniques are implemented for time discretization. In some articles, Legendre wavelets
are also applied for time discretization. Therefore, the collocation points should be defined for both
time and spatial variables. Also in this technique, multi-dimensional wavelets should be used to
approximate required functions, which deal with large matrices and require large storage space.
For example, readers can refer to [9].

There are many contexts that use collocation methods in solving functional equations.
For example, Luo et al. [12] presented three collocation methods based on a family of barycentric
rational interpolation functions for solving a class of nonlinear parabolic partial differential equations.
Furthermore, for solving a class of fractional subdiffusion equation, Luo et al. in 2016 [13] used the
quadratic spline collocation method.

Another path for time discretization uses a finite difference method. Islam et al. [10] used a
fully implicit scheme, which is based on the first-order Taylor expansion. Yin et al. [11] employed

Axioms 2018, 7, 70; d0i:10.3390/ axioms7040070 32 www.mdpi.com/journal /axioms
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the f-weighted scheme for nonlinear Klein-Sine-Gordon equations. Stability is the important
point in using finite difference methods. Thus, methods that are first-order accurate in time might
be inappropriate.

Here, we exploit the three-step finite element method for time discretization [14-16]. For the
suitable differentiable function F(t), these three steps are defined as follows:

At At OF
F(t+5) = FO) +75 5, (1), M
At At OF At
F(t+7) :F(t)+7§(t+?), )
F(t+ At) :P(t)—l—At%—f(t—i—%). 3)

It can be shown that the above equations are equivalent to the third-order Taylor expansion.
Therefore, this method is third-order accurate in t. The first idea of using these three steps has been
demonstrated by Jiang and Kawahara [14]. Equations (1)-(3) are usually accompanied by the Galerkin
finite element method, which is known as the three-step Taylor-Galerkin method [17]. Kumar and
Mehra [2] proposed a three-step wavelet Galerkin method based on the Daubechies wavelets for
solving partial differential equations subject to periodic boundary conditions. In this paper, motivated
and inspired by the ongoing research, we develop a new effective method, which combines the
Legendre wavelets collocation method for spatial discretization and the mentioned three steps for time
discretization in the numerical solution of a linear time-dependent partial differential equation subject
to the Dirichlet boundary conditions. We call this method the three-step wavelet collocation method.
Furthermore, we explain the asymptotic stability of the proposed method.

The organization of this paper is as follows. In Section 2, fundamental properties of the
Legendre wavelets are described. The three-step wavelet collocation method is presented in Section 3.
The analysis of asymptotic stability is performed in Section 4. Some numerical examples are presented
in Section 5. Finally, Section 6 provides the conclusions of the study.

2. Basic Properties of Legendre Wavelets

Legendre wavelets are defined on the interval [0, 1] as follows [5]:

=51 l I+1
Pru(x) = y/m+ 3277 L, (21 — (21 + 1)), ?§x<7

0, otherwise

where k can assume any positive integer, m = 0,1,---,M, = 0,1,---,2F — 1 and Ly (x) are the
well-known Legendre polynomials of order .
A function f(x) defined over [0, 1] can be approximated in terms of Legendre wavelets as:

k-1 M

flx) ~ [Z Y. cinrm(x) = CTE(x), @)

=0 m=0

where:
Y(y) = o s S T
(x) = [o0, o1, YoM P10, P11, Yok 1,00 Pk 11 rlpqu,M] ’

and ¢;,,, =< f(x),1,, >, in which < .,. > denotes the inner product.
The derivative of the vector ¥ (x) can be expressed by:

d¥(x)
dx

= DY¥(x),

33



Axioms 2018, 7,70

where D is the 2¢(M + 1) operational matrix. Mohammadi and Hosseini obtained D and the
operational matrix for the n-th derivative:

d"¥ (x)
dx

=D"¥(x), (5)
in [5].
3. Three-Step Wavelet Collocation Method

In this section, we explain the main structure of the three-step wavelet collocation method.

3.1. Time Discretization

Consider the following linear time-dependent partial differential equation:

L S R oY) ©

with the initial condition:
u(x,0)=g(x), 0<x<1 (7)

and boundary conditions:
u(0,£) = ho(t), ®)
u(l,t) =n(t), t>0. )

Assume that n > 0 and At denote the time step such that , = nAt, n = 0,1, - - N;. By using the
Taylor expansion, the value of the function u(x, t) at the time £, 11 can be expressed as follows:
ou (A)? ,0%u

At)d 93
wret = g gy g BO7 Tty g 07y ofay, (10)

(2)—1:)" represent u(x, t,) and g—lZ(x, ty), respectively.

We can use the first-order Taylor expansion for time discretization and Legendre wavelets for
spatial discretization [10]. We call this method the one-step wavelet collocation method. In addition,
the time derivative in the given differential equations is approximated by Euler’s formula:

where the symbols u" and (

(G~ Ml t) Zul b gy,

and therefore, we have semi-discrete equation:

un+1 — + At(%)n'

The three-step Taylor method for time discretization is derived by applying a factorization process
to the right side of Equation (10) as follows:

:u"+At—[u"+§3[u"+%(%':)”]}. (11

Atd . AFD N, F
])” ot 2 ot

P)
(I+At§[l+ S+ 5,

where the symbol I is the identity operator.
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Now, using Equation (11) and employing a new notation, the three-step Taylor method is obtained
as follows:

nil _ o At ou

(7 \n
u 3 (5p) (12)
n+l _ h ﬁ al n+l
u 2= 2 (at ) 3 (13)
W — g ar( 2y, (14)

ot
It should be noted that u"+3, u"+7 and u"+! represent the computed solution at time level
At At

(tn + ?), (tn + 7) and (t, + At), respectively.

3.2. Spatial Discretization

After time discretization, the spatial derivatives of u(x, t) are approximated by Legendre wavelets.
The collocation method is utilized in this part. Let the unknown solution u(x, t,) be expanded by:
2-1 M
(e te) = =y Y el tpim(x) = (€)1 (x). (15)

1=0 m=0

According to Equation (15), we use only one-dimensional Legendre wavelets to approximate the
solution. The solution dependence on the time variable is specified by the coefficient ¢, . In other
words, the vector coefficient C" is calculated at time t,,. Therefore, the approximation solution at time
toy } can be written as follows:

w3 = (€T (x). (16)
We can also approximate f(x, t) at time ¢, as:
flx t) = f* = (F")T¥ (x), (17)

where the vector (F")T is given by Equation (4) at time t,,.
Substituting Equation (6) into Equation (12) results in:

1 At 9%u
W = S (WG )+ e+ ) (18)

Now, by using the operation matrix of the derivative and Equation (5), we have:
w n aztpl m n\T 12
—(x,ty) =~ Y chTz’(x) = (C"'D*¥(x). (19)
Then, substituting Equations (15)-(17) and (19) into Equation (18) yields:
(€41 (x) = (C)1(x) + 5 (u(C) DX () + (€)Y () + ()T (). 0)
By using boundary conditions and Equation (16), the following equalities are satisfied:

ho(t, 1) = u(0,t, 1) = (™ 3)T¥(0), @1)

Ity ) =u(Lt, )= (C"5)T(1). 22)
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Considering the initial Condition (7), we have:
8(x) = u(xto) ~ u’ = (C°)"¥(x) (23)
. . ek . 2K(M+1)—2 .
By substituting Equation (20) in (2°(M + 1) — 2) Gauss-Legendre points {x;};_; and using
Equations (21) and (22), we can obtain a linear system of equations with 2k (M + 1) unknown variables,

1
n+xz . . . .
Clom 3, which can be written in matrix form:

AC'3 = B, (24)

where A and B are 26(M + 1) x 2K(M + 1) and 2¢(M 4 1) x 1 matrices, respectively. Since the vector
(Y is obtained from Equation (23), all entries of B are known.

The above system of linear equations can be solved by numerical methods. Here, for square
matrix A, we use LU decomposition to solve the linear System (24) with partial pivoting. In this
method, the square matrix A can be decomposed into two square matrices L and U such that A = LU,
where U is an upper triangular matrix formed as a result of applying the Gauss elimination method on
A, and L is a lower triangular matrix with diagonal elements being equal to one. Solving the system
AC™3 = Bis then equivalent to solving the two simpler systems Ly = B and ucnts = y. The first
system can be solved by forward substitution, and the second system can be solved by backward
substitution. Solving the linear system with triangular matrices makes it easy to do calculations in
the process of finding the solution. Since the Gaussian elimination can produce bad results for small
pivot elements, we adopt the partial pivoting strategy. In this strategy, when we are choosing the
pivot element on the diagonal at position a;;, locate the element in column i at or below the diagonal
that has the largest absolute value, and make it as the pivot at that step by interchanging two rows.
Applying this strategy to our matrix avoids any distortion due to the pivots being small. For more
details, readers can refer to [18,19].

After solving this system and determining C"3, we exploit Equation (13) to find cnta,
In addition, there is a similar process that results in:

(€4 () = (C) ¥ (xi) + o (VIO TDP¥ () + p(CP )T () + ()T (x)), - (29)
and:

ho(t 1) =u(0,t 1)~ (C"3)T¥(0), (26)

n+i n+i

m(t 1) =u(lt 1)~ (C"2)T¥(1), (27)

n+%) n+%)

k
where {x,—}?:(f\/lﬂ)*2 are the same collocation points used in the previous step.
A matrix form of Equations (25)-(27) can be displayed as:

PC71+% =0Q,

where the dimension of the square matrix P and column vector Q is 2K(M + 1). Since the vector crt3
is obtained from the previous step, all entries of Q are known. Similarly, we use LU decomposition to
solve the above system.

Finally, by implementing similar analysis in the two previous steps, using Equation (14)
with boundary conditions and exploiting C"*2, the vector C"*! can be specified in each step for
n=0,1,2,---. Therefore, we can obtain the numerical solution, u(x, t,), in any time t = t;.
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4. Stability Analysis

For stability analysis, we use the asymptotic (or absolute) stability of a numerical method, which is
defined in [20]. In a numerical scheme, when we fix the final time t = nAt and let n — oo, we want
the corresponding numerical solution to remain bounded; a scheme satisfying this property is called
stable. Therefore, a stability analysis needs a restriction on the mesh size At. In practice, we can only
choose a finite and proper mesh size. It is then important to study the region of absolute stability in
order to to choose the proper mesh size in practical computation.

Let us start from the typical evolution equation:

Ju
e =f(ut), t>0

u(0) =0,

where the non-linear operator f contains the spatial part of the partial differential equation. Let us
abbreviate u(xj, tn) by u]f‘. We shall approximate u]” by LI]’-‘. Following the general formulation of the
proposed method, the semi-discrete version is:

du;
Qi = Qifi(u),

where 1 is the spectral approximation to u, f; denotes the spectral approximation to the operator f
and Q; is the projection operator, which characterizes the scheme. Let us set U(t) = Q;u;(t). Then,
the previous discrete problem can be written in the form:

au
= = F. (28)

As is often done, we confine our discussion of time-discretizations to the linearized version of (28):

du
=L (29)

where L is the diagonalizable matrix resulting from the implementation of spectral method on the
spatial variable of the partial differential equation.

According to different contexts, the time discretization is said to be stable if LI", the computed
solution at the time ¢, = nAt, has been upper bounded, i.e., there exists a constant M such that:

[u"|l < m. (30)

In many problems, the solution is bounded in some norm for all t > 0. In these cases, a method that
produces the exponential growth allowed by Estimate (30) is not practical for long-time integrations.
For such problems, the notion of asymptotic (or absolute) stability is useful.

Definition 1. The region of absolute stability of a numerical method is defined for the scalar model problem:

du
Hf/\ll

to be the set of all AAt such that ||U"|| is bounded as t — co [20].

Finally, we say that a numerical method is asymptotically stable for a particular problem if,
for sufficiently small At, the product of At times every eigenvalue of L lies within the region of
absolute stability. In the following items, we summarize some remarkable characteristics of absolute
stability [21]:
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1. An absolutely stable method is one that generates a solution u" that tends to zero as t, tends
to infinity,

2. A method is said to be A-stable, if it is absolutely stable for any possible choice of the time-step,
At, otherwise a method is called conditionally stable.

3. Absolutely stable methods keep the perturbation controlled,

4. The analysis of absolute stability for the linear model problem can be exploited to find stability
conditions on the time step when considering some nonlinear problems.

Since the three-step Equations (12)—(14) are equivalent to the third-order Taylor expansion,
to demonstrate the stability region and achieve the stability condition, we use Equation (10).
For simplicity, consider Equation (6), where y = 0 and f(x,t) = 0. Then, successive differentiations of
the obtained equation indicate that:

Qu ,0%u

Fr ey G1)
a3u a4 un+1 —qyn

3 IVZQ(T)+°[(N)]- (32)

In Equation (32), we use Euler’s formula to avoid the third-order space derivatives, as it is used
in the finite element context [22]. By rearranging Equation (10) and substitution of Equations (31)
and (32), we have the semi-discrete equation:

VAR 9t uttl oyt Qu (V2At) ,0*u

— _ — Z T\ A S
(I 6 oxt At V(sz) + 2 (ax4

)" (33)
After applying the wavelet collection method, Equation (33) transforms into the following equation:

ac Cn+1 _Cn

()" = (—5—)=A""BC", (34)

where:

and {xi}?i(]MH> are the collocation and boundary points. Here, the matrix L, which is introduced in
Equation (29), is defined as L = A~1B.

There is a similar process to the one-step method. Lambert provided an explanation for how
to draw the stability region. Readers can refer to [23], Chapter 3. Briefly, we can plot the region of
absolute stability, Ry, by the meaning of the first and second characteristic polynomials. If we set,
Jt = AAt, the region of absolute stability is a function of the method and the complex parameter /i only,
so that we are able to plot the region Ry in the complex fi-plane.

First of all, we can write Equation (34) as a usual linear multi-step method given by:

k . k .
a;C" = Aty BL(C™), (35)
j=0 j=0

where k is the number of steps required for the method, and a; and fB; are constants subject to
the conditions:

D(kzl, ‘0(0|+“BO| #0
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According to Equations (34) and (35), we have:
k= 1, &y = —1, N = 1, ﬁo = 1, ﬁl =0. (36)

Afterward, the first and second characteristic polynomials are defined as follows, respectively:
k .
P (6) = Z aj‘:]r
j=0

o(@) =Y e,

]

omk

where ¢ € C is a dummy variable. Using the values of k and {a;, ﬂj}}:o in (36), for the proposed
method, we have:

p(f)=¢-1, o(§) =1

Then, we plot the boundary of R;, which consists of the contour dR;. The contour oR,
in the complex fi-plane is defined by the requirement that for all i € dR;, one of the roots of
7t(r, ) := p(r) — ho(r) has modulus one, that is, it is of the form r = exp(if). Thus, for all /i in
0R, the identity:

7t(exp(i0), ht) = p(exp(if)) — ho(exp(if)) =0,

must hold. This equation is readily solved for /i, and we have that the locus of dR is given by:

h=h(o) = % = exp(if) — 1. 37)

Finally, we use (37) to plot fi(8) for a range of 8 € [0,277] and link consecutive plotted points by
straight lines to get a representation of dR;.

Therefore, according to Lambert’s book and the above explanations, the stability region of the
three-step and one-step wavelet collocation methods is the circle with center (—1,0) and radius one.
Therefore, these methods will be stable if the eigenvalues of the corresponding system and At satisfy
Re(AjAt) € [-2,0].

5. Numerical Examples

In this section, some numerical examples in the form of Equation (6) with initial and boundary
Conditions (7)—(9) are discussed. The error function is defined as the maximum error Leo:

Lo = max ‘Mexact(xi/ tn) *ﬁ(xi/ tn)|/
1<i<2k(M+1)
k
where 7 is the approximate solution, which is obtained by the proposed method and {x,-}izz(lM 1 are

the Gauss-Legendre and boundary points. All programs have been performed in MATLAB 2016.

In general, the numerical results are sensitive to the selection of parameters such as time step Af,
final time t and parameters of wavelet order M and k. In the following examples, we choose t = 0.5.
Although the one-step wavelet collocation method needs less calculation, the three-step wavelet
collocation method is more successful in finding the numerical solution. Furthermore, we compare
our method with the three-step method proposed in [17]. They used the finite element method with
standard linear interpolation functions for spatial discretization and the same three-step formula for
time discretization. Numerical results show that utilizing Legendre wavelets with these three steps
gives higher accuracy.
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Example 1. Consider Equation (6) withv = 1/7%, u = -3, f(x,t) = 3, g(x) = 1 +sin(nx), ho(t) = 1
and hy(t) = 1. The exact solution of this problem is texact(x,t) = 1+ e * sin(7rx) [3].

Numerical results for M = 6 and M = 8 are reported in Tables 1 and 2, respectively. The first two rows of
Table 1 show the obtained results for k = 2. As can be seen from these rows, a change in the length of the time step
makes the one-step method fail to find an approximate solution. In other words, the one-step method is unstable
for At = 0.01, while the three-step method gives high accuracy. There is a similar analysis for other parameters.

The exact and three-step approximate solutions of u(x,t) are shown in Figure 1, where M = 8 and
k = 2. Figure 2 shows the absolute stability region based on the three-step and one-step methods with the
position of AjAt, where {/\]-}]?i(lM 1 are the eigenvalues of corresponding matrix L. This figure is drawn for
M = 6 and At = 0.01. As can be seen in this figure, there are some eigenvalues for the one-step method
with Re(AjAt) ¢ [—2,0]; however, the stability region of the three-step method includes all {)\jAt}]{(lMH).
Therefore, the one-step method is not stable for At = 0.01, while the three-step method is stable.

Table 1. The Ly error of Example 1in M = 6.

k At Method in [17]  One-Step Method Three-Step Method
2 0.001 2.1847x1073 1.8061x10~* 1.5183 x 104
2 001 unstable unstable 1.5179 x 104
3 00001 1.6291 x 1073 1.3751 x 10* 1.0575 x 10~*
3 0.003 unstable unstable 1.0510 x 104
Table 2. The L error of Example 1in M = 8.
k At  Methodin[17] One-Step Method Three-Step Method
1 0.001 2.3446 x 1073 9.0287 x 1075 2.1781 x 1075
1 0006 2.3325x1073 unstable 1.5179 x 10~*
2 0.001 1.1569 x 1073 6.5330 x 107> 24159 x 10~°
2 0.005 1.1531x10°3 unstable 1.8234 x 107°
1.14 T T T T T T T T T
Exact solution
# Three step solution
112 F 1
11F 1
_1osf 1
=
=]
106 1
104 | d
102 d
0 01 02 03 04 05 06 07 08 09 1

x

Figure 1. The exact and approximate solutions of Example 1 in the case M = 8,k = 2 and At = 0.005.
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Figure 2. Stability region of Example 1 with the position of A;At for M = 6, K = 2 and At = 0.01. (b) is
obtained from the magnification of (a).

Example 2. In this example, we consider Equation (6) withv = 1/72, u = —4, f(x,t) = 0, g(x) = sin(7x),
ho(t) = 0 and hy (t) = 0. The exact solution of this problem is texact (x,t) = e~ sin(7x) [3].

Table 3 gives the comparison between the three-step wavelet collocation method and one-step wavelet
collocation method for M = 8. We can see from this table that the one-step wavelet collocation method tends to
be unstable with a small change in time length. However, the three-step method keeps its stability for bigger At.

The exact and approximate solutions for the three-step wavelet collocation method are shown in Figure 3.
The stability region for both three-step and one-step methods by choosing M = 8,k = 1 and At = 0.006 is
shown in Figure 4. As can be seen from this figure, there are some eigenvalues in the system of the one-step
collocation method with Re(A;At) ¢ [—2,0]. Therefore, this method is not stable for At = 0.006. In general,
for k =1, the one-step collocation method shows a stable and accurate result if At < 0.001, while the three-step
collocation method is stable for At < 0.006.

Table 3. The L error of Example 2in M = 8.

k At Method in [17]  One-Step Method Three-Step Method

1 0001 86091 x10* 7.3255 x 105 3.0210 x 10>

1 0006 85713 x10°* unstable 3.0028 x 107>

2 0001  7.2449 x 1074 5.2636 x 107> 1.6575 x 1075

2 0.0016 7.2280 x 10~* unstable 1.6528 x 107>
0.09

Exactsolution
# Three step solution

0.08

0.07
0.06
0.05

X 004

=]
0.03
0.02

0.01

0.01 4 L L . L . s . .
0 01 02 03 04 05 06 07 08 0.9 1
X

Figure 3. The exact and approximate solutions of Example 2 in the case M = 8,k = 2 and At = 0.0016.
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Figure 4. Stability region of Example 2 with the position of A;At for M = 8, K = 1 and At = 0.006.
(b) is obtained from the magnification of (a).

Example 3. For the last example, consider Equation (6) with v = 1/7%, u = 0, f(x,t) = sin(7mx),
g(x) = sin(7tx) + cos(rmtx), ho(t) = e~! and hy(t) = —e~'. The exact solution of this problem is
Uexact (%, 1) = sin(7tx) 4 e F cos(7x) [3].

Table 4 shows the maximum error for some different values using the one-step and three-step wavelet
collocation methods. It is clear from this table that the one-step wavelet collocation method is unstable, while the
three-step wavelet collocation method has a more precise response.

Figure 5 shows the three-step approximate solution and the exact solution. The stability region for both
three-step and one-step methods by choosing M = 8,k = 1 and At = 0.006 is shown in Figure 6.

Table 4. The Lo error of Example 3in M = 8.

k At Method in [17]  One-Step Method Three-Step Method
1 0001 54341 x1073 3.7505 x 107+ 3.7552 x 104
1 0006 63181 x1073 unstable 3.6961 x 10~*
2 0001 45033 x1073 1.7750 x 10~* 1.6859 x 104
2 0.0016 42377 x 1073 unstable 1.6772 x 10~*
12 T T T T T T

Exactsolution
# Three step solution

038

06

04

02

uixt)

Figure 5. The exact solution of Example 3 in the case M = 8,k = 2 and At = 0.0016.
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Figure 6. Stability region of Example 3 with the position of A;At for M = 8, K = 1 and At = 0.006.
(b) is obtained from the magnification of (a).

6. Conclusions

In this paper, we proposed a new numerical method for a linear time-dependent partial
differential equation. We called this method the three-step wavelet collocation method. In this
method, time discretization was performed prior to the spatial discretization. These steps are
equivalent to the third-order Taylor expansion; therefore, this method is third-order accurate in time.
For spatial discretization, Legendre wavelets were used, which resulted in good spatial accuracy and
spectral resolution. A comparison between the proposed method and other methods was presented.
The theoretical aspect of absolute stability was discussed. This stability is based on A;At, where {A;}
are the eigenvalues of the corresponding system. Numerical performance shows that the three-step
method leads to an effective time-accurate scheme with an improved stability property.

The proposed method can be easily implemented for other cases of time-dependent partial
differential equations. For example, extending our results with Legendre wavelets in solving nonlinear
partial differential equations or fractional equations is worthwhile for future contribution.
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Abstract: In this article, I consider local solutions of the 3D Navier-Stokes equations and its properties
such as an existence of global and smooth solution, uniform boundedness. The basic role is assigned
to a special invariant class of solenoidal vector fields and three parameters that are invariant with
respect to the scaling procedure. Since in spaces of even dimensions the scaling procedure is a
conformal mapping on the Heisenberg group, then an application of invariant parameters can be
considered as the application of conformal invariants. It gives the possibility to prove the sufficient
and necessary conditions for existence of a global regular solution. This is the main result and one
among some new statements. With some compliments, the rest improves well-known classical results.

Keywords: Navier—Stokes equations; global solutions; regular solutions; a priori estimates; weak
solutions; kinetic energy; dissipation

1. Introduction

During the last century, the Navier-Stokes equations attracted very much attention. The first
essential steps in this way were offered by C. Oseen [1], E. K. G. Oldquist [2], ]. Leray [3-5], and
E. Hopf [6]. Later, the Cauchy problem and the boundary value problem were actively studied by
many authors (see, for example, [7,8], the review [9-17] and etc.). The main objects and tools of these
works were weak solutions or fix points of integral operators. Here, a special case is connected with
the existence problem of a global and regular solution in the 3D Cauchy problem. In response to
the new setting of this task by Ch. Fefferman in 2000 (see [18]), O.A. Ladyzhenskaya wrote in her
review [9] that she would put the main question otherwise: “Do or don’t the Navier-Stokes equations
give, together with initial and boundary dates, the deterministic description of fluid dynamics?”

Then, this problem is more difficult and more interesting from the physical point of view.
Therefore, I introduced some invariants for studying solutions properties. At least, it is natural
for applications because invariants are very important and strong tools. Moreover, these invariants
didn’t apply earlier.

Let us describe them now. The first invariant connected with the Cauchy problem that provided
initial data belongs to a special class C¢'s 5/, of solenoidal vector fields vanishing at infinity. Here,
outer forces are trivial. Then, the class Cg‘; 5,32 is invariant (Theorem 2). This is a new result.

The second invariant is a special parameter A (see (68)) which is connected with a velocity
changing of E?, where E is a kinetic energy of a fluid flow. If A > 1 or kinetic energy at a special
moment is not less any mean depending on A for A < 1 (i.e., changing of E? at moment = 0 is
negligible), then an ideal, global and smooth motion is determined. In other words, a global regular
solution exists (Theorem 7). This is an essential and qualitative improvement of the classical result
together with a new a priori estimate given by Theorems 8-10. These theorems are new results
in principle.

Axioms 2019, 8, 41; d0i:10.3390/ axioms8020041 45 www.mdpi.com/journal /axioms
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Finally, the other parameters ¢,0 < ¢ < 1, (see formula (87)) and p,1 < pu < A4 or U =00
may also be very useful (see formula (69), Lemma 50). The first of them is a dissipation coefficient of
kinetic energy . The last parameter holds a time interval of a solution regularity. These three numerical
characteristics A, ¢, y are invariant with respect to the scaling procedure.

By the way, the first attempts to estimate invariant norms were implicitly undertaken in [12,16].

An introduction of a special invariant class of vector fields and invariant parameters gives the
main idea for the proof of basic results. The first step is connected with a change of the construction
offered in [19]. These changes concern solution approximations. The special kind of them gives
many uniform a priori estimates. Approximations of a velocity function are built on a fundamental
system with a condition for Laplacians of approximative solutions. They must be a finite part of
the Fourier series. Simultaneously, approximations of a pressure function are being built. Jointly
with a hydrodynamical potential, these approximations give the following facts and properties of
local solutions:

(1) solutions are bounded with respect to a uniform norm and therefore it belongs to any class Ly, 4;
(2)  thereis a universal time interval [0, Tp) where bounded solutions exist;

(3)  more exact necessary conditions of a hypothetical turbulence phenomenon if it is;

(4)  alower estimate of the kinetic energy which influences an existence of a global smooth solution.

The last two items are very important. If dissipation of kinetic energy is large (close to the unit),
then blow up is probable.

To the structure of the paper. In the first part (Section 2), there are considered solutions’ properties
of the Cauchy problem in a local form if initial data is smooth enough. Here, there is given a
modification of classical results with some supplements (see Theorem 1).The rest of this part contains
technical lemmas which are proved by application of hydrodynamic potentials and multiplicative
inequalities from Appendix (Appendix A). In the second part (Sections 3 and 4), there are existence
conditions of global solutions studied in this problem, conditions for local solutions’ extensions if the
kinetic energy is small and close to the minimum. A more precise hypothetic blow up time interval is
found. Here, three basic parameters A, y, € are very useful.

The third part (Sections 5 and 6) contains the proof of main statements (Theorems 7-9), which are
based on properties of invariant parameters A, y, «.

I think, in this way, it is convenient to remove any restrictions on a smoothness in some contrast
to the traditional way. The main idea is connected with an invariant form of an a priori estimate for
gradient norms of a velocity. In addition, other norms are estimated in class Ly and, after that, it is
done in class L;. In particular, it is shown that there is a bad solution of a class Ls with some good
properties. As the corollary, this solution has many uniformly bounded norms with respect to time
argument. Only after that, by routine calculations, we prove the bad solution from above belongs to a
class L. Precisely, this step distinguishes from classical way for the second time (see [7]).

In the considered problem, a boundedness of solutions depends on a smoothness of initial data.
At least, initial data from the Sobolev class W gives the same in principle.

The offered construction doesn’t permit diminishing the index of smoothness.

In the final (Section 7), we explain the principal difference between the Navier—Stokes equations
in space and plane.

A part of local results in modification (Section 2) and invariants as tools (Section 4) were announced
by author in [20-22].

NOTATION. Now, let us consider the Cauchy problem (1 = 3):

n
Do+ Y iy ; = vAug — Py, k=1,2,...,n, (1)
i=1

divu =0, u(0,x) = ¢(x), (2)
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where u is a velocity of flow, P is a pressure function, symbols

auk azuk o apP

Diu = uu = U ;i =
TR xR T axax R T oy

indicate a partial differentiation or differentiation in distributions, A is the Laplace operator, and v
is a positive constant (viscosity coefficient). A mapping ¢ has all derivatives and satisfies conditions
of averaged growth: ¢ € Lg/5(R%), ¢ ; € L3/»(R®). The other derivatives belong to classes L,(R%)
for any r > 1. Furthermore, this class is denoted by symbol C¢)5 5, A class C°(R") is the class of
infinitely smooth mappings with a compact support. A norm in a space L, (Q) is defined by formula:

1/p

Iolly = ([ o) 1ax)

A mixed norm is defined by equality:

b / /\ (t,x)|Pdx)’ dt)

A symbol D*v denotes a partial differentiation or distributions with respect to a multi-index a.
An order of the derivative is indicated by |«|. Jacobi matrix of a mapping v with respect to spatial
variables is denoted by Vv . Its modulus is

[N

|Vo| = <21)12/) . ®)

i j

Functions’ properties from the Sobolev classes W’I, (Q)) are given, for example, in [23-25]. A norm
in this functional space is defined by

lollwi @) = 2 1D,
Ja<I

Let v be a mapping that is determined on the whole space. For the Riesz potential, we

apply notation:
1 o(y)dy
Iy(v)(x) = — / —e 4
:x( )( ) ')/(ﬂi).R" ‘X*y|n7‘x ()
where («) = 73T (& £)/T(%5%) and T is the Euler gamma-function. The properties of these potentials

can be found in [24].
The agreement about summation. Everywhere in this article, the repeated indices give a summation
if it is not done reservation specially. For example,

n
wil i =Y il i, i, = Z wj, juj, i, uitj, {Auj = Z TRTIVANTES
i=1 ij=1 ij=1

etc.
Furthermore, St = [0, T] x R3. A number T we define by formula:

9\4 18
To=(>) —. (5)
1= (3) Vel

We apply the definition of a weak solution given in [7] everywhere.
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2. Preliminaries. Boundedness and Smoothness Properties of Local Solutions in the Cauchy Problem

Here, with some compliments, a local result described by Theorem 1 is basic in this section. The
rest contains only technical statements.

Theorem 1. Let Ty be a number from formula (5) and a mapping ¢ € Cg)s 5,5 Then, on the set St,, there
exist weak solutions u and P of problems (1) and (2) with the following properties:

(1) mappings u and P uniformly continuous and bounded on the set St for every number T, 0 < T < Ty,
(2)  the solution u belongs to Sobolev classes W3 (St) and W}(St) for every number T, 0 < T < T,
moreover, all norms
lllp, IV ullp, 1Dellp, N, illp, |V Deull2

are uniformly bounded in spaces Ly(R®), 2 < p < 6, by a constant C = C(v, ¢, T) depending on v, ¢
and T only, in addition ||ullz < |||z

(3)  gradients Vu;, i =1,2,3, VP are bounded on the set St for every number T, 0 < T < Ty;

(4)  the solution P satisfies uniform estimates:

3
IVPlg<C 5 <q<oo, [VDiPlly < C, [P jillg < C,

for all numbers q, % <q<3andt e |0,T], T < Ty, with constants C depending on v, ¢, T and
q only;

(5)  solutions u and P are classical solutions that is for any T < Ty they belong to the class C*((0, Tp) X
R)NC(S7)-

The proof of the theorem is given to the end of this section. We note items 1, 3, 4 compliment
well-known Ladyzhenskaya’s results (see [7]). Item (2) contains new uniform estimate for norms of
derivatives. Hence, it follows a boundedness of weak solutions and a finiteness of its mixed norms.
Moreover, we have an existence of weak solution with required properties on the interval [0, Tj) with
the finite length. To the studying of the smoothness property for weak solutions, the mixed norms
were applied by O. Ladyzhenskaya in [26] (see, also [7]). They were applied by other authors (see,
for example, [8,10,14]). Item (5) is a particular case from [27]. However, from this theorem, a deeper
result follows (see Theorem 7).

2.1. A Priori Estimates of Gradients” Norms

Lemma 1. Suppose that a mapping w : Sg, — R3 belongs to a class C* and w(0,x) = ¢(x). If, for
every t € [0, Ty), Laplacian supports are subsets of some ball with a fixed radius and w € Lg(R®), Vw €
Ly(R3) N Lg(R3), then for all mappings w satisfying condition:

1d

EEva”%+VHAw”% = /R3 wiwy, ;ANwydy, (6)

the following estimate holds:
Vol < —V 22
1/4
(1 Yy TO)

forall t € [0, Ty), where Ty from formula (5).

Proof. We take from Corollary A4 the second inequality. Then, from (6), we obtain:

1d

5 77l VI3 + vl Awl < o[ Vell3 2] Aw32. )

48



Axioms 2019, 8, 41

Lety = || Aw|2/||Vw|]3. Then, (7) can be rewritten in the form:

1
YVw 3/ 2
T Tvwl3 < y
The maximal mean on the right-hand side is 25 6 >:5. Therefore, integrating the inequality

vty < 24

2|\Vw||6dt 2= 25613

over the interval [0, ], we get:
1 1 2743

< 0y
Vel [IVwl; — 64v°

Furthermore, we take a number a; from Corollary A4 and obtain the required estimate. [

Lemma 2. Let Ty be a constant from Lemma 1. Assume a mapping w : S, — R3 belongs to a class C® and
w(0,x) = ¢(x), Dyw(0,x) = ¢(x). Suppose that, for every t, there are fulfilled conditions:

(1) Laplacian supports Aw, ADyw are subsets of a ball with a fixed radius;
(2)  mappings
w, Dyw € Lg(R®), Vw, VDyw € Ly(R®) () Le(R?);

(3)  with constants ky, | the inequalities hold:
ot
Vol < ki Vela, [ Aw]3a <
(4)  the equality

1d
E*”VDtZUHZ + 1/||AD[ZUH2 = /3 (D,gw,- S Wy, i+ w,-thk, i) ADwydx 8)

is true. Then, for every segment, [0, T| where T < Ty the estimate ||V Dyw||2 < ko ||V||2 holds with a constant
ko which depends on v, T, ky,1, ||V ¢||2 only.

Proof. The integral on the right-hand side in formula (8) we rewrite with two integrals J; and J5.
Applying Corollary A4, we make estimates for every integral. In integral J;, a triple of mappings
u,v,w is the triple D;w, w, D;w. In integral J, a required triple is the triple w, D;w, D;w. Therefore,
condition (3) yields estimates:

Ji < allVDwwll2|| Va3 ?| Aw] 32| ADsw]

< avki|[Voll3 2| VDiwll2 | Awl)3/*| ADgw]|,
J2 < al| V2| Volly 2| Aw|ly2]| < akil|V@[l2]|V Drawll32 | Aw][32.

Hence, from (8), we get:

2 Il + vl ADw] < ©)

VK|Vl VDrwl)y 2| ADwl (I Awly2 + Vi [V g1}/ ADrw]}2).
Let g(t) = ||[VDswl|2, h(t) = ||[ADywl2/g(t). Then, formula (9) can be transformed to the formula:

1d

5 2 NG () + V(1) < av/Ir | Vgl 2 Al 2h(e) + aka [V o /(1)

49



Axioms 2019, 8, 41

Let us integrate over segment [0, ] this inequality. For the next step, we apply to each term the Holder
inequality for three and two factors, respectively getting quantities h?(t) and || Aw||3. Hence, from
condition (3), we obtain:

%m% +u/0t 12 ()dt < a,/k1||v(p|\2%(/0't |\Aw||§dt>1/4(/:h2(t)dt)1/2—0—

t 3/4
akt | Vollo V([ W2(0dt) " < ay [l Vol VIt + k]| Vgl Vi,

wherey = f(; % (t)dt. Let M be a maximal mean of the function

F(y) = a1y/7 + agy®* — vy,

where a1 = a\/k|[Vl[oVIt, ay = aky||V¢||2v/t. Then, the last estimates give g(t) < ¢2g¢(0). From
the definition of function g, we have g(0) = [|V¢|2. O

2.2. A Priori Estimates of Laplacian Norms

Lemma 3. Let w, Ty be a mapping and a number from Lemma 1. Then, for every number T, 0 < T < Ty,
there exists a constant | = 1(v, ¢, T) such that

ot
| IawlBar <1
0
forall t € 10, T).

Proof. We transform inequality (7) applying the estimate from Lemma 1. Then,

Vg3

Vw|?2+v|Aw|? <a-1"T12
Vulg+ vl sl < a2

1d
= Awl3.

S | Awl

This inequality we integrate over the segment [0, t]. Then, we estimate the right-hand side applying

the Holder inequality and underlining the integral with the term ||Aw||3. If (t) = fot | Awl|3dt, then
we get

1 t t 1/4
S VwlB| +vB(t) < al Vol g 0 ( [ (1 t/To)2ar) .

The direct calculations of the integral on the right-hand side and the estimate

1 b
-1<
V1i—-b T V10

give the inequality:

V2t

1 2 3/223/4
it < V=
2HVsz +vB(t) <al|[Velly "7 (1) A= t/To) "

1
+ 31V 9B

Take out the first term on the left hand. Then, the required estimate for function B(t) will be obvious.
If B(t) < ||V @||2, then the estimate is acceptable. If B(t) > ||V ¢||2, then we have:

V2t

vB(E) < al Vol 2640 ) s

1
+5 IVl B4 (0).

Hence, it follows the lemma. [
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Lemma 4. Let w be a mapping from Lemma 2 and a number Ty from Lemma 1. Then, for every number T,
0 < T < Ty, there exists a constant I; = 11 (v, ¢, T) such that

t
/ | ADyw|2dt < 1
0

forallt € [0, T].

Proof. For the mapping w, inequality (9) is fulfilled. Its right-hand side we estimate relying on

Lemma 2. Then,
1d

24!
av/kika ||V gl 2|Vl [| A |y 2| ADswlls + aky K|V @l 2| VIl || ADreo 32,

|VDywl[3 + v|| ADswl]3 < (10)

Let C be a maximal coefficient of factors
|8l ADwlly, || ADsw]32.

Therefore, from formula (10), we have inequality:

1d

5 5119 Drwl3 + vl ADwl} < CllAwl | ADgwll, + ClADw].

This inequality we integrate over segment|0, t] and its right-hand side we estimate applying the Holder
inequality and underlining terms with norms || ADjw||,. If

t
Bit) = [ 114, Drwlat
then we have the estimate:
1 ot " t 2 NV 4/703/4
S VDel] +vpr(t) < CYE( [ I awiBar) gl + YR,

We increase the right side using Lemma 3 and deduce the left side taking out the first positive term.
Then, we obtain:

1
vBi(t) < CVIBY2(5) + CVIBY4 (1) + 311V 5.
Hence, we get the lemma in the same way as Lemma 3. If B1(t) > ||[V||2, then, from
IV¢ll3 < B2(O1I VI3,
we obtain the lemma inequality. If B (t) < || V||, then the estimate is acceptable. [

2.3. Basic Space of Solenoidal Vector Fields and Orthogonal Systems

Let us consider solenoidal vector fields ¢ : R> — R® from class C* with a compact support of
Ag. A closure of this class is defined by the norm:

ol =llells + Vel + ) llg, il 1n
i

We denote its by J3(R?). From Lemmas Al and A2, it follows that elements u € J3(R%) are
represented by the Riesz potentials; moreover, 1, Vu € L6(R3 ). Otherwise, each element is defined
uniquely by its Laplacian. The class J3(R?) is a separable space as a subspace of the Sobolev classes
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W;Z,(R3), 1 < p < co. Therefore, there exists a countable system (¢"),—;  of infinite smooth vector
fields satisfying conditions:

(1) divy"=0;
(2)  supports of A" are compact sets;
(3)  the closure of a linear span in norm (11) coincides with the space ]§(R3)‘

Now, we apply the Sonin-Shmidt orthogonalization to the fundamental system (¢"),—; and
construct a countable system of mappings (b"),—1,., which would be with the orthogonality property
of Laplacians in the space L, (R3). That is, the scalar product

(12)

(A, Ab™) = /RS ABIABdx = &,

where J;; is Kronecker’s symbol. Then, every mapping b" is a finite linear combination of mappings
(¢"). Therefore, a support of A" is a compact set. Let

Ab" = a". (13)
The system (a") is complete for the space J3(R?); that is, the following proposition is true.

Lemma 5. Ifin the space Ly(R®) for a some vector field u € J3(R®) the scalar product (u,a™) = 0 for every
n=1,2,...thenu =0.

Proof. From chosen mappings a", the equality (u, Ay™") = 0 for each element of the fundamental
system (¢"),—1,... follows. The Stokes theorem gives

uA”dx:f/ u '”-dx+/ el s,
/\xwg Ko NPTl NI

The integral over the sphere vanishes as r — co. Actually, from Corollary A2 of Lemma A2, we have:

Xi C1
wpl ;=S| < = u(x)|ds.
[ s < 55 [ )
Furthermore, we apply Lemma A4 (« =2, p =
passage to the limit yields the equality (u, Ay"
sequence of finite and smooth mappings

6) taking into consideration a continuity of 1. The
) = —(Vu, Vy") or (Vu, V") = 0. We take a

("=, 1" € J5(R?), " = Zﬁiz/z",

which converges to the vector field u in the space J3(R3). Hence, (Vu, Vi) = 0. The summability of u
in the space Lg(R3) proves lemma equality. [

Remark 1. To the fundamental system of mappings (") we can adjoin any solenoidal vector field
@ € C(R3), ¢ # 0 or any vector field from the class J3(R3) as the first element of this system.

2.4. Successive Approximations of Solutions and Its Estimates: Velocity

Let (af ) be an orthonormal system of mappings in the space L,(R3) constructed above with the
completeness property in J2(R®) and conditions (12) and (13). Moreover, a" € CP(R?) for all n and

al = HAA% where a vector field ¢ € C3°(R?) is initial data in problems (1) and (2).
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For successive approximations v", we define changing Ladyzhenskaya’s construction in ([7],
p- 197). Set

Ao (t,x) = i cqn(t)a’(x). (14)
q=1

Then, an approximative solution v" is built as a hydrodynamical potential

V() =~ Yt [ T (15)

7w fo Tyl
Functions cg;, are solutions of a system of differential equations:
(Dw",aq) — v(Av",uq) + /R3 vjvy iade =0,9g=12...,n, (16)
with initial data: ¢gn(0) = || A@||2041, Where J;r is Kronecker’s delta. Hence,
A(0,x) = Ag(x), (0, x) = @(x). 17)

Now, we find an existence interval of a smooth solution in system (16). For every equation
from (16), we multiply by functions ¢z, and sum them. As a result, we have:

(D,v”, Av”) — AV + ./123 olvp [ Avgdx = 0.
From Corollary A3, we get:
(Devo", Vo) +v]j a0t = ./R3 olol Avjdx. (18)

From Lemmas Al and A2 vector fields " € Lg(R3), Vo' € Lg(R3) N Ly(R?). Equalities (17)
and (18) are conditions of Lemma 1 for mappings v" . Therefore, in system (16), an existence of smooth
solutions on some interval [0, fp) is guaranteed by well-known theorems for ordinary differential
equations. By Lemma 1 (see estimates), these solutions can be extended on the interval [0, T) where
Tp is the constant in Lemma 1 (see also (5)). Thus, we proved the following statement.

Lemma 6. Let [0, Ty) be an interval from Lemma 1. Then, for every t € [0, Ty), approximations v" constructed
by formulas (14) and (16) satisfy conditions:

—1/4
W Vo2 < IVol2(1-t/To)
@ (Vo' < Al A0,

where a constant A from Lemma Al.

Proof. Item (1) follows from Lemma 1. Item (2) is the corollary of the second representation in (A1),
Lemma Al and arguments in the proof of Corollary A4. [

Lemma 7. Let [0, Ty) be a constant of Lemma 1. Then, for every segment [0, T|, T < Ty, approximations v",
which are constructed by formulae (14)—(16), satisfy inequalities:

(1) [[VD"||a < k|| V(vAQ — @i@, i) |2, where a number ky = ko (v, ¢, T) depends on v, ¢, T only;
(2)  ||VDw"||g < A||ADs0" || with the constant A from Lemma Al.
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Proof. The item (2) can be proved in the same way as the estimate (2) from Lemma 6. Let us prove item
(1). We differentiate equalities (16) with respect to ¢. Then, from each, we multiply by the derivative

cn(t) and add together in final. As a result, we have

(D”v”, ADtv”) —v|[|[ADo" H% + /123 (Dtv?v}éi + vf’Dtv,'g/ i) ADyvidx = 0.
A support of ADyv" is a compact set. The Stokes theorem and Corollary A3 give:
(D“VU”, VDtU") +v||ADg" H% — ./R3 (D[v;’v};/ i+ vf‘D[v; i) ADyoidx. (19)
From Lemmas A1 and A2, we have
0", Div" € Lg(R?), V0", DiVo" € Lg(R?) (| L2(R?).

By Lemma 3, the vector field v" satisfies the inequality:

t
140 Bt < 1(v,9,7).
0

Then, mappings v" satisfy Lemma 2. This implies:

||VD¢U”H2 < kZHVva"(O,x)HZ (20)

with some constant ky = kx(v, ¢, T).
Let us estimate the right-hand side of (20). In (16), we take t = 0. Then, we multiply them by

numbers C',i” (0) respectively and add them together. As a result, formula (17) gives

(Dtv”(O,x),AD,v” (o,x)) - (AD,U” (o,x),Tl(x)> =0, @1)
where
T!' = vVAQ — @i ;. (22)

We move derivatives with the factor AD;v" in (21) using Corollary A3 and a finiteness of mapping ¢.
Then, we obtain
VD" (0,%)[3 = (VDio"(0,%), VT' (x) ).

Apply Cauchy-Bunyakovskii’s inequality. Hence, we get the required estimate
IVDs0" (0, x)l2 < [ VT (x)]lo-
Thus, from (20), a lemma follows. [J
Lemma 8. Let Ty be a constant of Lemma 1. Then, on every segment [0, T], 0 < T < Ty, approximations v"

from formulae (14)—(16) satisfy conditions:

(1) [[Av |, < C=C(v,e,T);
2) [y |ADw"|3dt < I;

where constants C and 1y depend on v, ¢, T only.

Proof. Condition (1) follows from (18). We apply the Cauchy—Bunyakovskii inequality and estimates
(1) of Lemmas 6 and 7 to the scalar product (DtVU", Vv”). Then, | (DtVU", Vv”) | <Ci(v,9,T)=C.
The right-hand side from (18) is estimated by applying Corollary A4, where we take the triple v,;, v, v;;.
From (18), we have

V]| Av"|3 < Cy +al| Vo' 32| Ao" |32
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Apply again estimate (1) of Lemma 6. Then,
v[[A0"|3 < G+ Gl At |32

This implies condition (1). Vector fields v" satisfy Lemma 2 (see the proof of Lemma 6). Then, Lemma 4
gives estimate (2). [

Lemma 9. Let Ty be a constant of Lemma 1. Then, approximations v" from (14)—(16) are bounded by a constant
C on the set St for every T < Ty where a constant C depends on v, ¢, T only.

Proof. For approximation 9", we use integral representation (A2). One should replace integration over
whole space by integrations over ball |y — x| < 1 and its complement. Then, v"(t,x) = ﬁ( Ji+J2).
Every term is estimated by application of Holder’s inequality. We have

d 5/6 d 1/2
W< IV ls( [ ) Rl < 199 L)
ly [

—xj<1 |x —y|?A y—x>1 [x —y[*

Hence,
[Jil < C1IVY 6, |2 < Co| VD2,

where Cy, C; are universal constants. The norm || V"4 is estimated in two steps. In the first step,
we apply inequality 2) from Lemma 6. After that, we use inequality (1) from lemma 8. To estimate
another norm || V"2, we can apply inequality (1) from Lemma 6. Hence, we get a boundedness of all
vector fields v" by a general constant. [

Lemma 10. Let Ty be a constant of Lemma 1. Then, for every exponent p € [3/2,6] and every segment
[0,T], T < To, approximations v" from formulae (14)-(16) satisfy the inequality ||o}v";||, < C with a
constant C depending on v, ¢, T, p only.

Proof. If p = 6, then the statement follows from Lemma 9 and estimates by item (2) of Lemma 6 and
item (1) of Lemma 8. If p = 3/2, then we apply Hélder’s inequality. Hence, we have [0} |3/, <
[lv"[|6]| V0" ||2. Estimates of Lemma 6 and Lemma 8 prove the lemma for this exponent. An intermediate
exponents is verified by Lemma A5. [

Lemma 11. Let Ty be a constant of Lemma 1. Then, for all t+ € [0,Ty), approximations v" from
formulae (18)—(20) satisfy inequalities

[9"ll2 < M| AV |2, |Dyll2 < MIAD" |2,
i,j =1,2,3, with a universal constant M.

Proof. The statement of lemma is the corollary well-known results about integral differentiation with
a weak singularity (see [28]). From the second representation of Lemma A2, we obtain two equalities:
v’”i]. = kjjAv" + T (A0"), Dtv/”i]. = kijAD¢0" + T;j(ADyo"), where k;; are some constants, Tj; are
singular integral operators. Its boundedness in the space L, gives the required estimates. [

Lemma 12. Let Ty be a constant of Lemma 1. Then, for every segment [0,T], T < Ty, for all exponents
p € [1,3/2] and each triple i, j, k = 1,2,3 approximations v" from (14)—(16) satisfy inequalities:

(1) |\v;fjvj'fik\\p§C;

(2) Hv;f].Dtvj'f #llp < CIADw"|2;

3/p-2
3 |IDwo} o7 yllp < CllIADw" |7
@) I} Do llp, < G
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where constants C depend on v, ¢, T, p only.

Proof. Apply Holder’s inequality. Then,

/|hl i&j, ik|Pdx < < /|h |2p/ @=p) dx /‘g] 1k|2dx . (23)

Denote h = v", g = v". An exponent 2p/(2 — p) € [2,6]. Then, the first factor in (23) is estimated
by Lemma 1 with an assumption r = 2, s = 6. Uniform estimate (1) follows from Lemma 6 and
Lemma 8. In the same way taking a pair 1 = v", ¢ = D;v" we get estimate (2). Now, denote
h = D", ¢ = v". To the first factor from the right-hand side of (23) we apply Lemma A5 relying on
r=2,5s=6, t =3—3/p. The norm ||VD;v"|; has a uniform estimate with respect to t and n by
Lemma 7. Apply the both estimates of this lemma and obtain estimate (3). The other estimates (4) and
(1) we prove in the same way. [J

2.5. Successive Approximations of Solutions and Its Estimates: Pressure

Let v" be an approximation from formulae (14)-(16). Fix T, T < Ty where Tj is the constant from
Lemma 1. Consider a hydrodynamical potential

1 / o (L y)og (t y)dy

n =
p (t,x)747r - ]

(24)

A product v} v, € L4 (R®) N L3(R3). This follows from estimates of Lemma 6, Lemma 8 and
Holder’s inequality. By Lemma A4 on every segment [0, T|, we have:

Hvt] ]zHPSC(V'q)’T'p):C'1§p§3‘ (25)
Lemma Al implies a uniform estimate with respect to t and n:

[[P"llg < A(p,9)C(v, 9, T, p) (26)

for any exponent g > 3, where 1 % — %

Let us decompose integral in (24) by two integrals J; and J>: over ball [y — x| < 1 and over its
exterior. Every integral we estimate by Holder’s inequality or a simple estimation. Then,

dy 2/3
47-[]1 < ”Uz ]'()] ZHS(/]/ ¥<1 W) < Clr 4”]2 < Hvl j ] lHl < C2~

Thus, with some constant C = C(v, ¢, T) on the set St for all 1, we obtain:
[P"(t, x)| < C. 27)
Function P" has derivatives in distributions:
P, DyP", DiP";, P",

", DiP

The differentiation of the integral from (24), the summation and a simple estimation give:

|V (t,y)[2dy o} (£, y)|Drof (¢, y)\dy.

1
VP (1 x)| < —/7 VDP(1,x)| < — / (28)
| ) 2 |x —y|2 | ) lx —y|?
By Lemma Al for exponents p € (1,3] and g > 3/2 where % = % — 1, we have:
IVP" (1, x)llg < 2A(p, )|V 0" |- (29)
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The right-hand side of (29) is bounded upper by a constant C = C(v, ¢, T, p). Here, we apply
inequalities from Lemma 6, Lemma 8 and Lemma A5. Therefore,

IVP(t, %)l < C. (30)

Derivatives
o} ;, Dol ; € Lg(R®) () La(R?).

Thus, D;VP" € Ly(R3) for any exponent g > 3/2. By Lemma A1, we obtain:
IVD:P"llg < 2A(p, 9)l[0f ;Dev]. il - (31

Consider two cases: 1 < p <3/2and 3/2 < p < 3.

Let1 < p < 3/2. Then, the right-hand side of (31) is bounded by a constant C = C(v, ¢, T, p).
This follows from estimate 4 of Lemma 12.

Let3/2 < p < 3. Then, the exponent 6p/(6 — p) € [2,6]. Applying Holder’s inequality, we get

107, ;De0f illp < 1197 jlleps (6-p) 1P£05, ill6-

The first factor is estimated uniformly by a some constant C = C(v, ¢, T, p). This is proved
by application Lemma A5, Lemmas 6 and 8. The second factor is estimated by inequality (2) from
11

Lemma 7. Hence, for an exponent g, g > 3, % =y 3 we get:

I} ;De0l ]l < CllADE .

Applying the integral representation for derivative D;P" in the same way we prove another
uniform estimate || D;P"||; < C for every exponent g, g > 3.
As the final result from (26), (27), (30), (31), we obtain the following statement.

Lemma 13. Let Ty be a constant from Lemma 1. Let P" be a function defined by (24). Then, on every segment
[0,T], T < To, with some constants C; = C(v, ¢, T), Co = C(v, ¢, T,q), there are fulfilled uniform estimates
with respect to t € [0, T| and n:

(1) |P*(t,x)| < Cyforall x € R%;

(2) |IVP"||; < Cy for every q > 3/2;

(3)  |IVDsP" ||y < Cy for every q € (3/2,3);

(4)  ||[VDiP"||g < Go||ADiP |2, ||[P™|lg < Co, ||DeP"|q < Cyp for every q > 3.

Lemma 14. Suppose that Ty is the constant from Lemma 1. Let P" be a function defined by (24). Then, on
every segment [0, T), T < Ty, with some constants C; = C(v, ¢, T, q), there are fulfilled uniform estimates
with respect to t € [0, T) and n:

(1) Hp,nkaq < Gy
(2) HDtP,nkaq S Cz max(l, ||ADtU"||2),‘

for every q € (3/2,3] and every pair of numbers k,m = 1,2,3.
Proof. These estimates follow from Lemma A1, Lemma 12 and integral representations for derivatives
extracting from (24). Apply Lemma Al and item (1) of Lemma 12. Then, we obtain the first inequality.

In the same way, we get the second inequality with an application of estimates (2) and (3) from
Lemma 12. [
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Lemma 15. Let Ty be a constant of Lemma 1. Let P" be a function defined by (24). Then, on every segment
[0,T], T < Ty, with some constant C = C(v, ¢, T,q), there are fulfilled uniform estimates with respect to
t € [0,T] and n: |P",;, g < C forevery q € (1,3/2],k,I,m =1,2,3.

Proof. It is sufficient to repeat the proof of Lemma 11 with the application of formula (24). [
Lemma 16. Let Ty be a constant from Lemma 1. Supposing that P" is the function defined by (24), then

n __ 1 n
AP" = —0} 0] -

Proof. This follows from proposition A3. [

2.6. Estimates of Uniform Continuity of Approximations in Spaces Ly(R%) and C(St)

Now, we estimate the integral continuity modulus of gradients and Laplacians for approximations
following [7]. Let Ty be a constant from Lemma 1. Let T, T} be arbitrary numbers such that T < T; < Ty.
Assume t € [0, T|, t+ h € [0, T1]. Equations (16) we write by the following form:

(D" (¢ +1,),07) = v( 20" (E+ B, ), a0 ) + / O (£ 4+ h, x)0], (£ + h, x)aldx = 0, 32)

g=1,...,n.

Every equality we multiply by difference g, (t 4 1) — cgn(t) respectively and add together them.
Setting z = v" (t + h,x) — v" (¢, x), we have

(%, Az) =v(AV(t+h,-),Nz) — / of (t+h, x)vy ((t+h, x) Azpdx.

To the scalar product on the right-hand side, we apply Cauchy-Bunyakovskii’s inequality. The
integral (] is its mean) we estimate by Corollary A4 for the triple v", v", z. Then,

(A" (E+ 1), Az)| < [[ 20" |a]| Az,

3/2 1/2
J| < all Vo [372]| 80" |52 Az

Every factor from the right-hand side of these inequalities is bounded by a constant C = C(v, ¢, T1)
uniformly with respect to t, 1, h. This follows from estimates of Lemmas 6-8, definition of z and the
choice of means h, Tj. Since

0z 1d 5
(57-02) = -5 7 1vz13,
then we get inequalities:
1d

—c< = 2<C.
Csoqlvzlz=c

Integrating it over segments [0, 4] if > 0 and [1, 0] if & < 0 in any case we have: | Vz||3 < 2C|h|.
Thus, the following statement is proved.

Lemma 17. Let Ty be a constant from Lemma 1. Let T, Ty, T < Ty < Ty be arbitrary but fixed numbers.
Then, there exists a constant C = C(v, ¢, Ty) such that, for all approximations v", there is a fulfilled inequality:

IVo' (t+h,-) = Vo'(t,-)]2 < Cy/|h],

whenever t € [0,T], t+h € [0, Tq].
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Lemma 18. Let Ty be a constant from 1. Let T, Ty, T < Ty < Ty be arbitrary but fixed numbers. Then, there
exists a constant C = C(v, ¢, Ty) such that for all approximations v" there is fulfilled inequality:

80" (t+h,-) = D" (L) l2 < CY/ 13
whenever t € [0,T], t+h € [0, Ty].

Proof. Formulae (16) and (32) yield equalities:
(th, aq) - v(Az, aq) + /(ziv}j’ (E+1,x) + 00 %)z )ajdx =0, g =1,...,n,

where z = v"(t + I, x) — v"(t, x). Every equality we multiply by factor c/g,(t 4 h) respectively and
add together them. Furthermore, in the second term, we replace differentiation on variable t by
differentiation on variable /. Hence, we obtain:

(th, AD0" (t+ h, )> - V(Az, %Az) =

. /(zivgli(t 40, x) + 00 (, %)z, ) ADO (E+ 1, X)dx = —Ly — Ly,
Here, L1, Ly are integrals from the first and the second products sums, respectively. Hence,

9
(VDiz, VD" (t 4 1,-)) +%$HAZH% =Ly + Ly (33)
The scalar products on the left-hand side of (33) are bounded uniformly. This follows from estimates

of Lemmas 6-8. Therefore, we have:

v
—C—Li—Ly< 5o |2z =C+ L1 + Lp (34)
2 oh
with some constant C = C(v,¢,T;). A uniform boundedness of integrals Ly, L, follows from

Corollary A4. For the verification, we take mappings triples z, v"(t+h,-), D" (t+h,-) and
v"(t,-), z, D" (t+h,-), respectively. Finally, applying estimates from Lemma 6, Lemma 8 and
Lemma 17, we obtain:

IL1| < al| Vzlla| V0" (¢ + b, )1y AD" (£ + b, ) [ 2] Azl < (35)

Coy/ B[l ADw" (41, ) 132,

|La| < al| V0" ||2]|Vzlly 2| Azl 2| AD" (t 4+ b, -)|l2 < Coyf [B]| AD" (£ 41, )2, (36)

where constants Cy, = Cy (v, ¢, T1), m = 1,2 depend on v, ¢, T only.

We integrate (34) over segments [0, 4] if & > 0 and [h,0] if & < 0. Assume 1 > 0 without restriction of
the generality. Then, from (35) after Holder’s inequality application and inequality (2) of Lemma 8,
we get:

h h 1/4
sl < co®4([T11ADw" (4 b, B < G/,
0 0

where C; is a new constant. From (36) in the same way, we obtain another estimate:

h
/ |Laldh < Co /T34,
0

Integrating (34) and, gathering last estimates, we get lemma inequality. [J
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Lemma 19. Let Ty be a number from Lemma 1. Let T, Ty, T < Ty < Ty be arbitrary but fixed numbers. Then,
there exists a constant C = C(v, ¢, Ty) such that for all approximations v" and P" there are fulfilled inequalities:
0" (¢ + 1, x) = 0" (t,2)] < C(|h[*7 + |x —2[*),
|[P"(t+h,x) = P"(t,2)| < C(|h%7° 4 [x —2[%%)
whenever t € [0,T], t+h € [0,Tq], |h| <1, x,z € R5.

Proof. We have |f(t+h,x) — f(t,z)| < |f(t+h,x) — f(t,x)| + |f(t,x) — f(t,z)|. Therefore, one
should find uniform estimates for every modulus on the right-hand side considering mappings v", P".
From representation (A2), it follows: [0 (t+h,x) — 0" (t,x)| < & (J1 + J»), where

Vo' (t+h, y) — Vo' (t, y)|dy

~Jy-x<a |x —y|?
. / (Vo' (t+h, y) = Vor(t, y)ldy
ly—x|>1 [x —yl?

To every integral, we apply again Holder’s inequality. Then,

5/6
Ji < |Vo(t+h,-) _an(t/')Hé(/ \x—y\*lz/%ly) )

ly—x[<1
1/2

< || Vo"(t+h,-) — Vo' (t,- —y| 4
RS I () =V )l (f  xyl )

The second representation in (A2) and Lemma A1 yield estimate:
Vo™ (¢ +h,-) = VO'(t, )l < Al AV (E+ R, ) = AU (E ) -
Therefore, previous inequalities and estimates from Lemma 17 and Lemma 18 give formula:
[0 (t 4 h, x) — 0" (£, x)| < C|n|>7, (37)

where C is a constant depending on v, ¢, T} only.
Let us estimate the second modulus applying Poisson’s formula (see (A1)). Then,

_ n B
‘U"(t,x)—v"(tlz)‘ < |x Z‘ ‘AU (t,y)‘dy B |x Z|]3.

= 4r lx—yllz—y| 4

From the inequality,
1/2
B < 180"t ) a( [ 15 =yl 2l =yl 2dy)

with some constant C;, we obtain:
Js < Cill20" (1) |la|x — 2|72,
Previous estimates and Lemma 8 (estimate (1)) yield:
[0"(t,x) — 0" (t,z)| < C|xfz\0’5, (38)

where a constant C depends on v, ¢, T1 only. Thus, the first estimate follows from (37) and (38).
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In the same way, we prove an inequality of the kind (38) for the function P" (formula (24)). The norm

[IVv" |4, which appears after applying Holder’s inequality, we must estimate by Lemma A5. Then,
1V0"la < (190" 132 V0" lg°.

Furthermore, Lemma 6 (estimates (1), (2)) and lemma 8 (estimate (1)) yield the inequality ||Vo"||4 < C,
where C = C(v, ¢, T) is some universal constant. Then, it follows:

[P (t,x) — P*(t,2)| < Cq]x — 2| (39)

A difference L = P"(t + h,x) — P"(t, x) is represented in the following form:

L) )0 ) = )
T 4rm [x —y| ’

To obtain this formula, we change summation index for a separate terms (use (24)) and apply Holder’s
inequality for three factors and two factors. We make estimates separately on a ball |y — x| < 1 and its

1/2
exterior. Let m = ( f‘ y\’zdy> . Then,

y-xi<1 ¥ =

[, ey O] < MV ) = T2 172 () s+ 192, )

[, oy O] S 199704 ) = 90" Y192 )2+ 199 )

In the last case, as the first step, we make a simple estimate, thereupon, we apply Holder’s
inequality. The analogous arguments that are used above for the proof of the first estimate in lemma
and formula (39) yield the inequality:

[P (t+h,x) — P"(t,x)| < C|h|%%5, (40)

where C = C(v, ¢, T1) is some constant depending on v, ¢, T; only. Uniform estimates (39) and (40)
prove the second inequality of lemma. [

2.7. Weak Limits Properties of Approximation Sequences

Lemma 20. Let Ty be a number from Lemma 1 and T < Ty be a positive number. Then, the sequence of mappings
(0")p=1,... defined by (14)—(16) is bounded in the space Wé(ST) and the sequence (P™"),—1 . constructed by
formula (24) is bounded in spaces WL}(ST), q>3.

Proof. Estimate (2) from Lemma 6 and estimate (1) from Lemma 8 yield inequality ||Vo"|¢ < C.
It is fulfilled with some constant C whenever n and t € [0, T]. For all mappings v", D;v" integral
representation (A2) is true. Then, by Lemma A1, we obtain:

[0"]l6 < AIVo"[l2, [IDro" |6 < AV Dr0"||2.

From inequalities (1) of Lemmas 6 and 8, we conclude that there exist constants C1, Cy, such that
[lo"]]6 < Cy, ||Dsv"]]¢ < Cy. All norms are uniformly bounded with respect to t. Hence, the sequence
(v")p=1,... is bounded in I/\/61 (S7).

Uniform boundedness of these norms ||[P" |4, || VP" |4, || D:P"||4, g > 3, with respect to t and n follows
from Lemma 13. Therefore, the sequence (P"), -1, . is bounded in spaces W,} (St). O
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Remark 2. The spaces Wi (St), WL} (St) are reflexive. Hence, every bounded set from it is a weakly compact
set (see [? ). Then, by Lemma 20, sequences (v")..., (P™)... are bounded in these spaces. It is possible to extract
a weakly converging subsequences from its. Let
u(t,x) = lim 0" (t,x), P(t,x) = lim P"(¢,x) (41)
k—ro0 k—o00

be weak limits of these subsequences. Without restriction of generality, we assume that these subsequences
converge to the own weak limits on every compact set of St. This follows from Arzela’s theorem and Lemma 19.

Lemma 21. Let u and P be weak limits from (41). Then,

(1) mappings u and P are uniformly continuous on a set St, T < Ty, moreover, u(0,x) = ¢(x);

(2)  mappings u and P are bounded on a set St;

(3)  the mapping u € W}(St) and there exists a constant C = C(v, ¢, T) such that following inequalities are
true: |Julle < C, [|Vulle < C, ||Dsulle < C whenever t € [0,T];

(4)  |IVullz < C| Vol VD2 < C|IVTY|l2 whenever t € [0, T), where vector field T* from (22),
a constant C = C(v, ¢, T);

(5)  u has distributions of the second and third orders: u, ij, Dru i, in addition, for all t € [0, T, there are
fulfilled inequalities: || Aul, < C, ]Ot | AD'u|3dt < Iy where constants C, 1y from Lemma §;

(6)  the function P WL% (St) for every q > 3, in this case, there exists a constant C = C(v, ¢, T, q) such
that, for all t € [0, T| estimates ||P||; < C, ||D:P||y < C are true;

(7)  there exist constants C; = C;(v, ¢, T, q) such that |V P||; < Cy for every q > 3/2 and |[VD;P||; < Cp
for every q € (3/2,3];

(8)  the function P has distributions of the second and third orders: P 1, P xyj, DiP ;, in addition, there
exists a number C = C(v, ¢, T, q) such that, for all t € [0, T}, the following inequalities hold:

IP kmllq < C, IDePillg < C for every q & (3/2,3] and ||P, ujllg < C, for every q € (1,3/2].

Proof. Property (1) follows from Remark 2. A uniform continuity follows from Lemma 19 and a
uniform convergence of subsequences (v"¥);_; and (P")y_; on compact subsets of St.

Property (2) follows from a uniform convergence on compact sets, Lemma 9 and Lemma 13 (item
1).

Property (3) follows from norm semicontinuity of a weak limit in reflexive spaces.

Property (4) follows from Lemma 11. A uniform boundedness of norms Hv?l.j ||l2 (see Lemma 8
and Lemma 11) and norms boundedness || Dtvf“l. ’ |2 in the space Wz1 (St) (see Lemma 8 and Lemma 11)
guarantee an existence of distributions u ;;, Diu, ;. Estimates of its norms follow from a semicontinuity
of a weak limit norm.

Properties (5)—(8) are proved in the same way. For the verification, we apply Lemmas 13-15. [

Lemma 22. Weak limits from (41) satisfy equalities:

Py=

_i/”i,j(t/y)”]‘,i(t/y)(xk*yk)dy .:i/Au(t,y)(x]'*yf)dy
m lx =y T an lx —yP '

Proof. The first equality is fulfilled for mappings v" and P". The sequence (Vv"),—1, . is bounded in
the space W] (St). In addition, estimates of norms || V0" 5, ||v,"i]. ll2, | Dro";||2 are uniform with respect
to f and n (see Lemmas 6-8 and 11). Apply Sobolev—Kondrashov’s embedding theorem (see [23],
pp- 83-94) to the sequence (Vv"),—1, . As a bounded set, it is embedded in the space Ly([0, T] x (2)
for every ball O C R3. An exponent g satisfies condition

1 1 1
6—§+%>O,l]<4
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In this case, a dimension of spatial domain [0, T] x Q) m = 4. Thus, we can assume that a subsequence
(V0" )_1,... converges strongly to a mapping Vu in the space Ly ([0, T] x Q), g < 4, for every ball
Q C R%. Denote the integral from the first equality of the lemma by Q(t,x). Let d" = P", — Q.
From equality

i u,‘/]'u]',,' = ('UZ] — ui,/-)(vj”' i + 14]',1'),

we deduce:

‘dn(t x)‘ < i/ ‘vvn(t/y)7V“(t/y)van(t/y)+Vu(t/y)‘dy
T an [x =y '

Multiply this inequality by |7| where 7 € Cy(St) an arbitrary test-function. Thereupon, integrate over
the set St and change integration order. Then,

T T
‘/ d"yx| 5/ / 12(\17\)\Vv"—VuHVv"-i—Vu\dydt:/ (Ky + Ko)dt,
Sy o Jr® 0

where I is the Riesz potential, Kj is the interior integral calculating over ball |y| < r, and K5 is
the interior integral calculating over exterior of this ball. Estimate every integral applying Holder’s
inequality. Thus, we have

1/2 n 1
ko< ([ Bllnhdy) 190" = Vulla]| V" + Vul.
lyl=r

The second and the third factors on the right-hand side we estimate by constants independent of t and
n (see Lemmas 6, 8, 21 with conditions (3)—(4) and Lemma A5). A radius r is fixed so that the first
factor is less an arbitrary positive number . Then, K, < Ce. Integral K; we estimate on a subsequence.
Then,

1, 3 1/3 1n
Ki< ([ Vo = TuPdy) () |2 Vo" + Vulle
Jlyl<r

The second and the third factors are uniformly bounded by a some constant C. Therefore, the inequality:
T T , 1/3
/ Kydt < c(/ / Vo — VuPdydt) VT2
0 0 Jy|<r

is fulfilled. The middle factor is not greater ¢ if a number k is large enough. This follows from condition
of a strong convergence on a bounded set. Combining all estimates above, we obtain the inequality

| / d"ydx| < CeT + CeV/T2.

Jsr
This means that 4" — 0 weakly because a function 7 is an arbitrary. The first equality is proved.
The second equality is proved in the same way. Consider the difference 4" = v"; — R; where R;
is the integral of the second equality. In the integral d"(t, x), we replace the variable by y = x + z.

Thereupon, we multiply the equality by a test—function 7 € Cy(St) and integrate its over set Srt.
Change integration order and carry over Laplace operator to function #. Then,

. 1 /T 1 .
n < - n —
’/STd dedt’ < 47r/0 /R3 BE /R3 [0"(t, x +z) — u(t, x + z)|| Ay (t, x)|dxdzdt.

Replace variables in the interior integral by x = y — z and change integration order. Hence, we get:

[ s < [ [ o0 = un)lin(an ol
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Integration with respect to y we make separately over ball |y| < r and its exterior. The furthest
arguments are conducted in the same way as above. A distinction in the following. In this time, we
use an uniform convergence of a subsequence (0" ),_1, . on compact sets (see Remark 2). [

2.8. Weak Solutions and Gradients Boundedness

Lemma 23. Let u and P be weak limits from (41). Then, for every solenoidal vector field € CS°(R®) and
almost everywhere t € [0, T|, there is fulfilled integral identity:

(Det, AY) — v(Du, ) + /u,-u,-, JAgdx + (VP Ag) = 0.

Proof. Equalities (16) multiply by a test-function 7 € C5°([0, T]) and integrate its over segment [0, T] .
If a subsequence (0" )i_1, . converges weakly, then, forallg =1,..., 1, we have

T T
/ (Dtv"k,Auq)iy(t)dtfv/ (AV™, AaT)y dt+/ /U""v"k Nal 17 t)dxdt = 0.
0 0

Fix a some number q . Then, the passage to the limit gives the equality

T T T
/O (Dtu,Auq)iy(t)dtfv/O (Au,Aaq)iy(t)dt+/O /u,-uj,,-Aa?q(t)dxdt =0. (42)

This is explained by a weak convergence of a sequence (00" );_; _ to the mapping u;u ;. It is given
by support compactness of a vector field a7, by uniform boundedness with respect to t and n of norms
[[Vo"|[p, 2 < p < 6, and a uniform convergence of subsequence (v")—1, . on compact subsets of St.
A function 7 is an arbitrary. Therefore, from (42), we obtain

(Deu, NaT) —v(Au, NaT) + / uiuj,iAu?dx =0.

It is already fulfilled for every natural number q. The construction of vector fields a7 permits this
integral identity to extend on elements of the fundamental system (y;;_; ) (see (12) and (13)), i.e.,

(Dyu, AY™) —v(Du, AyY™) + / ujj, i Apjdx = 0. (43)

We show that identity (43) is true for every solenoidal vector field ¢ € Cf° (R®). Let (&");y=1,. bea
sequence of a finite linear combinations of mappings §", which converges to a vector field ¢ € C°(R?)
in the space J2(R3). Then,

IVE" = Vplla =0, &% — ¢l 0

and equality (43) for mappings &" is true. Mappings Au, u;u ; belong to the space Ly(R?) for a.e. t.
Then, i i
(Au, AF™) — Au,Atp),/ uiujliAéfqu — / ujuj, (Agpidx

a.e. as m — co. Let us show
(D, AG™) — (Dru, Ayp)

as the same condition is. Consider the equality of scalar products
- (Dtu, ﬂgm) = (Dtu,j, g,m])

and note that the right side tends to (Dtu P ) (see Lemma 21 item (4)). On the other side,
—(Dsu, , 9, ;) = (Dru,Ap). Condition (43) is true for an arbitrary ¢ € C3°(R3). From (VP, Ayp) = 0,
we have the lemma. [
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Lemma 24. (see ([7], pp. 41-44), see also [29].) Let B C R3 be an arbitrary ball. Then, a space Ly(B) of any
vector fields has a decomposition by a direct sum Ly(B) = G(B) @ Jo(B) of orthogonal subspaces. A subspace
G(B) is the space of gradients Vg where ¢ : B — R is locally square—integrable function with a finite norm
[IVgll2. A space Jo(B) is the closure with respect to the norm Ly(B) of all solenoidal vector fields from the
class C§(B) .

Lemma 25. If u and P are weak limits (41), then there are fulfilled equalities:
Dyuy —vAu +ujuy ; +P =0, k=1,23,
a.e. onaset St forany T € [0, Tp).

Proof. Let
Hy = Dyuy — UAuk + ujug, ;i + P,k-

Denote ) = —vAu, h3 = u;u ;, he = Dju+ V P. Every vector field hy, p =2,3,6,belongs to the space
Ly(R%) (see Lemma 21). Mappings norms h,, are bounded by constants independent of ¢ € [0, T]. From
the first equality of Lemma 22, we gather (H, Vg) = 0, where g € C(R?) is an arbitrary. We assume
the mapping H and its generators /1, belong to the class C*(R?). Otherwise, we take averages with a
kernel from CF(R®) for them. For averages, the equality (H, Vg) = 0 and the equality of Lemma 23
are kept. This follows from behind an arbitrary choice of a smooth function g and a field ¢ € CJ(R3).
Then, div H = 0. Moreover, a smoothness H and the equality of Lemma 23 imply (AH, i) = 0. From
Lemma 24 on every ball B C R%, we have AH = Vh. A function / is infinitely smooth. This is given
by smoothness AH . Then, div AH = Ah. On the other hand, div AH = Adiv H = 0. Therefore,
the function / is a harmonic function. Hence, and from above, there is A2H = 0. By Lemma A7, we
have H = 0. Making an average parameter tending to zero, we obtain this equality in the general
case. [

Lemma 26. Let u and P be weak limits from (41). Then, there exists a number C = C(v, ¢, T) such that, for
almost everywhere, t € [0, T] following conditions are fulfilled:

1) |Aulle <G
@) |Vug(t,x)| <C, [VP(tx)| <C, k=1,2,3.

Proof. From Lemma 25, we conclude that Laplacian Au is the linear combination of three vector fields
VP, Diu, uju ;. Coordinates u; are bounded on the set St by Lemma 21 item (2). Then, from Lemma 21
(see estimates (3) and (6)), it follows the first part of the lemma.
Gradients boundness Vu; we obtain from the second integral representation of Lemma 22 and estimate
[|Aulle < C. In the next step, we repeat the proof of Lemma 9.

Gradients boundedness VP we get from the first integral representation of Lemma 22 and
gradients boundedness Vu; with repeating of the proof from Lemma 9. [

2.9. Weak Solutions, Integral Equations and Energetic Inequality

LetT(x,t) = (4rtvt) "/ 2e~ [x[/4vt be 2 Weierstrass kernel. Furthermore, we consider mixed norms
for mappings defined on the set St = [0, T] x R".

Lemma 27. (See [13], Theorem 2.1.) A vector field u : St — R" with a finite mixed norm |||, 4 is a weak
solution of problems (1) and (2) if and only if when u is a solution of integral equation

u+B(u,u) =f, (44)

where B is a some nonlinear integral operator, f(t,x) = [T(x —y,t)o(y)dy.
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Lemma 28. (See [13], Theorem 3.4.) Let u be a solution of integral Equation (44) with a finite mixed norm
l|ullp, g where p,q > 2, % + % < 1. Let k be a positive integer such that k+1 < p, q < oco. If mixed norms
of derivatives
of
D2
ot/

are finite whenever || + 2j < k, then also mixed norms of

i _ 7 — 1
with exponents p; = w21 = a2

X0
ot/

are finite for the same means «, j, p1, q1.

Remark 3. The proof of this result relies on Calderon—Zygmund'’s theorem and a boundedness of singular
integral operators of parabolic type (see [30]).

Remark 4. Norms D* ﬂj’ are bounded by a constant that depends on exponents p, q, derivative order and the
mixed norm ||ul|p, 4. It follows directly from the proof of the theoren in [13].

Lemma 29. If uis a weak limit from (41), then there exists a number C = C(v, ¢, T, p,q) such that ||u||p, ; < C
whenever p, q > 2, % + % <1

Proof. Let T < Ty be a positive arbitrary number. Integrate the equality of Lemma 25 over segment
[0,t] where t < T. Then, continuity and absolute continuity on lines of mapping u give:

u(t,x) —¢(x) = /Ot(vAu(T,x) —u;i(T,x)u ;(t,x) — VP(T,x))dT.

Every integrable term has finite norms

[Aullz, VP2, [[uiu,

|2

In addition, every norm is bounded by a constant C = C(v, ¢, T) depending on v, ¢, T only. It follows
from Lemma 21 (see estimates (5) and (7)) for the first and the second norms. A boundedness of the
third norm follows from mapping boundedness u (see Lemma 21 item (2)) and the estimate from
item (4) (see Lemma 21) . Therefore, ||u|, < C. A boundedness of vector field u (see Lemma 21
item (2)) gives a uniform estimate ||ul|, < C whenever p > 2. Then, any mixed norm |||,  is finite
whenever p, g from lemma condition. [

Lemma 30. If u is a weak limit from (41), then a mixed norm || Au|g/5 4 < oo.

Proof. Let initial data ¢ € Cg5 5, Function f from Lemma 27 is represented by integral

f(t,x):# e“z‘zq)(x+ 4viz)dz.

For ¢ € C§)s, 5,5, there is true Lemma 34. Therefore, the mapping f and any of its derivatives have
a finite mixed norm || - ||, ;. By Lemma 25 and Lemma 29, the vector field u is a weak solution of
problems (1) and (2) with a finite mixed norm [|u[|,, ; whenever p, g > 2. Then, from Lemma 27, we
conclude that u is a solution of integral Equation (44). From Lemma 28, we obtain a finiteness of
mixed norms for the second derivatives |[D*ul|,, 4, where p1 = p/3, q1 = q/3, |«| = 2,j = 0. Let
p = 18/5,q = 12. Then, we have the statement of the lemma. [

66



Axioms 2019, 8, 41

Lemma 31. (Energetic condition.) Let u and P be weak limits from (41). Then,

t
HM||%+2V/0 IVu(z, x)|3dT = ||¢ll3
for every t € [0, Ty) where Ty from Lemma 1.

Proof. Note that weak solutions satisfy conditions:

]1 = /Rkukdx =0, ]2 = /u,-uk, ,-ukdx =0. (45)

From the first equality of Lemma 22, we have:

N et ) (% — )
h=g- /R3 i, j(ty)uj, i(ty) /R3 P dxdy. (46)

Integrals commutation is possible since the integral over R is a finite. It follows from

' 2
Jo - lexdy < [ Ve y)Ph(u)dy,

Tonnelli’s theorem, boundedness and summability of #, Vu with any exponent not less than two and
Lemma Al. Here, I; is the Riesz potential. The interior integral in (46) is equal to zero since

/ i (b, 2) (5 — W) 5o _/ i (,20) (% = Vi) 4o _
peyl<r X —yP r—yl=r r

1
77/ div udx =0
rJx—y|<r

for any radius r.
Let us prove the second equality from (45). The second equality of Lemma 22 implies:

_1 ui(t, x)ug(t,x) (xi — i)
J2 = in /R3 Nu(t,y) ./123 EETE dxdy. 47)

Integrals commutation we prove in the same way. There is inequality:

2 2
[ |- laxdy < am [ 1 Au(y) P (uf)dy.

The right-hand side is a finite because Au € Ly, 2 < p < 6 (see Lemma 21 item (5), Lemma 26 item (1),
Lemma A5). In addition, ; (|u|?) € Ly, p > 3/2by Lemma Al. To interior integral in (47) we apply
the Stokes formula. Then,

/ i (b, X)ug () (% —yi)
[yl <r [x—yP

. t, . t, 1 ~ PR .
/ ui(t, x)ug, i( x)dx— 7/ uiukxz Yigg
lx—yl<r lx —y r Jjx—yl=r r

A product u;uy belongs to the space W; (R3) whenever p > 1. Then, the integral over surface tends to
zero as r — oo (to apply Lemma A4 with exponent « = 1 and a mean p, close to unit). Hence, and from
(47) we have:

1 u;i(t, x)uy, (¢, x)
b= [ buty) [ ey (48)
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In the iterated integral

ui(t, x)uy (t x)
Auglt, / Uil XNt i %) gy
Jypog Bt [ HE iy

we change integration order because the double integral is finite (see above). Hence, we get:

ui(t, x)uy, i(t, x)
Au(t, / L T P dxdy = 49
el ! @
A (t,y)
i(t, i(t, ———dydx.
-/R3u( il x)~/\y\<r -y Y

The interior integral in the right-hand side of (49) is uniformly bounded with respect to » > 1. This
follows from a boundedness of the Riesz potential I (| Au|). It is proved in the same way as Lemma 9
with applications Lemma 26 item (1) and Lemma 21 item (5). Furthermore, we use Lebesgue’s theorem.
Then, (48) and (49) give the equality of iterated integrals:

J2= /R3 ui(t, x)ug, i(t, x) b (Dug) (x)dx. (50)

The mapping u € ]%(R3) (norm defined by (15)). Lemma A1 shows that Poisson’s formula is true for
elements of the space J3(R®). Then, L(Au) = —u. Therefore, we have J, = —J, from (50). The second
equality from (45) is proved.

Let us show that vector field u satisfies the equality

/1;3 wAugdx = — || V3 (51)

a.e. on [0, T]. We have the equality of iterated integrals:

u, j(t,x) (xj — ;)
At / B f Y I gy — 52
/R% uk( x).\y\<r |x—y|3 yax (52)
Aug(t, x) (xj — yj)
(t, TR I dudy,
Jyer 00 fos =g

A finiteness of double integral follows from a boundedness Vu (see Lemma 26, item (2)) and properties
of the Riesz potential I; (|Au|). Let r — co. The interior integral on the left-hand side of (52) tends
to 47t (t, x) in the space Lg(R?) for almost every t. (See Lemma A1 and equality (A2), which is true
for elements of the space J3(R3) ). The norm || Au||gs is finite a.e. by Lemma 30. In (52), we make
the passage to the limit. The interior integral on the right-hand side of (52) is replaced by application
of Lemma 22. Then, we get (51). To finish the proof, we are helped with the following steps. Every
equality from Lemma 25 we multiply by function uj. Thereupon, we add together them and integrate
over space R3. From (45) and (49), we have

(Dyut, u) +v||Vul3 = 0.
Hence, we get the required equality. [

2.10. Proof of Theorem 1

Observe that all estimates in proved lemmas above depend on norms ||Vl [[VT!,
(see (22)), [|A¢ll2 or ||¢|2 only and don’t depend on a diameter of Laplacian support Ag.
If ¢ € CgJ5 3/, then, by Lemma A4 integrals,

1

1
= as, . [ [Ve(ylds
7 Sy, WS, ) IV
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tend to zero as r — co. Therefore, equalities from Lemma A2 are true for mappings of the class Cg’5 5 -
In addition, we have summability ¢ with any exponent p > 6/5 and V¢ with any exponent p > 3/2
(see Lemma 32).

1. Assume that initial data ¢ € CgJ5 5/, and its Laplacian support is a compact set. Let Ty be a
constant from Lemma 1. Then, item (3) follows from Lemma 26, and items (1) and (4) we get from
Lemma 21.

Let us prove estimates of item (2). A uniform boundedness with respect to t of norms

l[ulle, [IValle, [ Druelle
we obtain from Lemma 21 (item (3)). An uniform boundedness of norms
[Vull2, [VDrullo, [[Aull2, VP2

follows from Lemma 21 (see items (4), (5), (7). The estimate of norm ||u||, follows from Lemma 31.
A uniform boundedness of norms ||, j;||s we get by Lemma 26. A uniform boundedness for norm
| D¢ut]|7 is the corollary of Lemma 25 because D;u is the finite linear combination of terms with uniform
bounded norms in the space L,(R3). Uniform estimates of norms in spaces L,(R3), 2 < p < 6 we
take from Lemma A5. The occurrence of vector field u in spaces WJ (St) and W}(St) we get from
the uniform estimates proved above. By Lemma 25 and Lemma 21 (see items (5) and (7)), we obtain
D?u = vADyu — u;Dyu, ; — (Dyuj)u, ; — Dy VP. Hence, it follows a finiteness of norm || D?u||, since u
and Vu are bounded. Therefore, u € W2(St) .

Let us prove item (5) using mixed norms (see [8,26,27]). Weak solutions 1 and P belong to class
C(St) (seeitem 1) of this theorem). In Lemma 28, we put p = g assuming it is very large. Now, we fix an
order of derivatives: m > 1. Then, by Lemma 27 and Lemma 28, derivative norms || D" D{ ul, la| <m
are bounded in the space L,(St) where an exponent r > 6 is an arbitrary but fixed. A boundedness
of weak solution 1 and its summability in Ly (St) imply the belonging u € L,(St), r > 2. Exponents
means 7, p = q we choose by large numbers so that the next conditions are fulfilled:

(1)  for any ball lying in St, all conditions of Sobolev’s embedding theorem in a space of continuous
functions are certainly valid ([23], p. 64);

(2)  at least, all derivatives of the order up to m — 1 satisfy also all conditions Sobolev’s theorem
from above.

Since an integer number m is an arbitrary, then a weak solution u belongs to the class
C*®((0,Ty) x R3). A smoothness of function P we obtain from Lemma 25 and the smoothness of
vector field u. The continuity is proved in item 1.

2. Let initial data ¢ € Cg5 5/,. We take a test-function 7 € C*®(R®) such that 5(x) = 1if |x| < 1
and 77(x) = 0if |x| > 2. Consider a solenoidal vector field

(x) = n(x/r)g(x) = VQ(x).

Then, AQ(x) = %17, i(x/7r)@i(x). A function Q is Poisson’s integral

Qx) = —r 'Ly, i(-/r) i) (x).

Hence, we have:

IVQ)| < rH(IVn(-/n)] - gD (x) < Mr L () (x)
where [ is the Riesz potential, M is the maximal mean of |V#|. From Lemma A1, we obtain

IVQll2 < AMr~iglle/s = O(r1).
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Direct calculations yield:
19713 = [ (219 nCe/nP 412/ 990+ 20 g, e/ ) () i i(3) )

IVQIE— 271 [ (1x(x/7)gj(0)Q i (x) + (/)9 k(x)Q, (1) ).

Without the second term in the first integral, the rest of the integrals of all terms in the right-hand
tend to zero as r — oo. This is guaranteed by a test-function 77 and a boundedness of the second
derivatives Q jx. The last follows from representation of function Q by Poisson’s integral and definition
of the class Cg’s 5 ,. In this case, we have two equalities:

Qi) = g [ LM, sy 3)
Qii(x) = cigr ™,/ 7) i) + 17 Ty 0, (/7)) (3), e

where c; are universal constants, and Tj; are singular integral operators. Therefore, as r — oo, then
V2 = [Vl (55)

A vector field @ € Cgy5 5 5. A summability of the vector field and its derivatives follows from (53)
and (54), the equality
Q,j(x) = cijn(x/r)@i(x) + Tpj(n (- /1) ;) (x)

and Lemma Al. In addition, ® — ¢ in the space J2(R%), D*®" — D%g in the space Ly(R%).
Laplacians supports A®" are compact sets. Therefore, there exist solutions u” and P” with an initial
data u"(0,x) = @ (x) satisfying theorem with the number

3

N4 v
) [[®r]|3
2

To(r) = <1

From (55), we have Ty(r) — Tp as r — oo. Fix a number T < Tj. From the remark at the beginning

of the proof, we conclude all estimates of the theorem for solutions u”, P". They are uniform with

respect to r for r > ro. Hence, sets of mappings (1")r~r,, (P")r>r, are bounded in spaces W} (St) and

WL (St). Extract subsequences (1% )x—1 _, (P"*)x=1,., which converge weakly. Let u and P be its weak
limits, respectively. These limits satisfy the next properties:

(1) Lemma 21 is true for them (this is verified in the same way as the proof of Lemma 21 for
subsequences);

(2) Lemma 25 is true for them;

(3) Lemma 26 is fulfilled for them. Thus, u and P are weak solutions of problems (1) and (2).
Lemma 27 and Lemma 29 are true for vector field u. Conditions of growth for a mapping
¢ € Cgs, 3,2 show correctness of Lemma 28 for weak solutions from above.

Furthermore, we realize the proof from the first part (see item (1) above). Therefore, the theorem
is true also in this case. Theorem 1 is proved.

3. Homotopic Property of Cauchy Problem Solutions in Class C¢'s 5/,

If initial data ¢ € Cg)s5 3,5, then the Cauchy problem solutions from Theorem 1 have the next
homotopic property.
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Theorem 2. Let u and P be solutions of problems (1) and (2) from Theorem 1. Then, for every fixed mean
t € (0, Tp) (see (5)) mappings u, P, Diu € ngs, 3/9- Moreover, all norms

llless, I Vulls/2, ID*ullr, |IDPP],, |DPDsull,
ifr > 1, |a] > 2, |B| >0, are uniformly bounded on every segment [0, T| where T < Ty.

Proof of Theorem 2 (it is given below) is relied on for the next simple properties of mappings
v € Cg)5 3/, For every vector field v and its derivatives of the first order, these are true for both (A1)
and representation (Riesz’s formula):
11 o) —y)dy 1o uy)(x —yj)dy
U(x)zr/ SRV I ):7/ LA Ly (56)
TR [x =yl dJre |x =yl

The second equality we obtain by application of the Stokes theorem to the integral from (56)
calculating over a spherical layer ¢ < |y — x| < r. From Lemma A4,

/ lo, )ds
Jy=xi=r 1

asr — oo since Vo € W31 /2(R3). Then, the passage to limit as r — o0, ¢ — 0 implies the second equality
(56). The first equality is proved in the same way:.
We have

[o,1(x) < Zh(IVo, (),

where [ is the Riesz potential from (4). Hardy-Littlewood—Sobolev’s inequality (see Lemma A1)
implies
1L(Vo, Dl < AV, jlp,

where % = % — 1,1 < p < q. Consider only p € (1,3). Two last estimates yield Vo € Ly(R?) for
every q > 3/2. Analogously with the above, we show for the mapping v and a number g € [3/2,3)
the belonging v € L,(R3) whenever r > 3. The logarithmic convex of norm ||v||, and Lemma A5 yield

norm finiteness |[v||, for p > 6/5. Thus, we proved the next statement.
Lemma 32. Let v € CgJ5 5,5 Then, v € Ly(R?), Vo € Ly(R?) whenever p > 6/5,q > 3/2.

Remark 5. Write Poisson’s formula (the representation by Riesz’s integral I) for mappings v, Vv and D*v.
Then, we have a boundedness of every vector field v € Cgs 5, and its derivatives.

Let
1 / v, j(y)v;, i(y)dy
R3

P(X)ZH ‘x—]/| (57)

(the repeated index gives summation).

Lemma 33. Let v € Cg)s 5, and div v = 0. Then, the function P and all its derivatives belong to the space
L, (R®) whenever r > 1.

Proof. The integral from (57) we integrate by parts twice over a spherical layer ¢ < |y — x| < 7.
Lemma A4 and the passage to the limit as 7 — oo, ¢ — 0 imply:

p(x) = PO 100, (58)
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where Tj; is a singular integral operator with a kernel

o — 92 1
T oyidy; dmlx —yl’

Lemma A1 and well-known Calderon-Zygmund'’s theorem give a summation of function P for any
finite exponent » > 1. Since

Py(x) =

’

,L/ v, j ()0, i(y) (¥ = yi)dy
47 Jr3 |x —y[3

then, analogously with the above, we get:

Ps(x) = = 5050000 (x) + Ta(ojo; ) (x). 59)

Hence, we obtain a summability of VP whenever finite p > 1. A summability of the other derivatives
follows from equalities:

DPPy(x) = 3 DF (o0 ) (x) + T (D (001, ) x): (60)
O

Lemma 34. Ifv € Cg)s 5, then Poisson’s and Riesz’s formulae are true:
__ 1 [ DLo(ydy _ 1o —y)dy

R N I G/ lrenl) e Pov

4t Jrs |x —y] 47t JR3 [x —y]

Lemma 35. Suppose a function P and all its derivatives are summaable in space R® whenever r > 1. Let

v,W E C2°/5, 32 Then,

/ v Awrdx = — / g, W, j4x, / wiP pdx = — / Pdiv wdx.
JR3 JRS L JR3 ’ JR3

Proof. Apply the second representation from Lemma 34 and make the commutation of integrals.
Then,

a Awly) (- ydx
./R3 v Awgdy = E/RS vk,j(y) ./R3 Wdy = 7/R3 U, jWg, jdy

(see the first equality of Lemma A4). Changing of integration order is possible because the integral

Vo)l Aw()dxdy
1= o

is a finite. Really, we have
J =) [ 18ulh(Tol)ds.

Then, a finiteness follows from a summability of the Riesz potential I; (| Vo|) with exponent 3 (see A1)
and the summability of Aw with exponent 3/2. The first equality is proved. To prove the second
formula, we observe a finiteness of integrals

_ [ |[w&@)IAP(y)|dxdy
h= /Rb =y ,
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_ [ ldivw@)||APy)|dxdy _, [
= /R6 ] - 47r/R3 \divw| L (| AP|)dx.

Thereupon, we have:

_1 AP(Y) (o —yi)dy
./R3 ka,kdx = 47'(.R3 wk(x) /R% |X—y‘3 dx =

1 Awp(xy — yx)dx 1 div w(x)dx
— [ AP SO ZY)ax,, L[ Ap g wix)ax.
i Jo 8P [ Sy - = [ apg) [ S0

O

Proof of Theorem 2. Items (1), (2) and (3) from Theorem 1, Lemma 27 and Lemma 28 yield a finiteness

of mixed norms ||D*ul|,,, 4, Where p; = W%’ n o= whenever p, g > 2, %-‘r% < 1. For

q
Ja]+17
derivatives of the second order, in particular, we have a finiteness of norm || Au||¢ /5 4 (see 30). Integrate
(1) over segment [0, t] where t < T < Ty. The solution P is represented by (57). Then, from (59), we get

ui(t, x) — gi(t, x) = (61)
t 2
/0 (vAur(t, x) + Ty (ujuj, i)(T,x) — gu]v('r, )u; (T, x))dt.

Estimate norms in Lg 5 of every term in (61) in the usual way. We apply Holder’s inequality to interior
and exterior integrals. Then,

Jo
TYV/> (/S |u|2d’rdx>3/5 </5 |V”k‘3dex>2/5'
4 t

Je

t 6/5 s
/ ujuy, id’r‘ dx < tV/ / ujuy, drdx < (62)
0 St

ot 6/5 ot
/ Nugdr| " dx < t1/5/ 1A ||&/2dT < (63)
0 0

T 3/10
10 ([l suelsit) " < o

The singular integral operator Tj; is bounded. Hence, from (61)—(63) and item (2) of Theorem 1, we
obtain a uniform estimate of norm ||u||¢,5 with respect to ¢ € [0, T].

In the same way, we prove a summability of gradient Vu with any exponent p > 3/2. From
Lemma 27 and Lemma 28, whenever p,q > 2, % + % < 1, we get a finiteness of mixed norms
|D¥ul|p,, g, for derivatives of the third order where p; = &, g1 = 1 sincea = 3, j = 0. In particular,
we have a finiteness of norm ||AVul[3/2 3/2-

Let us differentiate (1) with respect to x,,. Thereupon, we integrate its over [0, ] where t < T < Tj.
Formulae (57) and (60) yield

t 2
Uk, m = Ph,m = /0 (vDug, m + Tie((jtt i), m) — 5 (ujtt, i), m)d. (64)
Hence, for exponent p = 3/2, we obtain estimates, which are similar estimates (62) and (63).

A boundedness u, uniform estimates of norm ||Vu/||3 (see item (2) from Theorem 1) on segment
[0, T}, a finiteness of mixed norm ||AVu||3,5 3/, give a uniform boundedness of norms || Vi||35.
Let derivative order |a| > 2. Then, (62) takes the form:

t 2
D%uy — Da(pk = /0 (VADale + Tik(Da(uillj’i)) - gDa(lljuj’i))dT. (65)
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Fix an exponent r > 1. Choose numbers p,q = (|a| + 3)r. Then, we have a finiteness of the mixed
norm || D*ully, ,. It follows

. ot r .

)/ / AD%drdx| < tH/ |ADu|"dt < TH/ |D* Al dtdx < co. (66)

R3.Jo St St
Terms in derivative D*(u;uy, ;) without coefficients have a form: DPu;D7uy, ;, where |B| + || = |a|.
Then,
t r
‘/3 / DPuDuydedx| < 771 / \DPu|"|DTVu| drdx = T™VJ. 67)
rR3Jo St

To the right-hand side, we apply Holder’s inequality with exponents I‘g‘l—ﬁ and ‘lfyl‘ig Therefore,

< IDPull 1DVl %,
where p; = W%’ p2 = % All these mixed norms are bounded. This follows from Lemma 27 and
Lemma 28. Hence, formulae (65)-(67) and a boundedness of a singular integral operator give uniform
boundedness of all norms with respect to t € [0, T|.

The solution P is represented by (57) with replacing v by u. A summability follows from Lemma 33
whenever r > 1. Equalities (58) and (59) and a uniform boundedness derivatives norms of vector
field u prove a uniform boundedness of norms || DPP||, where r > 1. From (1) and proved uniform
estimates from above, we have necessary statement for derivative D;u. Theorem 2 is proved. O

4. Basic Parameters and Extension of the Cauchy Problem Solutions

Now, we define two from three basic parameters. They have a key part for an extension of the
Cauchy problem solutions as solutions with initial data from the class Cg)s 5 ,- A functional I(¢) and
the first parameter A we define by

4\4/§)Zi _ 8112
3ar /) I(g)  8l(g)’

where the constant a; from Corollary A4. By Theorem 2, the solution of the Cauchy problem with

lg) = llgllz- Vgl A = ( )

condition ¢ € Cg’s 5, can be extended as the solution in any time . Moreover, extended solutions
keep uniform estimates of all norms from Theorem 2 on extended segments [0, T| C [0, T%). In other
words, the class Cg's 5, is kept. If [0, T) is the maximal interval of solution existence, then the second
parameter is defined by:

where T from (5).
The third parameter ¢ is defined below by (87).

4.1. Solutions Extension in Global with Condition I(¢) < %‘/2

Lemma 36. Let u be a solution of problems (1) and (2) from Theorem 2. Then, functions

m(t) = [[Vullz, n2(t) = [ Aullz, 73(t) = /R3 uitty, i Augdx, 14 (t) = [|uf)2
are continuous functions on the interval [0, T, ).
Proof. Lets € (0,T.). Fix t € (s, 7y (s) where the function 7y from Lemma 45. Choose a segment

[T,Th] C (s,7(s)) assuming ¢, t+h € [T, T1]. Denote z = z(t,h,x) = u(t +h,x) — u(t, x). Take
equalities (1) with time argument ¢ + /. Thereupon, we multiply them by Az getting the scalar product
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and integrate over R®. The derivative Dsu € Cg)s 3/ forall t € [0, Ty). It follows from Theorem 2.
Then, by Lemma 35 (the scalar product in L, we write as (f, g)), we have:

%% |Vz]3 = —v(Au(t+h,-), Az) + /R3 ui(t+h,x)uy i (t+h, x) Dzidx.
Here, the right-hand side is bounded uniformly (see Theorem 2). Then, ||Vz|3 = O(h) as h — 0.
Triangle inequality implies the continuity of function #.
We write equality (1) for time arguments ¢, t + h and subtract it. Thereupon, the difference we multiply
by ADyu(t + h, x) getting the scalar product and integrating over the whole space. As a result, we
have

(Dtz, ADwu(t +h,-)) —v(Az, ADyz)+

/Rs(ziuk, i(t4h,x) + ui(t, x)zg, ;) ADsuy (t + h, x)dx = 0.
Uniform estimates from Theorem 2 and an integrability for any exponent a.e. imply the equality:

vd

Sarllazlh = o).

Then, we have the continuity of function #5.
Function continuity of #3 follows also from uniform estimates of Theorem 2. Difference #5(t) — 173(to)
is considered as the sum of three integrals with combinations:

ui(t, x) —ui(to,x), ug,i(t, x) —u, i(to,x), Dug(t, x) — Au(to, x).
Every integral we estimate by Holder’s inequality so that there appear norms:
lli(t, ) —wito, )6, [, i(E-) — g, i(to, )|z,

[Aw(t, ) = Du(to, ) |2-

The first of these norms is estimated through the second norm by the inequality from Lemma A1 with
application of the second representation in Lemma 34. Therefore, on every segment [0, T| with some
constants C;, Cp, we have:

[173(t) —na(to)| < Calna(t) — m(to)| + Calia(t) — ma(to)].

Hence, the first statement follows. Let us prove function continuity of #4. The estimate
[u(t,-) = ulto,-))lle < AlVult,-) = Vulto,-))ll2

was called above. The logarithmic convex inequality ||v|/> < HvHé/’Se [0]|¢ where } = 2(1—6) + § and
Theorem 2 (see item (2)) about uniform boundedness of norms) give the statement of the lemma. Here,
it is enough to take v = u(t,-) —u(tp,-). O

v

2
Lemma 37. Let ¢ € Cg)s 5,5 and I(¢) < <7) , where [(¢) is defined by (68), the number aj from

a

Corollary A4. Then, solution u of problems (1) and (2) from Theorem 1 satisfies inequality: ||Vullz < [|[V¢|2.

Proof. Equality (1) we multiply by Au getting the scalar product and integrating over the whole space.
Then, from Theorem 2 and Lemma 35, we have:

1d
5 IVl = n3(t) = vii3 (1),
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where 1;, i = 2,3, from Lemma 32. Now, we show that the function 77(t) = #5(t) — vy3(t) is negative.
Note 17(0) < 0. Suppose the opposite. Then,

12918 < [ gipy g
From Corollary A4 (it is extended on the class ng 5,3/2 by Lemma 34), we have estimate:

vl|Agl3 < ar|Vol32 Agl32.

Since
IVoll2 < ol Aply

(it follows from Lemma 35), then the last two inequalities imply v? < a2I(¢). We have a contradiction.
Let [0,tp) be a maximal interval where function 7 < 0. Suppose ty < Tp. Continuity condition
(see Lemma 32 and Theorem 2) gives #(tp) = 0.

Repeating arguments from above, we obtain estimate:

V2 < a%l(u(to, ). (70)

With the other hand, function #; from Lemma 32 is a decreasing function on interval [0, ty). Therefore,
(IVu(to, )|z < [IV@ll2. Since [|u]l2 < ||@||2, then I(u(ty,-)) < I(¢). Compare this inequality with (70).
Then, we have a contradiction. [

Lemma 38. Let ¢ € Cgys 5/, and
v\2 vy2
Am—1 [ < Om
q (ﬂ]) _l((P) <q (al) !

where 1(¢) is defined by (68), numbers ay from Corollary A4,

4
qué/g’,aozolamzz— m=1,2,....

1
3 om—1’
Then, for solution u of problems (1) and (2) from Theorem 1, there exists a number to € (0, Ty) such that

Ko, )) < gt (L)

a

Proof. Suppose the opposite. Then, on interval [0, Tp), the inequality holds:

czz”""*l(%)4 < P(u).

Integrate it over this interval. Since
d
2v|[Vul3 = = llul,

then . 1 .
2o (L)1 < L ugy]”
o (2) T < — gl

Take out a nonpositive term on the right-hand side and input the mean T from (5). Then,

(L) <o)

76



Axioms 2019, 8, 41

We have a contradiction with the condition. [

Theorem 3. Let ¢ € Cg)5 5/, and I(g) < (%)2 where (@) is defined by (68) and the number aq from
Corollary A4. Then, problems (1) and (2) have unique solution u and solution P such that are defined on the set
[0,00) x R3. In addition, these solutions have properties (1)~(5) from Theorem 1 on every fixed segment [0, T
and satisfy Theorem 2. Moreover, the norm ||Vu||2, as a function of argument t, is a decreasing function on the

set [0, 00).

Proof. If T < Ty, then the statement of theorem follows from Theorems 1, 2 and Lemma 37. A finiteness
of mixed norms |[[u|, ; we get from a boundedness of the vector field u and estimates [[u||> < ||¢]|2.
Solution uniqueness in the class Ly, 4, 34 % < lis proved in [7,8,26] (see also [13]).

Norm monotonicity || Vu/||, as a function on time argument ¢ follows from condition # < 0 (see proof
of Lemma 37).

Let [0, T*) be an interval of the maximal length such that there exist solutions with the estimates of
Theorem 2.

Suppose T* < o0. Let tg < T* and T* — ty < 0,5T* . By Theorem 2 mapping, u(to -) belongs to class
C§7s, 3/2- Therefore, by Theorem 1 with this initial data, there is the unique solution w of the Cauchy
problem that can be built that can be considered as the extension of solution u (see Lemma 36 and
Theorem 1). Extension of u is the unique solution of problems (1) and (2) that satisfies the theorem, at
least, on the interval [0, fg + T>), where

3

9\4 %
nL=() "
<4) [Vu(to, )13

We have T, > T from condition ||Vu||; < [V¢l|2, w(t,x) = u(ty +t,x) for means t < T* — t;. Hence,
the solution u is extended with the half-interval [0, T*) on an interval of more length [0, T* 4 0,5T).
We have a contradiction. [J

Theorem 4. Let ¢ € Cg)5 5/, and

V2 4y3v\2 812
) < =
(al) _l((P)<< 3aq ) 8’
where 1( @) is defined by (68), number ay from Corollary A4. Then, problems (1) and (2) have a unique solution
u and a solution P that are defined on the set [0, 00) x R3. In addition, these solutions have properties (1)~(5)
from Theorem 1 on every fix segment (0, T| and satisfy Theorem 2. The norm ||Vu||2, as a function of t, is not
decreasing function on the set [Ty, o), where constant Ty from (5).

Proof. Let u and P be solutions of problems (1) and (2) from Theorem 2. The proof proceeds from

induction with respect to number m from Lemma 38. Let m = 1. By Lemma 38, there exists a number
to € (0, Tp) such that

2

Iu(ty, ")) < (l) .

ay

By Theorems 1-3, there exists a global solution w of problems (1) and (2) with changed initial

data w(0, x) = u(tp, x). This is the unique smooth extension of solution u that satisfies the proving

theorem. Assume the theorem is true for a some natural number m. That is, every solution u has a

global extension with properties of the theorem if, for this u, there exists a number ¢y € (0, Tp) such that

Ko, ) < g (L)

a
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Now, we take initial data ¢ such that

q (1)2 <I(g) < gt (1)2-

am a1

By Lemma 38, there exists ty € (0, Tp) satisfying

2
. Cm [
Hu(to, ) < gq <a1) .
By Theorem 2 and the induction hypothesis, there exists a global solution w of problems (1) and (2)
with a new initial data w(0, x) = u(tp, x). By a uniqueness theorem, it is the unique smooth extension
of solution u that satisfies the proving theorem. By the induction principle, the theorem is proved

1
rar? 6;/3%4

because

asm — co. [

4.2. Critical A Parameter Mean and the First Hypothetical Turbulent Solution
Furthermore, it is important in principle an invariant form of a priori estimate for the Cauchy
problem solution. An invariance follows from Lemmas 1, 6, 20 and 25, Remark 2, norm semicontinuity
of || Vul|2 and Theorem 1.
Lemma 39. The solution u of problems (1) and (2) from Theorem 1 satisfies estimate:
IVul3 < IVel3(1 —t/To)~"/% (71)

Lemma40. Let ¢ € Cgy5 5, and A > 1ie,

4%/51/)2.

3&11

g) = (

Let u be a solution of problems (1) and (2) from Theorem 1 If

4{751/)2

35!1

Hu(to, ) < (

for a some number ty € [0, Ty), then solution u can be extended by a global solution with properties (1)~(5) from
Theorem 1 and estimates from Theorem 2.

Proof. We construct the extension in the same way as in the proof of Theorem 4. [

Lemma 41. Let ¢ € Cg)s 5, and parameter A < 1 (see (68)). If u is the solution of problems (1) and (2) from
Theorem 1, then on interval [0, Ty), the inequality holds:

lgl3 (1= A2 +A2VI=1/Ty) < |lul}3.
Proof. We integrate the inequality of Lemma 39 over the segment [0, t]. Since
1d
S sellulB+vIvul=o, 72)

then, applying Newton-Leibnitz’s formula, we obtain the statement. [J
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Lemma 42. Let ¢ € Cg}& 32 and parameter A = 1 (see (68)). Let u be a solution of problems (1) and (2) from
Theorem 1. Suppose, on the interval [0, Ty), there is fulfilled estimate:

Hu(t, ) > (4;5”)2.
Then,

1/2 -1/2
Il = llgl3(1—t/To) " IVul3 = IVelB(1-/To) 73)

Iflimyyq, [Jul|2 > O, then there exists a number to € (0, To) such that

4{4/51/)2.

3ﬂ1

l(u(to, ) < (

Proof. Both parts we raise to the second power and integrate over the interval [0, Ty). From (72), we
get:

4v/3v\4 To 9 ) 1 . ) A
< V = _
( 3a; ) To —/0 lull2l Vull2dt 4v<”(PH2 thn%o H“Hz)/ (74)

where the number Ty from Theorem 1. Since A = 1, then

(4\%V)4T _ el
3ay 0 4v -

Therefore, the limit in (74) is equal to zero because, in (74), it must be equalities. This is possible only
if, on the interval [0, Tp) (see Lemma 36), it is fulfilled:

4%]/)4%.

Pt ) = (75, 75)

Integrate (72) over the interval [0, Tp). As the result, we have:

To 2 2
2v [ Vulat = gl
(we take into consideration in formula (74) the limit vanishes ). Apply the estimate of Lemma 39. Then,
W[ Vel3 > ol

Hence, we have the inequality A > 1. Since A = 1, then the inequality from Lemma (71) must be as the
equality. The second formula of lemma is proved. The first follows from (75) and condition A = 1. The
last statement of lemma we prove from the opposite in the same way.

Lemma 43. Let initial data ¢ € Cg)s 53,5, @ # 0, and parameter A = 1. There doesn’t exist solution u of
problems (1) and (2) satisfying (73). It is always true inequality limy,, [Jul|2 > 0.

Proof. If such solution exists, then, from (73), we obtain

1d 2 (8 ZHVqu
2l Veld = (57)

Here, the identical equality is impossible because, for any solution u, the inequality (see (7)) is fulfilled:

d 2 2
T IVull3 + vl Aulf < arf Vuly 2 Aul32.

N[ =
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Apply estimates from the proof of Lemma 1. Then, we obtain:

8\2[|Vull$
L ive = (51T

Compare this inequality with the identity above. Therefore, we must have the equalities for
intermediate estimates of Corollary A4 and Lemma 1. Since we used Cauchy-Bunyakovskii’s inequality
in the Hilbert space L,(R?), then there exists a constant ¢ such that

Ui j= C(”k ilk, j — *‘V ‘2)

for any i,j = 1,2,3. Hence, we have u; jo= Ui for each pair i, j and Au = 0, respectively. From
Lemma A6, it follows 1 = 0—a contradiction. The lemma is proved. [

Lemma 44. Let initial data ¢ € Cgs 5,5, ¢ # 0, and parameter A < 1. If u is the solution of problems (1)

and (2), then
Jim fJull3 > [lg[3(1 - A%).
—Ty

Proof. Suppose the opposite. Then, we have the equality in Lemma 41. It implies the second equality
from (73). Repeating the proof of Lemma 43, we obtain a contradiction. [J

Lemma 45. Let u be a solution of problems (1) and (2) with initial data ¢ € Cg)s 5,5, ¢ # 0. Then, a function

9\4 v
)=+ (5) [l

and a function

A0 = (52 fjull vul

with condition A(0) = A > 1 are not decreasing functions on the interval [0, T) where constant aq from
Corollary A4.

Proof. From Theorem 2, we have safety of class Cg)s 5, for every t € [0, T.) if u satisfies lemma
conditions. The both functions are continuous (see Lemma 36 and Theorem 2). Inequality (84)
(see below) is true for any mean A(0) = A. Rewrite its in another form:

4
27a3

2
Hqu4 dt” ”2 = 12813 ”quZ (76)

and integrate its over the segment [t, s]. Simple transformations give:
lua(t, MBA? () = 1) < [luls, ) [3(A%(s) = 1) (77)

Hence, and from lemma condition, it follows A(s) > 1foralls € [0, T, ). Furthermore, we use inequality
le(s, -)]l2 < [Ju(t, -)||2 and get the monotonicity of the second function. For the monotonicity, the first
function follows from inequality (84) because, in this case, T{ >0. O
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4.3. Solutions Extension in Global with Condition I(¢) > %: Necessary Conditions For Hypothetical

Turbulence Solutions

Lemma 46. Let ¢ € Cg5 5. Suppose that [(¢) > %‘/2 and parameter A from (68). If A = 1or A < 1and
the solution u of problems (1) and (2) from Theorem 2 satisfies

lim [[u]3 > [l93v1— A%
t—=Ty

Then, there exists a number to € (0, Ty) such that inequality is fulfilled:

4{1@1/)2

3111

u(to, ) < (
where constant ay from Corollary A4.

Proof. Assume A = 1. Then, the statement follows from Lemmas 42 and 43. Let A < 1. Suppose the
opposite. Then, we have:

4v/3v\2
< I(u(t,-)).
(45 < e
Hence, and from (72), we get
4/3u\4 ) ) 1d, 4
< = —— L4
(Gaar ) < MBIVl = - g 78)
Let 3 5
4v3\* v
o« = . 79)
( 3a ) ll3
Integrate (78) over segment [0, t]. Then, we obtain:
12
s < . 80
m = H(P”2 (80)

Make the passage to the limit in (80) as t 1 Tp and compare the new estimate with the inequality
from lemma condition. Taking (5), (68) and (80), we conclude lim;_,, |13 = ||¢[|3v/1 — A%. Consider
a function B(t) = ||lu||3 — v/1 — 4at||¢[3. It vanishes at boundary points of [0, Ty]; moreover, B < 0
(see (80)). Let I C (0, Tp) be an interval, where the function B vanishes at boundary points and g < 0
on its interior. Then, there exists a point ty € I, where f'(to) = 0. Hence, from (72), we get:

a3

vl|Vu(to, )5 = Nis=r s

From (80), we have:

_ aflgl3luto, )]

V1— 4Dét0

Compare the left and right sides of this formula and, after we apply (79). Then,

vlu(to, )13V u(to, |13 < afgll3- (81)

I(u(to,-))

IN

()

3111
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The hypothesis from proof beginning gives the equality:

4{’/31/)2.

3111

u(to, ) = (

Therefore, in (81), the inequality must be by the equality. Hence, we get S(ty) = 0. This goes to

a contradiction with the choice of the interval I. It implies § = 0. Hence, ||u[3 = [|¢||3v/1 — 4at.
Respectively, from (72), we have

l/HVu(t )”2 _ “H(pH% .

P T~ dat

Multiply these equalities. From (78), we obtain:

43/3v\2

Hu(t,-)) = .

w9 - (43)

In particular, by Lemma 36, [(¢) > %. This is impossible with the considering lemma condition.
This contradiction proves the lemma. [

Now, we shall study properties of unextended solutions of problems (1) and (2) if such solutions
exist. Let [0, Tx) be an interval of the maximal length, where solutions u and P of problems (1) and (2)
have properties from Theorem 2. Then, T, > Ty and T, = uTj (see (69)). Hence, 4 > 1. Therefore,
J. Leray’s estimate from [3] can be given in invariant form in the following statement.

Lemma 47. Let ¢ € Cg)s5 5/, and 1(¢) > %. Suppose that [0, Ty) is the maximal interval where solutions
u and P of problems (1) and (2) have solution properties from Theorem 2. If this interval is a finite, then the

following estimate holds:
1 -1/2
IVul3 > \/;nvm%(l —t/T.) (52

Proof. A function #;(t) = ||Vul|; is unbounded in some left neighborhood of the point T;. Suppose
the opposite. Then, for every point t(, there exists solution v of problems (1) and (2) with initial data
v(0, x) = u(tp, x) which satisfy Theorems 1 and 2.

This solution gives the unique extension u on the interval [to, to + ), where I > 9*13/ (4M) ! and
M is the supremum of 7;. A point f( is an arbitrary, therefore, solutions u and P can be extended on
the interval [0, Ty + ). In addition, they have solutions’ properties from Theorem 2 on this interval.
This contradicts the choice of interval with the maximal length.

Now, we prove estimate (82). For solution u, we have:

1d

o IVul3+vidul = [, Az, (53)
which follows from (1). It is true for every mean t € [0, T.) by Theorem 2 and Lemma 35 because the
solution u € Cg’s 5 5. The integral representation from Lemma 34 permits to apply Corollary A4 and
estimate of the right-hand side in the last equality. Repeating the proof of Lemma 1, we obtain

1 d,_ ., 274
¢ < 4
”qug dt”v"lHZ = 1281/3 (8 )
Integrate (84) over segment [t, s]. Then,
1 1 27a1
U1, (85)

- <
IVu(t, )3 [Vu(s,-)ll3 ~ 128v3
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Replace in (84) s on s,,, where s, T T and #71(s,;) — o0 as m — oo. The passage to the limit in (85)
gives estimate (82). O

Lemma48. Let ¢ € Cg)5 5/, and I(g) > 81TVZ. For finite interval [0, T.) of the maximal length, the parameter
1 is not greater than the number A=*, where A is defined by (68).

Proof. In the inequality
T,
2v [ Vulat < [V, 3

we apply Lemma (79). From (5) and (68), we get the statement. [J

2
Lemma 49. Let ¢ € Cg)s 5,5, L(g) > <4§f"> = % and A be a parameter from (68). If the interval

[0, T) has the maximal finite length and solutions u, P of problems (1) and (2) have properties from Theorem 2
on this interval, then unextended solutions satisfy conditions:

I @I3A2/5 = E7To + lu(T., )13 < |lul} < (56)
lpl3(1— vir? + A2/ = /Ty ).

Proof. Consider a function
w(t) = lul3 = l3A* /1 — t/To.

From (5) and (68), (72), we have:

—-1/2
W' (5) =2 (= |Vul3+ Vo3 (n —t/To) ), «'(t) <0,

Therefore, w(0) > w(t) > w(Ts — 0). Hence, it follows the first inequality from (86).
Integrate over [0, {] the inequality of Lemma (79). From (72), we obtain:

22 IVol3 (o e
Il ~ 3 > 47,22 (1= VI=H/T.).

Applying (5), (68) and (69), we get:

1— ||u||% > f}\z(lf \/177
> VH tT.).

lloll3

Therefore, we have the second inequality in (86). O

2
Theorem 5. Set ¢ € Cg)5 5/, and () > (4;%) with a constant ay from A4. Let u be a solution of
problems (1) and (2) from Theorem 2. If u satisfies condition

Jimm [la(t, )3 > 193V =A%,

then problems (1) and (2) have global solutions u and P. Moreover, they have properties (1)—(5) from Theorem 1
on every segment [0, T|, T > 0 and satisfy conditions of Theorem 2 there. As a function of argument t, the
product ||u|2||Vu||p is a decreasing function on the set [Ty, o0), where constant Ty from (5).

Proof. Let t) a number from Lemma 46. Without norm monotonicity, the statement of theorem follows
from Theorem 2 and Lemma 40. The product ||u||| V|2 is a decreasing function on the set [y, c0).
It follows from Theorem 4. Therefore, the theorem is proved. [
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Now, we give one result that is connected with a local solutions” extension. If A < 1, then we
introduce the third parameter ¢, which gives a dissipation quantity of a kinetic energy. It is defined
by formula:

Jim et )3 = 31— eA?). 87)

We observe from Lemmas 43 and 44 that the parameter ¢ satisfies strong inequalities: 0 < ¢ < 1. This is
very important for the furthest. The usefulness of this parameter is explained by the following result.

Theorem 6. Suppose initial data ¢ € Cg)s 5,, and

4{‘/51/)2 _ 81?
3111 n

1(g) > ( 5

where 1(¢) is defined by (68). If solution u of problems (1) and (2) from Theorem 2 satisfies (87), then this
solution has an extension on the set St, where

T 142
T:—( 7).
3 4 £+£

This extension has properties (1)—(5) from Theorem 1 on every segment [0, T] C [0, T).

Proof. Now, we consider only that solutions which don’t have any global and smooth extension.
Take t = Tp. From theorem condition and the second inequality of Lemma 49, we obtain: —& <

2
—/#+ /1 — 1. Hence, we get: y > %(8 + %) . Then, the statement of the theorem follows from the
definition of parameter y. The theorem is proved. [

Lemma 50. Suppose A < 1. A finite mean of parameter y satisfies inequalities:

TR

Proof. In the first inequality of Lemma 49, we take t = T;. Then, we get the necessary upper estimate.
The strong lower estimate doesn’t follow from (71) yet. Let

1 1
T(e) = §(€+ 2)‘
Consider a function

ot) = [l = B (1~ (02 + A%\/72(e) /Ty ).

We observe 0(0) = 0(Tp) = 0 (see formula (87)). Hence, there exists a number ¢ € (0, Tp) such that
0’ (&) = 0. Then,

Vol?
[Vu(E, )R = 2(;)0”26
T(€ -4
or N |
ToTZ(E) =g+ (Z) HVH](/T)H% =7(g),

where function 7; from Lemma 45. Since this function does not decrease then for every t, { < t <
Tot2(e), we have Tyt2(e) < 11 (t). Therefore,

-1/2
IVul3 < IVol3(ve) ~ +/T)
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which holds for every t, & < t < Tyt?(¢). Integrating this inequality over interval [Ty, 72(¢)Ty) from
formula (87), we gather:
(Tor?(e)), )3 = [l@l3(1 = 7(e)A%). (88)

If p= 7%(¢), then, in formula (86), we must have identical equalities (see (88)). It implies the identity

) 1 2 B -1/2
IVul3 = ﬁ IVol3(1-t/T.)

Take t = 0. Hence, we get 4 = 1. This contradicts Theorem 6, from which we obtain p > Tz(s) >1
because 0 < £ < 1. The last proves the strong lower estimate for p. [
5. Main Results, Existence of Global Regular Solutions, and Sufficient Conditions

Now, we prove the basic result which is described by Theorem 7.

Theorem 7. Let ¢ € Cgs 5, be initial data, the parameter A from (68) and the number Ty from (5), the vector
field u from Theorem 1. If parameter A > 1 or in opposite case

tim (8,1} 3 = g3/ A%, (89)

then the Cauchy problems (1) and (2) have global solutions u(t,x) = (uq(t,x), uz(t, x), us(t,x)) and P =
P(t, x) with the following properties:

(1) mappings u and P are uniformly continuous and bounded on a set St for every number T, T > 0;
(2)  for every numbers T >0, p > 6/5, q > 3/2, r > 1 and multi-indices |«| > 2, |B| > 0 all norms

lllp, I7ullg, ID%ullp, [IDPPIl2, || DPDyaelly

are uniformly bounded on the segment [0, T|, moreover ||ull2 < ||¢]|2;

(3)  gradients Vu;, i =1,2,3, VP are bounded on the set St for every T > 0;

(4)  solution u has a finite mixed norm |[u||p, ; on the set St for every T > 0 and every pair of exponents
Pz

(5)  solutions u, P belong to class C*((0, T) x R3) N C(St) i.e., these solutions are classical.

If parameter A > 1, then the function [(t) = |\u||2||Vul2 is a decreasing function on the interval [0,00) . If
A < 1and condition (89) is fulfilled then the function | = 1(t) is a decreasing function on the interval [Ty, o).

Proof. Let A > 1. Then, the statement follows from Theorem 4.

Let A = 1. In this case, the theorem arises from Lemmas 42, Lemma 43 and Theorem 4. The
monotonicity of the function / follows from Lemma 45.

Let A < 1 and condition (89) is fulfilled. Then, the statement of the theorem arises from Lemmas 45
and 46, Theorem 5. The theorem is proved. [

Theorem 8. Let ¢ € C¢%s 5, be initial data, the parameter A <1 (see (68)) a vector field u is a weak solution
from the Cauchy problems (1) and (2). If on an interval [0, T) an inequality

)18 > lol3 (1 - 2%/ 1) ©0)

is fulfilled, then the weak solutions u(t,x) = (uy(t,x),uz(t, x), uz(t,x)) and P = P(t,x) are reqular on
interval [0, T) and satisfy Theorem 5.
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Proof. Letbe [0, T,) C [0, T) a maximal interval where the weak solution u is regular. Suppose T, < T.
Then, from (86) and (90), we have

t
e, )13 = g3 (1= VA + 2% [ = 7).

Since solution u is regular on the interval [0, Tp), then, by differentiation of the previous identity at
point t = 0, we obtain y = 1. From Lemma 50, we have a contradiction. Therefore, T, = T. [

Does there exist weak solution u satisfying opposite inequality (90) if £ > Tj? It is unknown.

6. The Cauchy Problem with Less Smoothness of Initial Data

o
In addition, the invariant class Cg)s 5/, Sobolev space W3 (R3) as the closure of infinitely smooth
vector fields is another important invariant class, which satisfy existence condition of global solutions.

Different exceptions for solenoidal vector fields from Sobolev classes W3 (R®) and W5 (R?) were shown
in [31]. Therefore, we consider the first space from them.

Let ¢ € Wg’(R3 ) be a solenoidal vector field. Set (¢™),,—1,.. a sequence of of finite, solenoidal

and infinitely smooth vector fields, which converges to the field ¢ in the space Wg’ (R3). We observe
that 9™ € Cg‘}S’ 3/0- Let ("™)m=1,.., (P™)m=1,.. be sequences of solutions in the Cauchy problem for
Navier—Stokes equations with the initial dates ¢™. Then, all pairs u™, P™ satisfy all uniform estimates
of Lemma 21 on any compact set of the interval [0, Tj") where T" = 9*13/4%||V¢™||4 since upper
bounds in these inequalities depend on a set and v, ||[V¢™ |2, ||¢™|l2. Therefore, on every fixed
segment [0, T] C [0, Ty], we can take these constants as common for all 4™, P" because ¢" — ¢ in the

space W3 (R?). Then, without loss of generality, we assume that the sequence (1™),,—1, . converges
weakly in the space W61 (St) to a field ug. In addition, we suppose that (Au™),,—1,, (VD) 1, .
and (VP™),,_1 . converge weakly in L}(St) to Au®, VD;u® and VP. More generally, weak limits
uy, PO satisfy all conclusions of Lemma 21 and they are weak solutions of problems (1) and (2).
From the equality (1) for couple u, PO and items (2), (4), (5), (8) differentiating (1), we obtain that
distributions Au?j, j =1, 2, 3, belong to the space LZ(R3) for almost everywhere t. Thus, the class

o
W3 (R?) is invariant similar to the class Cg7s, 3/ For this case, in the same way, we can define the basic
parameters A, u, e. After that, one should note that the statement of Lemma 36 will be true when
o

initial data ¢ € W3 (R%). Repeating the proof of Theorem 7, we obtain the following result.

Theorem 9. Let ¢ € W3 (R3) be initial data, the parameter A from (68) and the number Ty from (5). Let be a
vector field u is a weak solution of the Cauchy problems (1) and (2). If parameter A > 1 or in opposite case

Yoo [, E = llgl3v1 - A4,

then the Cauchy problems (1) and (2) have global solutions u(t,x) = (uq(t,x), ua(t, x), us(t,x)) and P =
P(t, x) with the following properties:

(1) mappings u and P are uniformly continuous and bounded on a set St for every number T, T > 0;
(2)  forevery numbers T >0, p > 2, q > 2, all norms

l[ullz, IVullz, |Aull2, [[VDeull2, [V Pll2

are uniformly bounded and mixed norms ||u|,, 4, |DiAul|y, 2 are finite on segment [0, T);
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(3)  solutions u, P belong to class C*((0, T) x R3) N C(St) i.e., these solutions are classical.
If parameter A > 1, then the function 1(t) = ||u||2||Vu||2 is a decreasing function on the interval [0, c0) .
IfA <1land

Yoo [, E = llgl3v1 -4,

then the function | = 1(t) is a decreasing function on the interval [Ty, c0).

Theorem 10. Let ¢ € W;(R®) be initial data in problems (1) and (2). If parameter A > 1, then the solution u
from Theorem 9 satisfies:

(1) apower of norm ||u||3 is a convex function;

(2)  thereis fulfilled:

2 , A2
[Vulz < ||V¢Hzm-
Proof. It follows from Lemma 45 because this lemma is true for solution u from Theorem 9. []

7. Integral Identities for Solenoidal Vector Fields: Dimensions Comparison

Some review and results about integral identities for solenoidal vector fields are given by authors
in [32,33]. Here, we reduce one from these identities, which shows the essential distinction for the
Navier-Stokes equations between space and plane.

Letu,v,w : R" — R" be any triple of solenoidal vector fields from the class C3(R"). Denote

cxi(u) = ug i —ug, iy, ki=1,2,...,n

Lemma 51. (sec [32]) For every triple u, v, w : R" — R" of solenoidal vector fields from the class C3(R"),
the identity holds:

/(wi/j +wj, )i (0)exj(u)dx = — /wi(cki(”)Avk + cxi(v) Auy)dx.

Hence, it follows (one should take u = v = w):
/u,-,]-cki(u)ck]-(u)dx = f/uicki(u)Aukdx.

Corollary 1. (see [33].) If dimension n = 2, then every solenoidal vector u € C3(R2) satisfies the
integral identity:
/uiuk, Augdx = 0. 91)

Obviously, it implies some interesting applications to the 2D Navier-Stokes and Euler equations
(see [32]).

(1)  We deduce a priori estimate for a solution u, which is not independent of a viscosity:

t
I9ull < Vgl + [ 19ft ©2)

where f is an outer force. This improves essentially Ladyzhenskaya’s estimate (see [34]).
(2) Inthe case f = 0, we have formula (83) and, therefore, the norm ||Vu/| is a decreasing function.
(3)  We give the new proof of the existence of a global weak solution for the Euler equations in plane
in the case when an outer force f = 0. In addition, the estimate ||Vu|[» < || V¢||2 is exact and it
does not follows from Judovich'’s results [35]. This explains "the simplicity" of a motion of an
ideal fluid on plane.
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Remark 6. Let n =2, f = 0. Then, the product ||NVu||2||u||2 is a decreasing function in any case.
Remark 7. If dimension n = 3, then integral from (91) may be not equal to null.

For a simple example, there is the vector field with the following coordinates:

1 (Y% 3 “%)
—_—= 7+7+7

2 2 2 2 .

ui(x) = A2(I,x)e ~\M M8/ i=1,2,3,

where ; is the i —th vector row of the skew-symmetric matrix. Since

n n
/R" Z ujuy, i Audx = _/R” Z uj, jug, v, jdx,

i k=1 ik j=1

then simple calculations show

3 3
/R3 Z u,'uj/ ,‘Alljdx =cC Z /\,2)\}% Zlkili]‘lkj
i, j=1 i#k j

with a constant ¢ 7 0. A coefficient }; Iy;/;;l;; may be not equal to zero for fixed different means k and i
because there is the linear independence of polynomials )\%/\,‘f — /\i)\?, i<k ik=1,223Ttgivesa
distinct from zero of the integral when we choose a suitable skew-symmetric matrix. Respectively,

the right side (see (83)) for dimensions # > 3 can be taken with a large value implying a positive mean
of the difference

. n
/R" Y wu, i Aujdx — v Aul3
i =1

for t ~ 0. It is possible because we can take a factor for initial data a¢ or diminish viscosity coefficient
v. This implies a growth of the norm || Vu||> for space. Obviously, on the plane, this phenomena does
not appear.

8. Conclusions

Briefly, the main achievements (see Theorems 7-10) have an obvious physical interpretation and,
therefore, it may be interesting for applications. Nevertheless, they are connected with monitoring of
blow up.

First of all, no phenomena blow up if parameter A > 1 or kinetic energy satisfies inequality:

tim [, )| > l}p|3vT A%

for A < 1.
No phenomena blow up on the time interval [0, T) if kinetic energy satisfies inequality:

t
NEES 2(1 2 | b
llu(t, )2 = ||<PH2<1 A%y T0>
with condition A < 1.

Finally, we have the importance of the exact lower estimates for kinetic energy of a fluid flow. It is
possible that this is one of the new ways where the interesting problem will be studied.
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Appendix A

Appendix A.1. About the Riesz Potentials and Integral Representations

Some technical results are given.

Lemma Al. (Hardy-Littlewood—-Sobolev’s inequality ([24], p. 141). Let I4(f) be Riesz’s potential defined
by (4). Set 0 < a < n. Then, there exists a constant A = A(p, q) where % = % — %, 1 < p <q,such that the
following inequality holds:

1a(F)llg < Allfllp-

In a special case, we give an estimate for operator norm.

Corollary Al. The inequality A(6,2) < f/%is true, ie., ||ulle < \S/%HVMHZ.

Proof. It is sufficient to verify this inequality for smooth and finite mappings. From Riesz’s formula,
we have:

(= L [ P ) y)dy
- 7 Jre |x _y|3 .

Multiply it by |u(x)|?. Then, we make a simple estimate and integrate over space. Hence,

2
Jull < 5 [ W) PIVaty)] [ sy

The interior integral we estimate applying Leray’s inequality

Cu(x 2
/ “x(_ylzdxguvllng

(see [4], also [7], p. 24), thereupon we use Holder’s inequality. Then,
6« A3 3
uull < —Ilullg ]l Vaellz-

It gives the required estimate. [

Let us make more precise well-known integral representations as Poisson’s formula and Riesz’s
formula for smooth functions with compact support.

Lemma A2. Let w € C2(R3) N Lp(R®), p > 1, bea mapping and its Laplacian Nw has a compact support.
Then, the equalities hold:

1 hwlydy 1 Aw(y)(x —y)dy
90 =~ fo eyl ) g o g (AD
1 w,]»(y)(xj—yj)dy
w(x) = 47 /R3 |x —y|? ! (A2)

(In (A2), repeated indices give summation.)

/ Aw(y)dy
e<lr—yl<r [x—y[

Proof. To integral
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we apply twice the Stokes formula removing integrals over spherical layer and derivatives of the
mapping w. As the result, we have two integrals over sphere | x — y |= ¢ and two integrals over sphere

| x —y |=r. They are:
/ w(y)dS / w(y)dS (A3)
Jpeyl=e & eyl 2

/ w, j(y)(xj —y;)dS / w, j(y)(x; —y;)dS
Jx—y|=¢ &2 " Jpxyl=r 2 '

The third and the fourth integrals we transform again applying the Stokes formula and getting integrals
overballs | x —y |< ¢, and | x —y |< 1, respectively. Every integral must contain Laplacian. Since
support of Aw is a compact set, then these integrals tend to zero as e — 0, r — .

The second integral in (A3) we denote by a symbol I. Then,

Xi—
I=r3 / w(y)(x; — yj)MdS.
Jlx—yl=r 4
The Stokes formula application gives the equality:
1=r [ (Guly) + () (x5 - y)dy. (a9
lx—yl<r

The second term in (A4) we integrate by parts. Therefore,

[ (w5 y)dy = % (Dw(y)(|x —yl* —r*)dy.
Jpryl<r Jryir

The integral from the first term in (A4) we estimate applying the Holder’s inequality. Then,

- _ 1
11 < 3 wlp(osr™) 7 4o [ | sa(y)ldy,
J|x—y|<r

where g3—is the volume of a unit ball. From compactness of Laplacian support and lemma condition,
we obtain that integral I — 0 as r — oo. The first integral in (A3) tends to the mean 47tw(x) as € — 0.
formula (A2) we prove by the same way. [

Corollary A2. A mapping w from Lemma A2 satisfies inequalities: |Vw(x)| < Crx72, |w(x)| < Cox~! with
some constants C1 and C, .

Proof. The first inequality follows from the second representation of Lemma A2 and compactness of
Laplacian support. The second estimate follows from the third representation of Lemma A2 because
the first estimate from the corollary gives:

@) < 2 [t

T eyl -y
A change of variables y = |x|z proves the second estimate. [J

Corollary A3. Let v,w : R® — R® be mappings which satisfy conditions from Lemma A2. Then,

/R3 v Awdy = — / U, W, jdY.
Proof. We apply the Stokes formula to the integral from the left side of this equality. From Corollary A2

on a sphere |y| = r, we get the following formula: vywy, ; = O(r=%). A passage to the limitas r — co
gives the required equality. [
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Lemma A3. Let P : R® — R be a function and P € L,(R3) with some exponent r > 1 and distributions
Pje Li((R®)N LS(Rs)for some exponent s € (1,3/2). Then, for function P, Poisson’s formula (the first
equality from (A2)) is true.

Proof. For any smooth function P, we verify the integral identity the same way as in Lemma A2
with application of Lemma A4 (see below). A density of smooth functions and Lemma A1 prove the
statement in a general case because there is continuity of the Riesz potentials in spaces L;. [

Lemma A4. Suppose that a continuous mapping w : R" — R" belongs to the class WFI,(R"), p > 1. Then, for
any point x, an exponent «, wherea > (n —1)(1—1/p),

r / w(y)dS — 0
Jx—yl=r
asr — co.

Proof. Holder’s inequality implies an estimate:

[ atasl < @ ([ fepas) (A5)

[x—yl=r lx=yl=r

Here, w,_1 — is the surface measure of an unit sphere, g = p%l. Let
J= f\xfy|:r |w(y)|PdS. Then,

= ()P II " Mg =

J|x—y|=r

n

_ Y= X
=3 e [ el e )7

’ dy.

The second integral on the right-hand side is estimated by application of Holder’s inequality.
Furthermore, we replace the integration over a ball by the integration over the whole space. Hence,

n -1
J < Zll@)lip + pllw@)lp 1Vl
and ] = O(1) as r — oo. Therefore, from (A5), we have the statement. [

Appendix A.2. Logarithmic Convexity Inequalities and Its Corollaries

Lemma A5. ([36], p. 21). A function B(p) = ||wl|, is a logarithmic convex function. That is, for exponents
r>1,s > 1 with condition % =Lty L wheret € [0,1], the inequality ||w||, < ||w||}~*||w]|! is fulfilled.

Corollary Ad. Let u, v, w : R® — R be a triple of mappings satisfying conditions of Lemma A2. Then, the
inequality holds:

| /R3 wivy, i Dwidy| < al| Va2 Volly 2| Aol | Awll,
with a constant a = \/g . In addition, for a solenoidal vector field u, there is a more exact estimate:

| [ i i Suy] < anl| Va2 Sul}?, ki=1,2,3,

4
where a1 = 83/7@
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Proof. We have estimates:
[uivg, i Dwy| < ul - [Vog| - [Dwg| < Jul - [Vol - [Aw],

which follow from the Cauchy-Bunyakovskii’s inequality. Apply Holder’s inequality for three factors.
Then,

| fog w0, is0udy] < |Vl Vol Aco]o (46)

For each coordinate u; € C§°, we have ||u;[|¢ < A||Vu;l|, where A = i/% (see Corollary Al).
A density of smooth functions and Lemma A1 give the required estimate in a general case.

Since [|ul|2 < ¥ ||lui||2 (we apply the Minkovskii’s inequality with exponent 3), then |[|uls <
A|[ V2. Respectively, we have [[Vo[2 < £ [[o, 2 and. [[o,i[ < [[Vo,i[3, 5 Ve, i]3 = & |20l

From Lemma A5 with exponents p = 3, r = 2, s = 6 and number ¢ = 0,5, we obtain: ||Vo|3 <
HVZJH%/ 2|VvHé/ 2. Then, from inequalities above and formula (A6), we prove the estimate with a
constant a = A%/2,

Now, we verify the other inequality. For solenoidal vector fields, we get (see Corollary A2):

1
/123 ujuy [ Augdy = — /R3 u;, jug iy, ]-dy =— /R3 u,'/j<uk,,-uk,/- — géij|Vu|%) dy,

where J;; is Kronecker’s delta. Applying Holder’s inequality to a pair

1 2
Ui, j, U, iUk, j — géij\vu\zz

2
[ sty < |/ 219 ula)Vulf

(fo () )™ < S f b ar) ™

we obtain:

Since

then, from the inequality

4

17 < (575) " MBI

for vector fields (see [23], Chapter 2 and [27]), we get the second part of the lemma comparing all
estimates from above. [

Appendix A.3. Vanishing of Harmonic and Biharmonic Functions
Lemma A6. If a harmonic function h : R® — R is represented by sum h = hs + hs + hg where functions
hy € Ly(R3), p=s,3,6,1<s<2thenh=0.

Proof. Without loss of generality, we assume that functions &, are smooth. Otherwise, we take its
average defined by a formula

H(x) = [ hx+ Ty)e(y)dy

with a kernel w € C3°(R?). In the equality,

o=[  An@)x—yPay =1,

ly—x|<r
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—1 < B < —0,5, we transform the integral applying the Stokes theorem. Let x = 0. Then,

_ Yj
=g [ i@l [ )l ds = Bht g

yl<r

The integral over surface J, = 0 since J, = rP f‘ yl<r Ah(y)dy = 0. Hence, J; = 0. This integral is
transformed in the same way as the integral I. From the equality,

. a 9
h= [ h) s (ylylP2)dy =1 [ iy,
iz (P %) pi=r
by application of the theorem on the mean value of a harmonic function, we conclude the formula:

woy— B! (/‘ hs(y) dy+/‘ hs(y) dy+/‘ fi6(y) dy>. (A7)

AP < [y[2P yi<r |y[># yl<r [y|>F

For chosen means B, each potential IF1(11,;)(0), g 6 is finite (see Lemma A1). The passage to the

=s,3,
limit in (A7) as ¥ — oo yields the equality: #(0) = 0. O
Lemma A7. If a biharmonic function h : R® — R has a decomposition h = hs + hs + hg where functions
hy € Ly(R3),p=s,3,61<s<2,thenh=0.

Proof. Without loss of the generality, we can replace functions h, by its averages (see above). Then,
every average h, € W, (R?). Now, we fix the averaging parameter 7. Let x = 0and 1< < 1,5. Let
us show that function /1 is a harmonic function. It is sufficient to apply the theorem about the mean
value of a harmonic function to Al and use the spherical coordinates. Then, for the average, we have:

- B+1
4Bl

+1
ART(0 / AR () lylP-2dy = P L, A8
(0) s WlyP~=dy 1B )3 (A8)
The integral J3 is transformed by applying three times of the Stokes theorem: twice to the integrals
over volume and once to the integral over surface. As a result, we obtain:

B=(=3p+2) [ W@ty —(B-2F [ has+r [ AR )y,
Jlyl<r lyl=r Jlyl<r
Furthermore, we apply again the theorem about a mean value for a harmonic function to the third
integral. After that, we input the mean of integral J3 in (A8). Then, we conclude:
ART(0)  1-p82

= e p-4q
3 press ) WlylPdy +

B+1
rrt Jly=r

1" (y)dS.

Here, the integral over the volume set tends to a finite mean as » — co. The finiteness of this mean is
proved in the same way as in Lemma A6. This implies

AR(O) . B4+1
3 Vlgrg4ﬂrﬁ+l ./\y\:r y)ds

An exponent mean 3 belongs to the interval (1,3/2). Hence, and from Lemma A4, we obtain Ah(0) =
0. Taking assumption about a ball center, we obtain that the function /7 is a harmonic function. Then,
from Lemma A6, h" = 0. Let t — 0. Then, h = 0. [

93



Axioms 2019, 8, 41

References

1. Oseen, C. Neuere Methoden und Ergebnisse der Hydrodynamik; Akademische Verlagsgesellschaft: Leipzig, Germany,
1927.

2. Oldquist, EK.G. Uber die Randwertaufgaben der Hydrodynamik zaher Fliissigkeiten. Math. Z. 1930, 32, 329-375.

3. Leray, J. Sur le mouvement d’un liquide visqueux emplissant 'espace. Acta Math. 1934, 63, 193-248.
[CrossRef]

4. Leray, J. Etude de diverses equations integrales non lineaires et de quelques problemes que pose
I'hydrodynamique. J. Math. Pure Appl. 1933, 12, 1-82.

5. Leray, J. Essai sur les mouvements plans d'un liquide visqueux que limitent des parois. J. Math. Pures Appl.
1933, 9, 331-418.

6.  Hopf, E. Uber die Anfangswertaufgabe fiir die Hydrodynamischen Grundgleichungen. Math. Nachr.
1951, 4, 213-231. [CrossRef]

7. Ladyzhenskaya, O.A. Mathematical Questions Of Dynamics of Viscous Incompressible Fluid, 2nd ed.; Nauka:
Moscow, Russia, 1970.

8. Prodi, G. Un teorema di unicita per le equazioni di Navier-Stokes. Ann. Mat. Pura Appl. 1959, 48, 173-182.
[CrossRef]

9. Ladyzhenskaya, O.A. The sixth problem of millenium: Navier-Stokes equations, existence and regularity.
Uspekhi Matematicheskih Nauk 2003, 58, 45-78.

10. Caffarelli, L.; Kohn, R.; Nirenberg, L. Partial regularity of suitable weak solutions of the Navier-Stokes
equations. Commun. Pure Appl. Math. 1982, 35, 771-831. [CrossRef]

11.  Serrin, J. On the interior regularity of weak solutions of the Navier-Stokes equations. Arch. Ration. Mech. Anal.
1962, 9, 187-195. [CrossRef]

12.  Escauriaza, L.; Seregin, G.A.; Sverak, V. L3 o solutions to the Navier-Stokes equations and backward
uniqieness. Uspekhi Matematicheskih Nauk 2003, 58, 3—-44.

13.  Fabes, E.; Jones, B.; Riviere, N. The initial value problem for the Navier-Stokes equations with data in R".
Arch. Ration. Mech. Anal. 1972, 45, 222-240. [CrossRef]

14.  Solonnikov, V.A. On differential properties of solution in the first boundary value problem for nonstationary
equations system. Trudy MIAN 1964, 73, 221-291.

15.  Temam, R. Navier-Stokes Equations. Theory and Numerical Analysis; AMS Chelsea Publishing: Amsterdam,
The Netherlands, 1977.

16. Kato, T. Strong LP —solutions of the Navier-Stokes equations in R” with applications to weak solutions.
Math. Z. 1984, 187, 471-480. [CrossRef]

17.  Galdi, G.P. An Introduction to the Mathematical Theory of the Navier-Stokes Equations. V. I, II; Springer: New York,
NY, USA, 1994.

18.  Fefferman, C. Existence and Smoothness of the Navier—Stokes Equation; Clay Mathematics Institute: Cambridge,
MA, USA, 2000; pp. 1-5.

19. Kiselev, A.A.; Ladyzhenskaya, O.A. On existence and uniqueness of solution in nonstationary problem for
viscous incompressible fluid. Izv. Akad. Nauk SSSR Ser. Mat. 1957, 21, 655-680.

20. Semenov, V.I. On Determinism of Fluid Dynamics and Navier—Stokes Equations, Differential Equations. Functional
Spaces. Approximation Theory; Dedicated to S.L. Sobolev; Institut Matematiki: Novosibirsk, Russia, 2008;
p. 204.

21. Semenov, V.I. Necessary and Sufficient Conditions Of Existence of Global Solutions of Navier—Stokes Equations
in Space, Contemporary Problems of Approximative Mathematics and Mathematical Physics; Dedicated to A. A.
Samarskii; Moscow State University: Moscow, Russia, 2009; pp. 257-258.

22.  Semenov, V.I. On Smoothness Property of Solutions Of Navier—Stokes Equations in Nonlinear Nonstationary the
Cauchy Problem in Space; Kuzbassvuzizdat: Kemerovo, Russia, 2007; pp. 1-40.

23. Sobolev, S.L. Some Applications of Functional Analysis in Mathematical Physics; SO AN: Novosibirsk,
Russia, 1962.

24. Stein, E. Singular Integrals and Differential Functions Properties; Prinston Univ. Press: Prinston, NJ, USA, 1970.

25. Gol'dstein, V.M.; Reshetnyak, J.G. Introduction in the Function Theory With Generalized Derivatives and

Quasiconformal Mappings; Nauka: Moscow, Russia, 1983.

94



Axioms 2019, 8, 41

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.
36.

Ladyzhenskaya, O.A. On uniqueness and smoothness of weak solutions of the Navier-Stokes equations.
J. Math. Sci. 2005, 130, 4884-4892.

Serrin, J. The Initial Value Problem for the Navier-Stokes Equations, Nonlinear Problems; Langer, R., Ed.; Univ. of
Wisconsin Press: Madison, WI, USA, 1963; pp. 69-98.

Michlin, S.G. Many-Dimensional Singular Integrals and Integral Equations; Fizmatgiz: Moscow,
Russia, 1962. Hille, E.; Fillips, R. Functional Analysis and Semi—Groups; American Mathematical Society:
Providence, RI, USA, 1957.

Sobolev, S.L. On some new problem of mathematical physics. Izo. Akad. Nauk SSSR Ser. Mat. 1954, 18, 3-50.
Lewis, J.E. Mixed estimates for singular integrals and an application to initial value problems in parabolic
differential equations. Proc. Symp. Pure Math. 1963, 10, 218-231.

Maslennikova, V.N.; Bogovskii, M.E. Approximation of potential and solenoidal vector fields. Sib. Math. ].
1983, 24, 149-171. [CrossRef]

Semenov, V.I. Certain general properties of solenoidal vector fields and its applications to the 2d Navier-Stokes
and Euler equations. Nauchnye Vedomosti Belgorodskogo gos. univ., ser. Matem. 2008, 15, 109-129.

Semenov, V.I. Some New integral identities for solenoidal fields and applications. Mathematics 2014, 2, 29-36.
[CrossRef]

Ladyzhenskaya, O.A. Solution in global of boundary value problem for the Navier-Stokes equations in case
of two spatial variables. Doklady Akad. Nauk SSSR 1958, 123, 427-429.

Judovich, VI. Periodic solutions of viscous incompressible fluids. Doklady Akad. Nauk SSSR 1960, 130, 1214-1217.
Bourbaki, N. Integration, Measure, Measure Integration; Nauka: Moscow, Russia, 1967.

G) (© 2019 by the authors. Licensee MDPI, Basel, Switzerland. This article is an open access
article distributed under the terms and conditions of the Creative Commons Attribution
[

(CC BY) license (http:/ /creativecommons.org/licenses /by /4.0/).

95



@ axioms ﬁw\n\l’y

Atrticle
Sumudu Decomposition Method for Solving Fuzzy
Integro-Differential Equations

Shin Min Kang "2, Zain Igbal 3, Mustafa Habib 3 and Waqas Nazeer **

1 Department of Mathematics and Research Institute of Natural Science, Gyeongsang National University,

Jinju 52828, Korea; smkang@gnu.ac.kr

Center for General Education, China Medical University, Taichung 40402, Taiwan

Department of Mathematics, University of Engineering and Technology, Lahore 54000, Pakistan;
zainigbal3778@gmail.com (Z.1.); mustafa@uet.edu.pk (M.H.)

Division of Science and Technology, University of Education, Lahore 54000, Pakistan

*  Correspondence: nazeer.waqas@ue.edu.pk; Tel.: +92-321-470-7379

4

Received: 24 March 2019; Accepted: 12 June 2019; Published: 20 June 2019

Abstract: Different results regarding different integro-differentials are usually not properly generalized,
as they often do not satisfy some of the constraints. The field of fuzzy integro-differentials is very
rich these days because of their different applications and functions in different physical phenomena.
Solutions of linear fuzzy Volterra integro-differential equations (FVIDEs) are more generalized and
have better applications. In this report, the Sumudu decomposition method (SDM) was used to
find the solution to some linear and nonlinear fuzzy integro-differential equations (FIDEs). Some
examples are given to show the validity of the presented method.

Keywords: integro-differentials; Sumudu decomposition method; dynamical system

1. Introduction

Linear and nonlinear phenomena are a fundamental part of science and construction. Nonlinear
equations are seen in an alternative way when dealing with physical problems such as liquid elements,
plasma material science, strong mechanics, quantum field hypotheses, the proliferation of shallow
water waves, and numerous other models, all of which are to found within the field of incomplete
differential equations. The wide use of these equations is the key to why they have drawn the
attention of mathematicians. Regardless of this, they are difficult to solve, either numerically or
theoretically. Previously, dynamic examinations were much examined for the potential of finding exact
or approximate solutions to these sorts of equations [1,2].

In the recent years, the area of FIDEs has developed a lot and plays a key role in the field of
engineering. The elementary impression and arithmetic of fuzzy sets were first introduced by Zadeh.
Later, the area of fuzzy derivative and fuzzy integration was studied, and some general results were
developed. Fuzzy differential equations (FDEs) and FIDEs are very important in the study of fuzzy
theory and have many beneficial consequences related to different problems. Modeling of different
physical systems in the differential way gives us different FIDEs [2,3]. Furthermore, FIDEs in a fuzzy
setting are a natural way to model the ambiguity of dynamic systems. Consequently, different scientific
fields, such as physics, geography, medicine, and biology, pay much importance to the solution of
different FIDEs. Solutions to these equations can be utilized in different engineering problems. Seikkala
first defined fuzzy derivatives, while the concept of integration of fuzzy functions was first introduced
by Dubois and Prade. However, analytic solutions to nonlinear FIDE types are often difficult to find.
Therefore, most of the time, an approximate solution is required. There are also useful numerical
schemes that can produce a numerical approximation to solutions for some problems [4,5].
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The literature on numerical solutions of integro-differential equations (IDEs) is vast. We used the
Sumudu decomposition method [6-8] to solve linear and nonlinear fuzzy integral equations (FIEs). The
method gives more realistic series solutions that converge very rapidly in physical problems. Sumudu
transforms are also used for solving IDEs, which can be seen in [4,5]. IDEs are transforms to FIDEs
that are more general and give better results. After applying a Sumudu transform, a decomposition
method is used for the approximate solution [8,9].

2. Preliminaries

Integral Equation (IE)
The obscure function Y(&) that shows up under an integral symbol is known as an integral
equation. Usually, we write an integral equation as follow:

h(&)
Y(E) = £(6) + f K(& DY (1), M
g(&)

where k(&,t) and A are the kernel and constant parameter, respectively. The kernel is identified as
the function of dual variables & and t, whereas g(&) and h(&) are recognized as the limitations for
integration. The function Y (&) to be resolved shows up under the integral symbol; it has the property
of appearing in both the outside as well as inside of the integral symbol. The functions that will be
specified in progressive are f(&) and k(&, t). Limitations of integration can adopt both forms, either as
the variable, constant, or blended [10].

Types of Integral Equation

IEs show up in numerous forms. Different sorts are generally contingent on the limitations of
antiderivatives as well as the kernel of equality. In this content, we focus on the following sorts of
IE [11]:

i. Fredholm IE;

ii. Volterra IE;

iii. Volterra-Fredholm IE;
iv. Singular.

Volterra Integral Equations (VIEs)

There is a restriction for the VIE, which is that at least one limit should be a variable. Likewise, in
FIEs, there are two varieties of VIEs, which are more easily described through the following:

<
<

7o = [xenvoa @

0

Equation (2) is a VIE of the first kind.
That is:

Y(E) = f(£) + 4 f K(&, 1Y (1)t ®

Equality (3) is a VIE of 2nd type.
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For illustration,
3
Y(&) :1—fY(t)dt
0

Classification of Integro-Differential Equations

Different types of dynamical physical problems possess integro-differential equations, specifically
during the conversion of initial value problems (IVPs) and boundary value problems (BVPs). Differential
operators as well as integral operators are involved in an integro-differential equation. There could be
any order for the presence of derivatives of the unknown function. In characterizing integro-differential
equations, we pursued a similar class as used previously. The following are well-known types of
integro-differential equations:

i. Fredholm integro-differential equations;
ii. Volterra integro-differential equations;
iii. Volterra-Fredholm integro-differential equations.

Volterra Integro-Differential Equation

The Volterra integro-differential equation appears during the conversion of IVPs into the
integral equation. In the Volterra integro-differential equation, the unidentified function and its
derivatives appear inside as well as outside of the integral operator. For VIE, at least one limit of
integration is variable. In order to obtain the exact solution, we need initial conditions in the Volterra
integro-differential equation (VIDE). Consider the following VIDE:

&
Y%a:ﬂa+Ajk@@Ymm @

0

where Y" denotes the derivative of order n of Y(&). The VIDE given in Equation (4) can be written as:
£

Y(©) =3+ 38 -ge - [, Y0 =0, )
0

3. Theorems and Definitions Interrelated to Fuzzy Perceptions
Fuzzy Number

A fuzzy number is a generalization of a regular, real number in the sense that it does not refer to
one single value but rather to a connected set of possible values, where each possible value has its own
weight between 0 and 1. This weight is called the membership function.

Let E be the set of all fuzzy numbers which upper semicontinuous and compact. The « level set
[Y], where Y is the collection of fuzzy numbers, 0 < p <1, is defined as:

Y], = (€ R, Y () 2 p)

The set E is convex if Y(t) = Y(s) AY(r) = min(Y(s), Y(r)), wheres <t <r.

If 3¢, € R such that Y(t,) = 1, then E becomes normal. E is said to be upper semicontinuous if for
every ¢ > 0, such that Y71 ([0,a + ¢)),V a € [0,1] is open in the typical topology of R [12,13].

Absolute value |Y| of Y € E is defined as:

[Y[(t) = max{Y(t),Y(=t)}, if t =0
=0,ift<0
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Consider the mapping d:L(R)xL(R) — R defined as:

d(Y, V) = sup max{|Y(p) - V(p)|,

Y(p)-V(p)|)
0<p<1

where: _ . . _
Y = [X(p), Y(p)] and V = [V(p), V(p)]
Then,d is a metric on L(R) satisfying the properties:

AY +w, V+w)=d(Y,V) forallY,V,w € L(R);
d(kY,kV) = |kld(Y,V) forall Y, V, e L(R);

AdY +w,w+e) <d(Y,w)+d(V,e)forall Y,V,w,e € L(R);
(d,L(R)) is a complete metric space.

Ll S

Definition 1. Let f: R — L(R) be a fuzzy valued function, then f is continuous if for t, € R and for each
&> 0, there exists 6 > 0 such that:

d((f(t), f(to)) < € whenever |t —t,| < O

Definition 2. Let f: R — L(R) be a fuzzy valued function and &, € R, then f is differentiable at &,. If 3
f'(&) € L(R) such that:

fEth)-f(&) _

(a) lim 7

h—0+
f(&ot+h)=f(&)
(b) lim [E=f )

h—0— h—0-

f(é())*if(gn*h) — f(l) (50)
Theorem 1. Consider f: R — L(R) as a fuzzy valued function defined as f(t) = u(t,p)j(t,p)]for each
0 < a < 1,and - f is differentiable, then f(t, p) and?(t,p) are differentiable and f) (t) = [f(l)(t, p),?(l) (t,p)].

Theorem 2. Let f:R — L(R) be the fuzzy valued function defined as f(t) = u(t p), 7(t,p)] for each

0<p <1 If fand fO) have the property of differentiability, then 7< (t,p) and f )(t, p) are differentiable
and:
(2)

1O =207 t0)]

Theorem 3. Consider a real valued function f(&) defined on [0,00] such that f(&,p), f(Ep) are
Riemann-integrable on [a, b), for each b > a and there exist positive constants M(p), M(p) such that:

b
[lrcepfee <o)

for every b > a. Then, f(&) is an improper fuzzy Riemann integrable on [0, 0], and f(&) is a fuzzy number.
Additionally, we we have:
oo b b
[ e = [ ieore, [Fieppie
a a a

Theorem 4. The sum of two fuzzy Riemann integrable functions is a Riemann integrable.

b
and f‘?(é,p)|d€ <M(p)
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Definition 3. The fuzzy Laplace transform (FLT) of a fuzzy function f is defined as:

o0 T

f6) =101 = [ poa = im [ e

0 0
where L denotes FLT. In addition, the fuzzy Laplace transform for f(t) can be as follows:
f(s,p) = LUF(t, p)} = [ (t, p), 1{ftt, p)]
oo T
tph= [estf(t)ydt = lim [estf(t)t
0 - —00 0 -

0<p<i
-_— 0 p— T p—
Ifit, p) = [ f(t)dt = lim [estf(t)at
0 ~%0
0<p<1

Theorem 5 (Fuzzy Convolution Theorem).
Let f and g be two fuzzy real valued functions. Then, the convolution of f and g is defined as:

T

(f*g)(t):ff(T)g(t—T)dT.

0

Theorem 6. Consider f and g defined on R are two continuous (piecewise) functions defined on [0, 0| having
exponential order p, then:

L{(f =g) (1)} = L{f (OIL{g (1)} = F(5).G(s)
Definition 4. (Sumudu transform) [14-16]
The Sumudu transform of the function f(t) is defined as:

Fw = SIF() = [ 18
(u) = S[f(#) O}of e tdt,
for any function f(t) and —11 < u < 5.

Theorem 7. If ¢; > 0, ¢ > 0 and ¢ > 0 are any constant and f1(t), f2(t), and f(t) any functions having the
Sumudu transform Gy (u), Ga(u), and G(u), respectively, then:

i Sleifi(H) +e2fa(H)] = aS[fi(H)] + c2S[fa(1)] = c1G1(u) + c2G2(u);
ii. S[f(ct)] = G(cu);
iii. tlimf(t) = f(0) = lin(lJG(u).
For more details, we refer the readers to [17,18].
Fuzzy Sumudu Transfom

Let f: R — f(R) be a continuous fuzzy function, then the fuzzy Sumudu transform (FST) can be
defined as:
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)

F(u) f (u&) @e~tdE, u € 11, 10]
bl

Theorem 7. Let f: R — f(R) be a continuous fuzzy valued function. If F(u) = S[f(&)), then:

—o

S[f(l) ] -~ @ - @ folS (i)dif ferentiable and u > 0
—@ CHw) sz is (ii)dif ferentiable and u > 0

Proof. Case (i) Let f be differentiable, then:

(]

Theorem 8. Let f: R — f(R) be a continuous fuzzy valued function, and if F(u) = S[f(x)), then:

Sl o f(t) = — F(

1
), au # =1 and
1+au 1+4au

u
1+au
Proof.

S( —uéof ) [ff ué —a(&u) f e—al&u), édé]
0
— {ffp —11 (1+u) ‘5d§ ffp é)e a(1+u) Edé]
5=

Now, letv = (14 au)& and d& =
Thus, we have:

1+au'

S( et of(t ) [ au p(1+ml) v, Ty 1+au ffp(1+”“) vdvl]

[ee]
v_\,—v
1+tzu ffa(1+au)e do.
0

Hence:

S(ee o f(1) = ;F(L)

1+au \1-au
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In the same way, we can prove that:

(0 r(h) = — )

1—au \1—-au

]

Theorem 9. Let f : R — f(R) be a continuous fuzzy valued function, and if F(u) = S[f(&)], then:

4

| f(é)dé] — uF(u)

0

S

Proof. Assume function # is differentiable, and:

& &
() = [ £ (e, Be) = [Fee 1,0 =0=Fo0),  HV(E) = f(©)
0 0

Then:
S(h(l)(g)) _ Hiu) B @ _ [S[ﬁi(a] B ame) S h,;(.{)] ~ @
_ [S[hp(é)] S@P(é)]]
- [% Sf f (0,38 [ ?p(s)dg}
0 0

Thus, we have:

[}

4. Sumudu Decomposition Method for Fuzzy Integro-Differential Equation (Analysis of Method)

Consider a Volterra integro-differential equation:

&
Y'(&p) = flEp) + [ KDY P ®

0

Y 0) =7 = (P, Pr; 0sk<n—1

By taking sumudu transform on Equation (6), we have:

4
SIY' (& p)] = SIf(& )] +S fk(f’i - f)Y(f,P)dt]- )
0
This will give us:
LSIY(E,p)] - 2Y(0,p) - A YV (0,p) - - L l00)

®)
=Slf(&p)l+S

g
[ k(&= t)Y(t,p)dt]
0
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Ynfl 0,
LS ) - X0,0) - ey 0,0) =+~ T — 5t )] + Sl nISIY(E]
—(n-1)
ST )] 570 p) = 77 0p) - O = [, )]+ uSE DSV ] (10
Note that:
0.0) = p, YVO,0) =p,ovooo Y0 =, ,
V2 0 0 :ﬁO’ Y(l) p :]_]] ......... Yn_l P 7’_71171
Thus, we have:
L S(E ) - L - —p —oo - Bl (e )] S-S Ep)] ()
= /P u”EO un—lEl u P B =P
;73[?(5,9)]—%7_’0_%?1 _..._”"u-l = S[F(&,p)| + uS[k(£ - )IS[Y(E, p)] (12)

The following cases can be discussed:

(i) if Y(&p)and k(&; p) both are positive:
SIk(&, p)ISIY(& p)] = SIK(E, p)ISIX(&, p)]
S[k(&, p)|S[Y (&, p)]| = S[k(E, p)|S[Y (& p)]
(ii) if Y(&; p) is negative and k(&; p) is positive:
SIk(&,p)ISIX(&,p)] = S[k(E, p) [SIY(E )]
S[k(E p)]S[Y(& p)| = SIK(E, pIS[Y(E,p)]
(iii) if Y(&; p) is positive and k(&; p) is negative:
S[k(&, p)ISIY(&, p)]= S[k(&, p)S[Y (&, p)]
S[k(& p)|S[Y(& p)] = S[k(E, p)|SIX(E, p)]
(iv) if Y(&; p) and k(&; p) both are negative:
SIk(E p)ISIY (& p)] = S[K(E p)|S[Y (&, p)]
S[k(e, p)|S[Y (& )] = Slk(&, p)S[Y(E, p)]

Exploring Case (i), we can see that is remains are same.
After simplification, (11) and (12) become:

SIY(& p) =p,—up, =+ =u"p = u"S[f(&p)]+u"! SIK(E, p)S[X(&, p)] (13)
S[Y(& p)] =Py —uipy = =" p g = w"S[f(&, p)] + u T S[R(E p)|S[Y(E0)]  (19)

After simplification:
SIY(&, p)] - " Sk(E, p)ISY (&, p)] = w"S[£(&,p)] +py +up, +-+uTp o (15)
S[Y(&, p)] —uLS[k(E, p)|S[Y(&, p)| = w'S[F (&, p)| + 1y + -+ u" ', 4 (16)
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Equations (15) and (16) give us:

“"S[J_r(é,f))] +p, tup, ot u"‘lgn_l

SI¥(Ep)] = L TSEETD 7)
- WS (&, p) |+ upy + -+,
S[¥(ep)] = [ [+ _ ! (18)
(1- w18 (k(£ - b))
By taking the inverse Sumudu transforms, we can get the value of Y(&, p) and Y (&, p).
Now, using the decomposition method:
Y Yi(Ep) = Yo(&p) + X4 (80) + X, (£ p) + - Y, (£, p)
i=0
and: -
Z?i(é, P) = ?O(EIP) +?1(51p) JF?Z(E:P) + - '?n(ézp),
i=0
we can write as:
St ] = wS{r e )], o, 6y
S[Y, (& p)| = wrH1S[k(E - H)]S[Yo (&, p)]
S[Y, (& p)] = w1 S[k(E - ]S p)] ()
S[Y, (& p)] = wH1S[k(E = )]S[Yu1 (£, p)]
Similarly: _
S[Yo(é, p)] = u"S[j_f(cE,p)] tp,tup, et u”’lgn_
S[Y1(& p)| = wt1S[k(E - H]S[Yo (&, p)]
S[Ya(&, p)| = u1S[k(E = )] S[Y1 (€, p)] (B)
S[Yu(& p)] = u1SIK(E = )] S[Yo1 (€, p)]
For nonlinear equations, we use the adomian polynomials:
Ao=Yo? A1 =2YoY;
A> =2Yo Yo+ Y12, A3 =2Yo Y1 +2Y1Ys
Then, Equation (B) becomes:
S 26 Yi(&, p)] —p,—up, = —u"p = u"S[f(Ep)] +u" T S|k(x - t)}S[Z;Aj (19)
i= j=
S Z]Yi(é,m] ~Po = tipy =+~ ",y = w"S[F(&, )] + w1 S| k(2 - 1)]S[) 4
i=0 =
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5. Numerical Examples

Example 1. A linear fuzzy integro-differential equation is:

&

YO(E,p) = F(&,p) - f Y(t, p)t,

0

with conditions, Y (0, p) = (0,0), where:

’

f&p)=((p*+p).5-p)

To solve this fuzzy integro-differential, we proceed as follows:

YW(g,p) = f(&p) = [Y(t p)dt

YO(E,p) = f(&,p) -

C—m i C—

Y(t, p)dt

YW (& p) = (p?*+p)- OfY

YD (&, p) ) - [Y(t
0

Applying Sumudu transform on (21) and using Equations (A) and (B), we have:

&
S[YD (&, )] = S((p? +p) - S [ Y(t, p)at

0

&
SIYI(&,p)] = S((5-p) =S [Y(t, p)dt

0

Y(& p) =S u(p? +p)) - STH2S(Y(E, p))
Y(&p) =87 (u(5-p)) - ST(2S(Y(E, p))

For Y(¢&, p):
Yo = 5(0{2 + a)
Y1 =S12S(Ep2 4 p), Yi=-5(p2+p)
Y, = S*l(uas(i(p2 +0))  Ya=5(?+p)
Y; = S (uzs(i(;ﬂ ¥ p)), Ys = -5(p* +9)
Similarly, for Y (&, p):

(20)

@n

(22)

(23)
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Thus, using above iterative results, the series form solution is given as:

Jac~
el

{Y(am—aw—p)—é—(s—p) +56-p)-56-p)+
Y(Ep) =E6-p)-56-p) +56-p) - 55-p) +
Using (17), we get the exact solution:

Y(&, p) = sinE(5-p)

A graphical representation of the solution is given in Figure 1.

Figure 1. Graphical interpolation of Example 1.

Example 2. Consider the following fuzzy Volterra integro-differential equation:

I3
YV(Ep) = (p=1) + [ X(t, p)dt
0

_ £_ 26
Y& p) = (1-p) + [Tt p)at 26
0
0

Using (A) and (B) on both sides and taking the inverse:

{Y(s p)) = S Hul(p-1)) + S (12S[X(&,p)) -
Y(&p)) = S7Hu(1-p)) + S (12S[Y(,p)])
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Then, the solution in the series form will be:

Xi(élp) = XO(E,P) +Xl(5xp) +Xz(5/p) +X3(‘5/P) + -
=0

1

53 55 ((;7
=&p-DH+ 5 (p-D+5 (p-D+ 75 (p-1)+-
Similarly, for Y(&, p):
3 5 7
—i-p+Sa-prEa-p+Ha-p) +

and the exact solution is given using (17).

Y(&p) = (p—1)sinht and Y(&, p) = (1 - p)sinht

The graphical representation of the solution is given in Figure 2.

Figure 2. Graphical interpolation of Example 2.

Example 3. Consider the following fuzzy Volterra integro-differential equation:

YO (Ep) = (p+1)(1+&) + [X(tp)dt

(28)

O O

YW, 0) = (p-2)(1+8) + [Y(t, p)at

(1)(

YD) =0=Y"(0);0<p<1,0<t<& &€[0,1]
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Using (A) and (B) on (28), we get:

S(YM(E,p) =S((p+1)(1+8&)) +S[fYtp]dt

‘3

S (& p) = S((p-2)(1+¢) f (29)
Y(&p) =87 (u (p+1))+S’1(u2(p+1)+S’1(UZS[X(5,P)})
Y(&p) =S ulp-2) + S (p-2) + S (12S[Y(&,p)])

Then, the solution in the series form will be:

Yi(&p) =Yo(Ep) +X1(Ep) +X,(E p) +X5(Ep) +

or

Il
o

1

2 3 4 5
=+ +5e+D+5 p+ D+ 50+ +5 (p+1)

6 7 8 (30)
g g &
+alp+ Dz (p+1) +5(p+1)+

Similarly, for Y(&, p):

2 3 4 5
—ip-2)+50-2)+5 (p-D+50-2+5 (p-2)
o 7 8
+a(P-2)% (p-2) + §(p-2) +--

Using (17), we get the exact solution.

€]

Y(&p)=(p+1)(~1)and Y(&,p) = (p—2)(¢* ~1)

The graphical representation of the solution is given in Figure 3.

Figure 3. Graphical interpretation of Example 3.
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Example 4. Consider a Volterra integro-differential equation:
4
B p) = f(&p) - f (E=DY(t, p)at (32)
0

with conditions:

u(0,p) = (p+1,3-p); uV(0,p) = (p,2-p)
A=1,0<t<E 0<p<1, K(Et) =(E-1),

To solve Equation (32), we proceed as follows:

U@ (& p) = f(&p) = [(E-1)Y(t p)dt
05 (33)
ud (&, p) = f(&p) = [(E=1)Y(t p)dt
0
&
u® (& p) = (p+2)&— [(E-1)Y(t, p)dt
p (34)
ud (& a) = (4-p)&= [(E-H)Y(tp)dt
0
Using (A) and (B), we get:
Y(&p) =S (1P (p+2) + S (up) + S p+1) = ST S(Y(&, p)) )
Y(Ep) =SP4 —p) + 57 (2-p) + 573~ p) - ST wAS(Y(E, p))
Now, applying the decomposition method for Y (&, p):
Yo = ‘%—T(p+2)+c§p+(p+1)
Y1=S‘1( (é—(p+2)+€p+(p+l))) Yi=5(p+2)+ 5o+ 50+
Yo =S (S e+ 2+ 5o+ 50 +D)  Ya=fnlo+2+Fo+ o+
Similarly, we can find E(E, p),ﬁ(é, P) e
L Yi(Ep) = Yol&p) + YalEp) + Ya(E,p)
(36)
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Now, for Y(&, p):

Yo=%(4-p)+E2-p)+(B-p)
Y1 =S (utS(5(4-p) +E2-p)+ (3-p)),

Yi=5@-p)+52-p)+506-p)
Y, = 3—1(u43(§—f(4—p) +502-p) + %(3—;3)),
Yo = Sna-p)+ 52-p) + 53-p)
Similarly, for Y;(&, p):
:(5+‘§—f+‘§—f+ ..... )(Z—P)+(1+%+§+ “““ )(3_‘0)
+(§_3!+‘%+% ..... )(4—p)+~~~
and the exact solution is given as:
Y(&p) = (p +2).1(sinhé —sin&) + (p+1). (cos& + cosh&) + (p) (sin& + sinhe)

Y(t;p) = (4- p).(sinh& —sin&) + (3 - p).1 (cos& + coshé)
+ (2 - p)(sin& + sinhé&) 0<p<1

The graphical representation of the solution is given in Figure 4.

Figure 4. Graphical interpretation of Example 4.
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Example 5. Consider a nonlinear fuzzy Volterra integro-differential equation:

z
<

YW(E p) = £(&,p) - f Y2 (t, p)dt (37)
0
with conditions Y(0,p) = (0,0), where:
A=1,0<t<&0<p<], K& 1) =1, e,
f(&p)=(p,7=p)
To solve Equation (37), we proceed as follows:
&
YU(E p) = f(&p) = [Y2(t, p)it
’ (38)

- ‘.
YW(&,p) = f(&p) - [Y2(t, p)dt
0

3
<

YW(E p) = p= [Y2(t p)at
’ (39)

- i
YD(E,p) =7—p— [Y2(t,p)dt
0

Applying the Sumudu transform on both sides of the equation, we get:

S(YW(&p) =S(p)-S f Y2(t, p)dt

(40)

S(YW (g, p) =S(7-p) - Ssz(t,p)df
0

Applying the inverse Sumudu transform and using (19), we get:

Y(&, p) = S Hup) —S‘l(qu(YZM)
Y(&,p) = 87 (u(7-p)) - ST (2S(Y2(E, p))

Yi&p) =Y1(&p) +Ya(&,p) + Y3(E,p) + ...

s

1

—ET-p)+ 5T+ 4 (T-p) + ...

The graphical representation of the solution is given in Figure 5.
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Figure 5. Graphical interpretation of Example 5.

6. Conclusions

Usually, it is difficult to solve fuzzy integro-differential equations analytically. Most probably,
it is required to obtain the approximate solutions. In this paper, we developed a numerical
technique (Sumudu decomposition method) to find the solution to linear and nonlinear fuzzy
Volterra integro-differential equations. A general method for solving VIDE was developed. This
technique proved reliable and effective based on the achieved results. It gives fast convergence because
by utilizing a lower number of iterations, we get approximate as well as exact solutions.
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Abstract: In this paper, we provide a formal proof of the existence of a polynomial solution
of fixed degree for a second-order divided-difference equation of the hypergeometric type on
non-uniform lattices, generalizing therefore previous work proving existence of the polynomial
solution for second-order differential, difference or g-difference equation of hypergeometric type.
This is achieved by studying the properties of the mean operator and the divided-difference
operator as well as by defining explicitly, the right and the “left” inverse for the second operator.
The method constructed to provide this formal proof is likely to play an important role in the
characterization of orthogonal polynomials on non-uniform lattices and might also be used to
provide hypergeometric representation (when it does exist) of the second solution—non polynomial
solution—of a second-order divided-difference equation of hypergeometric type.

Keywords: second-order differential/difference/g-difference equation of hypergeometric type;
non-uniform lattices; divided-difference equations; polynomial solution

1. Introduction
Classical orthogonal polynomials of a continuous variable (P, ) are known to satisfy a second-order
differential equation of hypergeometric type

o(x)y"(x) +T(x) ¥ (x) + Ay(x) =0, 1)

where 0 is a polynomial of degree at most 2, T is a first degree polynomial and A is a constant with
respect to x.

In [1,2], it is shown that Equation (1) has a polynomial solution of exactly n degree for a specific
given constant A = A,. This is achieved mainly by showing that :

- the nth derivative y(" of any solution y of (1) satisfies an equation of the same type
(hypergeometric aspect), that is, an equation of the form

U'(x)]/”(x)+Tn(x)}//(x)+/\ny(x) =0, )
where T, is a first degree polynomial and A, is a constant given by

Tu(x) = T+no'(x), )\n:/\—&-nr’—&-@a”. 3)
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- Any solution of (2) can be written as the nth derivative of a solution of (1), provided that
Aj#£0,j=1.n—1.

The fact that the constant solution of (2) when A, = 0 is the nth derivative of a solution of (1)
leads to the existence of a polynomial solution of (1), of exactly 1 degree, when

nn=1) o

A=Ay =—n7 —
" nt 5

This result proves not only the existence of a polynomial solution for Equation (1) but also
allows for establishing the Rodrigues formula expressing the polynomial solution in the term of the

nth derivative:
"o (x) p(x)] ) ,

where B, is a constant and p is the weight function satisfying the Pearson equation

Py(x) =

(@(x)p(x)) = t(x) p(x).

It is worth mentioning that Hermite, Laguerre, Jacobi and Bessel polynomials are the polynomial
eigenfunctions of the second-order linear differential operation given in (1).

Using the same approach, similar results have been established in [3] (See also [4]) for the classical
orthogonal polynomials of a discrete variable satisfying instead a second-order difference equation of
hypergeometric type

o(x) AVY(x) + T(x) By (x) + A y(x) = 0, @

where A and V are the forward and the backward operators defined by

Af(s) = f(s+1) = f(s), Vf(s) = f(s) = f(s = 1).

Furthermore, it should be noticed that Charlier, Krawtchuk, Meixner and Hahn polynomials are
the polynomial eigenfunctions of the second-order linear difference operation given in (4).
The same result can be established in the same way to for the classical orthogonal polynomials
of a g-discrete variable satisfying a second-order g-difference equation of hypergeometric type [5]
(See also [6,7])
o(x) D2y(x) + 7(x) Dyy(x) + A y(x) = 0, )

where D, is the Hahn operator [8] defined by

x) — f(x
Dy(() = LIS, 20, Dyf(0) = £ 0),

provided that f'(0) exists. Orthogonal polynomials which are eigenfunctions of the second-order
g-difference operator given defined by (5) are [5]: Big q-Jacobi, Big q-Laguerre, Little g-Jacobi,
Little g-Laguerre (Wall), g-Laguerre, Alternative q-Charlier, Al-Salam-Carlitz I, Al-Salam—Carlitz II,
Stieltjes-Wigert, Discrete q—Hermite I, Discrete q—Hermite II, g-Hahn, g-Meixner, Quantum
q-Krawtchouk, q-Krawtchouk, Affine q-Krawtchouk, the q-Charlier and the g-Charlier II polynomials.

Classical orthogonal polynomials on non-uniform lattices (including but not limited to
Askey-Wilson polynomials, Racah and g-Racah polynomials), are known to satisfy a second-order
divided-difference equation of the form [9,10] (see also [11])

p— ){W(X(S))} ICO) {Ay(X(S))JrVy(X(S))

Ax(s—3) L Vx(s) 2 Axis) T wa(s) | TAnvGE) =0 ©

P(x(s)
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where 1 and ¢ are polynomials of degree 1 and at most 2, respectively; A, is a constant depending on
n and on the leading coefficients of ¢ and . The lattice x(s) is defined by [9,10]

g t+ceg+e if g#1,
= 7
x(s) { cas? 4 c55+c if g=1, @
is known as non-uniform lattice and fulfills various important properties.
Equation (6) can be transformed into equation [12]
¢(x(5))D3y (x(5)) + P(x(s))S2Dxy (x(s)) + Any(x(s)) =0, ®)

called divided-difference equation of the hypergeometric type by means of the two companion
operators D, (called divided-difference operator) and S, (called mean operator) defined as [9,10,12,13]

flx(s+3)) + f(x(s — 3))
5 .

Dy f(x(s)) = D a1 Se f(x(s)) = ©)

Using appropriate bases, computer algebra software has been used to solve divided-difference
Equation (8) for specific families of classical orthogonal polynomials on a non-uniform lattice. For some
special values of the parameter for the specific case of Askey-Wilson polynomials, non-polynomial
solution has been recovered together with the polynomial one [14] (see page 15, Equations (62) and (63)).
In addition, the operators D and S, have played a decisive role not only for establishing the functional
approach of the characterization theorem of classical orthogonal polynomials on non-uniform lattices,
but also for providing algorithmic solution to linear homogeneous divided-difference equations with
polynomial coefficients, allowing to solve explicitly [13] the first-order divided-difference equations
satisfied by the basic exponential function

Dyy(x(s)) = 220

and the second-order divided-difference equation satisfied by the basic trigonometric functions

1\ 2
D3y (x(s)) = - (ﬁ”"? q) y(x(s)),

where w is a given constant.
The aim of this work is:

1. redto define the right and the “left” inverses of the operator Dy;

2. to provide a formal proof of the existence of a polynomial solution of a preassigned degree of the
divided-difference equation of hypergeometric type (8), extending and generalising therefore—by
means of specialisation and limiting situations on the lattice x(s)—similar results obtained for
second-order differential, difference or g-difference equation of hypergeometric type.

2. Preliminary Results: Known and New Properties

Since the main result of this paper is based on the operators Dy and S, which are defined by using
the lattice x(s), we will provide in this section some known and basic properties of x(s), Dy and Sy. We
will also derive new properties such as the right and the “left” inverses of the operator Dy, required in
the next section.
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2.1. Known Properties of the Lattice x(s)

Taking into account the notation

xuls) = x(s + 5),

the non-uniform lattice x(s) defined by Equation (7) satisfies

X(s+k)—x(s) = 1 Vagals),
w g xx(s) + B,

fork=0,1, ..., with
vo=Lag=0p=0p=Fr=0"=1

where the sequences (ay), (Bx), (7x) satisfy the following relations:

Ky —2a 0 +apg = 0,
Brt1— 2Bk +Pr1 = 2B,
Tkl — Vk—1 = 20

and are given explicitly by [9,10]

a, =1, ﬁn:ﬁnz, Yo =n, fora =1,

and .
g2 +q 2

ay = 5 /IBn::B(lia") _1q

n
2
; Tn = —1
2

1—uw q

1 _1
Cfora— 1142

2.2. Known Properties of the Operators Dy and Sy
The operators Sy and Dy fulfil the so-called Product rules I [13,14]:

Dy (f(x(s))8(x(5))) = Suf(x(s)) Dxg(x(s)) + Duf(x(s)) Sxg(x(s)),
Uz (x(s)) D f (x(5)) Dag (x(s)) + Suf (x(s)) Sx8(x(s)),

where U is a polynomial of degree 2
Uz(x(s)) = (= 1) 2%(s) + 28 (a +1) 2(s) + 11,
and 7 is a constant given by [14]

¥2(0) +x2(1)  (24% 1) a+1)

= 402 T a2 x(0) (1) - /S(T

(x(0) + (1)) + £
The operators Dy and Sy also satisfy the so-called Product Rules II [13,14]:
Dy Sy = a Sy Dy 4 Uy (x(s)) D2; S2 = Uy (x(s5)) Sy Dy + a U (x(s)) D% 41,
where I is the identity operator If (x) = f(x), and

U (x(s)) = (a> = 1) x(s) + B (a +1).
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2.3. An Appropriate Basis for the Operators Dy and S

Searching for a polynomial basis on which the action of the companion operators will give a
linear combination of at most two elements of the basis, Foupouagnigni et al. proved in [14] that the
polynomial F, defined by

Fu(x(s)) = Fu(x(s), x(¢)), with F,(x = ﬁ —xj(e (21)
j=

where ¢ is the unique solution (provided that the lattice x(s) is quadratic or g-quadratic: i.e.,
the constants c; in (7) satisfy c;c; # 0 or ¢4 # 0) in the variable f of the equation x(t) = x(f),
is the right basis for the operators Sy and Dy because it satisfies the following properties

DyFu(x(s))
SyFu(x(s))

Tn Fu (X(S)), (22)
oy Fy(x(s)) + 2" Vxnﬂ(zx)ﬁﬂ(x(S))/ (23)

where the constants a;; and 7, are given in (14) and (15).

After reviewing some properties of the operators D, and Sy, we now state and prove the following
proposition providing the left and right inverse of the operator Dy, to be used in the next section to
complete the proof of the main theorem of this paper.

Proposition 1.
Let Fy be a linear operator defined on the basis (F, ), by

Fan:Fn+1,fl20, F.0:=0. (24)
Yn+1
Then, ¥ satisfies the following relations:
DyFy =1 FxDy =1— 0y, (25)

where 1 is the identity operator and 6.,y is the Dirac delta distribution defined by

with € is defined in (21).

Proof. For all positive integer 1, F, defined by (21) is a polynomial of degree exactly n. (F,) is therefore
a basis of C[x]. Letting f € Cy[x], there exist f, ..., fn € C[x] such that

)
j=0

We have
(Bx(e) f) = Zf;] ) + fo = fo- (26)

118



Axioms 2019, 8,47

D Fof (x(5)) i)m»mﬁj(x(s))
L

" fDuE 1 (x(s))
j=0 Ti+1

= ) fiF(x(s)) = f(x(s))-
j=0
Hence, the first part of Relation (24) holds. Using (26), we have
FyDyf (x(s)) + (0, f) FyDxf (x(s)) + fo

= iOf]Fx]D)xF/(X(S))*FfO
j=

= ifj')’jFij—l (x(s)) + fo
=

n
= Y fiF(x() +fo
j=1
= f(x(s))-
The second part of (25) is therefore satisfied. [

3. Existence of the Polynomial Solution of the Divided-Difference Equation of the
Hypergeometric Type

Having stated and proved required properties of the operators D, and Sy, we will now state and
prove the main theorem of this paper.

Theorem 1. Let n be a nonnegative integer, 1 and ¢ be two polynomials of degree 1 and at most 2, respectively,
such that

VkeN, = ¢pyx + P1ag #0. (27)
Then, the divided-difference equation
¢(x(s)) D3y(x(s)) + (x(5)) SeDxy(x(s)) + Ano y(x(s)) = 0, (28)

with
Ao = =Yn (@2 Vn-1+ P1an-1) = —Yulln-1, (29)
where Py and ¢, are leading coefficients of polynomials  and ¢ respectively, has a polynomial solution of exactly

n degree.

The proof of Theorem 1 will be organized as follows: we split the proof in five lemmas which we
first state, prove, and then put these lemmas together in combination with Proposition 1 to deduce the
proof of this theorem.

Lemma 1.
If the function yg is a solution of (28), then the function y, = Dy yo satisfies

Pl (x()) D3y (x(5)) + 91U (x(5)) SxDxy(x(s)) + Ana y(x(s)) = 0, (30)
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where
¢l (x(s)) = Sxgp(x(s)) + a Uz (x(s)) Dxyp + Un (x(s)) Satp(x(s)),
Pl (x(s)) = Degp(x(s)) + U (x(5)) Datp + & Sxip(x(s)), 1)
)‘n,l = /\n,O + DﬂIJ-

Proof. Assume that yg satisfies (28). Applying the operator Dy to (28) in which y is replaced by o and
using the product rule Iin (16) and (17), we obtain

Dy (x(s)) SxD3yo(x(s)) + Sxp(x(s)) Diyo(x(s)) + Drxip(x(s)) SDxyo(x(s))
+Sxp(x(s)) DyxSxDyyo(x(s)) + Ano Dayo(x(s)) = 0.

Using the product rules II in (20) to replace S% and D, Sy in the previous equation, we have
! (x(s)) D3yo(x(s)) + ¢V (x(s)) S:DFyo(x(s)) + Au1 Dayo(x(s)) =0,

where ¢ (x(s)), ¢M(x(s)) and Ay are defined by (31). Therefore, y; = Dyyp is a solution of
Equation (30). O

Lemma 2.
If the function yq is a solution of (28), then the function vy = DK yq is a solution of the equation

¥ (x(s)) DRy (x(s)) + 1 (x(s)) SDay (x(5)) + Anj y(x(s)) =0, (32)

where the polynomials ¥, Y| and the constant Ak satisfy

oI (x(s)) = Sl (x(s)) + a U (x(5)) Do + Uy (x(5)) Sy (x(5)),
Pl (x(s)) = Deg¥) (x(s)) + Un (x(5)) D + a Syl (x(s)), (33)
)\n,k+1 = /\n,k + Dxlp[k]/

with the following initial values: pI° = ¢, PO := .

Proof. Lemma 1 assures the validity of the result for k = 1.
Let k be a positive integer. Assume that yj is solution of Equation (32). Applying the operator D,
to (32) in which y is replaced by y; and using the Product Rules I, we obtain

Dt (x(5)) SxD2yi(x(s)) + Sxp™ (x(5)) D3y (x(s)) + Dyl (x(5)) SZDyye (x(s))
S (x(5)) DaSx Dy (x(5)) + Ay Dy (x(s)) = 0.

Using the products rule II to replace S% and D, Sy in the previous equation, we have
P (x(s)) D3y (x(s)) + P (x(5)) S2D2Zy(x()) + A1 Davi(x(s)) = 0,
where ¢l (x(s)), ¢+ (x(s)) and A, 441 are defined by (33). Thus, yj,q = Dyy; satisfies
¢l (x(5)) D2yg1 (x(5)) + 9 (x(5)) SDas1 (x(5)) + A1 Y (x(5)) = 0.
O

Lemma 3.
If a given function y, satisfies (30) with A, o # 0, then there exists a function yg satisfying (28) such that

y1 = Dxyo. (34)
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Proof. Let y; be a solution of (30) with A, 9 # 0. If there would exist a solution vy of (28) such that
y1 = Dy vg, then from (28) we can express vy as:

vo(x(s)) = —Aio [¢(x(s)) Dy (x(s)) + P(x(s)) Sy (x(s))] - (35)

Now, it remains to verify that the function vy defined in terms of y; by (35) satisfies Equation (28) with
vao = Y1- (36)
By applying D to (35) and using product rules I, Il and the fact that y; is solution of (30), we get

~AnoDrvo(x(s) = D [p(x(s)) Dy (x(5)) + $(x(5)) Sy (x(5))]
= ¢ (x(5) Din (x(5) + 91 (x(5)) Sy (x(6)) + (Ans = Ano) 1 (x(5))

—Anoy1(x(s)).

Therefore, Dyvg = y; since A, # 0.
We prove that v is solution of (28) by replacing y; in the Equation (35) by Dyvy. O

Lemma 4.
For any positive integer n, the coefficients A,  defined by relation (33) satisfy

Ak = Auo— Ao, 0 <k <n, (37)
A # O, for 0 <k<n-—1,and(n k) # (0,0), (38)

where
)\n,O = *'Yn(¢27n—l + 1P14n71)~

Proof If we denote by oM (x(s)) = [k] F(x(s)) + ¢; (k] Fi(x(s)) + 47([)’(] and gl (x(s)) = 1/’%“ Fi(x(s)) +

% , then from (33), we have the followmg system of recurrence equation

= w[ +om( -y +a1( ~1)9l,
el 72 9 +k( Dy 9l + g gl
A1 = Apip+ ¢£ L

Using relations
Ny = 202 -1, Yo =2a,

derived from Equations (12) and (13), the previous system of equations becomes

Kl = a2 —1) 9l 1 2a 2 - 1)l
P = el + a2 =1yl
)‘n,k+1 = /\n,k + l/’g ]

Solving this system of recurrence equations with the initial values ¢£0] = ¢, 1p£0] = 11, we obtain for
the g-quadratic lattice

dp= =) T ik g+ L= 1)(q + g4 (39)
k=g —aghgr [VITT TRV TAER

Using the definition of A, o which of course coincides with the one of A, ; for k = 0, we derive (37)
from (39).
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Solving the following the equation

in terms of the unknown k keeping in mind (27), gives a unique solution k = n. Thus, relation
(38) is satisfied. It can easily be proved in the same way that relation (38) is satisfied for the
quadratic lattice. [

Lemma 5.
Let n be a fixed positive integer and let k be an integer such that 0 < k < n. Then, if y is a solution of
Equation (32), then there exists v solution of Equation (28) such that

i = Diyo.

Proof. Let k be a nonnegative integer with k < n. Assume that y; satisfies (32). Then, we obtain that
there exists a function yj_ solution of the equation obtained by replacing k in (32) by k — 1, namely,

o1 (x(s) DRy(x(s)) + 951 (x(5)) 8Dy (x()) + Aup1y(x(s) =0, (40)

such that
Yk = Dxyx—1.
This is achieved using the fact that A, x_; # 0 thanks to Lemma 4, and also using Lemma 3 but with

the functions yo and y; replaced, respectively, by the functions y;_; and y; while Equation (28) is
replaced by Equation (40). In addition, Equation (30) is replaced by the Equation (32). O

The proof is completed by repeating the same process for yi_i, yx—2, ..., y1 and using
Lemmas 3 and 4.

Proof of Theorem 1. Since, for k = n, A, = Ay, = 0 thanks to (37), Equation (32) admits a constant
solution, namely Fy(x(s)) = 1. We therefore deduce from Lemma 5 that there exists a function v
solution of (28) such that

Fo(x(s)) = Dy vo(x(s)). (41)

Next, we apply the operator F, on both members of the previous equation and deduce by applying
the second relation of Equation (25) of Proposition 1 that

Fu Fo(x(s)) = FaDx D} Moo (x(s)) = D~ too(x(s)) — DY op(x(s)) Js=e -

Hence,
DY 1o(x(s)) = Fx Fo(x(s)) + Cu1 Fo(x(s)),

where C, 1 = D" 1og(x(s)) |5 -
By applying again the operator I, on both members of the previous equation and using the
second relation of Equation (25), we get

D} ?0g(x(s)) = F3 Fo(x(s)) + Cu—1 Fx Fo(x(s)) + Cu—2 Fo(x(s)),

where C,_» = D" "20g(x(s)) |s=¢ - Repeating the same process, we express vy as

n—1 X n—1 .
w0(x(s) = F! Eo(x(s)) + Y Gl Fo(x(s)) = P2 L5~ gl (s,
j=0 ITn j=0
=1

where C; = Mvo(x(s)) |s=¢ . Therefore, vg(x(s)) is a polynomial of degree exactly n in x(s). O
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4. Conclusions and Perspectives

In this work, we have derived the right and the “left” inverse of the operator D, and used the
properties of the inverse operators, as well as those of the operators Dy and S,, to provide a formal
proof that the divided-difference equation of hypergeometric type (28) has a polynomial solution of
degree exactly 7.

The novelty of our work is the formal proof of the existence of this polynomial solution, confirming
therefore the fact that, in [14], by solving divided-difference (8) on a case by case basis and using most
appropriate polynomial basis for each case, we have obtained for each family of classical orthogonal
polynomials on non-uniform lattice, a hypergeometric or g-hypergeometric solution which happens to
be a polynomial because of the form of one of the upper parameters obtained in the hypergeometric
(or g-hypergeometric) representation of the obtained solution.

Finding hypergeometric representation of the non polynomial solution of (8) is not obvious
and this was obtained unexpectedly for the Askey-Wilson polynomials when the parameters fulfill
b=a q%, d=a q% [14] (see page 15, Equations (62) and (63)). The method developed here might help to
understand when and why such a hypergeometric representation exists for non-polynomial solutions.

As an additional potential application of our paper, the right and the “left” inverse of the operator
D, are likely to play important role in the study of the properties of orthogonal polynomials on the
non-uniform latices, and on the search of the solutions of divided-difference equations on non-uniform
lattices, as well as on the hypergeometric representation (when they exist) of the second-solution—non
polynomial solution—of Equation (28).
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Abstract: The paper is devoted to the discrete Lyapunov equation X — A*XA = C, where A and C are
given operators in a Hilbert space H and X should be found. We derive norm estimates for solutions
of that equation in the case of unstable operator A, as well as refine the previously-published estimates
for the equation with a stable operator. By the point estimates, we establish explicit conditions, under
which a linear nonautonomous difference equation in H is dichotomic. In addition, we suggest a
stability test for a class of nonlinear nonautonomous difference equations in 7. Our results are based
on the norm estimates for powers and resolvents of non-self-adjoint operators.

Keywords: discrete Lyapunov equation; difference equations; Hilbert space; dichotomy; exponential
stability

1. Introduction and Notations

Let # be a complex separable Hilbert space with a scalar product (.,.), the norm .|| = \/(.,.),
and unit operator I = Iy. By B(), we denote the set of all bounded linear operators in . In addition,
Q denotes the unit circle: QO = {z € C : |z] = 1}. An operator A is said to be Schur—Kohn stable,
or simply stable, if its spectrum ¢(A) lies inside Q). Otherwise, A will be called an unstable operator.

Consider the discrete Lyapunov equation:

X —A*XA=C, (1)

where A,C € B(#H) are given operators and X should be found. That equation arises in various
applications, cf. [1]. Sharp norm estimates for solutions of (1) with Schur-Kohn stable finite
dimensional and some classes of infinite dimensional operators have been derived in [2,3]. At the
same time, to the best of our knowledge, norm estimates for solutions of (1) with unstable A have not
been obtained in the available literature.

Our aim in the present paper is to establish sharp norm estimates for solutions of Equation (1)
with an unstable operator A. In addition, we refine and complement estimates for (1) with stable
operator coefficients from [2,3].

The point estimates enable us to suggest new dichotomy conditions for nonautonomous linear
difference equations and explicit stability conditions for the nonautonomous nonlinear difference
equations in a Hilbert space.

The dichotomy of various abstract difference equations has been investigated by many
mathematicians, cf. [4] and [5-11] and the references therein. In particular, the main result of the
paper [8] gives a decomposition of the dichotomy spectrum considering the upper dichotomy spectrum,
lower dichotomy spectrum, and essential dichotomy spectrum. In addition, in [8], it is proven that
the dichotomy spectrum is a disjoint union of closed intervals. In [9,11], an approach concerning
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the characterization of the exponential dichotomy of difference equations by means of an admissible
pair of sequence Banach spaces has been developed. The paper [12] considers two general concepts
of dichotomy for noninvertible and nonautonomous linear discrete-time systems in Banach spaces.
These concepts use two types of dichotomy projection sequences and generalize some well-known
dichotomy concepts.

Certainly, we could not survey here all the papers in which in the general situation the dichotomy
conditions are formulated in terms of the original norm. We formulate the dichotomy conditions in
terms of solutions of Lyapunov’s equation. In appropriate situations, that fact enables us to derive
upper and lower solution estimates. In addition, traditionally, the existence of dichotomy projections
is assumed. We obtain the existence of these projections via perturbations of operators.

The stability theory for abstract nonautonomous difference equations has a long history, but
mainly linear equations have been investigated, cf. [13-15] and the references therein. Regarding the
stability of nonlinear autonomous difference equations in a Banach space, see [16]. The stability theory
for nonlinear nonautonomous difference equations in a Banach space is developed considerably less
than the one for linear and autonomous nonlinear equations. Here, we should point out the paper [17],
in which the author studied the local exponential stability of difference equations in a Banach space
with slowly-varying coefficients and nonlinear perturbations. Besides, he established the robustness
of the exponential stability. Regarding other results of the stability of nonlinear nonautonomous
difference equations in an infinite dimensional space, see for instance [2], Chapter 12.

In this paper, we investigate semilinear nonautonomous difference equations in a Hilbert space
and do not require that the coefficients are slowly varying.

Introduce the notations. For an A € B(H), ¢(A) is the spectrum; r5(A) is the (upper) spectral
radius; r/(A) = inf {|s| : s € 0(A)} is the lower spectral radius; A* is adjoint to A; R)(A) = (A —
A1 (A ¢ ¢(A)) is the resolvent; lAllga) = Al == suppeqy |ARI/ ||1]l; Ar = SA = (A~ A*)/2i;

1.7em(A,A) = sei?(fA) [A—s| (AeC).

The Schatten-von Neumann ideal of compact operators A in H with the finite Schatten-von
Neumann norm N, (A) := (trace (A*A)P/2)1/P (1 < p < ) is denoted by SN,. In particular, SN, is
the Hilbert-Schmidt ideal and Nj(.) is the Hilbert-Schmidt norm.

2. Auxiliary Results

In the present section, we have collected norm estimates for powers and resolvents of some classes
of operators and estimates for the powers of their inverses. They give us bounds for the solution of
Equation (1).

2.1. Operators in Finite Dimensional Spaces

Let H = C" (n < o0) be the complex n-dimensional Euclidean space and C"*" be the set of
complex 1 x n matrices. In this subsection, A € C"*"; A (A),k = 1,...,n, are the eigenvalues of A,
counted with their multiplicities. Introduce the quantity (the departure from normality of A):

$(A) = [N3(4) —ki Ae(A)2 V2.
=1

The following relations are checked in [3], Section 3.1:

N>(A — A7)

g2(A) < N2(A)(A) — |trace A?| and g*(A) < 7

= 2N3(Aj).

If A is a normal matrix: AA* = A*A, then g(A) = 0.
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Due to Example 3.3 from [3]:

n—1 rmfk k
HAmH < g% (m = 1,2,...), (2)

Recall that (mlk)! = 0if k > m. Inequality (2) is sharp. It is attained for a normal operator A, since
g(A) =0,0°=1,and ||A™| = r*(A) in this case.
By Theorem 3.2 from [3]:

n—1 k
A=A T o S 0ol ®)

This inequality is also attained for a normal operator.
Now, let ; > 0. Then, by Corollary 3.6 from [3],

HA—WI” < E gk(Am)

L 5 a7 (AeC™ m=1,2,.). (4)

Inequality (4) is equality if A is a normal operator. In addition, by Theorem 3.3 of [3] for any
invertible A € C"*" and 1 < p < oo, one has:

NI1(4)

—1 Y R
147" det All < =~

and:
A" det Al < [|A|"".
Hence,
N;tfl(Am)

A*"l <
1A G et A

and: | | X
Am n—
A*m < LA L —
A=) < et A]

Now, (2) and (5) imply:

—m 1 n—l1 m!rgn—k AVok(A n—1
A" < [det Al (kz(;) (m_k()!(g)g/z)> (m=1,2,..). )

2.2. Hilbert-Schmidt Operators

In the sequel, # is infinite dimensional. In this subsection, A is in SN, and:
g(A) =[N3 (4) = ¥ (AP ]2,
k=1

where A (A) (k= 1,2,..) are the eigenvalues of A € B(H), counted with their multiplicities and
enumerated in the nonincreasing order of their absolute values.

Since:
(o)

Y (AP = | Y AR(A)] = Jtrace A%,
k=1 k=1

one can write:
$2(A) < N3(A) — |trace A2
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If A is a normal Hilbert-Schmidt operator, then g(A) = 0, since:

= ¥ AP
k=1

in this case. Moreover,
N3 (A — A¥)
g(A) < =2 = 2N} (A)), 7)

cf. [3], Section 7.1. Due to Corollary 7.4 from [3], for any A € SN, we have:

m m—k k
| A" < Ig% (m=1,2,..). (8)

This inequality and Inequality (9) below are attained for a normal operator.
Furthermore, by Theorem 7.1 from [3], for any A € SN, we have:

0 k
IR < 3 o S ety )

By the Schwarz inequality:

2](A

()
L e

\/\
[ ng
s

=
S
2=
~—
HMS

2
TI_a®® [%} (x >0,c€(0,1)).

Taking ¢ = 1/2, from (9), we arrive at the inequality:

2
HRA(A)nsl]enﬁA)e [(1_7571 Eﬁ?w] (A ¢ o(A)). (10)

2.3. Schatten—von Neumann Operators

In this subsection, A € SN, for an integer p > 1. Making use of Theorems 7.2 and 7.3 from [3],

we have:
2N2 (A))pk+nl

IRy (4 ”*,,?Zo L o g O # 0D (1)
and:
P 2Ny (A" (2Np(A))*
[RA(A)]] < \fmzo T7em Z‘ AT o [2(1.7”:(&}\))24 (A g o(A)). (12)

Since, the condition A € Ssz implies A —A* € S Nap, and one can use estimates for the resolvent
presented in the next two subsections.
Furthermore, if A € SNy, then AP € SN,. For any m = pv +i i=1.,p—Lv=12.),
we have:
[A™]] < A" IICAP)Y]I.

Now, (8) implies:

v (a)gk(ar)

v =K1k v=12.;i=1,.,p—1). (13)

AP < [lAT| Z
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2.4. Noncompact Operators with Hilbert—Schmidt Hermitian Components

In this subsection, we suppose that:
Ap=(A—A")/(2i) € SN,. (14)

To this end, introduce the quantity:

. 1/2

gi(A) = V2 | N3 (A1) — (S A(A))

k=1

Obviously, g1(A) < v2Na(Aj). If A is normal, then g;(A) = 0 by Lemma 9.3 of [3]. Due to
Example 10.2 [3],

2 omird' T (A)g](A)

|A™| < EW (m=1,2,..). (15)

Furthermore, by Theorem 9.1 from [3], under Condition (14), we have,

IRl < oS (16
T 5 (1.7em(A, A))H1VED
and: 4)
Ve 81
R (A < A)). 17
IRAA < 775 &P Larromia ) (4 #0(A) (17)
Now, let r; > 0. Then, by (16):
k
1 gi(A)
A7 < ): W (18)
Similarly, by (17):
2 A)
A*l < \/E gl( . 19
147 < o eR R (19)
Let us point out an additional estimate for [|A~"||.
Lemma 1. Let Condition (14) hold and A be invertible. Then:
- Mom!(J|AY|2Ny (A — A%))E

25 272K (A) (m — K1 (k)2

Proof. PutB = A1 By (15):

m g tpm—k k
I < 32 T n=1.2..).

No(B=B") = Np(A7! = (A7))") = Np(ATH (A = (A)")(AT))") < AT PN2(A = (AT1)").

IATHPN2 (A = (A71)).

This proves the lemma. [J
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Note that || A~!|| can be estimated by (18) and (19).

2.5. Noncompact Operators with Schatten—von Neumann Hermitian Components

In this subsection, it is assumed that:

Ar=(A—-A%) /2 € SNa,, for an integer p > 2.

(21)

By Theorem 9.5 of [3], for any quasinilpotent operator V' € SN, there is a constant b, dependent
on p only, such that N, (V 4 V*) < b,N,(V — V*). According to Lemma 9.5 from [3], b, < Bel/3, Put:

TP(A) = (1 + pr)(N2p(Al) + NZp(Dl))-

Therefore,

Tp(A) < (14 pe'®)(Nap(Ap) + Nap(Dr)) < (1+2p)(Nap(Ar) + Nap(Dy)).

From the Weyl inequalities ([3], Lemma 8.7), we have Np,(Dj) < Np(Ar). Thus:
Tp(A) < 2(142p)Nop(Ap).

If A has a real spectrum, then:
Tp(A) < (1+2p)Nop(Aj).

We need the following result ([3], Theorem 9.5).

Theorem 1. Let Condition (21) hold. Then:

-1 5k+m(A)
Ry(A)] <
H )1( )” m; ; (1 7em(A /\))Pk+)ﬂ+1\/7
and: 5
= p' (4) 5" (A)
Ry(A)] < % £ A ¢ o(A)).
IRAANI < V2 & iy syt &9 {MW(AA))ZP (A ¢ o(4)
If A is self-adjoint, then Inequality (24) takes the form ||[R)(A)||= m.
2.6. Applications of the Integral Representation for Powers
For an arbitrary A € B(#) and an rg > r5(A), we have:
1
ar= o [ AR (1 =1,2,..).
3 [y, " RACAA (o )

(22)

(23)

(24)

(25)

(26)

Let there be a monotonically-increasing nonnegative continuous function F(x) (x > 0), such that

F(0) =0, F(0) = o0, and:
I(AI = A)7Y| < F(1/1.7em(A, 1)) (A & 0(A)).
Obviously, 1.7em(A,z) > € = ry — rs(A) (|z| = ro) by (26):

JA™| < r('J”HF(l/e) (ro=rs(A)+€ m=1,2,..).
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All the above estimates for the resolvent satisfy Condition (27). For example, under Condition (14),
due to (17), we have (27) with:

2,2
F(x) = F(x) := x/eexp | * glz(A)] (28)
Under Condition (21), due to (25), we have (27) with:
a = m+1_m 1 2p.2
F(x) =Fy(x) = \/E"’Z::Ox 7' (A) exp {Ex P ”(A)} . (29)

Similarly, (24) can be taken.
Furthermore, let A be invertible. With a constant s; > 1/7;(A) = r(A™1), we can write:

1
AN — _7,/ AR, (A"1)dA.
27ti J|A|=5 il )
Hence:
1 1
A1 77_/ AMAIR (A DdA = —/ AM(AA — DA,
271 J)A|=s, A7) 27ti J|a|=s ( )

Under Condition (27), we get || — AA|| < F(1/1.7em(AA, 1)), and therefore,
1
(= A4) ) < F1/17em(AA, D) (3 ¢ o(A)). (30)
Withs; = e +1/r/(A), we have 1.7em(AA,1) > r/(A)e (|A| = s;). Therefore, the inequalities:

_ 11 _ _
A7 < g [, 1A e <o sup 1-24)7
A=l Al=s;

hold and (30) implies:

1
JAT™ < (e + m)mF(l/(rl(A)e) (e>0;, m=1,2,..). (31)
1
Note that the analogous results can be found in the book [18] (see the Exercises at the end of
Chapter 1).
3. The Discrete Lyapunov Equation with a Stable Operator Coefficient

Theorem 2. Let A € B(H) and rs(A) < 1. Then, for any C € B(H), there exists a linear operator
X = X(A,C), such that:

X —A*XA =C. (32)
Moreover,
X(A,C) =Y (A")FcAk. (33)
k=0
and:
1 27T . .
X(A,C) = E/ (Ie7'@ — A 7IC(Iev — A) dw. (34)
0

Thus, if C is strongly positive definite, then X (A, C) is strongly positive definite.

For the proof of this theorem and the next lemma, for instance see [1] ([2], Section 7.1).
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Lemma 2. If Equation (32) with C = C* > 0 has a solution X(A,C) > 0, then the spectrum of A is located
inside the unit disk.

Due to Representations (33) and (34), we have:
IX(4,0) < lICll Y 1AM (35)
k=0

and: il 2
T .
1,0 < 0 [ et - ay P,
JO

respectively. From the latter inequality, it follows

1X(A, Ol < [C]l ‘s?p l[(z1 = A)~H|? (36)
z|=1

Similar results can be found in the Exercises of Chapter 1 from [18].
Again, assume that Condition (27) holds. Then, for |z| = 1, 1.7em(A,z) > 1 — rs(A); therefore,
||(Iz— A)~Y| < F(1/(1 — r5(A))). Now, (36) implies:

1
X(AO| <|ICIF (v ) - 7
1x(4,0)1 < I (=7 ) (37)
If A is normal, then || A%|| = r5(A), and (35) yields:

1
< —_—.
1X(4,O)1 < 1€l ;=55

Example 1. Let A € C"*". Then, (2) and (35) yield:

amo \[Z (m—k)!(k!)3/2

o =l m—k k 2
IX(A,0) < licll ¥ (Z m!s(“‘)g(‘“> '

Note that if A is normal, then g(A) = 0, and Example 3.3 gives us Inequality (38). Let us point to
the more compact, but less sharper estimate for X (A, C). Making use of (3) and (37), we can assert that:

nl gk(A) ’ nxn
IX(A, )l < ]l (;} W) (A€ (39)

Example 2. Let A € SNy. Then, (8) and (35) yield:

[yl k 2
I1X(A,0) < [l ¥ (Z MM)

m=0 \k=0 (mfk)!(k!)3/2

If A is normal, then this example gives us Inequality (38). Furthermore, (37) and (10) imply:

20| o 24
(= r(A)2 P T = r,(a))

Example 3. Assume that A; € SNy. Then, (4) and (35) yield:

[X(A,C) < 5] (A€ SN,).
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o m 1m—k k 2
o <tel £ (£ i)

If A is normal, hence we get (38). Inequality (37) along with (16) and (17) give us the inequalities:

= b
Ix(4,0) < C]| <]ZO W)

and: 2(4)

e g7(A
(= (a7 P L= a)
respectively. For a self-adjoint operator S, we write S > 0 (S > 0) if it is positive definite (strongly

positive definite). The inequalities S < 0 and S < 0 have a similar sense.
Note that (33) gives a lower bound for X (A, C) with C = C* > 0. Indeed,

XA, )l < cll 5| (A1 €SNy),

(X(A,C)x,x) > Y (CA*x, AFx) > 1(C) Y (AFx, AFx)
k=0 k=0
>n(C) Y (A AR (x,x) (x € H). (40)
k=0
If C is noninvertible, then r;(C) = 0, and:
1 kys Ak 1
r(C) = W and r;((A")*A") = W,

if the corresponding operator is invertible. Therefore, we arrive at

Lemma 3. Let X(A,I) = X(A) be a solution of (32) with C = I and r¢(A) < 1. Then:
X 'A< (X %)71 if A is invertible .
i=o 1A=l

Therefore, | X~!(A)|| < 1in the general case.

4. Discrete Lyapunov’s Equation with r;(A) > 1

Theorem 3. If:
r(A) > 1, (41)

then for any C € B(M), there exists a linear operator X = X(A, C), satisfying (32). Moreover,

[eS)

X(A,C) = - Y (A")Flcak1 (42)
k=0
and:
1 27 . .
X(A,C) = —— / (Ie i@ — A*)"1C(Ie — A)dew. (43)
27 Jo
Proof. Rewrite (32) as the equation:
X— (A7) XA = —(A hy*ca L. (44)
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Due to (41), 7s(A~1) < 1; from (33), we obtain (42), and from (34), it follows:

27 . .
X(A,C) = —%/ (Ie7 — (A*) ) LA lcaA (1w — A=) ldw
0
1 27T . .
- —ﬂ/ (A" — 1) ICE A — 1) ldew
0
1

27T
P * _ —ilwr)—1 _ oy —1
- 27{/0 (A* — e D) 1C(A — ) \dw,

as claimed. [

Lemma 4. If Equation (32) with C = C* > 0 has a solution X < 0, then the spectrum of A is located outside
the unit disk.

Proof. According to Lemma 3.2 and (43), one has r;(A~1) < 1, since —X > 0and (A~1)*CA~! > 0.
Now, the required result follows from the equality 7,(A) = 1/rs(A™1). O

Due Representations (41) and (42), we have:

IX(A, )l < €]l i A= (45)

and: _—
T .
1xa,0 < 0 [ et — ay P, (16)
0

respectively. From the latter inequality, it follows:

IX(A, Ol < IClI sup |21 — A)7%. (47)

j2l=1

Let Condition (27) hold. If |z| = 1, then 1.7em(A, z) > r;(A) — 1, and therefore, ||(Iz — A) 7| <
F(1/(r;(A) —1)). Hence, (43) implies:

Ixa.cl < iel? (=)

Now, we can apply estimates for resolvents from Section 2. Moreover, from (42) with positive
definite Cand Y = —X(A, C), we get:

(48)

(Yx,x) > r/(C) i r((A)F 1A (x, %) (x € H).
k=0
Hence:
1

(Yx,x) = —(X(A,C)x,x) > 1(C) i [AK]2

k=1

(x,x) (x € H). (49)
Now, we can apply estimates for powers of operators from Section 2. From (49), it follows:

Lemma 5. Let X(A,I) = X(A) be a solution of (32) with C = I and r;(A) > 1. Then:

- = 10
IX (Al < (k; HAkHZ) g
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5. Operators with Dichotomic Spectra

In this section, it is assumed that ¢(A) is dichotomic. Namely,
0(A) = Oins U Oout, (50)

where 0i,s and ooyt are nonempty nonintersecting sets lying inside and outside (2, respectively:
sup |0ins| < 1 and inf |ooye| > 1. Put:

_ 1 -1

P=o /Q(z] A)dz. (51)

Therefore, P is the Riesz projection of A, such that 0(AP) = 0jns and 0 (A(I — P)) = 0out. We have
A = Ajns + Aout, where Ajng = AP = PA, Aout = (I — P)A = A(I - D).
In the sequel, (AP — Ajps)~! means that:
(AP — Aing) (AP — Ajns) ™' = (AP — Aing) 1 (AP — Ajps) = P.
The same sense has (A(I — P) — Agyt) 1. Obviously,
(P —zAins) (A —2) 1P = (A —2) 1P(P — zAins) = P (z & 0(A)).

Therefore,
(2P — Ajpg) "t = P(Iz— A)~L.

Similarly, (z(I — P) — Aowt) ' = (I— P)(Iz— A)~1 (z & 0 (A)).

Lemma 6. Let Conditions (50) and (27) hold. Then:

sup || (zP — Ains) || < F2(1/d(A)) (52)
|z|=1
and:
sup [|(z(I = P) = Aout) || < (1+F(1/d(A))F(1/d(A)), (53)
|z]=1
where:

d(A) := min{1 — r5(Ains), 71 (Aout) — 1}.
Proof. We have 1.7em(A,z) > d(A) (|z| = 1). Since (27) holds,

1P| < sup [[(zI = A)7H| < F(1/d(A)). (54)

|z]=1
Hence, || — P|| <1+ ||P|| <1+ F(1/d(A)), and

ﬁlp (2P — Ains) 'l = ﬁlp ll(z1 = A)7'P|| < F2(1/d(A)).
z|=1 z|=1

Therefore, (52) is valid. Similarly,

lS‘U_P; I(z(1 = P) = Aout) ™' < I = P]| lSTl_Pl I(z1 = A)7H| < (1+ F(1/d(A))E(1/d(A)).

This finishes the proof. [

The analogous results can be found in ([18], Exercises of Chapter 1).
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6. The Lyapunov Equation with a Dichotomic Spectrum

Assume that Condition (50) holds and P is defined by (51). Multiplying Equation (32) from the
left by P* and from the right by P, we have:

P*CP = P*XP — P* A*P*XPAP = P*XP — A%, P*XPAjns.
Similarly,
(1= P*)C(I = P) = (I = P*)X(I = P) = Ay — P)X(I = P) Aous
Therefore, with the notations Xjns = P*XP, Xout = (I — P*)X(I — P), we obtain the equations:
Xins — Ajs Xins Ains = P*CP (55)

ms

and:
Xout - AéuthutAout = (I - P*)C(I - P)~ (56)

Lemma 7. Let Conditions (50) and (27) be fulfilled. Then:
I Xins | < [ICIIF*(1/4d(A)). (57)

and:
[ Xoutll < ICIF?(1/d(A))(1 + F(1/d(A))). (58)

Proof. According to (34) and (55):

27T . .
Xipe = - /0 (P~ — A% )"IPCP(Pel — Ayng) 'dew

ﬁ ins
1 o —iw x \—1 iw 1
— E/o (Pe™ — A%s) 'C(Pe" — Ajns) 'dw. (59)
and:
1 27T i . o - B
Xou = 5= [ (1= P)e™ = A5) 1C((1 = P) (e = Aqut) e (60)

Now, (59) and (52) imply:

1 Xins|l < [ICl sup [[(zP — Ains) " [|> < F*(1/d(A)).
|z|=1

Therefore, (57) is proven. From (60) and (53), it follows:

[ Xout | < [IC] ‘51‘13 l[(z(1 = P) = Ains) !> < [[CIIF?(1/d(A)) (1 + F(1/d(A)))>.

Therefore, (58) is also valid. [

7. Linear Autonomous Difference Equation

In this section, we illustrate the importance of solution estimates for (32) in the simple case. To this
end, consider the equation:

upy = Aug (k=0,1,2,...); up € H is given. (61)

136



Axioms 2019, 8, 20

Let X = X(A) be a solution of the equation:
X—A'XA=1 (62)

First consider the case r5(A) < 1. For any x € H, we have:

(XAx, Ax) = (Xx,x) — (x,x) < (Xx,x) — 7 (X, x).

1
11Xl

Hence,
(XAkx, Akx) < (1 — ﬁ)k(Xx,x)

and consequently,

(X ) < (1— ”17H>k<><uo,uo> (rs(A) < 1). (63)

Now, let7;(A) > 1and Y = —X. Then, A*YA =Y + ],

(YAx, Ax) = (Y +1I)x,x) > (1+ ﬁ)(}/x,x).

Therefore,
(YAFx, Ax) > (1 +

Consequently,
— ) (Yug, up) (Y = =X, 1(A) >1). (64)

Now, assume that A has a dichotomic spectrum, i.e., (50) holds. Then, u; = wy + v where wy
and vy, are solutions of the equations:

Wi41 = Ains Wy (wo S PH)

and:
Uky1 = Aoutvk (k =0,1,2,..; v € (I — P)?'[)
Making use of (63) and (64), we have:
1
(Xinswkr wy) < (1 - 7)k(xin5w0r w0)~ (65)
HXins H
and: 1
(Youtvk, vk) > (14 o) (Yourvo, v0), (66)
[l Xout|
where Yout = —Xout. However, as is shown in Section 6, Yout and Xins are upper and lower bounded.
Now, (65) and (66) imply:
1
2 k 2
w, < const (1 — —)"||w
H k“ = ( HXins”) H 0”

and:

1
l[og|1> = const (1+ r=—=)"||vo|*.
||Xout||

Definition 1. We will say the equation:

Uyl = Ay (Ak S B(H),k =0, 1,2,...)
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is dichotomic, if there exist a projection P # 0, P # I and constants v € (0,1), u > 1and a,b > 0 such that
gl < av¥lluoll if uo € PH and ||ug]| > mp*|luo|| if uo € (I - P)H.

Therefore, Equation (61) is dichotomic, if ¢(A) is dichotomic.

8. Perturbations of Operators

To investigate nonautonomous equations, in this section, we consider some perturbations
of operators.

8.1. Stable Operators
Lemma 8. Let A, A € B(H), rs(A) < 1,and X = X(A) be a solution of (62). If:

IXII2llA = A[All + 1A - A7) <1, (67)

then:
(XAx, Ax) < (1— HCTOH)(XJC’X) (x €H),

where:
co:=1—[IX[|(2]|A = A[l[|A]| + [|A = A[?).

Proof. Put Z = A — A. Then:
X—A*'XA=X—-(Z+A)'X(Z+A) =X - A" XA~ Z*XA - A*XZ — Z*XZ
=1-Z7Z'XA—- A*XZ-Z"XZ.
By (67):
I —Z"XA - A*XZ - ZXZ|| > 1= |Z* XA+ A*XZ + Z* XZ|| > .
Therefore, X — A*XA > col and:

o

I X
Xx,x) — (XAx, Ax) > co(x,x) > co(+——-x,x) = ——
(3) = (XA Ax) 2 ol x) 2 ol ) =

(Xx,x),

as claimed. [

8.2. The Caser;(A) > 1
Lemma9. Let A, A € B(H), r;(A) > 1,and X = X(A) be the solution of (62). If, in addition,

2| x|llA - AJ[|All <1, (68)
then with Y = —X(A), one has:
(YAx, Ax) > (1+ H’;—H)(Yx,x) (x €M),

where i =1 —2|| X||||A — A]|||A]|.
Proof. With Z = A — A, one has:

AYA=(Z+A)Y(Z+A) = AYA+Z*YA+ A*YZ + Z*YZ
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=Y+I+Z'Y+AYZ+Z'YZ.

Since Y is positive definite, hence, by (68),

(YAx, Ax) > (Yx,x) + (x,x) + (Z*YZx,x) + (YZx, Ax)

=

> (Yx, ) + (x, %) (1 = 2|[Y[|| Z]]) = (Yx, %) + (x, x)1i > (Yx, x)(1 + Y] )
as claimed. (J
8.3. Perturbation of Operators with Dichotomic Spectra
Let Condition (50) hold, and:
A = Al sup [R:(A)]| <1,
|z|=1
then by the Hilbert identity R,(A) — R;(A) = R,(A)(A — A)R,(A), the inequality:
IR(A)]| < ¢(A) = P IR(A)I(1 — (1A = A[[R=(A) )7 (12 = 1)
z|=1
is fulfilled and:
IR=(A) = R=(A)[| < q9(A) sup IR:(A)]l (2] = 1) (69)
z|=1
Therefore, Q N o (A) = @. Moreover, A has a dichotomic spectrum:
U(A) = Oins U Oout (70)

where 0jns and Fou¢ are nonempty nonintersecting sets lying inside and outside (), respectively. Indeed,
let Ay = A+t(A— A)(0<t<1).Foreacht, QNc(A;) =@, since |A — A sup|,_; IRz(A)]] < 1.
Hence, (70) follows from (50) and the semi-continuity of the spectrum. Put:

1

p_ - _ A1
P—zm/n(zl A)ldz,

Ains = PA and Aoyt = (I — P)A. With the notations of Section 5,
Ains - Ains

_ b T B o S o Coa-lia  A(or_ Ay-1
- 27_”,/02[(21 A= (2l - A)Ndz = ,/Qz[(z] A)NA = A) (21 — A) Vdz.
According to (69) with g = || A — A||, we obtain:

Gins = || Ains — Auns|| < q9(A) sup [|Rz(A)].
|z|=1

Since Aout — Aout = A — A — (Ains — Ains), one has:
Jout := |[Aout — AoutH < g+ Gins-
In this section, Xjns and Xyt are solutions of the equations of (55), (56), respectively, with C = I; i.e.,
Xins — Ajs Xins PAins = P*P (71)

ms
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and:
Xout — Ay XoutPAout = (I — P*)(I —P).

Lemma 8.1 yields:
Corollary 1. If
||XinsH(2‘1ins||Ains|| +‘712ns) < 1’
then:

~ - Ci
(XinsAinsx/ Ainsx) S (1 - s )(Xil’\sxfx) (x € %)'
HXins”

where:
Cins := 1 — || Xins | (24ins | Ains]| + qizns)~

Making use of Lemma 8.2, we get:

Corollary 2. If
ZHXoutHQOutHAout” <1,

then with Yout = — Xout, one has:

- ~ m
(YoutAout/ AoutX, x) > (1 + out )(Youtx/ x) (x S H)/

([ Xout |
where mout = 1 — 2| Xoutl|goutl| Aout |
9. Nonautonomous Linear Difference Equations
9.1. Stability
Consider the equation:
Ugy = Agig (Ap € B(H);k=0,1,2,...) (72)

with given 1y € H. For some A € B(H), define the norms:

Ixlx = \/(Xx,x) (x€H)and |A]x = sup lAx]lx
ven 1xlx

where X = X(A) is the solution of (62).
Throughout this section and the next one, it is assumed that sup; [|Ai|| < oo and denoted
qo := supy [[A — A]l.

Theorem 4. Let there be an A € B(H) with rs(A) < 1, such that:

Sup IX(A) [ (240[l All + g3) < 1. (73)
=0,1,2,...

Then, for any solution of uy of (72), one has:

a
el x < (1= ﬁ)k/zﬂuoﬂx (k=1,2,..) (74)

where ag := 1 — (2q0|| X|| + 43).
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Proof. Due to Lemma 8.1 and (73), we have:

a
lAkllx < 1—H—)g” (k=0,1,2,..). (75)

U1 = ApAg—1 - A1Aoug, (76)

Since:

we arrive at the required result. [

Certainly, we can take A = A for some index k.

Equation (72) is said to be exponentially stable, if there are constants m; > 1,m; € [0,1), such
that [lug|| < mym5||uo| (k =1,2,...).

Note that X = [+ A*XA > I. Since ap < 1, one has HaTOH < 1. In addition, the upper and lower
bounds for X presented in Section 3 show that the norms || - || and || - ||x are equivalent. Consequently,
under the hypothesis of Theorem 9.1, Equation (72) is exponentially stable.

Now, we can apply the results of Section 3 to concrete operators.

9.2. Lower Bounds for Solutions

Lemma 10. For some A € B(H), let the condition r;(A) > 1 hold and X = X(A) be a solution of (62). If,
in addition,
2q0lIX[1[[All < 1, (77)

then solution uy. of (72) is subject to the inequality:
(Yug, ) > (1+ H”%‘)H)"(Yuo, ) (k=12,..), (78)

where Y = —X and mo = 1 — 2||X|||| A|qo.

Proof. Due to Lemma 8.2, we have:

mo

YAkx,Akx 2 1+
( )= 0]

)(Yx, x).

Hence,

d d
(Yugy1,up1) > (1+ HT?”)(“kr ug) > (1+ Hi)gn)z(uk—lfukfl)' (79)

Continuing this process, we get the required result. [
9.3. Dichotomic Equations

For an A € B(H), let Condition (50) hold, and the inequality:

qo sup [[R:(A)[ <1 (80)
l2l=1

is fulfilled. Then, QN o (Ay) = @ for all k > 0, and by the Hilbert identity:

sup [|R:(Ag) | < 4o == sup [|R=(A) ]| (1 — qol[R=(A) )~ (81)
k=0,1,..;|z|=1 |z|=1
and:
sup  [|Rz(Ar) = Rz(A)]| < qopo sup [[R=(A)]]. (82)
k=0,1,..;|z|=1 |z|=1
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Hence, each Ay has a dichotomic spectrum:
U(Ak) = ‘Tins(Ak) U Vout(Ak)r

where 0ins(Ax) and oout(Ay) are nonempty nonintersecting sets lying inside and outside (),
respectively. Put:

_ 1 -1
Pkfﬁ/n(zl A~ ldz,

Apins = PrAx and Ay oy = (I — P) Ag. With Ajpg defined as Section 5,

1 _ _
Ains = Aging = 5 [ 2(a1 = 4) 71 = (2l = A4) e
According to (82):
q0,ins := SUp || Ains — Agins|| < qotpo sup [|Rz(A)]]. (83)
k |z]=1

Since Aout — A out = A — Ag — (Ains — Ak ins), ONe has:

0,0ut := SUp || Aout — Ag outll < g0+ qoins < qo(1 + 1o sup [[Rz(A)][). (84)
k |z]=1

In this section, Xjns and Xou are solutions of Equation (71) and the equation Xout —
AfXoutPAout = (I — P*)(I — P), respectively. If:

”XinsH(ZqO,ins”Ains” + q%,ms) < 1r (85)
then Corollary 8.3 implies:
o
(XinsAk,insx/ Ak,insx) < (1 - ”)%mSH )(Xinsxl X) (X € 7‘[), (86)
ms

where:
co,ins := 1 — || Xins | (290,ins || Ains || + q%,ins)'

Furthermore, if:
2||Xout||q0,out||AoutH < 1, (87)

then with Yout = —Xout, Corollary 8.4 implies:

m
(YoutAk,outr Ak,outxrx) > (1 + H)?’Ol:tH )(Youtxl x) (x € H)/ (88)
ou

where 119 out = 1 — 2| Xout || 90,0ut || Aout |-
Put wy = P Ay, wy = (I — Py) Ag. Then, uy = wy + vy, where wy and vy, are solutions of the equations:

Wi = AginsWk (wo € PoH) (89)

and:
Vks1 = Akloutvk (k = 0, 1, 2,...} v € (I — P())H) (90)
Making use of (86), under Condition (85), we have:

€0,ins

HXinsH

(Xinswarlr wk+l) = (XinsAk,inswkl Ak/inswk) (1 - )(Xinswkr wk) <.
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o
< (1= 72 ) (Xinstwo, wo). (91)
HXins ”

Furthermore, if (87) holds, then by: (88)

dO,out
[ Xout |

(YoutOk+1, 9k41) = (YoutAgoutVk Akout) = (1+ ) (Youtvg, vx) >

d
2 (1 22 (Yourvo, 09). (92)
[ Xout|
We thus have proven:

Lemma 11. For some A € B(H), let Conditions (50), (85), and (87) hold. Then, (72) is a dichotomic equation.
Moreouver, its solution satisfies Inequalities (91) and (92).

Let Condition (27) hold and d(A) be defined as in Section 5. For brevity, put d(A) = d. Then, as is
shown in Section 5, sup , _; [[Rz(A)|| < F(1/d), ||[P|| < F(1/d), |[I - P|| < 1+ F(1/d). By Lemma 6.1,
| Xins|| < F*(1/d) and || Xout|| < F2(1/d)(1 + F(1/d))?. Condition (80) takes the form:

qoF(1/d) < 1. (93)

Therefore,

Yo < ¢ := F(1/d)(1 - qoF(1/d))"!
and qoins < qoy1F(1/d). In addition, by (84) go,out < go(1 + 1 F(1/d)). Condition (85) is provided by:

F4(1/d) (29091 F(1/d))||AP|| + q3g3F>(1/d)) < FO(1/d)qotp1 (2| A|| + qo¢1) < 1.
Condition (87) is provided by:
2F3(1/d)(1+ F(1/d))?qo(1 + 1 F(1/d)) | A(I — P)|| < 2F*(1/d)(1 + F(1/d))*q0(1+ 2 F(1/d))[|A]l < 1,
Now, Lemma 9.3 yields:
Theorem 5. For some A € B(H), let the Conditions (50), (27), (93), and:
goF*(1/d) max{F*(1/d)yn (2| A|| +qoy1), 2(1 + F(1/d)* {1+ y1F(1/))|A]|} < 1
be fulfilled. Then, (72) is a dichotomic equation. Moreover, its solution satisfies Inequalities (91) and (92).

Similar results for the periodic equations in the finite-dimensional space were established in the
article [19].

10. Nonlinear Nonautonomous Equations

For a positive ¢ < oo, put w(o) = {x € H : ||x|| < o}
Let Ay € B(H) and Gy : w(¢) — H. Consider the equation:

Uprq = Aglly + Gk(uk) (k =012, ) (94)
with given 1y € H, assuming that:
1G]l < wellx]| (x € w(e); k=0,1,2,...) (95)

with nonnegative constants vy.
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Lemma 12. Let Condition (95) hold with ¢ = co. Let there bean A € B(H) with rs(A) < 1 and:

7= X S‘;PP”AH |4 = Al + 1A — Al + 2] Agllve + 1] < 1,

where X is the solution of (62). Then:

(Xug ) < (1— ﬁ)k(x@, wp) (k=1,2,.)

for any solution uy of (94).
Proof. Multiplying (94) by X and doing the scalar product, we have.
(Xugpr, i) = (X (Agug + Gr(r)), Aty + Gr(uk)) = (X Ay, Atge) + Py (uge),

where:
Dy (x) = (XGCy(x), Apx) + (XAgx, G(x)) + (XGy(x), G (x)) (x € H).

However,
A XAy = (A+Z )" X(A+ Zy) = A"XA+ W =X - I+ W,

where 7 = Ay — A and Wy = Z/ XA + A XZ + Z; XZ;. Thus,
(X1, 1) = (Xuage, uge) — (g, i) + (Wit Agttge) + P
< (Xug ) = [fg 21— [Will) — [ e
According to (95):
()l < 11X 2N ARG (o) 1l + (|G ()1 < 11X (211 Axllvie +v) [l €112)

and:
[Will < [IXI[ | AIII[A = Agll + [ A = Agl?).

Consequently,

D)+ [Wix| < IXIIANNA = Agll + 1A = Al + vell Aell +v) 1)1 < yllx|.

From (98), it follows:
(Xug 1, upr1) < (X ug) = (ug, ug) < (Xug, ug) (1 - W)'
Hence, (97) follows, as claimed. (J
Since X > I, X is invertible and:
! (ug, ug) ! (Xleu ) < (Xuy, ug)
Tv—1i Uk Uk) = 7111 kr¥k) > ks Yk ).
X1l (X1l

From the latter lemma with ¢ = oo, we have:

- 1-
(e ) < XX = ) o m0) (o € ),
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and thus: .
- -
luell < (IXTHHIXIDT2 (1~ W)ml\uoll (k=12,.). (99)
Theorem 6. Let Condition (95) and there be an A € B(H) with rs(A) < 1 satisfying (96). In addition, let:

Y
leoll < Ty e (100)

Then, the solution to (94) admits the estimate (99).

Proof. In the case ¢ = oo, the result is due to the latter lemma. Let ¢ < oo. By the Urysohn
theorem ([20], p. 15), there is a scalar-valued function ¢, defined on #, such that:

Po(@) =1 (w € H, ] < o) and () = 0 (Jfw] > o).

Put Gi (0, w) = 1ho(w)Gy(w) and consider the equation:

Uk41 = Akvk + Gk(Q, Zik), Vo = Up. (101)

Besides, (95) yields the condition:

1Gk (0, w))|| < villwl| (w € H;k > 0).

Thanks to the latter lemma, a solution vy of Equation (101) satisfies (99). According to (100),
ol < (IXHHIXIDY2|uoll < o (k = 1,2,...). Therefore, solutions of (101) and (94) under (102)
coincide. This proves the required result. [J
Definition 2. The zero solution to (94) is said to be exponentially stable if there are constants mg > 0,1m1 > 0
and my € (0,1), such that the solution uy to (94) satisfies the inequality, ||uy| <mymk|luo|| (k = 1,2,...),
provided ||ug|| < my.

Corollary 3. Under the hypothesis of Theorem 10.1, the zero solution to (94) is exponentially stable.
Definition 3. We will say that Equation (1) is quasi-linear, if:
lim |[G;(w) |/ [[w] = 0 (102)
w—0
uniformly in j > 0.
Corollary 4. Let (94) be quasi-linear and there be an A € B(H) with rs(A) < 1 satisfying the inequality:
IXI2AANA = A + A= 4] <1 (=0,1,2..).
Then, the zero solution to (94) is exponentially stable.
Indeed, according to (102),

[Gj(@)[ < o(e)llwl (w € w(e))

with a 7(¢) — 0 as ¢ — 0. Therefore, for a sufficiently small o, we have Condition (95) with 7(.)
instead of vx. Now, Theorem 10.1 yields the required result.
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Abstract: As a nontrivial application of the abstract theorem developed in our recent paper titled
“Limit-periodic solutions of difference and differential systems without global Lipschitzianity
restricitions”, the existence of limit-periodic solutions of the difference equation from the title is
proved, both in the scalar as well as vector cases. The nonlinearity / is not necessarily globally
Lipschitzian. Several simple illustrative examples are supplied.
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1. Introduction

As far as we know, in spite of the intensive studies of limit-periodic (especially Schrodinger-type)
operators (see, e.g., [1,2], and the references therein), the results about the existence of limit-periodic
solutions to nonlinear differential and difference equations are very rare (see e.g., [3-8]). For some
related periodicity and almost-periodicity problems and applications, see, e.g., [9-12], and the
references therein. As already pointed out in [5], since the space of limit-periodic sequences is
(unlike for limit-periodic functions) Banach (cf. [4,13]), the existence criteria for limit-periodic solutions
of difference equations are significantly simpler than those for differential equations. Nevertheless,
an obstruction related to the absence of global Lipschitzianity restrictions, imposed on the given
right-hand sides of equations under consideration, remains also in the discrete case. For the recently
investigated continuous case, see [6] and the references therein.

Hence, the aim of the present note is to obtain, by means of our technique (see [5], Theorem 3.2,
resp. Corollary 3.3), which we state below in the form of Proposition 2, the effective solvability criteria
of the equation from the title. Its scalar and vector cases will be treated separately. Let us note that,
in particular cases, the equation from the title can describe discrete population models for a single
species. For instance, if i(x) := —px +u — A, yu > 0, then we get the forced logistic equation. For more
details, see e.g., ([14], Chapter 1, [15], Chapter 2).

2. Preliminaries and Auxiliary Results

At first, we will recall the notion of a limit-periodic sequence and its basic properties.

Definition 1. A sequence x := {x;} € (R™")Z, where R and 7 denote respectively the sets of reals and integers,
is called limit-periodic if there exists a family of periodic sequences x* := {x¥}, k € N (N denotes the set of
positive integers), such that limy_,, x¥ = x;, uniformly w.r.t. t € Z.
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It is well known (see e.g., [5]) that Definition 1 is equivalent to the following definition of
a semi-periodic sequence (cf. [13]).

Definition 2. A sequence x := {x;} € (R")Z is called semi-periodic if
Ve>0,3TeN, Vm € Z, Yk € Z, |xpimr — xi| <e.

Remark 1. Since the uniform and Stepanov norms, namely || - || and || - ||gp, where
T

[[x]leo := sup |x¢],
teZ

1 m+T P
= —_— r >1,
1xllgp ilég(TH,;n || ) , Te{0}UN, p>1

were shown in ([16], Proposition 1 and Remark 2) to be equivalent, both Definitions 1 and 2 can be easily
reformulated in terms of Stepanov limit-periodic and Stepanov semi-periodic sequences by means of the Stepanov
norm || - Hs@’ p>1

Summing up, it will be convenient to recall the following proposition (cf. [5], Proposition 2.12).

Proposition 1. The following properties of a sequence {x;} € (R™)? are equivalent:

(i) {x¢} is uniformly limit-periodic,

(ii) {x(} is (Stepanov) S{-limit-periodic,
(iii) {xt} is uniformly semi-periodic,
(iv) {x;} is (Stepanov) Sh-semi-periodic.

Moreover, the set of all (Stepanov) limit-periodic, resp. (Stepanov) semi-periodic sequences {x;} € (R™)Z,
endowed with the uniform or Stepanov norms || - ||es or || - ||gp, p > 1, is @ Banach space.
T

Now, let us proceed to the difference system

X1 = f(x) + pr (1

where f € CL(R",R") and {p;} € (R")? is a (Stepanov) limit-periodic sequence. Let us also consider
the associated one-parameter family of systems

X1 = f(x) +pl, @)

where the class of Ty-periodic (T; > 0) sequences{pN} € (R")%, N € N, converges uniformly to {p;}.
Our technique in ([5], Corollary 3.7) will be stated here in the form of the following proposition.

Proposition 2. Assume still that

(i) for each fixed N, system (2) admits a Ty-periodic solution {xN},
(i) supyey [I{x}Hleo < oo,
(i) if AN is the Jacobian matrix of f at xIV, then there exists a non-singular solution of the homogeneous system

Y1 = ANy, 3)

which satisfies the exponential dichotomy, for all sufficiently large values of N, with common constants K and «,
characterizing the exponential dichotomy.
Then, system (1) possesses a uniformly limit-periodic solution.
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Let us recall the definition of an exponential dichotomy for Equation (3). Introducing the resolvent
R: 7% — M,, where M, denotes the space of real n x n matrices, and

Ai_q1...As, fort > s,
R(t,s) :==q A7L. ..At:ll, fort <s,

L, fort =s,

where I, is the identity matrix, it has the semi-group property. Taking ®; := R(t,0), we say that
Equation (3) satisfies an exponential dichotomy if there exists a projection P (P? = P) and constants
K >0,a € (0,1) such that

O, PP < Kal—s, fort >s,
{| ) "

| (I, — P)®; 1| < Ka—(=9), fort <s.

Let us note that ®; P®; 1y is the t-iterated image of the projection by P of the solution of Equation
(3) such that ys = y. In the stable case, P = I,;, and so ®;P®; ! = R(t,s), when t > s, and ®;(I,, —
P)<I>s_1 =0,whent <s.

Remark 2. For some alternative definitions of an exponential dichotomy for Equation (3), see, e.g., [17-19]. In
particular, Palmer gives in [18] a finite-time condition for an exponential dichotomy. In fact, all these conditions
were formulated for a more general class of (uniformly) almost-periodic homogeneous systems (3).

On this basis, we can define the associated Green function G: 7% — M, where (see, e. g., [5], and
the references therein)

;PO 1, fort >s,
G(t,8) := ®¢ (Pliss + (Iy — P)li<s) @51 = { I, fort =s, ()
& (I, — P)®; !, fort <s,

and

1, fort>s,
1[25 =
0, fort<s.

3. Limit-Periodic Solutions: Scalar Case

Consider the equation from the title in the scalar case (n = 1), i.e.,
Xe1 — [h(xe) F A xp =1, (6)

where A > 1, h € C/(R,R) and r = {r;} : Z — Ris a (Stepanov or) uniformly limit-periodic sequence
(see Definition 1 and Proposition 1).

At first, let us deal with the case, when r is periodic. Since we would like to obtain a periodic
solution for Equation (6), we associate to it its Schauder-like parametrization, namely

Xee1 — [h(ge) + A xp =1, (7)

where g € Qp := {p € R%,||p|l < D}.
Consider still the homogeneous equation, obtained by the linearization of Equation (6) at {g:},
ie.,

Xee1 — [H(ge)qe +h(qe) + A 2 = 0. ®)
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Let us assume that there exists a constant D > 0 such that

Vx € [-D,D]: h(x) > 0and I’ (x)x + h(x) >0, )
jointly with
A—1
<" °p.
Il < 24D (10

We are ready to formulate the first main theorem (for the scalar case), when applying Proposition 2.

Theorem 1. Let A > 1 and let there exist a constant D > 0 such that condition (9) holds for h € C1(R,R),
jointly with condition (10) for a (Stepanov or) uniformly limit-periodic sequence {r;}: Z — R. Then, Equation
(6) admits a uniformly limit-periodic solution z satisfying

A+1

lzlleo < 57—

T Il a1

Proof. Observe that, under the assumption (9), the homogeneous Equation (8) exhibits an exponential
dichotomy with constants K = 1 and &« = 1/A because

1 (ge)qe + 1(qe) + Al = 1 (qe)qe + h(qe) + A = A,
by which

! 1
<= .
|1 (q¢)qs + h(qe) + Al x| < /\\x,+1|

Moreover, Equation (7) admits a unique entirely bounded solution 1 which takes the form

|xe| =

ur = Z Gq(t/é)ré—ll
el

where Gy is the Green function for Equation (7), where r; = 0, (see Formula (5)). By the standard
calculations, we obtain that (see e.g., [5])

1+a A+1
ulleo < K= o = =7 IEllco -

If r is Ty-periodic, then so must be u (see e.g., [20], Theorem 2.6).
For each k € N, we introduce

Q= {B € RZ, p is T-periodic and HEHOO < D} ,

and the operator 7: Qi — RZ, where

Tq ZGt[?’gl
B 1=

One can easily check that this operator is continuous and compact (Qx N RZMOT s compact),
and such that 7 (Qx) C Qx, provided condition (10) holds.

Thus, for a given r, we take D such that D > Q“ |I7]|co, and the set Qy as above. Applying
the well known Brouwer fixed point theorem, 7 possesses a fixed point ¢y € Qy, which represents
a Ty-periodic solution of Equation (6), where r is Ty-periodic. Moreover, sup; . || ¢9k|lo < D.

Now, let us proceed to a limit-periodic sequence r. According to Definition 1, it is a limit of
a family of periodic sequences {r;}. We take D > 4% sup, _ ||k || Since we have the exponential

dichotomy with the same constants for each perturbated system, all the assumptions of Proposition 2
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are satisfied. Thus, we obtain the existence of a limit-periodic solution z of Equation (6) satisfying the
inequality (11), which completes the proof. O

Remark 3. Tuking H(x) := ' (x)x + h(x), we can see that if h is even (resp. odd), then H must be also.
Thus, if h is odd, then the only situation in order function H could satisfy the assumption (9) occurs, provided
h(x) = 0, for each x € [0, D], which does not have much meaning. On the other hand, if h is even, then H
must be too, and it is sufficient to satisfy the inequality in condition (9) on (0, D]. One can easily check that the
function h satisfies this assumption on (0, D] if and only if the function x — xh(x) (> 0) is non-decreasing.
We can see then that the assumption (9) is in fact a local non-decreasing property.

We can give some illustrative examples in order condition (9) to be satisfied with an implicit or
explicit D.

Example 1 (with an implicit D). Assume that there is an expansion of h arround 0,
h(x) :=apx" 4+ 0(x"), a, >0,

where n is a (strictly) positive even number. In such a case, we have W' (x)x + h(x) = x" (na, + o(1)), with
na, > 0. Unfortunately, an implicit character of D does not lead to an effective solvability criterium here.

Example 2 (D can be any positive real number). Let h be a polynomial of an even degree, namely

N
h(x):=Y" axk,
k=0

where ay, > 0, for every k.
More generally, we can consider the case of the following even Taylor expansion:

+o00
h(x) := Z ax,
k=0

where ay > 0, for every k. Then, any D (strictly) smaller than the radius of convergence of the series exists. For

instance, we can consider the function
1

1—x2’

with D € (0,1). In this case, condition (10) can be reduced to

h(x) :=

A—=1
7l < A 1

provided D = 1 — € holds with a sufficiently small & > 0.

4. Limit-Periodic Solutions: Vector Case

In this section, we will consider again Equation (6), but this time in a vector case.

Hence, letA > 1,h € C! (R",R)and r = {r;}: Z — R" be a (Stepanov or) uniformly limit-periodic
sequence. As before, we associate to this equation its Schauder-like parametrization (7), and the
homogeneous equation

Xep1 — [(VR(qe) - x)qe + h(qe)xe + Axe] =0, (12)

where this time g € Qp = {p € (R")Z,HEHOO < D}. We also introduce, for each g € R”, the
(continuous) linear mapping L,: R" — R”, where

Ly: x = (Vh(q) - x)q + h(q)x. (13)
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Letting Bp := {x € R", ||x|| < D}, we will assume that one of the following assumptions holds.
Let us note that the first one is a vector analogy of the scalar case. Moreover, it is equivalent to impose
this assumption either for all x € R", or on the ball Bp:

dD > 0,vx € R",Vq € Bp, h(q) > 0and Ly(x)-x >0, (14)
38 >1,3D >0,Vvx € R",Vqg € Bp, h(g) > 0and |[Ly(x) + Ax|| > Bl|x|. (15)

Assume still that

I7lleo < :\\—:D, or (in the case of condition (15)) ||7]|c < %D. (16)

We are ready to formulate the second main theorem (for the vector case).
Theorem 2. Let A > 1 and let there exist a constant D > 0 such that either condition (14) or condition (15),
with a suitable constant B > 1, hold for Ly defined in the mapping (13), where h € CY(R",R). Let condition

(16) still hold for a (Stepanov or) uniformly limit-periodic sequence {r;}: Z — R". Then, Equation (6) admits
a uniformly limit-periodic solution z satisfying

llzlleo <

A+1 +1
e, resp. izl < £
Proof. Under the assumptions (14) or (15), the homogeneous Equation (12) exhibits an exponential
dichotomy. Indeed, in the first case, for any solution, we have

xepall - el = xega -0 > La(xe) - xe 4+ Axe - x> Al

Thus, we receive the exponential dichotomy with constants K = 1 and « = 1/A. In the second
case, a simple calculation leads to the exponential dichotomy with constants K = 1 and « = 1/p.
To consider both situations together, let us replace A by f in the first case. The unique entirely bounded
solution u of Equation (7) satisfies this time the inequality

1
lul, < BF

G lrle

If r is Ty-periodic, then so must be u (see again [20], Theorem 2.6).

Proceeding in a quite analogous way as in the scalar case in Section 3, we can prove the existence
of a Ty-periodic solution ¢y of Equation (6), where r is Ty-periodic and such that supy [|@x|le < D,
provided condition (16) holds.

The claim follows, when applying again Proposition 2. [

Although the second inequality in condition (14) is linear with respect to &, we will show that
Example 2 cannot be directly extended in a vector way, even in the case of monoms, which justifies
considering the vector case separately.

Let us consider the monome

n
. %
h(x) = chj ,

where ¢ > 0, and each aj is even. For any positive D, take g; = \%, foralli=1,...,n—1,and g, = e%,
with e € (0,1). Then, g = (q1,...,q94) € Bp. Now, let us compute L;(x) - x, for x = (1,...,1,-0).
It is a quadratic polynomial with respect to 6, whose discriminant A takes in terms of € the form
A=5+b+ ce?. Thus, for a sufficiently small ¢, the discriminant A is positive, demonstrating that
Ly(x) - x can admit negative values.
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On the other hand, in the following illustrative example, we will be able to obtain a suitable local
condition for 11(0) > 0, even with an explicit D.

Example 3 (condition (14)). Let us consider

n

o &
h(x) := C+ij ,

j=1
where C > 0, and each o is even. Observe that h is everywhere positive and such that
Ly(x) -x > [~ VA(@)l - gl + ()]l x|
Hence, in order to satisfy condition (14), it is enough to obtain the inequality
IVR(@)] - llgll < h(q),
and since h(q) > C, it is still enough to have
IVR(g)] - llgll < C.

A basic majorization of the i-th component of Vh(q), under the constraint ||q|| < D, is a;DX% L. From

this, for ||q|| < D, we obtain
|||l < DX® szz
j

v < CZ ) 2):1/“/
== .
Zj ‘Xj

We have not obviously made an optimal majorization of ||V h(q)|| in order to obtain a simple and transparent
condition. In other words, our estimation can be certainly improved for obtaining a larger D.
Let us deduce a slightly more effective condition for n = 2 (again not an optimal one). In this case,

Thus, it is sufficient to choose

IVR@)] = lg1]* ™ a2l Jaaq3 + a3q7 < lqa] ™~ |g2|2 ™! max{ay, a2} [lq] < e(a)DF271,

where . .
a1 — ap—
w—1)72 (ap—1)727
cla) o= { 1 ) (Ziwlz max{ic, o).
K1+ &y — 2
Thus,

V@) - llqll < e(a) D172,

1
and we can choose D = (ﬁ) AN

Example 4 (condition (15)). Let us turn to the ball Bp with a fixed D. We assume a priori that h(q) > 0
holds in a neighbourhood of 0. For instance, let h(0) > 0. Furthermore, suppose that, for some ¢ > 0 and p > 0,
we have

IVR(@)I < cllgl]P.
Then, |h(q)| < h(0) + ﬁHqH"’“, and subsequently

+2
[Lg(x)]l < h@)“%\\q\lp“ 1[I
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Thus, let us still suppose that h(0) > 1and B € (1,h(0)). For (an explicit value of) D, we get for any
qc Bp that

ILg(x) +2x] < 2= () + L2 g 1) |

Assume finally that A — h(0) > 1, and take any B € (1, A — h(0)). We have

(o)) s 22)

After all, we can take
b (PH1A=HO) B 7
“\p+2 c
in order to satisfy condition (15). By the optimization with respect to B, we can readily check that any D satisfying

1
D< <p+l /\—h(o)—1>; 1
p+2 c

can be chosen for it. The last step is to specify D such that h(q) > 0, for every g € Bp.

5. Conclusions

Under the assumptions of Theorems 1 and 2, the obtained limit-periodic solutions are obviously
also almost-periodic. On the other hand, if the forcing terms {r;} in Equation (6) are almost-periodic
(or, in particular, quasi-periodic), then one should proceed in a different manner in order to get an
almost-periodic (resp. quasi-periodic) solution. However, if the forcing terms {r;} in Equation (6)
are at the same time limit-periodic and quasi-periodic, then they become simply periodic (see [4],
Theorem 2 and [5], Remark 4). In this very special case, the existence criteria for periodic solutions can
be significantly improved. Concretely, conditions (9), (14), and (15) can be reduced into k(x) > 0, for
x € Bp.

Observe that, in the special case of the limit-periodically forced logistic equation (i.e., h(x) :=
—ux 4 p — A, p > 0), namely

Xep1 +p(xe —1)xp =1y,

condition (9) takes the form
3D > 0 such that, for some A € (1, ),
Vx e [-D,D]: —2ux+pu—A>0.
Condition (10) is the same as above, i.e.,

)\71
w0 < ——D.
el < 35

One can readily check that they can be satisfied for D = Vz—, u>A>1and

A-1 pu—
T A+1 2;4

I7lleo <

For example, taking 4 = 3.5and A =2, wehave D = %, and subsequently [|7|c < l4

154



Axioms 2019, 8, 19

Let us finally note that if condition (9) holds on the whole line, like e.g., for h(x) := 7 + arctan x,
then Equation (6) admits a limit-periodic solution for any limit-periodic forcing {r;}. In the special
case of hi(x) := 7 + arctan x, the second inequality in condition (9) namely holds because

2

’ o
[W'(x)x+h(x)] = e >0,

by which I’ (x)x + h(x) is strictly increasing, jointly with

N L x b B
XE@m[h (x)x+h(x)] = xg@w T + ) +arctanx| = 0.

More generally, a sufficient condition for satisfying condition (9), for all x € R, takes the form:

h(x) >0, [h(x)x]” >0 and Xgrpoo[h(x)x}’ > 0.

In the vector case, the same is true, provided condition (14) or condition (15) holds, for all g € R".
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Abstract: In this work, new Backlund transformations (BTs) for generalized Liouville equations were
obtained. Special cases of Liouville equations with exponential nonlinearity that have a multiplier that
depends on the independent variables and first-order derivatives from the function were considered.
Two- and three-dimensional cases were considered. The BTs construction is based on the method
proposed by Clairin. The solutions of the considered equations have been found using the BTs,
with a unified algorithm. In addition, the work develops the Clairin’s method for the system of two
third-order equations related to the integrable perturbation and complexification of the Korteweg-de
Vries (KdV) equation. Among the constructed BTs an analog of the Miura transformations was found.
The Miura transformations transfer the initial system to that of perturbed modified KdV (mKdV)
equations. It could be shown on this way that, considering the system as a link between the real and
imaginary parts of a complex function, it is possible to go to the complexified KdV (cKdV) and here
the analog of the Miura transformations transforms it into the complexification of the mKdV.

Keywords: Backlund transformation; Clairin’s method; generalized Liouville equation;
Miura transformation; Korteweg-de Vries equation

1. Introduction

Currently, nonlinear partial differential equations are widely used to describe the so-called “fine
processes”, such as propagation of nonlinear waves in dispersive media [1]. Due to the complexity of
different nonlinear equations, no common method of their solution exists. For the integrable systems,
efficient methods have been developed, such as the inverse scattering method [2,3], Hirota method [4],
Painlevé method [5], Backlund transformation [6], a method of mapping and deformation [3], nonlocal
symmetry method [7,8], etc.

In the classical works [2,6] the Backlund transformations (BTs) were considered for the couple of
differential second order partial differential equations and presented in form of a system of relations
and containing independent variables, functions of the said equations, and their first-order derivatives.
The BTs allow to obtain not only couples of equations but, if the solution of one of them is known,
obtain the solution of the other one.

BT plays an important role in the integrable systems because it reveals the inner relations between
different integrable properties, such as determination of the point symmetries [9,10], the presence of
the Hamiltonian structure [11-13].

Lots of research has recently been conducted in this area. For example, determining the
complementary symmetries and obtaining the Miura transformations for the hierarchy of the
Kadomtsev—Petviashvili (KP) equation and modified KP, including for the discrete analog [14,15];
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in [16] the new BTs relative to the residual symmetry of the (2 + 1)-dimensional Bogoyavlenskij
equation [17] have been investigated; construction of new auto Bécklund transformations for the
Lagrange system and of Henon-Heiles system of equations in parabolic coordinates [18]; it has been
shown that the calibration conditions in the theory of the relativistic string, which allow using the
d’Alembert equation instead of the nonlinear Liouville equation, are direct consequences of the BT
relating the solutions of these equations [19].

In Reference [20] it is shown how pseudo constants of the Liouville-type equations can be
exploited as a tool for construction of the Backlund transformations. In Reference [21] it is proven
that contact-nonequivalent three-dimensional linearly degenerate second-order equations that are
Lax-integrable are related to each other by the corresponding Backlund transformations.

This work describes how new BTs for the Liouville generalized equations are obtained. The second
and third sections deal with the special cases of the Liouville equation with exponential nonlinearity
that have a multiplier that depends upon the independent variables and first-order derivatives from
the function, and the three-dimensional case. The BTs construction is based on the method proposed
by Clairin and has at such approach a clear geometric sense. The solutions of the considered equations
have been found using the BTs, with a unified algorithm.

The fourth section contains the development of Clairin’s method for the system of two third-order
equations related to the integrable perturbation and complexification of the KdV (cKdV) equation [22].
An essential point for these dynamic systems of equations is that the application of special conditions
to the differential forms may lead to different dynamic systems.

Among the constructed BTs an analog of the Miura transformations was found in Section five.
The Miura transformations transfer the initial system to that of perturbed modified KdV (mKdV)
equations. In this way, we were able to show that when considering the system as a relation between
the real and imaginary parts of a complex function, we can pass to the cKdV, and the analog of the
Miura transformations transforms it into the complexification of mKdV.

2. Bicklund Transformations for Special Cases of Liouville Equations

Theorem 1. Partial differential equation

Zgy = fl (é)fZ(’])ez (1)
and wave equation we;, = 0 are related by the Bicklund transformation of the form:
Jw wiz oz f(&) ow 1 _wez oz f1(n)
= =be> st o =g 2 - 2
o —be T VARRM + 5 7O a5 (&) fa(n) I~ Hon ©)

where b is an arbitrary parameter, f1(&), f2(n) are arbitrary functions of one variable, w(&, n) and z(&, n) are
functions of two variables.

The Proof uses the cross differentiation of the Equations (2) and then summing or finding the
difference of the resulting expression.

Corollary 1. If the wave equationwg, = 0 has the solution

w(&n) = 6(n) +9(&) ©)

then Equation (1) has the solution

2
2(&m) = $(2) - 0(n) - ln[|fz(n)f1(5)l(ﬁ [ g ) } @
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where 8(&), 6(n) are arbitrary functions.

Proof of Corollary 1. Substitute solution (3) into transformations (2), and get the system of equations
for the function z(&, )

99 o) +9(8) 2 gz (&) 96 1 _emrew- dz  f(n)

— =be” 2 3 + 52+ 5 =—7e 2 3 -=- .

Seek for the solution of the system in form z(&, 1) = 2In¢(&,7), then (5) takes the form of two
Bernoulli equations. Their solutions have the forms

®)

2033 2= 300D

1
e VAE) pe’s VAR [e2@ds + %(n)r(m VARM) p-1-75 7 A(E) [e®Wdn + (&)

©)

where 1 (1), Y2(&) are arbitrary functions.
Compare the resulting solutions (6) and determine the condition at which they coincide,
then functions 1 (&) and ¢4 (n) must be predetermined as follows

1 o
m = e f Ve, o (&

obtaining the solution of system (5) in the form

o) (f1(5)fz(n))'%(%fe’9(">dn+bf63<é)dg)’1

and the solution of Equation (1) in the form (4).
Clairin has proposed a method of Backlund transformations construction for the hyperbolical
form of nonlinear equations. This procedure will be applied to the equation

@)

(&) =

E{q = 57(3155 + Bzz]), B, By — const 8)
where (&, ) is a function of two variables, and the Backlund transformation will be constructed. O

Theorem 2. Biicklund transformations of the form:

Wee = ——Bze we + ZUé (9&’ (9)
wey = §Bie°we + 5%,
relate the two equations, (8), and
By(w?)g, +4Biw; =0 (10)
where By, By are arbitrary constants, and w(&, 1), z(&,n) are functions of two variables.
The Proof is similar to that of Theorem 1.
Corollary 2. If Equation (10) has the solution
w = 2B1n - Byé, (11)
then Equation (8) has the solution
— By
z:—lnC+Bm—7£,C—const. (12)
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Proof of Corollary 2. Use the found transformations (9) and substitute the known solution (11), the
system takes the form

Jz Jz > dz

— = -2B;—,0= — 1
7 Bi5z/0 Blez+aq, (13)
where, from the first linear partial differential equation, find the relation between the independent
variables &, 17, and, from the second equation of the system (13) determine the form of the function
= —In|C 4 0.54], t = 2B11) — By&, C — const. The result is the solution of Equation (8) in the form (12).

By

z
mi

Corollary 3. If Equation (10) has the solution

A A
w= e B ‘E, A — const, (14)
then Equation (8) has the solution
—  A(2Bin-B A2B11-By¢)
z= % —In|1+4 B1BCe 2P1%2 |+ In|CA|, C — const. (15)
152

The Proof is similar to that of Corollary 2.

Corollary 4. If Equation (8) has the solution z = By1 — Bo&, then Equation (10) has the solution

2 11 B
w(en = -5 exp(ieBl”‘B25 - 71'1) (16)

Proof of Corollary 4. Use the Backlund transformations (9) and substitute the available solution
z = Byn— B¢, and get the system of equations, that can be integrated by the relevant variables

In W = %eBl']*BZé —Byé+ lPl (T])r (17)
Inw = %631’7_32‘5 + %T] + (&),

where (1), (&) are the integration constants. Complete the definition of functions ¥ (1)) and
Un(&), so that the resulting values of the right parts of system (17) coincide. This is possible if
Y1(n) = 0,5B11, Y2(&) = —Byé. As a result, the value

wg = exp(%eBl”’B25 - Byé+ %n)

is determined. Integration by variable & yields

2 B1n-Bp& _B1
w(&n) = o) = et

where ¢(7) is an arbitrary function. For a greater certainty of ¢ (1), substitute the found function into
Equation (10). The equality will be fulfilled identically if

29" () + B1p(n)eP17525 4 Byp(n) = 0.

The obtained equation depends upon variable &, which must not happen, hence, assume ¢(n) = 0,
then the desired function has the form (16). O
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3. Bicklund Transformations for Three-Dimensional Liouville Equation

Theorem 3. Nonlinear partial differential equation
c U
Upe + Fe (3)/0,] +oc + yvg) =0 (18)

is linked to the nonlinear equation
Palyee + pc +379y] = pen, (19)
by the Bicklund transformations of the form:
VP + 3yPn + o =yvg,
V[‘Prm + ‘Pvzl] + Cev[;'cfev + ”17] = —2ce’py, (20)
Y][@en + Peon] + Py + ocpn = yosey - §€°[Bce” = yvg —oc] = bce”py,

wherec, y are arbitrary constants, and ¢(&,1,C), v(&,1, C) are functions of three variables &, 1, C.

Proof of Theorem 3. Shows that system (20) leads to Equation (18). For this differentiate the first
equality of relation (20) by variable n

YPey +3yPan + oy = Voey (21)
and determine from the second and third equalities the second order derivatives Pens P Pin, then,

having substituted their values into (21), gives

c
[yos = 3y@y = yos — oc)pq - )-/ev(yvs +0g +3yvy) = yog- (22)

By reason of the first equality of system (20), the coefficient at function ¢, becomes zero and there
remains the equality that relates the only function (&, 1, 0):

- SEU()/Ug +ouc+ 3)/2;,7) =120z,

Then, try to get rid of function v(&, 7, ) in the initial system of transformations (20). In the second
equation of the system separate the combination of functions ¢, + cy~!e?, so that the equality takes
the form

2
((pq + )E/ev) + (iev + (pq) =0. (23)
n

In the third equation of system (20), substitute the value yv; from the first equality (20), then,
after having grouped the elements together

2
c o c o, 1(cv ) B
—e’ + -3 —e’ + + |-’ + =0. 24
(V (p”)g (V (P”) Y ), 9

(25)
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Obviously if cy‘le” +@p = C, C # 0 is assumed, such form is not a solution of Equation (23),
hence, the two situations are possible:

1.C=0, 2.cé’ + ypy =z(&,1,0) (26)

z(&,1,C) is some function. The simplest is that if C = 0 is assumed, then, for function v,
getv = ln(—cy‘lqo,]). As a result of the substitution, the first equality transforms into the nonlinear
form (19). O

Corollary 5. If nonlinear partial differential Equation (18) has the solution
v(&n, Q) = eyn+ f(£=yC) =3 @7)

where f (& —yC) is an arbitrary function of the combined variable & —yC, then Equation (19) has the solution in
the form

_a&+ybC

, c
plen0) = — 53— f(E-y0) - EXP(;U +f(E=y0) =3eC|+r(E=0), (28)

where p(&,1,0), v(&,n,C) are functions of three variables &, 1, C, r(&,n, C) is an arbitrary function, a,b, c are
arbitrary constants.

Proof of Corollary 5. Use Bicklund transformations (20). Perform this substitution of function v(&, 7, C)
(27) into (20); obviously, the last two equations of the system will be fulfilled identically if

oy = —)E/GXP(JE/TI+f (E=y0) —3cc). 29)

Having integrated the last equality get the sought for a function of the form

(&n,C0) =4q(&0) —eXP(§n+f(é—VC) —3cC) (30)

where (&, C) is an arbitrary function. For greater certainty, use the remaining first equality of the
system (20), then

7:(E,0) + 77" qc(&,0) = f(E=0). (31)

As in the resulting linear Equation (31), one of the first integrals coincides with the form of the
argument of the function of the right part, write the solution in the form

q(&0) = g(& 0 f (£-70) (32)

with the unknown function g(&, C), which is obtained from the linear equation obtained after substitution
into (31),

1
g(&,0) = m(ﬂé +ybl) +r1(&E-y0) 33)
which is determined with accuracy to the summand of the form r (& —yC), a, bare arbitrary parameters
simultaneously not equal to zero. Now put together the resulting values of the functions (30), (32),
and (33); this yields the sought for solution (28). O
Corollary 6. Equations (18) and (19) have a solution in the form
F=F&yC-n) +F(E-y0) (34)

where Fy, Fy are arbitrary functions.
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Get back to the above rationale and consider the second case (26). It may be shown that
Equation (18) relates to a more complex equation. For this, make in (23) change 2 in (26)

yzy + 22 =0. (35)

It can be seen that this equality may be integrated

Y

z(&,n,0) = THUED

(36)

where (&, C) is an arbitrary function. Substitute the found function into the last equality (25), this yields
the equation for the function ¢(¢, )

[N+ 9(& Q12 [we(&,0) +3y + Pe(&,0)] =0. (37)

The common solution (37) will be written in the form F(& -y, 3yC+ ¢) = 0, where F is
an arbitrary function. Consider the partial solution in the form of a linear relation in relation to the
second combined variable

V(&) = f(E=y0) =3¢ (38)
with an arbitrary form of the function f. Hence, (36) takes the form
4
2(EN0) = —FF— 39
O = 0 -t 9
From (26), find the function v(&, 1, C)
o(&1,0) =1In Z(; - ) (40)
g c\n+fE—yO -3 7"
then the first equality of system (25) takes the form
rf'(E-y0) ( 1 )
&+ =|Pn- - - c+pr+3 . 41
I Ry e U ey e [yee +9c+3ye] (41)

Theorem 4. Nonlinear partial differential Equation (18) relates to the class of nonlinear Equations (41) by
Biicklund transformations (20), where f (& — yC) is an arbitrary function of the combined variable & — yC.

The solution of Equation (41) may be obtained having assumed

1

T fE—y0) - 8¢

then
@ =Injn+ f(£-y0) -3y +q(&0) (42)

where q(&, C) is an arbitrary function.
Corollary 7. Function (42), where f(& —yC) and q(&, C) are arbitrary functions, is a solution of Equation (41).
Use the fact that, according to theorem 2, Equation (18) and family of Equations (41) are related

by Bécklund transformations (20), and see how the trivial solution v(&, 7, ()= C — const of the first
equation may serve to construct a solution for the family (41).
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Corollary 8. Family of nonlinear partial differential Equations (41) has the solution
(&,n,0) = InByC—n+ f(&-yO)| +acy™ (ByC—n) + fa(€ - ) (43)
where fp(& — Q) is an arbitrary function of the combined variable & —yC, a is an arbitrary constant.

Proof of Corollary 8. Substitute function v(&, 1, ()= C — const to system (20), then the first equality of
system (20) yields
@(&n,C) =F(Byl-n,&~y0) (44)

with an arbitrary function F. Denote the first component derivative as le) and the second component
derivative as F/, .. Substitute (44) into the remaining two equations of the system (20) (for compaction:

2
&€ =a>0)

" ’ 2 zé _ ’
V[F<1><1>+(F<1>) +at5 = 2aFy),

’ ’ 262 1 ’
[3F F(z)]F(l) - 3a % = —36caF

-F -F_F_ -3F +F ()

Mm@ @M ma =@

It is easily seen that both equalities reduce to the single equation y[F;'l) ) + (FE )) ] +a*cy =

2caF21), whose solution has the form F = ln|3)/C— n+ fi(& —yC)l +acy~ 1 (3yC - 1) + f2(& - y0),
and f»(& — yC) plays the role of the integration constant.

As the resulting solution must comply with a whole class of equalities (41) differing from each
other by the function f(& — yC), the arbitrary functions f;(& —yC), f(& —yC) relate to the defined
function f(& — pC). The check leads to the necessity to assume fi(& —yC) = —f(& — yC), then solution
(41) has the form (43). O

4. Backlund Transformations for System of Two Third-Order Equations

We will develop the ideas of Clairin [5] and try to construct differential relations that transform
the defined system of two equations on the function u(x,t), w(x, t) of the form

Ut + Uy — 12p0wW05 — 6ULy = 0, W) — 2Wyyyx + 61w, = 0 (45)

into a certain unknown system on the function f(x,t), r(x,t) of the same order.

As the initial system describes the relation of two functions of two variables x, t, to define the
transition from one system to another one, it is necessary to define two couples characterizing the
differential transformations from the independent variables x and t. Assuming that the considered
system (45) is of third-order for variable x, and of first-order for variable ¢, and to construct (45) the
cross differentiation is used, the differential relationships of the first order should be defined from
variable t, and those of the second order should be defined from variable x:

= Fi(w,w, f,1, 10, Wy, for1x), % = Hi(w,w, f,7,1x, W, fo,12),

Q/

9% f of (46)
5z = Fa(ww, f,r,ux,wy, fr, 1), Zp = Ha(u,w, f, 1, 1, Wy, fo, 12).
To define the explicit form of transformation, functions Fy, Fp, and H;, H, must be found.
The condition of integrability (equality of mixed second order derivatives) requires functions (46) to
comply with the relationship
Pr Pr »Pf Pf
20t It It Itox?

(47)
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where all the functions u, w, f, 7, uy, Wy, fr, ¥x depend upon the variables x, t. Taking into account (46),

3 JF. JF JF
o= G+ Twe+ SHi+ 45 T )
48
Pr _ 9 3H1 JH; 3H1 JHy
otz ¢9u( on Ux + T Wx +. + e r‘(x)”x + ...+ o ( on Ux + T Wx +. + o rx*()rxx/

similarly for functions f. Equaling the right parts of the obtained equalities, and using (46) to exclude
7t, ft, Txxs frxs Tats fut, finally get the condition of consistency, which must lead to system (45).

System (45) has the exponential nonlinearity of the first order (i, txxy, Wt, Wxrx) and second order
(wws, uity, wyut), while each summand in (48) is a product of two or three co-multipliers. To make
the condition of consistency (47) yield the considered system (45) and without terms of higher than
second power it is necessary to assume that functions Fj, H;, j = 1,2 are of linear structure in relation
to variables u, uy, w, wy:

Fj=Fu(f, 1, fore)u+Fp(f,1, fo,ro)uxt

+Fj3(f/ 7, fr, )W +Fj4(fr 7, fa, )Wy + FjS(f/ 7, fo1x),
Hj = Hj(f,r, fora)u+Hp(f, 1, fo, )+

FH(f, 1, fe,re)w + Hig(f, 7, fo, rx)wx + His(f, 7, fe,7x)-

(49)

When composing the condition of consistency (48) at differentiation F; by variable f, summands
occur with the co-multipliers uy;, wy; that are absent from the initial system (45) and cannot be replaced
or compensated, hence, it is necessary to set the coefficients

sz(f,r,fx,rx) = 0, Fj4(f/r/fx/rx) =0. (50)

As a result, the condition of consistency (47) takes the form

u+F]]ut+ 2 w+F13wt+a§t5 - ";’; u+220 ux+H]1qu+ TR+ 25t -
+H]2um+ 3 w+2 (;X w1+H]3wxx+ 92 wx+2 [;x wxx+H]4wm+ ;HZISI
where Oy oF OF j
Tk = DEHy + SEH + SEHy + GEH,
a;gk _ BH,k o, L2 8 - a;;,k 4+ ar]k EL
a:jz = aHf]kF + ,9 F1+ af K Ey e + ar’kleJra;Z]k X + o2 L "t afz/sz+ )
+a Hlsz +2(%)g]rkfx’v + gflgftf"FZ + ngrkfol + i+ araf ek + af o szl)

Functions u(x,t), w(x,t) are known, while the form of system (51) is determined by the equalities
(45). The terms with multipliers u, wy, tixyx, Wyxxy cannot occur during substitutions F i Hj, ji=12
and their first order derivatives F jx, Hjx (only second-order derivatives from x may occur), hence,
comparing the coefficients for the couple 1, tixyy and wy, Wy in formulas (45) it is necessary to assume

Fj=-Hp, 2Fj=Hp. (53)
Taking into account (53), equality (51) takes the form

OFy  *Hj OF3  PHp OF5 PHjs
(T;_sz)“JrFﬂ(“f*“m)*( ks )w+Fj3(wf—2wm)+a_i_ P

OH;y  9%F; JFj oH 9*Fj3 JF
= (29—;1 - Wél)ux -+ (H]] -2 e )qu + 2( 9;3 + £ s ) + (H]3 +4(7_)/(3)a1x7(4

(54)
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System (45) has no terms not containing uy, or wy,. Hence, differentiate (54) by variable 1y,
(correspondingly, by w,y), and obtain the relation that must be fulfilled identically

(8f F21+ oy Fll)u+(3f F21+ Oy Fll)w+ I F21+ 3, F11+H]l* (55)
JF
( ﬂfv+ o rv"’ 8f F2+ aﬂF])

similarly for wyy:

IF,;

(,;lezs-F o F13)M+(af F23+ pr Flg)w+ " F23+ ,9, SEF = 6
OF,

=2H3+2( af"for £ 2t 2 af 2F) + 3’3F1)

As the equalities have functions u, w and do not have similar summands, the coefficients at these
functions must return to zero, hence, (55), (56) separate into system j = 1, 2:
oF OFjy _ OF oF 3 oF IF
Bf —+Fy + c?r =0, 7 —+Fy + e —=F 2WF23 +2TF13,

oF JF; JF
3;5F21+ 3, F11 +H]1 *2( 9}1fx+ 3 Ty + afllFZS‘i’ Orx FlS)

3fF23+3, F13*29fF21+23, Fll/ (;fF23+3, F13*0

oF oF
9;5F23+ G2Fi3 = ZH]3+2( ]Sfor - 4 ,;f F25+ e F15)

To make the first, second, fourth, and fifth equalities be fulfilled identically, assume F i
Fj3 independent of functions fy,7y. Note that here the simplest variant is selected. Other relations
between functions Fj, F3 are possible as well. The introduced assumptions are not final and may be
changed when constructing transformations in the event when, at the next steps, incompatible systems
or terms that cannot be eliminated occur. The third and sixth equalities yield

JF; dFy JFjs JFis
‘ i A2k j
Hjy = ( of fet+ or 71) E ——Fu, (57)
OF; JdF 5 JOF 3 JF i3
HJS_zaf Fs+2=L ]F13 ( }fx = ) (58)
As a result of the performed analysis, functions (4.5) were transformed into the form
Fj=Fu(f,r)u +Fj3(f ryw+Fi5(f,1, fr, 12),
OF OF ;

H] = ( [ 7n f + 8 ] f]5 Fy — /5 pll)u - Fjl (f, )iy + 2Fj3(f, r)wy+ (59)

OF,
+( o F23+23r “Fi3 [ 3fx+ o rX])erHﬁ(f 7, fx )

Continue examining equality (54). See with what coefficient the term with the multiplier uu,
point (1) (point (2): wwy, point (3): uwy), enters the condition of consistency (54); for this, differentiate
(54) twice, first by variable u (by w in (2), and by u in (3)), then by variable u, (in (2), (3) by
variable wy). During the manipulations, interrelated equations are obtained, hence, describe their
construction separately.

1. After differentiation of (54) in relation to multiplier ui, the following summands remain

(931:]'1 (9 le (93Hj1 > F]3 > F]5 2(92H]'1 (931:]'1
8t¢9uxz9u 8t8ux axzaux Btauxau &t&uxau oxdu * ax2ou’

(60)
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where, taking into account (59), derivatives are transformed into a simpler form
PPH; PPH; oH oH PF;
ko ko 9k Jk ko _
Jon = s, = tat o gmia =0

PF P F; JF;
ko %0k _ %Tjk _/k P _
o0 = “aww, = o fnt 5 Fu, =12, k=13

(61)

As a result of the performed differentiation of the condition of consistency get the coefficient (60),
that will be at the multiplier uuy. As such term occurs in system (45), the expression (60) must
not be identically equal to zero but must be proportional to the coefficient Fj;, with which the
terms 1y + 1y, enter. The coefficient of proportionality conforms to the coefficient of term wuu, in
system (45) and equals —6. As a result, after substitution (57), expression (60) yields equation

(ZaFjl PFjs aZF dFj s

oF R g fn-25 o Fll]F21 +(2 o R Fll]Fll =2Fj. (62)

2. Perform similar actions in relation to the term wwy. In relationship (54) the following
summands remain

3 3 3 3 2 3
aF]'l aF]:; (9H13 + aF]'g, w4 9Fj5 3 aH]'g,_ aF]'g, 63)
z9t¢9wx8w z9t8wx T 20wy, | dtdwgdw otdwdw ~Ixdw ~ Ix2dw
where, taking into account (59), derivatives are transformed into a simpler form
9*H PHj OH OHj PFy
8:«91/0 - szz?;) = Bf/ Fo3 + dry F13’ z?tc?zuxjﬁw =0,
(64)

PFp 83F/k

Ty~ 2500w ZafF23+2 EPs, j=1,2, k=1,3.

Expression (63) must not be identically equal to zero but must be proportional to Fj; with the
coefficient of proportionality corresponding to the term ww, in system (45) and equal to —12u.
As a result, after substitution (58), expression (63) yields equation

P Fjs J%F; 81—"3 - %Fj5 OF
PP TR T o or2 or

5 i3
a—szzs +2—LF —PF,- 2—/]53 = 2uFj1. (65)
X

3. After differentiation (54) with multiplier uw, the following non-zero summands remain

831:]'1 8 F]1 83H]'1 8 Fj3 3 F]5 292H]'3 2 aszg,
TS A TE A XTSI TE M WA TE M W Wi W

(66)

Specifying the form of the derivatives using the earlier found form (53), rewrite the remaining
coefficients (66) and equate 6F j3

Iy Iy OH}y 9Hj Hj

258 Py + 25 Py = SR Py - S i - 25 L Ey - o
67
oH OF,
-2 ]3F11 2—+ }31:21 2,;; F11 = 6Fj3,

or, after substitution of the earlier found functions (57), (58):

apig PEs, | P, PEs P
Sp P +2—=Fn - c?f2 t 597 af 1|F23 = afx_ar,fﬂ 5 > L fF = 2Fj.  (68)

%5
o
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Now it is necessary to solve the system of six quasilinear partial second order differential equations
(62), (65),(68), j = 1,2

2
2( F ~Fy1 +2 -5 Fll) (leg% +F119%) Fi5 =2Fj,

2
(Fyﬁ + F13§) Fjs— ( 9F —FFs+ —Fls) =2uFj, (69)

oF
2( ,;}31:21 + Fn) (F239f +F13,;, )(F21,9f +P11(;, )Fs =2F3.

Inthe resulting system (69) the summands Fjlsz] + FjlrFllr F]'3fF23 + Fj3,F]3, and Fj3fF21 + F]‘3-,F11
have occurred that depend only upon variables f, 7, and operators of second order differentiation
by variables fy,ry, for which the dependence upon variables f,r is parametric. Obviously,
the system decomposes into two subsystems determining the dependence upon variables fy, ry:

2
(F213f +F11a,)F570 (F23af +P13,;,)F570

(70)
(F23¢;% +F133%)(F21% +Fu ,;aTX)FjS =0,

and the dependence upon variables f,r:

JF 1 OFj) IFj3 OF 5 JFj3 JFj3

]
af Fy1 + Fl:Fjlr 7F23+—F13=—‘L1Fj1, asz1+ o

5 —CFy=Fp. (7))

It can be seen that both systems (70), (71) are over-determined, hence, we will not search for their
solutions here (they may exist; this variant has not been examined). The second possibility is
when the action of the second order differential operators on function Fj5 yields the expression,
dependent only upon variables f,r. This is possible if Fj5 has quadratic dependence upon
variables fy, ry; write it in the form:

Fis =sp(f,r)fi +sp(f,r) frx+sa(f,n)rs +su(f, 1) fe+si5(f, ) +5j6(f,1). (72)

In this case, system (69) takes the form:

oF
Fa5r +F11 ,; —S]1F21—F21F115]2—SJ3F11 =Fj,

S]1F23 + F23F135]2 + 5]3F13 FZB Bf F13 3, - P'F]lr (73)
Z(le(;—} +Fpy Ti) — F3[25j1Fn + Fuispp] — Fi3[Fa182 + 2sj3F11] = 2F 3.
The first equation yields the system, relating two functions Fy1, F»1. Select the simplest solutions
(such an approach is justified because the Backlund transformations must, if possible, be of

simple form)
F>1 =0, Fy1 =a—const (74)

then, it must be additionally assumed

so;3 =0, s13= —a7 1. (75)
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Taking into account (74), (75), the remaining equalities take the form

JF
s11F3; + s12F23F13 — $Fo — (F B3+ Flsa%)Fls =pa, 20752 = asipFas, 7
JF, 2
5211:%3 + sppFp3F13 — (PZS% + Fi3 %)FB =0, _333 = +211;22 Fos.

Select, if possible, simpler solutions; for this suppose that Fy3, Fo3 depend upon f and do not
depend upon 7, then
s12 =0, syp = —2a"' — const. (77)

Only two first-order differential equations remain
1 2 JF
2 2 _ 2 23
s11F55 — EPB - Fzsv = ua, s21F55 — EFZSFB - FBW =0 (78)

whose solutions may be varied. Let

F13 = 0, S11 = yue‘zf, Sp1 = 1 Ef = F23. (79)

As a result, formulas (59) are transformed into the form
Fi=au+ape ¥ f2-1248,, F=cdw+fl-2fir.+S5,
Hy = (2ry —asis)u —auy + 2(2a,ue’ffx + efsl4)w +His(f, 7, fo1x), (80)
Hy = [2fy — asys|u + 2€f(524 - %rx)w +2efwy + Hos(f, 7, fe 1),

where, for compactness of entry

S1 =s14(f,7) fx +s15(f, 1)rx +516(f, 1),
So = so4(f, 1) fr + 525 (f, )12 4 526 (f, 7)-

Return to the condition of consistency (54)

JF PH &2 (Hyu+Hyzw
Al + ) + 28 - T = S o),

(81)
2 2

ef (wy = 2wyny) + % - —9;;225 — 2 (HyutHyuw) (Hﬂ;;H”w) + ef[4fxwxx + Z(ff + Fz)wx - sz],
and find the dependence upon u? (1) (w?, step (2), uw, step (3)); for this differentiate by u? (1) (by
variable w? at step (2), and by variable uw at step (3)). By reason of the only linear dependence
Fj, Hj, Hj, inrelation to function u (52), the condition (81) will, after differentiation by u? taking

the form 2 2 2 2
Fi H; H; H;
5o 5o _d i B _w, j=12, (82)
otd(u?)  Ix2d(u?)  I(u?)| ox? 9x29(u?)
that yields
82H15 _ 8515’ 82H25 _ 3525. (83)
(9732( or 37% or
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4. Perform the second step of the algorithm. According to (52), and, taking into account the linear
character of F i» Hj, H jke D relation to function w, (81) will, after differentiation, take the form:

PRs _ PHis o (PHp\ | PHy

od(w?)  Ix2(w?) — I(w?)\ ox? x29(w?) ™ (84)
9*Fas PHys 9 (PHxn PHy f
)~ adad) = )\ o @)t szpeayt — ¢ Hos.

After transformations, the relationship (83) takes the form

2f 82H25

— 2
aff = —Ee fS]4. (85)

*H ds
_Af 5 5 2f 7°14 _
4ausis —e sz 2¢ (514 + of )+4aysz4, 4apsys —e

X

5. The condition of consistency (81) for the values j = 1,2 yields the system:

*Fis PHis 9 (PHp 9*His

Ao(uw) ~ I2d(uw) — d(uw)\ Ix2 u+ o Y (86)
9*Fas PHys _ 9 (9*Hn 9*Hp f

TGw) ~ o) — )\ o U4t 2 W) e Hor

Using the earlier found form of coefficients and their dependence upon variables ry, 7, f, f,
obtain from (85) two new differential equations:

PHis Is15

Zaafar —aF +4s1y + 20550 %1 4 452 pe 2 s5 =0,

(87)
2aaf S s —a 5}5 + asp5 4 2052 ’24 —4s15 = 0.

Equalities (83), (85), (87) do not contain in explicit form the variables fy, r,; this allows to suppose
that functions H 5= 0, Sik = 0, j =1,2, k = 4,5,6. Perform a check having returned to
equalities (4.37), where

35;5 Zaye‘szsz + 2ape” ffozx - ‘7’rH1x, @ _ Z(fx —7x)H2x _ %folx/
% =2k, % = dape” (Fz —f,) M;I_le = 2F,, agf = —gef(rxfx +F),
Tt =2k, G = dawe S (Fut £-36F), G = 2R
% = —Eef(erz +Fix+ref2+ 2fo1), 3(1;23 =efH,, ‘9;% =e/F+eff2,
after substitution
a(us + txey) = 6atixu + 12apwyw, Wi — 2Wyxy = —6Wl.

It can be seen that equalities coincide, hence, a Bicklund transformation of the form (80),
where Sjk = 0, Hj5 =0, j=1,2, k=4,5,6hasbeen found.

Theorem 5. Nonlinear systems of partial differential equations (45) and

re = 2u—2r)3; —Txxx + 6H3_2ffx (afxx - ﬂff + fxrx)/

88
fi= 6ﬂ_1fx("xx - 41_1”% - ”fxx) + ZfS[l - “e—Zf] + 2 fxxxs 0
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are interrelated by the Biicklund transformations of the form:

roe = au +ape?f f2 —a=112, o = efw 4 f2-2a7 fury, )
89
7= 21yl — Ay + 4aye‘ffxw, fr =2fyu— a7 S raw + 2¢fwy,

where u(x,t), w(x,t), f(x,t), r(x,t) differentiable functions of two independent variables, a # 0, u are
arbitrary non-zero parameters.

Another form of transformation may be obtained, as well. For this, return in the procedure of
examination, to the moment that determines the form, i.e., to system (78). Such an approach has been
implemented in Reference [17].

5. Analog of Miura Transformations

We demonstrate how the results obtained in the previous section can be used. Use the earlier
obtained Bicklund transformation (89) and substitute the functions f(x,t), r(x, ) by the functions
g(x,t), v(x,t):

(e’f(x'”)x =g(xt), re(xt) =0(xt), (90)

To perform the complete substitution with the new functions, the second couple of equalities (89)
must be previously differentiated by variable x. The substitution yields the following relation

vy = au +aug® —a"v?, g =—2a"lgv—w,
J J 2 o
v = yx(Zvu—4aygw—a1¢x), St :2;{(gu+;vw—wx).
The first line yields the explicit form of functions u(x, t), w(x, t) via the two other functions:
u=a"toy a7 - ug?, w=—-2a""gv—gu. 92)

Supposing that g(x,t) = v(x,t), the resulting relation has terms similar to the known Miura
transformation (q = v* — ivy) [22], which determines the conformity between the KdV equation and
the modified KdV equation, hence, (92) may be considered a certain analog of this transformation.

Substitute (92) into the equalities of the second line (91), and get the system of two equations

v = (2a‘2v3 — Uy + 6g%0 + 6uyggx)x, gt = 2[3a‘2g(avx - vz) —ug+ g""]x’ (93)
each of which is a perturbation of modified KdV equation.
Theorem 6. Systems of partial differential Equations (45) and (93) are related by transformations (92).

Proof of Theorem 6. Substitute (92) into (90). Transform the first equation and separate the total
derivatives

Ut + Uyyy — 120100y — bUlly = %a%[vt + Uy — 6;—zvzvx] - gp;—;[gzv + uggx]+
+50[vr + (v — 307 - 6ug20 — 6apggy) | +2ug[2(gw — ug® + glave —v2)) - gi]-
In the resulting equality, the linear operator (a~'dy 4 2a720) may be removed:

Ut + Uyyy — 12UWWx — 6ULLY, = (%% + a%v)[vt + (vxx — a%v3 — 6[ugzv - 6a‘uggx)x]+

(94)
+2yg[2(gxx - ug + Sglavy - vz})x - gt].
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Do the same with the second equality of system (45) and factor out the operator (dy + 2a710).

wr = 20y + 6wy = 20+ £)[2(gee — g + Sgoe = Fgo?) i+ 95)
+%g([ﬂ%v3 — Uy + 6u0g? + 6“#88):], - z”)'

If functions u(x, t), w(x,t) are solutions of system (45) and u(x, t) # 0, w(x,t) # 0, then, at g(x, ) #
0, v(x,t) # 0, it follows from (94) and (95) that functions g(x,t), v(x,t) are solutions of system (93). O

Corollary 9. Complexification of Korteweg-de Vries equation

Gt = 3(7 = )qx + 67,4 = 0,5(3] = ) x (96)
and
s = [5(35" = %) + 3(s = )5 + 0,5(s - 3§)Xx]x, (97)
are related by transformation
q=5+5, (98)

where q(x,t), s(x,t) are complex functions of independent variables x, t.

The pattern of proof fully coincides with the proof of the theorem above, where u(x,t) = Req(x,t),
w(x,t) = Ims(x,t), v(x,t) = Res(x,t), g(x,t) = Ims(x, t), is supposed to contain parameters a = 1,
u=1

Assuming in equality (97) that s(x, t) is a real function, get a routinely modified KdV equation s; =
6525 — Syxx, hence, (97) may be considered as a modification of the KdV equation complexification [22].

In the classic case, the resulting transformations can be used to build exact solutions. Let us show
that the found relation (91) of the two systems (45) and (93) allows us to do this. We take, as the
solution of system (45), the following trivial functions

w(x,t) =0, u(x,t) = p— const. (99)

Using (91) and integrating, we obtain the solution of system (93) in the form of traveling waves:

g(xt) = [ \ /C% + %Ch (CZ -2 \//_Sx —4p \/Bt) - Cl]il,
o(x,t) = —a \|C2 + ksh(Co -2 \Bx—4p \/Et)[ JC2 + feh (Co =2 B — 48 \Bt) - Cl]_l,

where C; and C; are the arbitrary integration constants. At C; = 0 we obtain classical solutions:

gy t) = \/%Ch _1(C2 —-2+/Bx—4p \/Et), v(x,t) = —ath (C2 —2+/px—4p \/ﬁt)

6. Conclusions

1. In this work, new Backlund transformations (BTs) have been obtained for the particular cases
of Liouville equations with the exponential nonlinearity that has a multiplier dependent upon
independent variables and first-order derivatives from the function.

2. BT for three-dimensional Liouville equation has been constructed.

3. Asolution of coupled pairs of equations using BT has been found.

4. Clairin’s method for the system of two third-order partial differential equations has
been generalized and algorithm for construction of BTs for these dynamic systems has
been demonstrated.
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Non-uniqueness of differential relations has been shown because the application of special
conditions to differential forms leads to different dynamic systems.

Analog of Miura transformations that relates the initial system to the system of perturbed modified
KdV equations has been determined.

Natural transition of KdV to mKdV using Miura transformations has been received from the
relation of cKdV and complexification of mKdV with an analog of Miura transformations,
supposing that the function is real.
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Abstract: The results presented in this paper deal with the existence of solutions of a first order
fully coupled system of three equations, and they are split in two parts: 1. Case with coupled
functional boundary conditions, and 2. Case with periodic boundary conditions. Functional
boundary conditions, which are becoming increasingly popular in the literature, as they generalize
most of the classical cases and in addition can be used to tackle global conditions, such as
maximum or minimum conditions. The arguments used are based on the Arzela Ascoli theorem
and Schauder’s fixed point theorem. The existence results are directly applied to an epidemic SIRS
(Susceptible-Infectious-Recovered-Susceptible) model, with global boundary conditions.
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1. Introduction

In this paper two different problems are analyzed.
Part one is concerned with the study of a fully nonlinear coupled system of equations

uy (1) = fi (b ua(t), ua(t), us(t))
uy(t) = fa (b un (), ua(t), us(t)) )]
15(t) = fa (tur(t), ua(t), us(t))

=

fi ¢ [a,b] x R?® - Randi = 1,2,3 are LlfCarathéodory functions, subject to the nonlinear functional
boundary conditions

ur(a) = Ly (u1,uz, u3,u1(b), uz(b), u3(b), uz(a), us(a))

up(a) = Ly (uy, up, uz, uy(b), uz(b), uz(b), uq(a), us(a)) (2)
us(a) = Ls (w1, 12, u3,u1(b), uz(b), uz(b), u1(a), uz(a))
Axioms 2019, 8, 23; d0i:10.3390/axioms8010023 www.mdpi.com/journal/axioms
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where L; : (C[a, b])3 x R> — R, i = 1,2,3, are continuous functions with properties later to be defined.
The technique used for the functional problem is based on the Arzela-Ascoli theorem and Schauder’s fixed
point theorem.

Part two, more precisely, Section 4, deals with the fully nonlinear couple system of Equation (1)
coupled with the periodic boundary conditions

uy(a) = up(b)
uy(a) = uy(b) (3)
us(a) = us(b).

Given that the conditions on L;, do not allow the problem (1)—(2) to cover the periodic case, a different
approach for the problem (1)—(3) is required. In this case, in order to obtain the existence and location
of periodic solutions, the upper and lower solutions method, along with some adequate local monotone
assumptions on the nonlinearities, is used.

Mathematical modelling and applications are becoming increasingly popular nowadays. With the
sudden outburst of keywords such as big data, data analytics and modelling, the quest for mathematical
models is on high demand. In the area of mathematical modelling, systems of differential equations are a
must, due to their high applicability in areas such as population dynamics [1-3], finance [4], medicine [5],
biotechnology [6] and physics [7,8], and also examples treated in [9,10].

Nevertheless, in the literature available, the cases dealing with coupled systems of equations are not
abundant. Such systems can be found in [11-13], however, in this paper the authors present a problem
where both equations are coupled. In addition to that, to the best of our knowledge, it is the first time
where coupled systems are considered with coupled functional boundary conditions.

This feature allows to generalize the classical boundary data in the literature, such as two-point or
multi-point, nonlinear, nonlocal, integro-differential conditions, among others. Indeed, the functional
part can deal with global boundary assumptions, such as minimum or maximum arguments, infinite
multi-point data, and integral conditions on the several unknown functions. Functional problems, along
with their features, can be seen in [14-19] and the references therein.

The methods and techniques applied in this paper can be easily adapted to coupled systems with n
equations and variables. However, as the notation and writing appear to be heavy, and may avoid the
clarity of the results, we prefer to prove our theoretical part for n = 3, which is adequate for our application.

This paper has the following structure: Section 2 contains some definitions and generic assumptions
on the nonlinearities. Section 3 shows the main result for problems with functional boundary conditions.
In Section 4 it is studied the periodic problem via lower and upper solutions technique together with some
local growth conditions. The final section presents an application of (1)—(2) to an epidemic SIRS model
to illustrate the applicability of the problem discussed and to show the potentialities of the functional
boundary conditions, exploring global initial boundary conditions on the system.

2. Definitions and Assumptions

Throughout this work we consider the space of continuous functions in [a, b], on the Banach space
E := (C[a,b])*, equipped with the norm

lullg = max {|u;]| ,i =1,2,3}

where [Ju;|| = max;¢(qp) [ui (1)].
The functional boundary functions verify the assumption:
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Hypothesis 1. L; : (C[a, b])3 x R® — R are continuous functions. Moreover, each of the functions, L; (1, x,y)
are uniformly continuous when (1, x,y) is bounded.

The admissible nonlinearities will be L! —Carathéodory functions, according the following definition:
Definition 1. The functions f; : [a,b] x R® — R, i = 1,...,n, are L' —Carathéodory if they verify:

(i) foreach (y1,y2,y3) € R3, t — fi(t,y1,Y2,y3) are measurable on [a,b], fori = 1,2,3;

(ii)  for almost every t € [a,b), (y1,y2,y3) — fi(t,y1,2,y3) are continuous on R, fori = 1,2,3;

(iii) for each L > 0, there exists a positive function ¢;; € L1 [a,b], i = 1,2,3, such that, for
max {||y;]|,i=1,2,3} <L,

|fi(t/y1(t)/y2(t)/y3(t))‘ < l/’iL(t)r ae.te [”/b}r i=1,23.

To demonstrate the final result, Schauder’s fixed point theorem will be an important tool to guarantee
the existence of fixed points for the operator to be defined:

Theorem 1. ([20]) Let Y be a nonempty, closed, bounded and convex subset of a Banach space X, and suppose that
P Y — Y is a completely continuous operator. Then P has at least one fixed point in'Y.

3. Main Result for Functional Problems

In this section, we present and prove the main existence result for (1)-(2), given by the
following theorem:

Theorem 2. If f; are L' —Carathéodory functions, for i = 1,2,3, and the continuous functions L;, i = 1,2, 3, verify
(H1) and

Hypothesis 2. there exists R > 0 such that

t
max {ki +/ Y (s)ds, i = 1,2,3} <R,
a

with
k1 := max {Lq (11, up, u3, u1(b), uz(b), us(b), uz(a),usz(a))},
ky := max {Ly (11, up, uz, u1(b), ua(b), us(b), uy(a),us(a))},
ks := max {Ls (uy, up, us, uy(b), uz(b), uz(b), us(a), uz(a))},
then the problem (1)—(2) has at least one solution u = (uy,uy,u3) € (C [a, h])3

Proof. Let us consider the integral system given by

u(t) =Ly (eruz'u&ul(b) 2(b), u3(b), uz(a), uz(a)) +
Ju fi (s,u1(s), ua(s), us(s)) ds,

u(t) = LZ(”lrquu3r”1(b) 2(b), u3(b), u1(a), uz(a)) + @)

1 f2 (s,u1(s), ua(s), uz(s)

us(t) :La(ulfuz/%,“l(b) 2(b), uz(b), uy(a), uz(a)) +

)

Ja f3.(5,u1(), u2(s), u3(s
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and the operator
T: (Cla,b])® = (C[a,b))®
defined by
T (u1,up,u3) = (Ty (uq,uz,u3), Tp (1, U2, u3), T3 (11, U2, u3)), (5)

where T; : (C g, b])3 — Cla,b],i=1,2,3, given by

Ty (uy, up, u3) = Ly (1, uz, us, uy(b), uz(b), us(b), ua(a), us(a)) +
I i (s,u1(s), ua(s), us(s)) ds,

Ty (uy,ua,u3) = Ly (uq,up, uz, uy(b), uz(b), us(b),uy(a), uz(a)) +
f;fz (s,u1(s), ua(s), us(s)) ds,

T3 (uy, g, u3) = Lg (1, uz, u3, 11 (b), uz(b), us(b), ur(a), ua(a)) +
[t f3 (s, u(s), ua(s), uz(s)) ds,

As the fixed points of T are fixed points of T;, i = 1,2, 3, and vice-versa, which are solutions of (1)—(2),
the goal of this architecture will be to use the Arzela-Ascoli theorem and Schauder’s fixed point theorem
to prove that the problem (1)—(2) has at least one solution.

For clarity, we consider several claims:

©)

Claim 1. TD C D, for some D C (C [a,b])* a bounded, closed and convex subset.
Consider
D= {(ul,uz, uz) € (Cla,b])*: [I(uq, up, u3)||p < k} ,
with k > 0 such that .
max {kl +/ ll),'k (S) dS, i= 1,2,3} < k.
a

Given (uy,1p,u3) € D, by Definition 1 (iii) and (Hypothesis 2), we have that for (uy,u,u3) € D,
i=1,2,3,
Ifi (s,un(s), uz(s), u3(s))| < i (s), ae. s € ab].

Therefore, || T (11,12, u3)||g < k and Claim 1 is proved.
Claim 2. The operator T is completely continuous.

To prove that the operator T is completely continuous it is sufficient to show that T is uniformly
bounded and T is equicontinuous. Using the above arguments, it can be proved that T; are uniformly
bounded, fori = 1, 2,3, and therefore T is uniformly bounded.

In order to show that the operator T is equicontinuous, let us consider t1, t € [a, D], such that, without
any loss of generality, t; < t5.

Then for T;,i = 1,2,3, we have

|Ti (w1 (t2) w2 (t2) , u3 (t2)) = Ti (w1 (1), w2 (1), uz (1))

< UG, mE), ) ds < [ () ds 0,

as t; — tp. So, each operator T; is equicontinuous and, hence, the operator T is equicontinuous.
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Therefore, by Arzela-Ascoli’s theorem, the operator T is compact and using Schauder’s fixed point
theorem, we obtain that T has a fixed point, that is, the problem (1)—-(2) has at least a solution u €
(Cla,b)®. O

Remark that (Hypothesis 2) implies that the periodic case is not covered by (2).

4. Existence and Localization Result for the Periodic Case

Consider now the system (1) with the periodic boundary conditions (3). As it is well known,
in nonlinear differential equations, the periodic case is more delicate and requires a different approach for
general nonlinearities.

The method to be used will apply lower and upper solutions technique, based on the definition:

Definition 2. Consider the C'-functions a;, ; : [a,b] — R, i = 1,2,3. The triple (a1, a2, &3) is a lower solution
of the periodic problem (1), (3) if
“/1 (t) < fl (tlal(t)/IXZ(t)/“3(t))
4 (t) < fa (taq(t), az(t), as(t)) @)
a3(t) < f3 (taa(t), aa(t), as(t))
and
a1(a) < ap(b)
wz(a) < az(b) ®)
a3(a) < az(b).

The triple (B1, B2, B3) is an upper solution of the periodic problem (1), (3) if the reversed inequalities hold.

o
o

This method allows to obtain an existence and localization theorem:
Theorem 3. Let (aq, a2, a3) and (B1, B2, B3) be lower and upper solutions of (1), (3), respectively, such that
a;(t) < Bi(t), Vt € [a,b] and fori =1,2,3.
Define the set
A= {(t, uy, up, uz) € [a,b] x R3: a;(t) <up < Bi(t),i= 1,2,3}
and assume that f; are L' —Carathéodory functions on A, for i = 1,2,3 verifying
filtxaa(t),as(t) < fi(tx,y,2) < fi(tx, Ba(t), B3(t)), ©)
fort € [a,b],as(t) <y < Bo(t),az(t) <z < Bs(t),
fo(baa(t),y,as(t)) < fo (L x,y,2) < f2 (4 Br(8), v, B3 (1)),
fort € [a,b],a1(t) < x < B(t),a3(t) <z < Bs(t),
fa(taa(t), a2(t),2) < f3 (£, x,y,2) < f3 (8 B1(t), Ba(t), 2)

fort € [a,b],a1(t) < x < Pi(t),a2(t) <y < Ba(t).
Then the problem (1), (3) has, at least, a solution u = (11,1, u3) € (C [a,b])> such that

a;(t) <u(t) < Bi(t),i=1,2,3, forall t € [a,b].
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Proof. Fori = 1,2,3, define the truncature functions ¢; given by

D(,‘(t) if u; < Dé,'(t)
5i(tuy) = w i a(t) <up < Bi(t)
ﬁ,‘(t) if u; > ,Bl‘(t)

and consider the modified problem composed by the truncated and perturbed differential equations

uﬁ(t) + ul(t) = fl (t, 51(t, ul),éz(t, uz),(53(t, M3)) + (51(t, ul)
uy(t) +ua(t) = fo (t,01(t,11),62(t, 1), 65(t, uz)) + 62(t, u2) (10)
ué(t) + u3(t) = f3 (t,51(t,ul),§2(t,uz),53(t, u3)) + 53(t,1/l3),

together with the boundary conditions (3).

As the linear and homogeneous problem associated to (10), (3) has only the null solution, then we can
write (10), (3) in the integral form

_ b [ f1(5,61(s,11(5)), 025, 12(5)), 03(s, u3(5))) |
ui(t) = [ Gi(t,s) i P +51€S,u155)) R | s
_ b [ fa(s,61(s,11(5)), 625, 12(s)), 835, u3(s))) |
= [/ Ga(t,s) _ 2P +(52€s,uzfs)) s\ 3 | ds (11)
_ b [ 3. (s,61(5,u1(5)), 62(s, u2(s)), 83(s, uz(s))) ]
= [V Gs(ts) _ sl u(5)) ds,

where G;(t,s) are the Green functions corresponding to the problem

ui(t) +ui(t) = fi(t)
ui(a) = ui(b),
fori =1,2,3.
Then the operator
T: (Cla,b])® = (C[a,b))°
given by
T (u1, uz, uz) = (T1 (u, u,uz), Tp (w1, u, uz), Tz (u1, ua, u3)),

with T; : (C[a,b])®> — C|[a,b],i = 1,2,3, defined as

Ty (uy, up, u3) = f: Gi(t,s) - fuls,on (s'ul(s_)géfis(,s;zlzs()s)))'§3(s' u3(s))) - ds

T2 (ul,uz, M3) = fab Gz(f,S) [ f2 (S"Sl(s’ul(S?géj(zs(/s;:l(zs()s)))/&i(sru3(s))) ] ds

Ty Gy 03) = [ Gofy ) | 2 (501(5:11(5)),2(6,12(5), 83 5, 13(6))) |

S
o5(s,13(5) %

is completely continuous in (C [a,b])° .
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By Schauder’s fixed point theorem, we obtain that T has a fixed point, that is, the problem (10), (3)
has at least a solution u, 1= (1,1, U, 1:3) € (C|a, bD3 .
To prove that this function 1 is a solution of the initial problem (1), (3), it will be enough to show that

a;(t) < u,i(H) < Bi(t),i =1,2,3, forall t € [a,b].
Suppose that the first inequality does not hold for i = 1 and some t; € [a,b], that is
i (t) <ap(ty).
Extend the function u,; — a1 by periodicity and consider
to:=inf{t € [ —b+a,ty]: Vs €]t 1], u,a(s) <ai(s)}.
Therefore, for t € [ty, t1] we have, by Definition 2 and (9),

e (1) — aq (t)
> fi(tag(t),62(t,up),65(t uz)) + ag () — wa (£) — f1 (£ ag(t), aa(t), az(t))
> D(l(f) — u*l(t) > 0.

So, w1 — 1,1 is increasing on [fo, t1] and

0> uy(t) — a1 (t1) > 1 (to) — as(to),

where ty = t; — b + a, which is in contradiction of the periodicity of the extension of u,; — 1. So a1 (t) <
1,41 (t), forall t € [a,b].
Applying similar arguments it can be proved that 1.4 (t) < B1(t), for t € [a,b], and

a;(t) <uy(t) < Bi(t),i=2,3, forallt € [a,b].
|

5. An Epidemic Model of an SIRS System With Nonlinear Incidence Rate and Interaction from
Infectious to Susceptible Subjects

The existent literature has innumerous examples of applications of SIR models, namely in [21-23]
where the population is divided into Susceptible (S), Infectious (I) and Recovery (R) . However, in SIR
models, recovered individuals are assumed to develop lifelong immunity, which for some diseases such
as seasonal flu, influenza or venereal diseases is not necessarily true. A recovered individual becomes
susceptible and possibly infected after some time. In this case, SIRS models, where recovered individuals
lose immunity and become susceptible again, are far more adequate. Examples can be found in [24-29].
In [30], the authors develop and explore a mathematical model of an SIRS epidemic model where a transfer
between infectious and susceptible rate is included, as shown in Figure 1.
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Population

Recovered

Figure 1. SIRS model diagram.

This approach was designed to model the cases where recovery cannot generate immunity for a long
time. Infected individuals may recover after some treatments and go back directly to the susceptible class.
In addition, a nonlinear incidence with the average number of new cases of a disease per unit time, Sg(I),
is included, as suggested in [31]. This nonlinear incidence replicates a more complex dynamic than the
ones presented on bilinear or standard incidence models, and it seems to perform better when modelling
more complex cholera cases, as shown in [31].

The model presented is then

48 = 150 (A= uS — Sg(I) + 111 + 0R),
=S8 —(n+m+r+a), (12)

& =102l = (1+ )R]
where:

e A represents the recruitment rate of susceptible individuals;

ey is the natural death rate;

e 7 is the transfer rate from the infected class to the susceptible class;
e 7 is the transfer rate from the infected class to the recovered class;
e« is the disease-induced death rate;

e ¢ the immunity loss rate.

In this model A and p are assumed to be positive and ¢, 71, y2 and « are assumed to be nonnegative.
As per the nonlinear incidence, Sg(I), ¢ is a real locally Lipschitz function on R* with the following
conditions, as presented in [32]:

e ¢(0)=0andg(I)>0forI>0,

e g (I)/Iiscontinuous and monotonously increasing for I > 0 and lim;_,y+ Q exists as B > 0.
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Unlike the previous models presented, in this paper we couple the system (12) with the boundary
conditions, for t € [0, T] and T > 0,

5(0) = max,¢o 7y I(t),

T

1(0) = /0 S(T)S(s)ds, 13)
T

R(0) = /0 S(T)I(s)ds

These functional boundary conditions fully reflect the considerations and conclusions presented
in [30]. These types of boundary conditions have the following practical meaning:

e  5(0), the initial number of susceptible subjects, is equal to the maximum of the infected subjects;

e I(0), the initial number of infected subjects, is a weighted average of the susceptible individuals,
weighted by the final value of the susceptible S, at time T;

e R(0), the initial number of individuals who recovered, is equal to a weighted average of the infected
individuals, weighted by the final value of the susceptible, S, at time T.

Functional boundary conditions allow these assumptions to be examined in full, as operators can be
considered as boundary conditions. These types of global conditions, that can include somewhat more
abstract conditions, can only be contemplated via functional boundary conditions.

This model can therefore be presented in the form of (1)-(2), where uqy = S, up = I, u3 = R, a = 0 and
b=T,

fi(tu, up,uz) = A — puy — Sg(u) + y1uz + dus,

fo (t,ug,up,us) = urg(I) — (p+ 71+ v2 + ) up,

f3 (t,ur,up,u3) = a1y — (4 +0) uz,

L1 (u1, Up, Uz, Uy (T) , U (T) , U3 (T) , U (0) , U3 (0)) = maXtE[O,T] Up 1= kl/

L (s iz (T) 1z (T) 0 (T) 1 (0),5 0)) = [ s (s () 1=,

L (1 (T) i (1) s ()1 00,02 0)) = [ an(Thua(5)ds = .

It is clear that the boundary conditions L1, L, and L3 satisfy (H1).
Moreover, f; ,f, and f; are L! —Carathéodory functions such that, for max {||u1 ||, [|uz]|, ||us]|} < k,

A+ ik + kB + 1k + Sk = ri(h),
KB+ (u+ 1+ 72 +a) k= Ppa(t),
Yok + (p +6) k= 3 (t).

[f1 (t,u1,up,u3)|
|f2 (t, U, u, u3)‘
|f3 (t 11, up, u3)|

IN N IA
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To satisfy (Hypothesis 2), one must verify that there exists k > 0, such that,

T
kit [ (A k Gk o+ B +0)) ds,
T
k > max k2+/0k(ﬁ+y+'yl+'yz+a)ds,
T
k3+/0k('72+]4+5)d5,

LetT=1,A=2,1u=126,93 =27, 72 =028, a =632, = 0.38,ky = 2,kp = 027, k3 = 5, p = 12.
For k > 0.06, condition (Hypothesis 2) is verified and therefore, by Theorem 2, the system (12)-(13)
has at least one solution (S, I,R) € (C0,1] )3 , for the values considered.

6. Conclusions

In this paper, the authors show the existence of solution for a first order fully coupled system of three
equations, involving two different cases. The first case, with coupled functional boundary conditions, is
an existence result. The second case, with periodic boundary conditions, which is not covered by the first
result, is an existence and location result. The extra information obtained in this second case is associated
with the technique used, as it relies on the upper and lower solution method.

The application to an SIRS model, with global boundary conditions, underlines the key advantage
and flexibility of the functional boundary conditions. The example shown illustrates not only the theorem
proved in this paper, but it also provides guidance on how to arrange global conditions, in order to conform
with the layout in (2).

As a matter of fact, a similar approach can be taken in several other models, allowing global conditions
to be considered as boundary conditions, highly increasing the level of applicability of these models.
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