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impulsive delay differential equations

Abstract. We present some existence and uniqueness result for a boundary
value problem for functional differential equations of second order with im-
pulses at fixed points.

1. Introduction

Impulsive differential equations describe processes that are subjected to abrupt
changes in their state at fixed or variable times and present a natural framework
for mathematical modelling of several real-world problems (see [6, [10]). In conse-
quence, the study of impulsive differential equations is of great interest both for
the theoretical and practical point of view.

The theory of impulsive differential equations and impulsive functional dif-
ferential equations has been an important area of investigations in recent years.
Among others the existence of solutions of the first and the second order impul-
sive functional differential equations by using the fixed point argument such as
the Banach contraction principle, fixed point index theory and monotone iterative
technique were discussed. We mention here the papers [II, 2, B, 4, 5] [7, 8l @, 12]
and the references therein.

In the present paper we shall investigate the existence of the solutions of
the boundary value problem for the second order delay differential systems with
impulses at fixed points. The existence results for the boundary value problem for
the second order delay differential equations of the above type without impulsive
conditions have been studied in [IT].
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2. Preliminaries

In this paper we consider the following second order boundary value problem
with impulses at fixed points

2"(t) = f(t,x), teJ =J\{ts,...,tp},
Az (ty) = Tor(x(tr), ' (tr)), k=1,...,p,
Ax' (tk) —Ilk(x(tk)7m/(tk))7 k= 1,...,p, (1)
To = ¢7
#'(T) = pa'(0), B>1,

where J = [0,T], T > 0,0 =ty < t1 < ... < tp, < tpy1 =T, f: J x
PC([-1,0],R™) — R"™ is given a function, ¢ € PC([—7,0],R™), 7 > 0,

PC([-7,0),R") = {z: [-7,0] = R": 2(t7) =z(t) for all t € (—7,0], z(t")
exists for all t € [~7,0), and z(¢tT) = x(t) for all
but at most a finite number of points ¢ € [—7,0)}.

For any function z: [-7,T] — R™ and any ¢t € J, we let 2; denote the function
x¢: [—7,0] = R™ defined by

xe(s) =z(t+s), s € [—T,0].
Here x4(-) represents the history of the state from time ¢ — 7, up to the present

time ¢t. Condition xzy = ¢ implies that z(s) = ¢(s), s € [-7,0]. The supremum
norm of ¢ € PC([—,0],R") is defined by

1éllo = sup_ ||¢(8)||-

Let L'([-7,0],R") denote the Banach space of Lebesque integrable functions

y: [-7,0] - R™ with norm

0
lyll 1 =/ ly(t)]| dt.

Obviously PC([-,0],R™) C L([-7,0],R") and for ¢ € PC([—T,0],R"),
1@l < 7ll¢llo-
Az(ty), Az’ (t) denote the jump of x(t), ' (t) at t = ty, i.e.

Az(ty) = 2(t]) — a(ty),
Al (ty) = 2'(t) —2'(ty,),

where x(t)), «/(t]), z(t;,), 2'(t; ) represent the right and left limits of z(t), 2/(¢)
at t = ty, respectively, Iok, [1x: R™ x R" — R”.
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In order to define the concept of solution for we introduce the following
sets of functions

PC[J,R"] = {z: J — R": x is continuous at ¢ # tj, left continuous at ¢t = ty,
and x(t]) exists, k = 1,...,p},

PC'[J,R"] = {x € PC[J,R"] : 2/(t) exists and is continuous at t # ty,

and ' (t]), /(t;,) exist for k=1,...,p}.
We define z'(ti,) = «'(t, ). Moreover, in and in what follows, 2/(t)) is under-
stood as 2'(t; ). Note that for z € PC*[J,R"], 2’ € PC[J,R"] and PC[J,R"],
PC*[J,R"] are Banach spaces with the norms

|z|| pc = max{e " max{||z(s)|| : s€[0,t]}, t € J},
|zl por = max{|z||pc, ||| Pc}-

We shall prove an existence result for by using the Banach contraction
principle.

3. Auxiliary result

Let us start by defining what we mean by a solution of problem . Denote
C* = PCY([-7,T],R") N C?(J',R").

DEFINITION 3.1
A function z € C* is said to be a solution of (1) if x satisfies (1)).

We need the following auxiliary lemma.

LEMMA 3.2
Assume that f € C(J x L*([-7,0],R™),R™). Function x € C* is a solution of (1)
if and only if x is a solution of the following integral equation

¢(t), te[-70,

t r - '
d)(o) + ﬁ l:/o f(&fs) ds + kz::l—rlk(w(tk)’x (tk)):|

—1—/0 (t—3s)f(s,zs)ds
+ Y (Tor(@(ty), o' (b)) + (t = ti) i (2(te), ' (1)), L€ T,

O<tp<t

Proof. First we prove that the integrals fOT f(s,xs)ds, fot(t — 8)f(s,xs)ds
exist. Consider the function z € PC!(J,R") such that

x4(s) = z(t + s), s € [-T,0]
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and
x(t+s) = P(t + s), ift+s<0.

We have
z; € PC([—,0],R™) C L'([-7,0],R™).

For any tg € J, if t — ¢y then
2e(8) = x4y (8) a.e. s € [—,0]

and

0
Jim o=ty = Jim [ [+ ) = a(to + 5)] ds = 0.

This implies that for any x € PCY(J,R"), f(t,z;) is continuous on J except on
a set of countable points. Then f(t,z;) is Lebesque integrable on any bounded
interval.

Assume that the function x € C* is a solution of . The function x can be
written of the form

z(t) = z(0) + t2' (0) + /0 (t —s)z"(s)ds

(2)
+ ) @) — () + (= te) (@ () — 2’ ()]
0<trp<t
Differentiating (2)), we get
2'(t) = 2'(0) + s)ds + — ' (tg)).

Hence

2'(T) = 2'(0) +/ s)ds + Z — 2/ (tg)).

0

Using the boundary condition we obtain

x'(O)—i—/O ds—i—z ) — o (t4)) = B/ (0).
Thus

7(0) = ﬁ U s)ds + Z _ tk))} 3)

Equation , together with and ( 1mphes

t T p .
ol6) = 9(0) + [ [ 0 ds 4 3ttt )

—|—/0 (t—s)f(s,xs)ds (4)
+ > (Tow(@(te), o' (b)) + (t = ti) Dun(z(te), 2 (t))).

0<tp<t
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Conversely, if z is a solution of equation , then direct differentiation of (4) gives

T P
y@:ii/bmwgw+§yMﬂm@wm

(5)
/fsxs Ys+ Y Di(o(t), @' (t),  ted
0<tp<t
and
2" (t) = f(t, x), telJ'.
Obviously

ymzﬁij%w+zm (0).4'(0)|

and

2/(T) = [/ f(s,25) ds+ZI1k (t), tk))]

67
+/0 (s, dS+Z[1k t), @' (tr))

k=1

_;3UJx%%+ZM (). (0]

which gives

2 (T) = Bz’ (0).

4. Main result

We introduce the following assumptions on the functions appearing in the
problem :
(H1) There exists a function m € C(J,R") such that
£t ze) = f(t,ye)ll < mt)e™ [|lwe — yel e
for any t € J and z,y € PC'(J,R").

(H2) There exist nonnegative constants ¢k, ¢k, ¢ = 0,1, k = 1,2,...,p, such that
the functions I;;, 1 = 0,1, k =1,2,...,p verify the following conditions

I L (z(tr), 2’ (tr)) — Lie(y(te), ¥ (t)) |
< cive” ™ x(te) — y(te)[| + Ene ™ 2" (te) — ' () |
for any x,y € PC*(J,R").
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Denote
p p

T
M= / m(r)dr, Co = Z(COk + Cok ), C = Z(Clk + ¢1k).
0

k=1 k=1

THEOREM 4.1
Assume that f € C(J x LY([—7,0],R™),R"). If the assumptions (H1), (H2) hold
and 5

5—1
then the problem has a unique solution x € C*.

(TM+C1)+Cy< 1

Proof. We transform the problem into a fixed point problem. For z €
PC*(J,R™), let

" T p /
(Az)(t) = ¢(0) + 71 {/0 f(s,zs)ds + ;Ilk(x(tk),x (tr))

—|—/0 (t—s)f(s,x5)ds (6)
+ > Ton(x(te), 2 (t)) + (t = ti) Tk (z(te), 2 (t))),
0<tr<t

where t € J, z4(r) = z(s+ 1) = ¢(s +r) for s +r < 0. Differentiation of (6) gives
(Ae) () = 5 U F(s,20) ds + 3 T(a(ta), ' (1))
B 0 k=1

+/O fs,m)ds+ Y I(a(te). o' (),  teJ.

0<tp<t

For z,y € PC'(J,R™) we have

400 - (] < 57| [ 15 - fts.m)

|ds

+ 3 M), 2/ (8)) = T (y(te), ' (8)]
k=1

+ > Mok(@(t), 2 (t) — Tox(y(te), o' (t)]

0<trp<t
and
! ! /B r
[(Az)'(t) — (Ay)' )] < 5_1[/0 1 f(s,25) = f(s,9s)|l ds
+ 3 k(@ (te), @ (8)) — T (y(te), o' (t) |
k=1

for ¢t € J.
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This, together with the assumptions (H1), (H2) gives
A A gt [ [* =
(400 - (O < 57| [ o)l = walds
P
+ > e (earlle(tn) =yl + el (t) — o (1))
k=1
+ Z e (cor [l (tr) — y(te)|| + Corllz’ (tx) — v (tr)])
0<tp<t

and

T
Ay () — (A 0] < 575 1[ | rmie e, = welods

+Ze (earlla(t) =yt + eanlla’ () = ' (1)) |

Notice that if s € [0, 7], then

o =vilo = sup (s 1)~y 0]
= max{[lz(s +7) ~ y(s + ), 7 € [5,0])
= max{[l2(r) ~ y(r)], € [0,5]}
If s € (1,7,
s —allo = sup (s +) (s + 1)l
re[—r,0]
= max{llz(r) ~ y(r), v € [s 7]}
< mac{o(r) ~ y(r)l, r € [0,5]}
Therefore
I(A2)(0) ~ (An)(0)]
T
< % [ e s o)~ )l ds

+Ze te (clk max Hx( ) — (r)||+51krg[lg’i] ||$,(7“)—Z/(7”)|>}
+ Z e (COk max |[lz(r) —

o vl + ok max o' (r) — /()]
and
|(A)'(8) - (Ay) )]
B r i
/3[/ rm(s)e”" max [|o(r) — y(r)llds
+ e (e max o)~y <r>|+elkrgggi]nx'<r>—y’mn)]
for t e J.
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This implies that

1(Az) (1) — (Ay) ()] < =2

5-1

(TM + Ch) ||z — yllpcr + Collz — |l per

and

B
B—1

I(Az)'(t) — (Ay)' (D]l <

In consequence

max [|(Az)(s) — (Ay)(s)

(TM + CY)||z — y|| per, te.

t
< (2 (M + ) + o)z~ wllper

s€[0,t] p—-1
and
e [(42) (5) — () (9] < S (M + Co)llo —yllpor. te s
s€[0,¢] -1
Then
e max [[(A2)(s) ~ (A)(5)]| < (FZq (TM +C1) + Co )~ yllper
and

=

e’ max 1(Az)'(s) = (Al < 35

(TM +C)llz —yllpcr,  te

Hence we have the following estimate
[Az — Ay|lpor < allz = yllpes

with a = %(TM + Cy) + Co. Thus A is a contractive operator and by Banach

fixed point theorem, A has a unique fixed point z € PC*(J,R™). The proof is
complete.

When the impulsive functions are constants the boundary value problem

is of the form
'(t) = f(t,zy), telJ,

Az (ty) = pok, k=1,...,p,
Axl(tk:) = M1k, k= 1)"'7p, (7)
Ty = (ba

2'(T) = Ba’(0), B>1,
with pog, p1x € R*, k=1,...,p.
As a consequence of the previous theorem, we have the following result.

COROLLARY 4.2
Assume that f € C(J x L*([-7,0],R™),R"). If the assumption (H1) holds and

T 571
/0 m(r)dr < G

then the problem has a unique solution u € C*.

When p;, =0,71=0,1, k=1,...,p we obtain existence result for the bound-
ary problem for second order delay differential equation without impulses under
different assumptions than in [IT].
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