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Metric of Special 2F-flat Riemannian
Spaces

Raap J. AL LAMY

Dept. of Basic Science, Fac. of Sci. & IT., Al Balga’ Applied Univ., Jordan
e-mail: raad@bau.edu.jo

(Received May 2, 2005)

Abstract

In this paper we find the metric in an explicit shape of special 2F-flat
Riemannian spaces V,,, i.e. spaces, which are 2F-planar mapped on flat
spaces. In this case it is supposed, that F is the cubic structure: F> = I.

Key words: 2F-flat (pseudo-)Riemannian spaces, 2F-planar map-
ping, cubic structure.

2000 Mathematics Subject Classification: 53B20, 53B30, 53B35

1 Introduction

2F- and pF-planar mappings are studied in these papers [4, 5, 17]. The men-
tioned mappings are the generalization of geodesic, holomorphically projective
and F-planar mappings [1, 2, 6, 7, 8, 9, 10, 11, 14, 15, 16, 18].

As it is known, the Riemannian space with the constant curvature, resp. the
Kahlerian space with the constant holomorphically projective curvature, admits
a geodesic, resp. holomorphically projective, mapping onto a flat space, i.e. the
space with a vanishing curvature tensor.

The consideration in the present paper is perfomed in the tensor form, lo-
cally, in a class of substantial real smooth functions. The dimension n of the
spaces under consideration, as a rule, is greater then 3. All the spaces are
supposed to be connected.
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We consider a (pseudo-) Riemannian space V,, with a metric tensor g and
an affinor structure F, i.e. a tensor field of type (}) We supposed, that F' is
the cubic affinor structure, for which it holds

F3 =1

In our paper we find the metric in an explicit shape of special 2F-flat Rie-
mannian spaces V,,, i.e. spaces, which are 2F-planar mapped on flat spaces.

It was proved, that the Riemannian tensor of these spaces has the following
form [4]:

2
(e ag ag o (e (e
Ry =Y (FI St FI Ty~ FLTy)),
o=0

[ea [ea
where S j, and T, are tensors. Here and after

0 1 2
F?:(Szha F?:Fiha F?:Fo}zLFiaa

where 67 is the Kronecker symbol, R?jk and F* are components of the Rieman-
nian tensor and the structure F', respectively.

Among other things it is known, that 2F-flat Riemannian spaces V,, are
symmetric, i.e. their Riemannian tensor is covariantly constant.

2 On special 2F-flat Rimannian space

As it was mentioned, the aim of our interest was to find the metric tensor of the
2F-flat Riemannian spaces V;,. This problem is considerably extensive, therefore
we narrow it by following assumptions.

In the following we study the 2F-flat Riemannian spaces V,,, for which the
Riemannian tensor has the form:

Rl = B(G{Gij — GIGi), (1)
where
Gh =6+ F + FrE>, Gij = gia G5, B — const.

There g;; are components of the metric g and F* are components of the structure
F', which satisfies the conditions:

F3=1, trF =tr F? =0, (2)

as well the following characteristic is joined with the metric tensor:

1 1 2 2
Fij :Fji and Fij ZFji, (3)

1 2 2
where F';; = giaFJ?‘ and F'; = giaF?.
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It is clear, that V;, with this Riemannian tensor is symmetric. Therefore we
use for the computation procedure of the metric tensor the formula by P. A. Shi-
rokov [14], in accordance with this formula the metric tensor of the symmetric
space in some point M (xg) € V,, is calculate by sequences:

o0

1 )
) g 5 mij, 4
9i(y) =935 + 2];%2 : (4)
where
(1) (k+1) (k) e
mi; = Myj, m 5 =M iaM;js g mMij :]o%iaﬁjy yﬁa (5)

9ij, 9%, Riapj are values of components of the metric, inverse and Riemannian
[e] o] [e]

tensors in a point xg, y = (y*,y?, ... ,y") are Riemannian coordinates in the
point xg.

3 The computation procedure of the metric of the 2F-flat
space

We substitute (1) to (5) in some point M (zo) and obtain:

(1)
mi; =M G5 = B (ylj+ le+ yu)

where
12 2 1 5 1 12
Yij =YY+ YiY;i+yiy; —y gij—y fz‘j—y fzja

1 2 1
Yij =Yaj FTy  Yij =Yaj FT
1 2 1
Yi =9y, Yi=Ya Fy, Yj=Ya FJ,
o ° °
a, 3 1 L a, B 2 2 a, B
Yy=9apy"y", Y =Fapy™y’, Y =Fapy"y",

1, 2
and F! F F" are components of the corresponding tensors in the point .
[e] [e] [e]
We notice, that

1 1 2 2
Yij = Yjis,  Yij =Yj5i,»  Yij =Yji,

L gOPy s = — oLz o2
ywzo Y = =YY — Y Yij— Y Yij-

Therefore

(2) 12 1 2 (1)
iy = =3Byt y+ 9) Wi+ yi+ yij) = A My = Amy,
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where L
A= =3B (y+y+y).

By analogy we obtain

(3) (2) 2 k—1
mij:A mijZA mij, LR miJ‘:A mij.

Then we substitute this one to (4) and we obtain

kaAk 1
gi]()_g1]+ mi]z 2k+2

We make sure of the convergency of the sequences for an arbitrary value of
coordinates y".
These sequences can be introduced in the following form

1 (—24)*
ii(Y) = 9ij ij 1—14—2 ,
9:3(y) = 9i + g M 0 (2h)!

which is easy to express such as

V2A, A>0
mij 1-A- o8 ' ’ . (6)

chy/2|A|, A <0,

1
95(Y) =94 + 75
We can easily see that

lim g;;(y) =9
y—0 o

and above functions g;;(y) are analytical onto domain.

Theorem 1 Let V,, be a 2F-flat Riemannian space and y its Riemannian co-
ordinates. Suppose that the conditions (1), (2) and (3) hold. Then the metric
V.. is expressed by the formula (6).
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A Groupoid Characterization
of Orthomodular Lattices
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Abstract

We prove that an orthomodular lattice can be considered as a groupoid
with a distinguished element satisfying simple identities.

Key words: Orthomodular lattice, ortholattice, orthocomplemen-
tation, OML-algebra.
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A bounded lattice is called an ortholattice if there is a unary operation
x +— xt called orthocomplementation such that

rVzt=1land x Azt =0 (ie zt isa complement of x)

rtt =z (it is an involution)

x <y implies y= <zt (it is antitone).
An ortholattice is thus considered as an algebra £ = (L;V,A,*,0,1) of type
(2,2,1,0,0). Due to the above mentioned properties of orthocomplementation,
it satisfies the De Morgan laws, i.e.

(zvy)t =2t Ayt and (zAy)t =2t vyt
Hence, it can be considered also in the signature (v, +,0) of type (2, 1,0) because
A can be expressed by De Morgan laws as a term function in V and * and 1 = 0.

An ortholattice £ = (L; V, A, +,0,1) is called orthomodular if it satisfies the
implication

r<y=aV(xtAy)=y (the orthomodular law)
which is equivalent to z <y = y A (y* V) = 2.

*Supported by the Research Project MSM 6198959214.
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The orthomodular law is apparently equivalent to the following identity
zV(zt Az Vy)=xVy (OMI)
or, equivalently,
(xVy)A((zVy)tvae) =

In what follows we will show that an orthomodular lattice can be discern as
an algebra of type (2,0) in the signature (o,0), i.e. as a groupoid with a distin-
gushed element. Let us note that Boolean algebras were characterized in this
way already by the author in [4].

Definition 1 An algebra A = (4;0,0) of type (2,0) is called an Ol-algebra if
it satisfies the following identities

(I0) 0oz =1, where 1, denotes 000
) (zoy)or=2
(I2) (zoy)oy=(yox)ox
The proofs of the following lemmas are taken from [1].
Lemma 1 FEvery Ol-algebra satisfies the following identities
(a) wolaoy)=zoy
(b) zoxz=(zoy)o(zoy)

Proof Applying (I1) twice, we obtain zo (zoy) = ((zoy)oz)o(zoy) =zoy,
proving (a). For (b), we apply (I1), (I2) and (a):

zor=((roy)ox)or=(ro(zroy))o(roy)=(xoy)o(zoy). O

Lemma 2 FEvery Ol-algebra satisfies the identities
rzoxr=1, lox=2x, zol=1.

Proof By Lemma 1(b) used twice we conclude zoxz = (zoy)o (zoy) =
(woy)oy)o((xoy)oy) = ((yex)ox)o((yox)ox)(yox)o(yox)=yoy.
For y =0 we obtain zox =000 = 1.

Now, loz = (xox)ox =z by (Il) and zol =zo(zox)=xzox =1by
Lemma 1 and the firstly proved identity. O

Definition 2 An Ol-algebra A = (A;0,0) is called antitone if it satisfies the
identity

(I13) (((xoy)oy)oz)o(xoz)=1 (where 1 =000).
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Lemma 3 Let A= (A4;0,0) be an antitone Ol-algebra. Define a binary relation
< on A as follows
<y ifandonlyif roy=1.

Then < is an order on A such that 0 < x <1 for each v € A and
x <y implies yoz<zoz forallzvy,ze A

Proof Due to Lemma 2, < is reflexive.

Suppose z < y and y < . Then x oy = 1 and y oz = 1 thus, by (I12),
y=loy=(roy)oy=(yox)ox=1ox =z, ie < isantisymmetric. Prove
transitivity of <. Let x <y and y < z. Then zoy =1, yo z =1 and, by (I3),

1= ((zoy)oy)oz)o(woz) = ((Loy)oz)o(xo2)
=(yoz)o(xoz)=1lo(zoz)=x02

thus « < z. Hence, < is an order on A. Due to (I0), 0 < z and, by Lemma 2,
x <1 for each x € A.
Suppose z <y. Then z oy = 1 and, by (I3),

(yoz)o(roz)=(((zoy)oy)oz)o(roz) =1,

whence yoz <z oz. O

In spite of Lemma 3, the relation < on an antitone OlI-algebra 4 will be
called the induced order of A.

Theorem 1 Let A = (A;0,0) be an antitone Ol-algebra, < the induced order
on A. Then (A; <) is a bounded lattice where xVy = (xoy)oy, and the mapping
x+— x 00, is an antitone involution on (A; <).

Proof Since y < 1 for each y € A, Lemma 3 yields x = loz < youx, ie. A
satisfies the identity
zo(yox)=1. (B)

Suppose now a,b € A. Then, by (B), bo ((aob)ob) =1 and, by (B) and (12),
ao((aob)ob)=ao((boa)oa)=1,ie.a<(aob)oband b< (aob)ob.
Suppose further a < cand b < ¢. Then boc = 1 and, by Lemma 3, cob < aob.

Hence
(aob)ob<(cob)ob=(boc)oc=1loc=c.

We have shown that (a o b) o b is the least common upper bound of a, b, i.e.
aVb=(aob)ob

and (4;V) is a V-semilattice.

Consider the mapping x — 2 00. Then (x00)o0 =2 V0 =z, ie. it is
an involution on A. By Lemma 3, this involution is antitone. Hence, we can
apply De Morgan law to prove aAb = ((a00)V (bo0)) o0 for each a,b € A, ie.
(A4;V,A) is a bounded lattice. O
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Definition 3 An antitone Ol-algebra is called an OML-algebra if it satisfies
the identity

(4) (zoy)oy=(((xoy)oy)ol)ou.
Remark 1 By Theorem 1, (I4) can be read as

zVy=((xVy)ol)ox (C)
which being equivalent to

r<y=y=(yo0)oux. (D)

Let A be an antitone Ol-algebra, < its induced order. By Theorem 1, (A4; <) is
a bounded lattice. Denote this lattice by £(A) and call it the assigned lattice
of A.

Theorem 2 Let A = (A;0,0) be an OML-algebra. Then its assigned lattice
L(A) is an orthomodular lattice where the orthocomplement of x € A is

at =200.

Proof Take y =0 in (I4). We obtain
z=(x00)o0=(((x00)o0)o0)ox = (xo0)ox,

thus
l=zox=((zo0)ox)ox=(x00)Vu.

By Theorem 1, x — x o0 is an antitone involution, thus, due to De Morgan
laws,

0=(xo0)Ax
and hence 21 = x 00 is an orthocomplement of x € A.

By Theorem 1, we obtain immediately
zoy=((zoy)oy)oy. (E)

It remains to prove the orthomodular law. Let x < y. Then z oy = 1 and,
by (I4), (I12) and (E), we derive

y=o0)oz=(((yoO)ox)ox)joxr=((zo(yc0))o(yc0))ox

Thus the assigned lattice £(.A) is an orthomodular lattice. O

Also, conversely, to every orthomodular lattice £ = (L; V, A, +,0,1) an OML-
algebra can be assigned as follows.
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Theorem 3 Let L = (L;V,A,+,0,1) be an orthomodular lattice. Consider the
term function
zoy=(xVyltVvy.

Then A(L) = (L;0,0) is an OML-algebra.
Proof Of course, 000 =0-Vv0=1VO0=1. Further,
Dozx=0OVa)tve=atve=1

proving (I0). To prove (I2), we use the identity (OMI) equivalent to the ortho-
modular law:

(oy)oy=(((xVy) Vy) Vy) Vy=(&Vy) Vy) Vy
=(@vy)AyT)Vy=zVy,
ie also (yox)ox=yVa=xVy=(xoy)oy. We prove (I1):
(zoy)ox=((zVvy)t vy Va)tve=1tve=0Vvze=uz.
For (I13), we firstly prove the following

Claim: x <y if and only if z oy = 1.

Proof: If x < y then xoy = (xVy)* Vy = y* Vy = 1. Conversely, suppose

zoy=1. Then (zVy)* Vy =1, hence by the orthomodular law
zVy=@Vy A(zVy)Vy =y,
ez <y. O
Due to the previous part and the Claim, (I3) can be rewritten as
(xVy)oz<zoz.
However,
(xVy)oz=(zVyVz)tvz<(zVz)tVz=zo0z

thus (I3) is valid in A(L).
It remains to prove (I4). We have by (OMI)

(zoy)oy=aVy=(zVy) Azt)Ve=(zVy'Va)va
—(@Vy)o0)ox = ((woy)oy)o0)ou, 0

Remark 2 Since o is a term function in V and * and V, A, are term func-
tions in o and 0, one can easily verify that the assigning of an OML-algebra
to an orthomodular lattice and conversely are mutual inverse correspondences,
hence we have

LIAL) = £ and A(L(A)) = A.
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The concept of Sheffer operation (the so-called Sheffer stroke in [1]) was
introduced by H. M. Sheffer in 1913. H. M. Sheffer [3] showed that all Boolean
functions could be obtained from a single binary operation as term operations.
In what follows, we are going to show that this works also in ortholattices

and, more generally, in lattices with antitone involution and we will set up
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Abstract

We introduce the concept of Sheffer operation in ortholattices and,
more generally, in lattices with antitone involution. By using this, all
the fundamental operations of an ortholattice or a lattice with antitone
involution are term functions built up from the Sheffer operation. We list
axioms characterizing the Sheffer operation in these lattices.

Key words: Ortholattice, orthocomplementation, lattice with an-
titone involution, Sheffer operation.

2000 Mathematics Subject Classification: 06C15, 0630

an equational axiomatization of this Sheffer operation.

Our basic concepts are taken from [1] and [2]. By a bounded lattice we mean
a lattice with least element 0 and greatest element 1. Let £ = (L;V,A) be
a lattice. A mapping = +— =z

1 is called an antitone involution on £ if

r <y implies y- < z1 (antitone)

T

+L =2 (involution).

*Supported by the Research Project MSM 6198959214.
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The fact that an antitone involution * is a unary operation of £ will be expressed
by the notation £ = (L;V,A,*). If £ is a bounded lattice with an antitone
involution which is, moreover, a complementation on L, i.e. it satisfies

zVet =1 and zAzt =0,
then zt
lattice.
It is worth noticing that if + is an antitone involution on £, then £ =
(L;V, A, 1) satisfies the De Morgan laws

is called an orthocomplement of x and £ = (L;V,A,*,0,1) an ortho-

P Vyt =@ Ayt and zt Ayt =(zvy)t.
Our basic concept is the following.

Definition 1 Let A = (A;0) be a groupoid. The operation o is called Sheffer
operation if it satisfies the following identities:

(S1) xoy=yoxz (commutativity)

(S2) (xozx)o(xoy)=2x (absorption)

(S3) zo((yoz)o(yoz))=((xoy)o(zoy))oz

(84) (zo((zox)o(yoy))o(wo((won)o(yoy)) = (absorption)
If, moreover, it satisfies

(S5) yo(zo(zox))=yoy,
it is called an ortho-Sheffer operation.

Remark 1 (S2) implies also weak idempotency (z o x)o (zox) = x.

Lemma 1 Let A= (4;0) be a groupoid with a Sheffer operation. Define a bi-
nary relation < on A as follows

<y ifandonlyif rzoy==xouw.
Then < is an order on A.
Proof Reflexivity of < is evident. Suppose x <y and y < x. Then zoy = zox
and zoy = yox = yoy, i.e. zox = yoy and hence by (S2) also = (zox)o(xox) =
(yoy)o(yoy)=y. Thus < is antisymmetric. Suppose z <y and y < z. Then
zoy=zxox,yoz=yoy and hence (zroy)o(roy)=(rox)o(rxox)=ux,ie.

by (S3) and (S2) also

(z02)=((woy)o(zoy)oz=zo((yoz)o(yo2))
—zo((yoy)o(yoy) =zoy=aoa

proving z < z. Thus < is also transitive and hence it is an order on A. O

Because of Lemma 1, < will be called the induced order of A = (A;o).
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Lemma 2 Let o be a Sheffer operation on A and < the induced order of A =
(A;0). Then

(o) x<yifand only ifyoy <zouw;

(b) xo(yo(roxz)) =uxoux is the identity of A;

(c) <y impliesyoz<uzoz;

(d) a<zanda <y implyroy<aoa.

Proof (a) If x <y then z oy =z ox and, by (S2),
(zox)o(yoy)=(xoy)o(yoy)=y=(yoy)o(yoy)

thus yoy < zou.
Conversely, if y o y < x o x then, analogously, we can prove

(rox)o(rox)<(yoy)o(yoy)

which, by (S2), yields = < y.
(b) This identity follows directly by (S2) if x o x is considered instead of x:

zox = ((xox)o(zox))o((xox)oy)=zo((xox)oy)=xz0(yo(zoux)).
(c) Let z <y. Thenzoy =zoux,ie.
(oy)o(aoy) = (woz)o(wos) =3
and hence, by (S3),

(yoz)o(zoz)=(yoz)o(((xoy)o(roy))oz)
(yoz)o(zo((yoz)o(yez))) =(yoz)o(yoz)

by the previous identity (b). Thus yoz <z o z.
(d) Suppose a < z and a < y. Then by (c),

aoa>xoa and roa=aox>you.

Using transitivity of <, we conclude aoa > yox =z oy. O

Theorem 1 Let o be a Sheffer operation on A and < the induced order on

A= (A,0). Define
zVy=(zox)o(yoy), zt=zox and xzAy=(ztvyh)™t
Then L(A) = (A;V, A, 1) is a lattice with antitone involution.

Proof By (S2) and (S4) we obtain

zo((zox)o(yoy)) = ((o((zoz)o(yoy))) o(zo((zoz)o(yoy)))
o((mo((zoz)o(yoy)))e(zo((zox)o(yoy)))) =zox
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and, analogously y o ((zoxz)o (yoy)) = yoy, thus 2 < (xox)o (yoy) and
y < (zox)o(yoy). Suppose now z < cand y < ¢. Then zoc = zxox, yoc = yoy
and, by Lemma 2 (c) and (d), ¢ = (coc)o(coc) > (zoc)o(yoc) = (zox)o(yoy).
Hence, (z o x) o (y o y) is the least common upper bound of z,y, i.e. z Vy =
(zox)o(yoy).

By (S2), 1+ = (xox) o (xox) = x and, by Lemma 2(c), the mapping

—_——

Z +— x- = x oz is antitone, i.e. it is an antitone involution on (A4, <). Applying
the De Morgan laws we conclude zAy = (z+VyL)+. Hence, L(A) = (A;V, A, 1)
is a lattice with antitone involution. O

Because of Theorem 1, we call £(A) the induced lattice of A= (A, o).

Theorem 2 Let o be an ortho-Sheffer operation on A and L(A) = (A;V, A, 1)
the induced lattice. Then L(A) is an ortholattice (A;V,A,+,0,1) where 1 =
zo(xox)and 0=101.

Proof Due to Theorem 1, we only need to verify that = o (x o z) is the great-
est element 1 of (4,<), 0 = 1o 1 is the least element of (4;<) and z* is
a complement of x.

By (S5) we obtain immediately y < z o (z o z) for all x,y € A. Hence
zo(xox)=2zo0(zo0z) forall x,z € A, i.e. it is a constant of (A, o) which is
greater than each element y € A. Denote this constant by 1. Hence, 0 =101
is an algebraic constant of (4;0) and, due to Lemma 2(a), 0 =101 < yoy.
Taking y = z oz, we have 0 < (z ox) o (zx o x) = x for each x € A, i.e. 0 is the
least element of (A; <).

Applying the operations V, A,* introduced in Theorem 1 we have immedi-
ately

ztVz=(zoxz)o(roz))o(rox)=zo(zox)=1.

By the De Morgan law also # A 2+ = 0, i.e. - is a complement and hence

an orthocomplement of x. O

Theorem 3 Let £ = (L;V,A,) be a lattice with antitone involution. Define
roy= zt v yJ‘.

Then o is Sheffer operation on L. If L = (L;V,\,~,0,1) is an ortholattice
then this Sheffer operation o satisfies also (S5).

Proof (S1) is evident. We prove (S2):
r=xzV(xAy)=aV(@tvy)t =(rox)o(zoy).
For (S3) we compute

zo((yoz)o(yoz)=aVv(y vz )t =atvytvet)=(@vy) vzt
— @t vty v st = (@oy)o (o) oz
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We prove (S4):

(o ((wox)o(yoy)))o(zo((moz)o(yoy))) =(a"V(zVy™r)"
=z A(xVy)==zx.

Suppose now that = is an orthocomplement of z, then
yo(zo(wom) =y V@@ va) =y V@A) =y vo=y"=yoy

thus o satisfies also (S5). O

Let A = (A;0) be a groupoid with ortho-Sheffer operation. We denoted by
L(A) the ortholattice induced by A as considered in Theorems 1 and 2. Anal-
ogously, when given an ortholattice £ = (L;V,A,+,0,1) denote by A(L) the
groupoid (L, o) where o is the ortho-Sheffer operation defined as in Theorem 3.
Using Theorems 1, 2, 3 and easy computations, one can prove the following
correspondence theorem.

Theorem 4 Let L = (L;V,A,*+,0,1) be an ortholattice and A = (A, o)
a groupoid with ortho-Sheffer operation. Then

A(L(A) = A and L(AL)) = L.

Proof The proof is an easy exercise left to the reader. O
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Abstract

We prove a converse of the well-known Kelly’s Lemma. This moti-
vates the introduction of the general notions of K-table, IC-congruence
and control-class.

Key words: Graph; Kelly’s Lemma; Reconstruction.
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1 Introduction

An Ulam-subgraph of a (finite, simple, undirected, labelled) graph G of order n
is a subgraph of order n — 1 obtained from G by deleting a vertex of G and the
edges incident to it. Such a subgraph can also be defined as a maximal induced
subgraph of G or, simply, as a subgraph induced by n — 1 vertices of G.

Thus, a graph G of order n gives rise to n distinct Ulam-subgraphs, the set
of which is sometimes called the Ulam-deck of G. We shall denote by G(*) the
Ulam-subgraph of G obtained by deleting the vertex v of G. Note that distinct
Ulam-subgraphs may be isomorphic.
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We say that two graphs X, Y have the same Ulam-deck if there is a one-to-one
correspondence between the Ulam-decks of X and Y, such that corresponding
subgraphs are isomorphic.

It is clear that two isomorphic graphs must have the same Ulam-deck. Ulam
and Kelly, in 1941, have conjectured that having the same deck is a sufficient
condition for isomorphism for all graphs of order n > 3.

Since that time, the conjecture has been verified for X, Y belonging to several
classes of graphs and many other related problems have been considered (fairly
recent surveys are [2] and [9]).

In Section 2, for the benefit of a reader not too familiar with Reconstruction
Theory, we make a few remarks explaining (and improving) current terminology.

In Section 3 we state without proof Kelly’s Lemma and one of its well-known
generalizations due to Greenwell and Hemminger.

In Section 4 we prove the converse of Kelly’s Lemma, a result which—
although fairly easy to establish—does not seem to appear in the literature.

In Section 5 we define, for a given class K of graphs, the notions of [C-table
of a graph G, of K-homogeneous graphs, and of K-congruent graphs. These
notions suggest that we call a class K an overall (resp. pointwise) control-class,
if two graphs X, Y are isomorphic whenever they are K-homogeneous (resp. K-
congruent). We point out that the class of paths is not a pointwise control-class
for the trees, and suggest a few classes that might be.

In Section 6 we discuss a possible strengthening of the Kelly—Ulam’s conjec-
ture.

2 Remarks on terminology and subproblems

The Kelly-Ulam’s Conjecture is stated for two arbitrary given graphs X, Y: if
X and Y have the same Ulam-deck, then they should be isomorphic.

In order to obtain partial results, the general problem has been split into
subproblems or confined to subclasses of the class of all graphs. The following
terminology has been introduced.

First of all, a graph X is called reconstructible if any graph Y having the
same Ulam-deck as X is isomorphic to X.

Thus, proving the Kelly—Ulam’s conjecture is the same as proving that any
graph of order > 3 is reconstructible, and partial results regarding the Kelly—
Ulam’s conjecture may consist in proving that restricted types of graphs (or
even interesting individual graphs) are reconstructible. For example, it is easy
to prove that a regular graph is reconstructible.

Another useful definition, which generalizes the one given above, is the fol-
lowing.

Definition 1 A graph X is reconstructible within the class of graphs A (con-
taining X), if any graph Y € A, having the same Ulam-deck as X, is isomorphic
to X.
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Hence, the task of proving that a given graph X is reconstructible may be
split into the following two steps, with respect to a suitably chosen class A
(containing X):

e prove that X is reconstructible within A.

e prove that an arbitrary graph Y, having the same Ulam-deck as X, must
also belong to A.

The former step is sometimes called weak-reconstructability of X, but we prefer
to call it reconstructability within A, and the latter recognizability of the class
A. If A is characterized by a property P, one also speaks of recognizability of
P. Thus, the difficulty in establishing the recognizability of a class A strongly
depends on the features of A and, presumably, it is greater when 4 is small.
For example, it is not known whether the class of planar graphs is recognizable.
Note that if A is the class of all graphs isomorphic to a given X, then the
recognizability of A is equivalent to the reconstructability of X.

3 Kelly’s Lemma and its generalizations

We first introduce some notation and terminology. If X and Y have the same
Ulam-deck, then, by definition, there is a one-to-one correspondence o between
the set of the Ulam-subgraphs of X and the set of the Ulam-subgraphs of Y such
that corresponding Ulam-subgraphs are isomorphic. Since an Ulam-subgraph
contains all but one vertex, then the one-to-one correspondence ¢ naturally
induces another one-to-one correspondence: the correspondence m between the
missing vertices. Thus, we can say that X, Y have the same Ulam-deck if and
only if there is a bijection 7 : V(X) — V(Y) such that X(®) ~ Y(*()) for all
v € V(X). The bijection m will be referred to as an Ulam-congruence, and X
will be said Ulam-congruent to Y.
Let Z be a graph, v € V(Z). For any graph Q, we set

(g) = number of subgraphs of Z isomorphic to @,
(g) = number of subgraphs of Z containing vertex v isomorphic to Q.
v

The so-called Kelly’s Lemma is the first result regarding the Kelly-Ulam’s
conjecture that have been obtained (in [7]). It points out a consequence of the
hypothesis that two graphs are Ulam-congruent, quite remarkable in spite of
the simplicity of the proof.

Lemma 1 (Kelly’s Lemma) Let X,Y be graphs of order n. Assume that
there is a bijection m: V(X) — V(Y) such that

(i) X ~Y@©) for allv e V(X).
Then

(i) ()

(iii) (g)

for all graphs Q of order less than n.

Y
(o)
(g)w(u) for allv € V(X) and all graphs Q of order less than n.

v
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We now record a generalization of Kelly’s Lemma due to Greenwell and
Hemminger ([5]). Let F be a class of graphs. An F-subgraph of a graph G is a
subgraph of G isomorphic to some element of F.

Lemma 2 (Greenwell-Hemminger’s Lemma) Let F be a class of graphs.
Let X,Y be Ulam-congruent graphs of order n. Assume that all F-subgraphs
of X and Y have order less than n, and that the intersection of two distinct
mazimal F-subgraphs of X (and Y ') is not an F-subgraph. Then, for every
Q € F, the number of mazximal F-subgraphs of X isomorphic to Q is equal to
the number of maximal F-subgraphs of Y isomorphic to Q.

Remark 1 When F consists of a single graph, then the Greenweel-Hemminger’s
Lemma reduces to Kelly’s Lemma. Also, when F is the set of all subgraphs of

X of order exactly n — 1, the assumption and the conclusion coincide.

Example 1 (Greenwell and Hemminger) Let X,Y and @ be as in Fig. 1.

) )
X " 5 9

\ ’U
4 8 11
U9
6

w1

5
\ u)
8 4 1
Wy
6

Wig

Figure 1: Example of the Greenweel-Hemminger’s Lemma.

Let m : v; — w; for all 4. Let F be the class of all 2-connected graphs. Then
7 is an Ulam-congruence from X to Y. The assumptions of the Greenwell-
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Hemminger’s Lemma are verified since the intersection of two maximal 2-con-
nected subgraphs is not 2-connected. In both X and Y the total number of
2-con—nected maximal subgraphs isomorphic to @) equals 1. Also, there are 4
subgraphs of X isomorphic to @ containing v4: These are

Hy = {U1U4,U2U4,U1vsavzv3vv3v4}a Hy = {01027010371121137?)1114702114}7
H3 = {v4vs, 0406, 507, U506, V607 },  Hy = {0405, 0406, V506, U8, V6Us }-

For i =1,2,3,4, no H; is a maximal F-subgraph of X, i.e. it is a subgraph of
X which can be properly extended to a 2-connected subgraph of X.
There are 4 subgraphs of Y isomorphic to @ containing wy = m(v4): These

are

K1 = {wswe, wswa, wews, wswr, wewr },

K> = {wswa, wswr, waws, wewr, wawr },

K3 = {wqws, wawe, wswe, wsws, wews |,

K4 = {wywy, wywio, wowio, Wowi1, WipWi1 }-

Note that K4 is a maximal F-subgraph of Y. Thus, this example shows that a
pointwise version of Greenwell-Hemminger’s Lemma does not hold.

Another generalization of Kelly’s Lemma is given by Tutte ([12])

4 The Converse of Kelly’s Lemma

Recall that a class of graphs is a family of graphs closed under isomorphisms. We
denote by G the class of all graphs. In the next theorem we collect the statement
of both Kelly’s Lemma and its converse and give a complete proof. Regarding
the proof of the implication (ii) = (i) (the converse of Kelly’s Lemma), the
reader may keep in mind the following example, where we have shown how the
Ulam-subgraphs are “distributed” among the subgraphs of order n — 1 of the
various sizes, i.e. number of edges (see Fig. 2).

Theorem 1 Let X,Y be graphs of order n and let IC be a class of graphs. Let
7 be a bijection V(X) — V(Y). Consider the following conditions:

(i) X® ~yT©) for all v € V(X).
(i) (g) = (g) for all Q € K of order less than n.
(i) (g)v = (g)w(v) for allv € V(X) and all Q € K of order less than n.
Then (i) = (@), (i) = (i) and (iit) = (ii). If K = G, the three conditions are
equivalent.
Proof Let (5)1)/ = number of subgraphs of Z not containing the vertex v and
isomorphic to @, and consider the auxiliary condition
(i) There is a bijection 7 : V(X) — V(Y) such that (g) = (Y

v’ Q)TF(U)’
v € V(X) and all graphs @ € K of order less than n.

for all
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[ J¥en]

Figure 2: The lattice of the subgraphs of X of order 4. The Ulam-subgraphs
are depicted into rectangular frames.
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We prove that (i) = (i)’ for all K, and (i)’ = (i) for £ = G.
Proof of (i)=(i)". By (i), X ~ Y () hence (X(v)) = (Y(W(U))) for all

Q Q
Q € K. But since |Q| < n, (g)v, = (XC(;)), and (g)w(u)/ = (Y(;(“))) for all

veV(X).
Proof of (i)’=(i). Fix any v € V(X). Assume (i)’ for K = G. Thus we can
replace X () for @, thus obtaining

X @) X Y y ()
L= (X(v)> = (X(v))v, = <X(v))ﬂ(v), = <X(u))'

We can also replace Y™ for Q, obtaining

X @ X Y y (7 (v))
(y(w(v))) B <Y<7r<v>>)v, - (y(w(v)))ﬁ(v)/ B (y(w(v))) B

In particular, we get X < Y7() from the first equality, and Y (*(*)) < x(v)
from the second. Hence Y ("(*) ~ X (),

Note that just one of the inequalities above, together with the finiteness of
the graphs involved, would suffice to obtain the same conclusion if one proves
that X () and Y™(*) have the same number of edges.

Proof of (i) = (ii).

@)= 2 () -7a s, (e )-0)

veV(X) veV(X)

Proof of (i) = (iii). From what above, we can show that (i)’A (ii) = (iii).
Simply write

(0).(2) ().~ (&) (o).~ (a)..,

Proof of (iii) = (ii). One can briefly argue as follows.

If, for each v € V(X), one counts the number of subgraphs of X containing
v and isomorphic to (the given fixed) @) and then sums up the values obtained
for various v, one overcounts each such subgraph H (isomorphic to Q) by a
factor |H|, because for all vertices v of H the same H is counted.

As the subgraphs considered are all isomorphic to @, they all have the same
order |@|. This allows us to obtain (g) by dividing out by |@|. Then

@2, @ %, )., ()
<Q |Q| UG%(:X) Q v |Q|UE;(Y) Q (v) Q 7

which proves (ii).
Proof of (ii) = (i) when £ = G. One has to take into account the fact
that the various Ulam-subgraphs may have different sizes (number of edges).
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We shall prove (i) by assuming only that (g) = (g) for all graphs @ of order
exactly n — 1. In fact, in this part of the proof, all the subgraphs of X and Y
considered will be subgraphs of order n — 1.

If @ is a graph of order n — 1, denote by Ux (Q) (resp. Uy (Q)) the set of
Ulam-subgraphs of X (resp. of Y) isomorphic to Q.

We have to prove that, for any such @

Ux (Q)] = Uy (Q)]-

(indeed, this amounts to proving that X and Y have the same Ulam-deck, i.e.
that (i) holds for some bijection 7 : V(X) — V(Y)).

We shall split the proof into steps, according to the size of (). We shall
procede starting with the maximum size.

So, let Ix (resp. ly) be the largest size value of a subgraph of X (resp. of
Y) of order n — 1. By the assumption (ii) it is clear that [x = ly: Indeed, if it
were, say, lx < ly, there would be in Y at least a subgraph U of order n — 1
and size ly, hence (E) > 1, whereas in X all subgraphs of order n — 1 would
have size < lx < ly, hence (g) = 0, a contradiction. Thus we set [ :=lx = ly.

Before proceeding, note the important fact that any subgraph of X (resp.
of V) of order n — 1, and of arbitrary size s, is contained in ezactly one Ulam-
subgraph. In other words, there are no subgraphs of order n — 1 in the intersec-
tion of two distinct Ulam-subgraphs (possibly of different sizes). Let @ be an

arbitrary graph of order n — 1. Denote by (g) ¥ the number of subgraphs of a
graph G of order n isomorphic to ) and contained in some Ulam-subgraph of
size k.

By the above consideration, it follows that

e if ); is a graph of (order n — 1 and) size equal to [, then

@)-@) = @)@ o

Indeed, a subgraph of (order n — 1 and) size [ is necessarily contained in
(in fact it is equal to) some Ulam-subgraph of size [.

e If Q;_1 is a graph of (order n — 1 and) size equal to [ — 1, then

X PN N
<Q11> - (Qll) * <Q11> ’
. N AN
<Qz—1> - (Ql—l) N <Qz—1> '

Indeed, a subgraph of (order n — 1 and) size [ — 1 is either contained in
some Ulam-subgraph of size [, or in in some Ulam-subgraph of size [ — 1.

(2)

In general, if @ is a graph of (order n — 1 and) size equal to s, we have

()-2) = (a)-z@)

k=s
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We shall use the equalities (3) in succession, starting with s = [. We begin
by considering (one-by-one) representatives of all graphs Q; of (order n—1 and)
size [. From (1) (that is (3) with s =) and from assumption (ii), we obtain

NN
(Ql) _(Ql> ’

that is [Ux (Q1)] = [Uy (@Q1)|. This equality allows us to set up (at least) a one-to-
one iso-correspondence y; (i.e. with corresponding objects isomorphic) between
the Ulam-subgraphs of X of size [ and those of Y. By “restriction”, p; gives
rise to one-to-one iso-correspondences ;. between the set of subgraphs H, of
X of size r contained in some Ulam-subgraph of size [, and the analogous set
of subgraphs K, of Y (see Fig. 3, where r = [ — 1, and the action of p;;_; is
drawn only partially).

Figure 3: The one-to-one iso-correspondence i;;—1 induced by 1. The dashed
vertical lines stress the fact that any subgraph of order n — 1 is contained in
exactly one Ulam-subgraph (depicted in square frames).

Consequently we have, for any @, of (order n — 1 and) size r < [

@) - ()" @

Now, consider equality (2) (that is (3) with s =1 — 1). Applying equality (4)
with r = — 1 and assumption (ii), we obtain

AN AN
(Qz—1> B (Ql—l) ’

that is [Ux (Qi—1)| = Uy (Qi=1)|- This equality allows us to set up (at least) a
one-to-one iso-correspondence ;1 between the Ulam-subgraphs of X of size
I — 1 and those of Y. By “restriction”, p;_1 gives rise to one-to-one iso-
correspondences p;—1,; between the set of subgraphs H; of X of size ¢ contained

in some Ulam-subgraph of size [ — 1 and the analogous set of subgraphs K,
of Y.
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Consequently we have, for any @ of (order n — 1 and) size t <1 —1

-G

Now, consider equality (3) with s = — 2. Applying both equalities (4) with
r=1—2and (5) with ¢ = [ — 2, together with assumption (ii), we obtain

N N
(Qz-z) B (Ql—Q) ’

that is |Ux (Qi—2)| = Uy (Qi—2)|-
Repeating this argument for [ —3,..., 1,0, we obtain the desired conclusion.
O

Remark 2 Because of the equivalence (i) < (ii) (when K = G), Kelly-Ulam’s
conjecture can be rephrased by saying that two graphs of order n are isomorphic
if and only if they contain the same number of subgraphs isomorphic to any
graph @ of order less than n.

Although Conditions (ii) and (iii) of Theorem 1 are equivalent when con-
sidered for all graphs @ of order less than n, Conditions (ii) no longer implies
Condition (iii) when @ is taken in a class K smaller than the class G of all
graphs. Thus, for example, when the class K consists of the single graph K,
(the connected graph on two vertices) Condition (ii) says that X and Y have
the same number of edges, whereas Condition (iii) says that they have the same
degree-sequence. As an example, one may take X to be a four cycle and Y a
graph of order 4 having exactly one vertex of degree 1. The same X and Y
also show that Condition (ii) does not imply Condition (iii) even if the class K
consisted of all Q) of order n — 2.

However, since our proof of (ii) = (i) only uses subgraphs of order n — 1, we
see that (ii) = (iii) when K consists of all @ of order n — 1.

5 K-congruent pairs of graphs. Control-classes for a given
class of graphs

Because of the equivalence of (i), (ii), and (iii) in Theorem 1 (when K = G),
whenever the Kelly-Ulam’s conjecture is proved for two graphs X,Y, such a
result can be reformulated in two ways.

For example, Kelly’s Theorem on trees ([7]) can be reformulated in the
following ways (omitting the recognition part of his statement)

(O) Let Ty, T be two trees of order n. If for all graphs Q € G of order less
than n it holds (2) = (%), then Th ~ Ts.

(P) LetT1,T5 be two trees of order n. If there is a bijection w : V(T1) — V(1)

such that (gl)v = (%)w(v) for all v € V(T1) and for all Q € G of order

less than n, then Th ~ T5.
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This leads to the following definitions.

Definition 2 Let K be a class of graphs, and X, Y graphs of order n. We say
that X,Y are K-homogeneous if (g) = (g) for all @ in C of order less than
n. We say that XY are K-congruent if there is a bijection 7 : V(X) — V(Y),
called KC-congruence, such that (g)v = (g)ﬂ(v) forallv € V(X) and all Q in £
of order less than n.

Definition 3 Let I be a class of graphs. The K-table of a graph G is the
array whose rows are labelled by the vertices of GG, whose columns are labelled
by representatives of the isomorphism classes of the graphs of IC such that, for
v € V(Q), Q € K, the entry at position (v, Q) is the number of subgraphs of G
containing v isomorphic to Q.

From this definition it follows that two graphs X and Y are K-congruent if
and only if their /C-tables are equal, up to reordering of the rows.

Definition 4 Let A be a class of graphs of order n. A class of graphs K is
called an overall control-class for A if two graphs G1,G2 € A are isomorphic
whenever (%1) = (%2), for all @ € K of order less than n, i.e. whenever they are
K-homogeneous.

Similarly, K is called a pointwise control-class for A if two graphs G1,Gs € A
are isomorphic whenever there is a bijection 7 : V(G1) — V(Gz) for which

(Cg)v — (%2)77(1)), for all v € V(G1) and all @ € K of order less than n, i.e.

whenever they are K-congruent.

()= 2, (@),

veV(G)

Remark 3 Since

then, clearly, if IC is an overall control-class for A, then K is also a control-class
for A. Moreover, if Kelly-Ulam’s Conjecture is true, then the class G of all
graphs is a control-class for any A.

A generalization of the Reconstruction Problem which seems interesting to
us is the following.

Problem 1 Find minimal control-classes for A, when A is a class of recon-
structible graphs, for instance the class of trees ([7]), cacti ([4], [10]), maximal
planar graphs ([8]) and so on (minimal control-classes may not be unique).

In the special case when A is the class of all trees of a fixed order n, one
may consider several interesting candidates for control-classes (either overall or
pointwise)

e the class P of paths,

e the class P, of o-paths (i.e. disjoint unions of paths),
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e the class C of caterpillars,
e the class C, of o-caterpillars,

e the class O of octopi (i.e. trees with at most one vertex of degree greater
than 2).

Each class listed above has the feature that it contains the connected sub-
graphs of its elements. The classes P, and C, in fact contain all subgraphs of
their elements.

It is not known if the classes P,, C, C,, O listed above are pointwise control-
classes for the trees. In [3] example-pairs are given that show that P is not
a pointwise control-class for the trees of order n for many values of n. The
minimal pair (n = 20) is shown in Figure 4. This pair also shows that O is not
an overall control-class for the trees.

U1 U2

15 11 15 9 10 19 20 15 9 10 1 15 19 20
2& %4 6& % 16 2& 6& %4 1% 16
3 13 7 17 3 7 13 17

Figure 4: Minimal pair of non-isomorphic P-congruent trees.

Remark 4 In view of the remark at the end of Section 4, if Kelly-Ulam’s
Conjecture is true, not only the class G of all graphs, but also the class G,_1
of all graphs of order exactly n — 1 is an overall control-class for the class of
all graphs of order n. However, in general, if K is a control-class for a class
A of graphs of order n, it may not be true that also the class XN G, is a
control-class for A. In fact, X N G,_1 may well be empty. For example, several
trees of order n will contain no octopus or caterpillar of order n — 1: Thus these
trees could never be distinguished by the octopi or caterpillars of order n — 1.

6 The Ulam-ladder

There are several ways of strengthening Kelly—Ulam’s conjecture. The first and
most natural is to ask whether fewer than n Ulam-subgraphs suffice to determine
a graph (up to isomorphism). It has been proved that three suitably selected
Ulam-subgraphs suffice “almost always” ([1]). For an arbitrary graph G of order
n, Harary and Plantholt ([6]) have conjectured that [§] + 2 well-selected Ulam-
subgraphs should suffice to determine G, and in fact 3 should suffice if n is
prime.

To discuss another strengthening of Kelly-Ulam’s conjecture we premise a
definition.
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Definition 5 The Ulam-ladder is the function L : N — N defined by setting
L(n) to be the smallest positive integers m such that all graphs of order n are
determined by their induced subgraphs of order m.

There is some evidence to contend that

lim n — L(n) = oco.

n—oo
However, Nydl has proved that for any fixed rational number ¢ < 1, there is
a positive integer n and a graph G of order n such that the knowledge of all
induced subgraphs of G of order less than or equal to gn does not allow to
determine G ([11]). In other words, if the Kelly—Ulam’s conjecture is true, the
graph of L(n) lies below the straight line y = = — 1, but, by Nydl’s result, it
does not lie below any straight line passing through the origin of slope ¢ < 1.
However, a shape for the graph of L(n) like the one hinted at in Figure 5 would
be compatible with Nydl’s result (the first eight values of L(n) that we have
drawn have been verified by computer).

L(n)
7 -
4
2
i 23 4 5 6 7 &8 9 1011 n

Figure 5: The Ulam-ladder.

We believe that the determination of the Ulam-ladder is one of the most
charming problems in graph reconstruction.
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1 Introduction

In this work we are dealing with the problem of continuous dependence for
inverses of fundamental matrices. We make use of the results from [A] and from
[T1, chapter 3].

In the second section a survey of known results concerning systems of gen-
eralized linear ordinary differential equations, fundamental matrix and adjoint
equation is given. Main results of [A] and [T1, chapter 3] are presented here,
too.

Our main result is formulated in Theorem 4. The case when uniform con-
vergence is violated is presented here.

39
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1.1 Preliminaries

The following notations and definitions will be used throughout this text: N =
{1,2,3,...} and Ny = NU{0}. R is the set of real numbers; R"*" is the space

of real m x n matrices B = (b;j)i=1,...,m with the norm
j=1,."n

[B] = max » |bjl;
j=1,....,n —
R™ = R™*! stands for the set of real column n-vectors b = (b;)™_;.

For a matrix B € R"*", det B denotes the determinant of B. If det B # 0,
then the matrix inverse to B is denoted by B~!. BT is the matrix transposed
to B. The symbol I stands for the identity matrix and 0 for the zero matrix.

If a,b € R are such that —oo < a < b < +00, then [a, b] stands for the closed
interval {z € R; a < & < b}, (a,b) is its interior and (a, b], [a,b) are the corre-
sponding half-closed intervals.

The sets D = {to,t1,t2,...,tn} of points in the closed interval [a,b] such
that a = tg < t1 < t2 < -+ <ty = b are called divisions of [a,b]. The set of all
divisions of the interval [a, b] is denoted by Dla, b].

Let B : [a,b] — R™*" be a matrix valued function. Its variation var’ B on
the interval [a, b] is defined by

m

vart® B = sup Z |B(t;) — B(ti—1)] -
DeDla,b] ;5

If var® B < 400, we say that the function B is of bounded variation on the
interval [a, b]. BV™*"[a, b] denotes the set of all m x n matrix valued functions
of bounded variation on [a,b]. We will write BV"[a, b] instead of BV"**[a, b].
For further details concerning the space BV™*"[a, b], see e.g. [T2].

We will write briefly B(t+) = lim, 4+ B(7), B(s—) = lim,_,,— B(7) and
AYB(t) = B(t+) — B(t), A~ B(s) = B(s) — B(s—), AB(r) = B(r+) — B(r—)
for ¢t € [a,b), s € (a,b], r € (a,b).

If a sequence of m x n matrix valued functions {Bj(t)}32, converges uni-
formly to a matrix valued function By(t) on [c,d] C [a, b], i.e.

lim sup |Bi(t) - Bo(t)| =0,

k=00 tele,d]

we write
By = By on|c,d].

We say that {By(t)}72, converges locally uniformly to By(t) on a set M C
[a,b], if By = By on each closed subinterval J C M.

We say that a proposition P(n) holds for almost all (briefly a.a.) n € N if it
is true for all n € N\ K where K is a finite set.
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1.2 Kurzweil-Stieltjes integral

In this subsection we will recall the definition of the Kurzweil-Stieltjes inte-
gral (shortly KS-integral). We will work with the usual KS-integral which is
equivalent to Perron—Stieltjes integral; cf. [STV, 1.4.5], [T2, section 5].

Let —oo < a < b < 400. For given m € N, a division D = {tg,t1,...,tm} €
Dla,b] and & = (&1, &2, ..., &n) € R™, the couple P = (D, §) is called a partition
of [a, b] if

i1 <& <ty forallj=1,2,...,m.
The set of all partitions of the interval [a,b] is denoted by P[a, b].

An arbitrary positive valued function § : [a,b] — (0,+00) is called a gauge
on [a,b]. Given a gauge § on [a, ], the partition

P = (va) = ({tO;tla"'vtm}a (51;52;"'75771)) € P[(L,b]
is said to be J-fine, if

[tjfl,tj] C (gj - 5(fj),£j + (5(5J)) forall j =1,2,...,m.

The set of all d-fine partitions of the interval [a, b] is denoted by A(4; [a, b]).
For functions f, g : [a,b] — R and a partition P € PJa,b],

P = ({to,t1, ..., tm}, (&1,&2,--.,&m))

we define

Sp(fAg) = Z f(&)g(t:) — g(ti—1)].

We say, that I € R is the KS-integral of f with respect to g from a to b if
Ve > 036 : [a,b] — (0,+00) VP € A(J;[a,b]) : [I —Sp(fAg)| < e. In such a
case we write I = f: fdgor I = fff(t)dg(t).

It is known (cf. [T2, 5.20, 5.15]) that the KS-integral fab fdg exists, e.g. if
f € BV]a,b] and g € BV]a,b]. For the basic properties of the KS-integral, see
[T2] and [STV].

If F:[a,b] > R™" G: [a,b] > R"*P and H : [a,b] — RP*™ are matrix
valued functions, then the symbols

/:Fd[c:] and /ab d[H] F

stand for the matrices
n b

(Z fij d[gjk])izl .m and (i/bfki d[hij])k:17,,.,p,
yee P =172 j=1,...,n

whenever all the integrals appearing in the sums exist. Since the integral of
a matrix valued function with respect to a matrix valued function is a matrix
whose elements are sums of KS-integrals of real functions with respect to real
functions, it is easy to reformulate all the statements from section 5 in [T2] for
matrix valued functions (cf. [STV], 1.4).
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2 Generalized linear differential equations and
the adjoint equation

Here we describe some fundamental properties of generalized linear differential
equations, fundamental matrices and adjoint equations. More detailed informa-
tion can be found in [STV]. We restrict ourselves to the interval [0, 1]. The mod-
ification to the case of an arbitrary closed interval [a,b] C R in place of [0, 1] is
evident.

2.1 Definition and basic properties

Assume that A € BV™"*"[0,1] and consider the equation

x(t) = z(s) —|—/ d[A] z. (2.1)

Let [a,b] C [0,1]. We say that a function z : [a,b] — R™ is a solution of (2.1)
on [a,b] if there exists the KS-integral f: d[A]z € R™ and (2.1) holds for all
t,s € [a,b].

Moreover, if tg € [a,b] and & € R™ are given, we say that x : [a,b] — R™ is
a solution of the initial value problem (2.1), z(to) = Z on [a, b] if it is a solution
of (2.1) on [a,b] and z(tp) = 7, i.e. if

z(t) =%+ t d[A] = (2.2)

to

for all t € [a, b].
Notice that, under the assumption A € BV"*"[0, 1], each solution of the equa-
tion (2.1) on [0, 1] is of bounded variation on [0, 1] (see [STV, III.1.3]).

Theorem 1 ([STV, II1.1.4]) Let A € BV"*"[0,1]. Ifto € [0, 1], then the initial
value problem (2.2) possesses for any T € R™ a unique solution x(t) defined on
[0,1] if and only if det[l —A~A(t)] # 0 on (to, 1] and det[IT+ATA(t)] # 0 on
[0, 0).

2.2 Fundamental matrix

Lemma 1 ([STV, I11.2.10, I11.2.11]) For a given A € BV"*"(0,1] such that
det[I—A~A(t)] # 0 on (0,1] and det[I+ATA(t)] # 0 on [0,1) (2.3)
there exists a unique U : [0,1] x [0, 1] — R™*™ such that
t
Ult,s) = I+/ d[A()]U(r, s)

for all t,s € [0,1].
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Moreover, there ezxists a unique matriz valued function X : [0,1] — R™*"
such that det X (t) # 0 for ¢t € [0,1],

Ut,s) = X(t) X '(s) forall s,t€]0,1] (2.4)

and
X(t)=I+/ d[4] X, t € [0,1]. (2.5)
0

Furthermore, the inverse matriz X ~1(t) is of bounded variation on [0, 1] and
it satisfies the relation

X7ty = X"1s) = XHt) A(t) + X 1(s) A(s) + / dix—114 (2.6)

fort,s €[0,1].

For a given ¢y € [0, 1], the unique solution z(¢) of (2.2) on [to, 1] (see Theo-
rem 1) is given by
z(t) = X(t) X Yto) &

Definition 1 The matrix X : [0,1] — R™ ™ given by Lemma 1 is called
the fundamental matrix of the homogenous generalized linear differential equa-
tion (2.1) or briefly the fundamental matrix corresponding to the given matrix
function A.

2.3 Adjoint equation

The equation (2.6), which is satisfied by the matrix function X ~!, is not a gen-
eralized linear differential equation of the type (2.1). This leads us to the con-
sideration of adjoint equations, i.e. the equations of the form

yT(t) =y"(s) —y" () At) +y7 (s) A(s) + / dly"] A. (2.7)

Theorem 2 ([ST, 2.7]) Let A € BV”X"[O 1] satisfy (2.3). Then the initial
value problem (2. ), yT(l) g7 has for every § € R™ a unique solution

y:10,1] = R™ on [0,1]. This solution is of bounded variation on [0,1] and is
gwen on [0,1] by

y'(s) =5 X(1)X (). (2.8)
Moreover, every solution y(t) of the equation (2.7) on [0,1] possesses the
onesided limits y* (t+), yT (t—) where the relations
yT(t+) = yT(t) —yT(t+) AT A(t) for allt €[0,1), 29)
yT(t=) =y (t) + yT(t—) A=A(t) for all ,t € (0,1] '

hold.



44 Zdendk HALAS

2.4 Convergence results for generalized linear ordinary
differential equations
In [T1, Theorem 3.3.2] the continuous dependence of the fundamental matrix

X of (2.1) on a parameter was described. Let us recall this result. To this aim
we need the following notations.

Notation 1 Let a sequence {Ax}2, € BV"*"[0,1] and 4y € BV"*"[0,1].
For a k € N and an arbitrary closed interval J = [«, 8] C [0, 1], define

Al (t) = A(t) — Ag(a) for k€ No, t € J.

Theorem 3 ([T1, Theorem 3.3.2]) Let Ay, € BV"*"[0,1] for k € Ny and
det[I =A™~ Ap(t)] # 0 on (0,1]. Furthermore, assume that there is a finite set
D C [0,1] such that:

Al(s) = AJ(s) on J for any closed interval J C [0,1]\ D, (2.10)
supvar Ay, < +oo and det[I —ATAg(¢)] #0 for all t € D and for a.a. k € N,
e (2.11)
if T € D, then V¢ € R™ and Ve > 0 35 > 0 such that
Vo' € (0,8) ko € Nsuch that the relations

[k (7) = ur(7 = 8) = A~ Ap(7)[I ~A~ Ao (7)] "¢ <,
Jok(7 +0") = vi(r) — AT Ag(7)¢] <
are satisfied Vk > ko and Yuy, vy such that (2.12)

1€ —up(t — )| <6, |€ —ve(7)| <8 and
t

wlt) = wa(r=9)+ [ dlAduts) onfr— 5.7

T

5
() = va(7) +/ d[Ax] ve(s) on [r7+6].

Then for a.a. k € N the fundamental matriz Xy, corresponding to Ay, is defined
on [0,1] and
klim Xi(t) = Xo(t) on [0,1]. (2.13)

A similar assertion concerning inverses of fundamental matrices will be proved
in Theorem 4.

Remark 1 Theorem 3 is a slightly modified version of [T1, Theorem 3.3.2].
Notation is simplified and, in particular, from the proof given in [T1, Theo-
rem 3.3.2] it follows that the assumption det[I—A~A(t)] # 0 on (0, 1] for all
k € N used in [T1] is not necessary and it can be replaced by a weaker one, i.e.
det[I-A~Ag(¢)] #0 for all t € D, for a.a. k € N.
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Conditions (2.10)—(2.12) characterize the concept of emphatic convergence
introduced by J. Kurzweil (cf. [K2, Definition 4.1]). For more details see [T1,
Definition 3.2.8] or [S].

In the proof of Theorem 4 the following two lemmas are needed. The former
one is from [A, Lemma 2]. The latter one is based on [T1, Theorem 3.2.5] and
on [A, Lemma 2].

for

Lemma 2 ([A, Lemma 2]) Let —0co < a < b < +o00, Ay € BV"*"[a,]
(a,b)].

k € Ny and let det[I+AT Ag(t)] # 0 on [a,b) and det[I —A~ Ay(t)] # 0 on
If X, = Xo on [a,b], then Xk_1 = XO_1 on [a,b].

Lemma 3 Let —co < a < b < +o0, Ay € BV "[q,b] for k € Ny and
det[I+A1Ag(t)] # 0 on [a,b) and det[I—A~A(t)] # 0 on (a,b]. Assume that
the sequence { Ay} satisfies the following two conditions

(i) iu;N)varZ Ap < 400,
(i) [Ax(t) — Ax(a)] = [Ao(t) — Ao(a)] on [a, b].

Then for k = 0 and for a.a. k € N there exists the fundamental matriz Xy
corresponding to Ay on [a,b] and X; ' = X;' on [a,b].

3 Main result

Theorem 3 deals with a sequence of fundamental matrices. According to def-
inition, each fundamental matrix corresponding to a given matrix function A
fulfills for all s,¢ € [0, 1] the equation

X(t):X(s)—i—/td[A]X.

This fact is essentially used in the proof of Theorem 4. Furthermore, we take
into account that the inverse of fundamental matrix X ~!(¢) satisfies relation

X7t) = X710) — X 1(t) A(t) + X 1(0) A(0) +/t dix—114, (3.14)
0

which is adjoint to (2.5), see (2.6) and (2.7).

We want to prove assertion analogous to Theorem 3 for inverses of funda-
mental matrices. To this aim it is necessary to suppose also the regularity of
[[+ATAy(¢)] for each ¢ € [0,1) and the condition (3.15) which is a modification
of (2.12) for relation (3.14). This is our main result.
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Theorem 4 Let the assumptions of Theorem 3 are satisfied. Furthermore as-
sume that det[l +AT Ag(t)] # 0 on [0,1) and the following conditions hold:

if T €D, thenVn € R"™ and Ve > 036 >0
such that V5 € (0,0) 3ko € Nsuch that the relations
Wl (1) —wl(r —6) + " A= Ag(7)| < ¢,
2L +8) = 2 () 40T [T+AT Ag(7)] 1 A Ao(7)| < ¢ (3.15)
are satisfied Vk > ko and Ywy, z, € R™ fulfilling (3.16), (3.17)
and such that

" —wi (r =8| <6, n" —2[(1)| <4,

where
wi (t) = wi (1 —0') — wl () A(t) + wi (7 — 6 ) Ap(T = )

t
—|—/ dlwF] Ay on [r =6, 7], (3.16)
T8

zg(t) = z,{(T) — z,{(t) Ap(t) + Z]{(T)Ak (1) + /d[z,{] Ay on [T, 7 + 5/]. (3.17)

T

Then for a.a. k € N the fundamental matrices Xy corresponding to Ay and
their inverses X, are defined on [0,1],

Jim X(t) = Xo(t) on [0,1] (3.18)
and
Jim X 't) =X (t) on[0,1]. (3.19)

Moreover, (3.19) holds locally uniformly on [0,1]\ D.

Proof First notice that Lemma 3 implies that (3.19) holds locally uniformly
on [0,1]\ D and (3.18) immediately follows from Theorem 3.

Assume that D = {7}, where 7 € (0,1); i.e. D consists of one point 7 € (0,1)
only and m = 1.

Recall that the existence of the fundamental matrices X for a.a. k € N and
(3.18) immediately follows from Theorem 3. Since each fundamental matrix is
regular, we get the existence of X,:l for a.a. £k € N. For y € R™ and for a.a.
k € Ny, denote by yI the solution of the equation

ﬁm=f—ﬁm&m+ﬁ&®+fﬂwAkmmu (3.20)

The rest of the proof splits into three steps. First, we prove that (3.19) is true
for t € [0, 7), then for ¢ = 7 and finally for ¢ € (7, 1].

e Step 1. Let a € (0,7) be given. Then by Lemma 3 the relation (3.19) holds
uniformly on [0, a]. Therefore (3.19) is true for any t € [0, 7).
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e Step 2. Now we will prove, that (3.19) is true also for ¢t = 7. For each
d €(0,7) and k € N we get using (2.9) the estimate

’

6 (7) — vk (D)) < [y () + g (r—) A~ Ao(7) — i (7 — 8)]
+Hyd (r = 8) =y (r = )+ (7= 6) =y (1=) A™ Ag(7) — yi (7))
=1y (r=) =yt (1 =)+ 1ys (r = 8) —yl (r = &)

+ Y () =y (1 = &) + 4l (7—) A7 Ao (7).

Let € > 0 be given. According to (3.15) we can choose § € (0,¢) in such a way
that for all § € (0,0) there exists k1 € N with the property

i (7) —wi (1= 8) +yg (T—) A™Ag(7)] < & (3.21)
holds for any k > k; and for each solution w{ (t) of (3.16) fulfilling
g (=) —wi (1 =8| <4

Set wl (t) =y} (t) on [r — §',7]. Choose & € (0,6) so that
, 5
W)~ - < 2.

Considering that yf(t) — yl'(t) on [0,7) as k — oo we get the existence of
aky € N, kg > k; such that |yl (r —0') — yl(r — & < % for all k& > k.

Therefore the estimate
196 (=) =y (1 = )| < lyg (1=) =g (1 = 6)| +1yg (7 = &) =i (r =) <&
is true for k > ko. By (3.21) we have

i (1) =yl (1= 8) + 45 (1—=) A™ Ap(7)| < e

To summarize, we have

50
yo (7) — gl (1) < 5+ 5 +e<2e forallk> ko,

ie yl(r) — yl () for k — oc.

e Step 3. Proof of the convergence on (7,1] consists of two parts. First, we
show that there is a § > 0 such that y! (t) — y&'(t) on (1,7 + J) as k — oo.
Then we extend this result to the whole interval (,1]. Let € > 0 be given and
let 6o € (0,¢) be such that

Iyl (s) —ya (1+)| <& forall s € (1,7 + &).

By the assumption (3.15), there exists § € (0,dy) such that for all § € (0,4)
there exists k1 = k1(6 ) € N and such that

|2 (T +6) = 2 (1) + 95 () [[+AT Ao ()] AT Ao (7)] < (3.22)
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is true for each solution z{ (¢) of (3.17) with the property |yd (1) — 2 ()| < 4.
Now the distance between yZ (7 +d') and y7 (7 + ') can be estimated. In view
of (2.9) we get

96 (7 +6) =yl (T + ) < 1yg (1 +6) — 53 (7) + g (7+) AT Ag(7))|
+1yg (1) =yl (O] + [y (1) — y5 (r4) At Ag(r) =y (7 +6)]
= |yg (740" =3 (TH)|+lyg (1) =y (DI +1yd (1) =u5 (r+) AT Ao(r) =yl (746 ).
Considering that yf (1) — yl (1) for k — oo, we get the existence of ko € N,
ko > ky such that |yg (1) — yT (1)] < 6 for all k > ko. Since 7+ € (7,7 + &),

we have |yd (14 0') — y& (+)| < e. Setting 27 (t) = yI (t) on [r,7 + '], we get
by (3.22) the relation

WL (r) =yl (r+) AT Ag(r) —yL(r + )| <e forall k> k.
To summarize, for any k > kg the estimate
|yg(7+5/) —yf{(r+5/)| <e+d+e<3e

is valid, as well. Therefore y{ (t) — vyl (t) on (7,7 + d) as k — co. Now, choose
an arbitrary o in (7,74 4). Making use of Lemma 3 with [a, b] = [0, 1] the proof
of this step can be completed.

Having solution y} (¢) to (3.20) for each § € R", we can determine the matrix
function X, '(t) from y} (t) using (2.8). Indeed, since Xj(1) is regular, we can
choose §* in such a way that yi (¢) is i-th row of X, '(¢). This consideration
completes the proof of the validity of (3.19) for any ¢ € [0, 1].

The extension to the case m > 1 is obvious. O
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Abstract
In weakly nonlinear regression model a weakly nonlinear hypothesis
can be tested by linear methods if an information on actual values of
model parameters is at our disposal and some condition is satisfied. In
other words we must know that unknown parameters are with sufficiently
high probability in so called linearization region. The aim of the paper is
to determine this region.

Key words: Regression model, nonlinear hypothesis, linearization.
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0 Introduction

A nonlinear hypothesis on model parameters in nonlinear regression model can
be tested by linear methods if some conditions are satisfied. This condition is
given in the form of the inclusion & C L7 which must occur with sufficiently
high probability. Here £ is the (1 —a)-confidence region of the model parameters
(for sufficiently small «) and L7 is a special set in parameter space. The aim
of the paper is to determine the set £ (linearization region).

*Supported by the Council of Czech Government J14/98:153 1000 11.
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1 Notation

Let Y ~ N,[f(8),0%V] be the regression model under consideration. Here Y
is the n-dimensional normally distributed observation vector, f(3) is the mean
value of the vector Y, 3 is an unknown k-dimensional parameter, 02V is the
covariance matrix of the vector Y, o2 is known/unknown parameter and V is
a given n x n positive definite matrix. The null hypothesis Hy is given in the
form t(8) = 0 and the alternative is H, : t(8) # 0.

The functions f(-) and t(-) can be given in the form

£(8) = £(8) + Fop + 1r(68), 4(8) = t(8") + T58 + 17(58),

where 68 = 3 — 6(0), 6(0) is an approximate value of the parameter 3,

Of(u) _ 0t(u)

T =
811 u=40) ’ 811

k(68) = [k1(08); - ..,k (6B)]’,

/82 i
w68 = 08) G|

7(68) = [11(0B), ..., 7(38)]',

,82&'(11) -
7:.(08) = (68) Judw u:ﬁ(o)éﬁ, 1=1,...,q.

F =

)
u=3)

Let the rank of the n x k& matrix F be r(F) = k < n and the rank of the
g x k matrix T be r(T) = ¢ < k.

2 Determination of the region L1
The linearized form of the model and the hypothesis is
Y — fy ~ N, (FéB,0°V), T3 =0. (1)

(The vector B should be chosen such that t(3”)) = 0.)
The quadratized form of the model and the hypothesis is

Y —f, ~ N, (F(Sﬂ + %n(éﬁ), JQV) . T8+ %T((SB) = 0. (2)

Lemma 2.1 If the model (1) is valid, the test of the hypothesis is

a?x2(0) if Hy is true,

(0B) T'[T(F'V~'F)"'T|"'Tép ~ { ox2(8) if Hy is not true.

Here 683 = (F'V-IF)"'F'V-Y(Y — fy) and the parameter of noncentrality ¢ is

0 = [E@R))T[T(F'V'T)"'T'|"'TE@B)/0”.
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Proof Cf. [4], chpt. 4. O

Lemma 2.2 If the model (2) is valid, then under the null hypothesis Hy :
TB + 27(68) =0, it is valid

(38) T'[T(F'V'F) "' T~ T8 ~ 0*x2(A).
Here
A=t [ L (Kpdu) + TEVR) IF VL k(K 5u)]/
0-2 2 T 9 T
“ip1 1
X T(F’V*lF)*lT’} [— §T(KT5u)+T(F’V’lF)’lF’V’l§n(KT5u)}

and 08 = Kpou + terms of higher orders. The k x (k — q) matriz K is of the
rank r(Kr) = k — q and it satisfies the equality TKp = 0.

Proof In model (2) the mean value of the estimator
58 =(FVIF) 'FV (Y - f))
is
E(58) = (F'V'F)'F'V ! [Fo8 + %&(56)}
=08+ %(F’V*F)*F’V*n(éﬁ).
Under the null hypothesis Hy : T3 + %7’(56) = 0 it is valid

1
08 = Krou — T_§T(KT(511) + terms of higher orders.
Thus
TE(8) = T|Kpdu — T’%T(KTdu)] + T%(F’V*F)*F’V*%(Kﬁu) +...

In the last term the vector §3 is substituted by Krdu. Since TK7 = 0 and
— -1 —
TT~ =1, the expression [E(63)]'T’ {T(F’V‘lF)_lT'} TE(68)/0% = A can

be written in the form given in the statement. (Cf. also [1] and [2].) O

Definition 2.3 The quantity

1
2\/b'{T[F'(a2V)1F]1T/} b
Sw K, F (02V)- 1 FK7du

K(t“t)(,ﬁo) = sup :du e RF

1
2 b’{T[F’V*lF]*lT’} b
SwK,F'V-1FKrou

= osup cdue RF1% = UK(()tESt) (Bo),
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where 1 1
b= —§T(KT5u) + T(F’V—lF)—lF'V—l§n(KT5u),
is a measure of nonlinearity for test.
Theorem 2.4 Let §,,4, be a solution of the equation
P{X?I(&mm) > X(QI(O; l-a)}=a+e.

Here X3 (0;1—a) is (1 — «)-quantile of the chi-square distribution with q degrees
of freeedom. Then

0B € Lr = {KT(Su UKL (F'VTIF) 1K pdu < 20V dmaz }

K(()test) (IBO)
= Py {98 T'[T(F'V-'F) T 7' T68 = 0*x2(0;1 — a)} <a+e.
Proof In the model (2) the random variable g,fS'IT’ [T(F'V-IF)~'T'] 71T(§B

is distributed as 02xﬁ(A), where A is given by Lemma 2.2. With respect to
Definition 2.3 we have

2\/b’ [TEV-IF)1T] b < K (8)su' K (F'VIF) ' Kréu.

If
K3 (B)su' K (F'VIF) ' Kréu < 20v/Smax,
then
b [T(F'V-1F)-'T'] 'b
2\/ TEVIRTTL L ovR <o
= PHO{X(QI(A) > x2(0;1 — a)} <a+te.
Thus
2 5maa:
Sw'K! (F'V-1F)~ " Krou < Kzi Vt)) = P, {33(8) 2 X2(01-0) } < ate.
0 0

O
Remark 2.5 If T3 + %T(&ﬁ) # 0, i.e. the null hypothesis is not true, then
1 ' 1
6= |ToB + 5Tcoll?’v—%(aﬁ)} (TCoT')~! [T(Sﬂ + §T001F’V‘1n(6ﬁ)} ,

where Cy = F/'V~!F. Thus at the alternative hypothesis the power function
p(6B) = Pu, {x{(6) > x{(0;1—a)}

has a different values at points 63 and —J3, respectively, opposite to the case of
the null hypothesis where these values are identical. It makes an investigation
of a linearization region for the power function more complicated than it is at
the null hypothesis.
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Lemma 2.6 The (1 — «a)-confidence ellipsoid for the parameter 3 in the model
(1) is
E={u:(u—-6B8)FV'F(u-08) <o?xi(0;1—a)}.

Proof Cf. [4], chpt. 4. O
Remark 2.7 If
20V Oma
UQXi (O’ 1= Oé) < (test) ~ ’
Ky (Bo)

then the model (2) can be substituted by (1) when the test of hypothesis is
performed. Thus the value of ¢ must satisfy the strong inequality ¢ < oerit,

where
2 V 5ma$
X2(0;1 — a)K§** (By)

Ocrit =

3 Numerical example

Let a class of regression function be {f(x) = 31 exp(—B27) : 1,52 € R'}. The
null hypothesis states that all these functions attain the same value equal to 1
at the point x = 10 (cf. also [3]).

The measurement is realized at the points z; € {1,3,5,7,9}. Thus

Hy:Inf — 108, =0, H,:InB; — 1082 #£ 0.
The regression model is
Y ~ Ns[£(8),071), B € R?,
where

t(8) =Inp1 — 1082 =0,

{F}i. = (exp(—ﬂéo)a%), — Bz eXp(—ﬂéo)a:i)) , 1=1,...,5,

F. - 0, —Z; eXp(—ﬂéO)l'i) =1 5
v (0) 0), .2 (0) y t=1,...,9
—z;exp(—By @), By xj exp(—LFy ' xi)

T L 10 K §0)
- @a_ ’ T_(01>7

ki(Krdu) = (6u)2 (—O.2xi %O) exp(— éo)xi) + 0.015§°)m§ exp(—ﬂéo)xi)) ,

i=1,...,5,
ppo ( Siaee(=20"),  — 3L, 60w exp(-28) )
=30 B exp(—268 2i), S0 (822 (exp(—25" ;)

b= —%T(KT(SU) + T(F’F)_lF’%m(KTéu) = %(1 + A)(6u)?,
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where
1
A=|—=,-10]| (FFF)"'F x
<6£°> )
X —0.2@5%0) exp(— 50)%) + 0.0lﬂio)xf exp(—ﬁéo)xi)
Further
0)\1°"
(1+4) {(1/55‘)%—10)@'1«“)—1 ( Uﬂfo )] (1+4)
K(teSt) (/30) =g 6(0) = O'K(gt88t)7
© 0. 1)F'F| M1
P
Kétest) _ [14+A| )
B9,0.1)F'F §O) (1/8%,—10)(F'F)—1 1/550)
v 0.1 v —-10

P{xX?(6maz) > X3(0;0.95)} = 0.05 + 0.05 = 6nae = 0.426,  x2(0;0.95) = 3.84,
20451  0.349774
BSAKG(By) K (By)

Some numerical values were obtained by the help of [5] and they are given
in the following table.

Ocrit =

Table 1
BY | (omo) | Coted) | Cotao) | (ovu)
K§"(8,) | 0.613 | 0.406 | 0.306 | 0.206
Oerit 0554 | 0.837 | 1.110 | 1.649
sY (O | (s | (o) | (omr)
K§Y(8,) | 0113 | 0.024 | 0.012 | 0.008
Oorit 301 | 14152 | 2831 | 4247

If the value of o in the actual experiment is smaller than o..;; from Table
1, then the theory of linear regression model can be used when the test of
hypothesis is performed.

It is advisable to notice a strong dependence of the quantities KéteSt) and
O¢rit, respectively, on the vector 6(0).

Acknowledgement Authors are indebted to referee for his thorough reading
the manuscript. Thus some unpleasant mistakes wich escaped to attention of
the authors can be corrected.
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Abstract

The multivariate linear model, in which the matrix of the first or-
der parameters is divided into two matrices: to the matrix of the useful
parameters and to the matrix of the nuisance parameters, is considered.

Key words: Singular multivariate linear model, useful and nuisance
parameters, BLUE.
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1 Introduction

There are two approaches in the problem of nuisance parameters in the linear
models of various structures.

The first one respects the structure of the model and seeks to find classes
of linear functionals of useful (main) parameters such that their estimators al-
low the nuisance parameters to be neglected; the estimators computed under
disregarding nuisance parameters remain to be unbiased and efficient. The
variance of the estimator belonging to the abovementioned class could behave
analogously. The determination of the class having such attributes is of a great
importance in practice because the number of nuisance parameters in real situ-
ations can be greater than the number of useful parameters.
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The second approach solves the problem of nuisance parameters by their
elimination by a transformation of the observation vector provided this trans-
formation is not allowed to cause a loss of information on the useful parameters
(see [7]).

The aim of this paper is to apply the first approach to one of the multivariate
models.

2 Notations and auxiliary statements

Let R™ denote the space of all n-dimensional real vectors, let u, and A, , denote
a real column p-dimensional vector and a real m x n matrix, respectively. The
symbols A’, A AMA), N(A),r(A), Tr(A) will denote transpose, j-th column,
range, null space, rank and trace of the matrix A, respectively. Further vec(A)
will denote the column vector ((AMY ... (AMYY created by the columns of
the matrix A. The symbol A ® B will denote the Kronecker (tensor) product
of the matrices A,B; A~ will denote an arbitrary generalized inverse of A
(satisfying AA~A = A), A" will denote a Moore-Penrose generalized inverse
of the matrix A (satisfying AATA = A, ATAAT = AT, (AAY) = AAT,
(ATA) = ATA). Moreover P4 and M4 = I — P4 will stand for the ortogonal
projector onto .#Z(A) and .4 (A) = H(A’), respectively. The symbol I denotes
the identity matrix, Oy, , the m x n null matrix, o the null element. We write

AiB — B - Aispsd.

It #(A)C #(V),V ps.d., then the symbol PX denotes the projector on
the subspace .Z(A) in the V-seminorm given by the matrix V,

x|y =vVx'Vx; My =I-P}=I-A(A'VA)"A'V.

Let N,, , is p.d. (p.s.d.) matrix and A,, ,, an arbitrary matrix, then the symbol
Ar_n( N) denotes the matrix satisfying

AA, A=A and NA, A=[NA, Al

(A
minimal, see [4], p.151). A;L(N) is called a minimum N-seminorm g-inverse of

Y is a solution of the consistent system Ax = y whose N-seminorm is

the matrix A. Let Q{:n(]v) be a class of all matrices A;n(N).

Assertion 1 (see [1], Lemma 10.1.18)

MA) C MN) = NfA’(ANfA')* IS %;(N),
otherwise

(N+A'A)"AAN+A'A) A e .
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Assertion 2 (see [1], Lemma 10.1.35) Let S be any n x k matrix and N an
n X n p.s.d. matrix.

1. If N is p.d., then (MgNMg)t =N"!' - N"!S(S'N7'S)"S'N L.
2. If N is not p.d., however .Z(S) C .#(N), then

(MsNMg)t = Nt — N*tS(S'N~S)"S'N*.
3. In general case
(MsNMg)t = (N+SS')t — (N+SS')"S[S'(N+SS’)~S]"S'(N+SS")".
4. (MsNMg)* = (MsNMg)*t Mg = Mg(MsNMg)*
— Mg (MsNM;g)*+Msg.
Assertion 3 (see [2], Lemma 7, p. 65)
AM(B) C #(A) < AA B=B,
MB')Cc #(A') <= BA A =B.
Assertion 4 (see [2], Lemma 8, p. 65)
AB™ C is invariant to the choice of the g-inverse B~
< M(A")C .#(B') and .#(C) C .#(B).
Assertion 5 If N is p.s.d. and A such matrices that .#Z(A) C .#(IN), then
AMA") = #(A'N”A).
Proof A’N™A is invariant to the choice of g-inverse. As .#Z(A'N”A) C
M(A'), it is sufficient to prove, that r(A’'NTA) = 7(A’). Let N* = JJ’, then
r(A’'NTA) = 7(A’J). There exists a matrix F such that A = NF. Thus
r(A") = r(F'N) = »(F'NNTN) = r(A'NTN) < r(A'NT) < r(A'J) < r(A).
O

3 Singular multivariate linear regression model

Let
Y =X1B1Z; + X5BsZs + ¢, (1)

be a multivariate linear model under consideration.
Here Y is an n x m observation matrix, X; of the type n x k, Z; of the type
r X m, Xg of the type n x I, Zy of the type s X m are known nonzero matrices.
B; of the type k x r and By of the type [ X s are matrices of unknown
nonrandom parameters and € of the type n x m is a random matrix.
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Let us consider the situation, where B is a matrix of useful parameters
which (or their functions) have to be estimated from the observation matrix
and B is a matrix of nuisance parameters.

As it was already said the purpose of this paper is to characterize the class
of all linear functions of the useful parameters vec(B) which are unbiasedly
estimable under the model with nuisance parameters and under the model,
where the nuisance parameters are neglected and estimators of which have the
same variance in both models mentioned.

A parametric function p’vec(B;) is said to be unbiasedly estimable un-
der the model (1) if there exists an estimator f'vec(Y),f € R™", such that
E[f'vec(Y)] = p'vec(B1), Yvec(B1), Yvec(Ba).

Lemma 1 The model (1) can be equivalently written in the form

veel¥) = 24 0 X023 0 Xal (1B ) +vecte)

Proof The assertion is a consequence of
vec(ABC) = (C' ® A)vec(B),
valid for all matrices of corresponding types. O

Suppose that the observation vector vec(Y) has the mean value

E(vec(Y)) = [Z, © Xy, 2}y © X5 (ZZEES ) 7

and that the columns of the observation matrix Y satisfy
cov(YD YD) =0, Vi#j, var[YP] =3 Vj=1,...,m,
where X is at least positive semidefinite known matrix. Thus
varfvec(Y)] = Lym @ X .

We consider the linear model

vee(Y), (Z! @ X1, Zb © Xo) ( ZZEEES ) 1o z} : 2)

with nuisance parameters (great model) and the linear model
[vec(Y), (2} ® Xy)vee(Bq),I® 3], (3)

where nuisance parameters are neglected (small model).
The paper [5] deals with following assumption

MZ, ©X1,Zy 2 Xs) C MIRE). (4)

Here the general situation will be considered.
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Notation 2 Let &, and & denote the sets of all linear functions of vec(By)
which are unbiasedly estimable under the model (2) and (3), respectively (see
[8]). The index a will indicate, that the estimator is considered in the complete
model, i.e. in the model with nuisance parameters.

Lemma 2
& = {p'vec(B) :p € M (Z1 X))} (5)
&a = {p'vec(B) : p € A|(Z1 ® X )Mz x, ]
= M(Z)®X)) - (2,Py @ X Px,)]}. (6)

Proof see [5], Lemma 2.

Comparing (5) and (6) it is obvious that
&a C 6.
Moreover,
Lemma 3 Under the condition &, C &
=8 = ML, oX)NM(Z)2Xs5) = {o} (7)

Proof see [5], Lemma 3.

We assume throughout that .# (2} ® X1) ¢ 4 (Zy, 2 Xs). If 4 (2} ©X;) C
%(ZIQ & Xg), then %[(21 & Xll) — (lezé & X,1PX2)] = {O}

Notation 3 Let us denote
T=(103%)+(Z,®X1)(Z: ®X]) = (I3 X)+ (Z1Z; @ X1 X)).

Theorem 1 The BLUE of the vector function (Z} ® Xi)vec(B1) under the
model (3) is given by

(Z} @ X)vee(By) = PL/ o  vee(Y), 8)

var[(Z] @ X;)vec(B1)] =
— @ eX){[(Z e XTI Z 0 X)) ~1}@eX). ()

Proof According to Theorem 3.1.3 in [1]

(2, © XyJuee(Br) = (2, © X1) { (24 © X)) ram) )} vee(Y)
= (2} ® X)[(Z1 ® X))T(Z) © X1)] ™ (Z1 @ X5) T vee(Y) = PL, cvee(Y),

where Assertion 1, the inclusion .#(Z} ® X;) C .# (T) and the fact that under
the model (3)
Plvec(Y) € #(Z) X1, 10 )] =1
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have been utilized. Further

var[(Z}y ® Xi)vee(B1)] = (2] ® X41) [(Z1 @ X)) TH(Z] ® X1)] (Z1 © X))T
x[T — (Z}Z) @ X, X)]TH(Z] @ X1)[(Z1 @ X)) TH(Z) @ X1)] 7 (Z @ X))
= (Z) ®X1) [(Z, @ X))TH(Z) ® X1)] (21 @ X)TTTT"(Z] @ X4)

x [(Zy @ X))THZ) @ Xy)] (Z1 ® X))

—(Z) ©Xy) [(Z: 2 X))TH(Z) 0 X1)] (Z1@ X)) T (Z; 0 Xy)
x(Z1 ® X))THZ) 0 X1) [(Z1 @ X))TT(Z] @ X41)] (Z1 @ X))
= (2, ® Xy) { [(Z) @ X)) TH(Z) @ Xy)] - 1} (Z, ® X}).

The Assertion 3, the equality .#[Z) ® X,] = .#[(Z} ® X,)T"(Z; ® X})] and
the fact, that under the model (3) Plvec(Y) € #(Z} @ X1,1® )] = 1 have
been taken into account. O

Theorem 2 Let us assume that 4 (Zy ® Xg) C M (Myigx,), then the BLUE
of the parametric function p'vec(B1), p € A [(Z) ® X|)Mz;ex,] in the model
(2) is of the form g'vec(Y) where

121 0x,

M
g= [MZ§®X2 (IeX)+ (212 @ X1X’1)} (2} ® X)

Z{®X

M
«{@ex) M Ao D+ @zexix)| @exo)

Proof Let us denote % the class of all unbiased estimators of the null function
pvec(B1) =0, i.e.
% = {gyvec(Y) : Elggvec(Y)] = gol(Z) ® X1 )vec(B1) + (Z) ® Xa)vec(Ba)]
= p'vec(B;) = 0, Yvec(B1), Yvec(Ba)}
= {u’M(Z£®X1’Zé®X2)vec(Y) tue R”H'Sl} )

According to the basic lemma on the best estimators (see [3], p. 84) the statistic
g'vec(Y) is the BLUE of the function p’vec(B;) iff

cov[u'Mz1 g x,, zy0 x,)vec(Y), gvec(Y)] =
= u’M(Zi@Xl,ZéQ@XQ)(I ® E)g =0, Yu € RrkJrsl,

= M(Z£®X1,Z§®X2)(I ®X)g = o.
Thus we have to find a vector g such that

Mz 0x,,z,0x) I@ X)g =0 A (Z; @ X|)g = p.
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Using the relation (see [6], Lemma 1)

M -M M ZAex
(Z19X1,Z®X2) — Z1®X1 VA Zi@X,

and notation A = Z| ® X;, B = Z, ® X, we get
PAMY= (10 S)g+ MaMY 10 S)g = M= (10 D),
it means we must find the vector g such that
(2} @ X1)(A'A)"A'M” (I@ D)g = M{” (1@ B)g A (21 @ X))g =P,
i.e. vector g such that
(Z) ®X1)v=M*I® X)g A (Z1 ® X})g = p.
We have
M* (1o 2)g + (Z; © X1)(Z1 © X))g = (Z; @ X1)(v + p),
— g= [M%Ba@ ¥) + (2,2, ®X1X’1)]_ (Z} ©X41)(v +p).
Thus
p=(Zi®X))g
— (Z1 2 X)) [MY* (18 D)+ (ZiZi 9 XiX})| (Z1 2 X1)(v +p),

— v+p= {(21 @ X)) (MY (12 ®) + (212 e XiX))| (% ®X1)} D,

— g= MYP(I0 %)+ (ZZ 9 X, X))| (Z e X))

x {(21 © X)) [M%B I0%)+ (2,2, xlxg)} (Z® xl)} p.

Theorem 3 The BLUFE of the vector function
(Z] @ X1)vec(B1) + (Zhy @ Xa)vec(Ba2)

under the model (2) is given by

[(Z] ® X1)vec(By) + (Zy @ Xa)vec(Ba)]a
- [pf + MTs[s'(MAUMA)+S]—s’(MAUMAﬂ vee(Y),

where U = (I0X)+(Z)Z1 X1 X)) +(Z5Z:0X2X5), A = Z/®X,, S = Z,oXo.
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Proof According to the Theorem 3.1.3 in [1] we have in the model (2)
— /
B) AT\
As) (B _(as Y
as (p)) — s |(§ g |

— (A,S) { [(I ©3) + (A,S) (g ﬂ (AS) K‘g) U (A, S)] }lvec(Y),

where U= (I® %)+ AA’ +SS'.
Using the following Rohde’s formula for generalized inverse of partitioned
p.s.d. matrix (see [2], Lemma 13, p. 68)

A,B\ (A +AB(C-B'AB)B'A~, ~A B(C-BA B)"
B,C) —(C—B'A"B)"B'A~, (C-B'A B)-

we get

A'U A A'US\ (A, A
SU A, SUS) \Ay, Ayp )’
A = (AU A" +(A'U A)A'U S
x [S'UTS —S'UTA(A'U A)"A'U'S|"S'UTA(A'U A)~
= (AU A + (AU A)"A'U S[S'(M4UM,4)*S]"S'U A(A'U A)",
Az = —(A'UTA)"A'U S[S'(M4UM) S| = (Aa1)',
Ay = [S'(MAUM,4)TS]™.

After some calculations we get

B
) (p) ) — )
(A'U"A)"A'U™ — (A'U"A)~ AU S[S'(M4UM4)*S]~S' (M UM, )*
% ( S (M4UM)*S]~S' (M4 UM+ ) vee(Y).

Since .#(A) C .#(U), .#(S) C .#(U), the expressions A'U" A, AU A are
invariant to the choice of g-inverse. Thus using the fact that

Plvec(Y) € #|(A,S), (I )]} =1

we can write

Avec(B1), = |PY" - PX*s[s’(MAUMA)+S]—s’(MAUMA)ﬂ vee(Y),

Svec(Ba), = S[S'(MAUM4)*S]"S' (MAUM4) T vec(Y),

ie.

(Z] @ X1)vec(B1)a + (Z4 @ Xa)vee(Ba),
_ [PT + MTS[s’(MAUMA)+S]*s’(MAUMA)ﬂ vee(Y). O
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Corollary 1 Let in the Theorem 3 the condition .#(S) C .#(T), where
T=1I0X)+AA, A=7Z,®X,, S =127Z,® Xy, is valid. Then

[(Z} ® X1)vee(B1) + (Z4 @ Xa)vee(Ba)]a
_ [P£+ n MTS[s’(MATMA)+S]*s’(MATMA)ﬂ vee(Y).

Proof Under the assumption .Z(S) C .#(T) one of the matrices
, _ I
A
m(IQX)
is the matrix

!
A\ B A'T A, AT S\ [A T
S’ m(T) “\S'T A, STS S’ ’
since

a) this matrix is g-inverse of the matrix (A, S),
b) the matrix

A'T A, A'T"S\ (AT
(A7 S) < S/T_A, S/T—S ) ( S/T— > (I ® E)

- (A7 S) [( gl/)r_n(T)

= (4.8) [( gll ) ;(T)

is symmetrical. Here the relation [valid under the assumption .Z(S) C .#(T)]

' AT A, AT S\ (AT A ,,
T-(A,8) ( ST A, S'T°S ) ( ST A ) A

!/

T - AA/,

A'T A, A'TS\ (AT A, A'T"S
(A.8) ( S'T"A, S'T™S ) ( S'T"A, S'T™S ) = (4.8),

was utilized. Thus enables us to use the matrix T instead of the matrix U in
the assertion of the Theorem 3. O

Theorem 4 The variance of the BLUE of the function

g Mz ex,(Z) © Xi)vee(B1), g€ R™,
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in the model (2) is given by

var[g’Mzé(@XQ(Z/l ® X1)vee(By)], =
— var [g'MZé®X2 {PT— PU"S[s' (M AUMA)+S]*S’(MAUMA)+} vec(Y)] )
— ¢'Mg [A(A’U—A)—A/ ~AA' + A(A'U A)"A'US
x {[S'(M4UM,)*S]” —1I} SSU A(A'U A)" A’
+A(AU A)"A'U S[S (M4 UM,4)"S][S'(MAUM,) S|
x S’U‘A(A’U‘A)‘A’} Msg.

Proof We get the assertion after some calculations using the facts that

[S'(MAUM4)TS][S'(M4UM4)*S][S'(MAUM,) TS|t
== [S/(MAUMA)+S]P[S/(AIAUAIA)+S] - [Sl(1\/.[AU1\/.[A)-’—S]7

UUTA=A, (M,UM,4)"A =0,

and that the expressions are invariant to the choice of g-inverses (since it is the
variance of the BLUE). O

Remark 1 For the variances

var[g' Mz 5 x,(Z) © X1)vee(B1)], ge R™

in the model (2) and in the model (3) holds

var[g’MZé@,XZ (Z ® X1 )vec(B1)] = g Mg[A(A'TTA)" A’ — AA'|Mgsg

< var[g’MZé@)Xz (Z) @ X1)vec(B1)]a
— g'Mg {A(A’U—A)—A’ —AA' + A(A'U A)"A'US
x {[S'(MAUM4)*S]” —T} S'U"A(A'U"A)"A' + A(A'UA)"A'U"S
X [S’(MAUMA)+S][S’(MAUMA)+S]+S’U_A(A’U_A)‘A’} Msg.

The inequality is a consequence of the fact, that

AA'TTA) A T AA'U A) A
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and that the other two matrices are p.s.d. The matrix
A(AU A) AU S{[S(MAUM,)*S]” —~I}S'U A(A'U A)"A
=PY S{[S'(MAUM,)*S]” - 1}S'(PY "
=PY S{[SUTS - SUTAA'UTA)"A'UTS]” —I}S'(P]")
= PY S{(SUS)” + (SUTS)"S'UTA[A'(MsUMS;s)*A]*
x A'UtS(S'UTS)” — 1} (PY ")
=P S{(S'UTS)" —118'(PY"Y
+PY S(S'UTS)"S'UTA[A/(MgUMg)*A]FA'UTS(S'UTS)~S'(PY Y,

is positive semidefinite because S[(S'UTS)* —1]S’ is p.s.d. It can be proved as
follows (see considerations next the Corollary 1.11.6 in [4]):

U=(I®X)+AA’ +SS' 78S « U (S8)",

— S'U'S T S/(SS)*S «= (S'U'S)" 7 [S/(SS))TS]" = §/(SS)*S,
— S(S'UTS)*S' T SS/(SS')TSS' =88’ «= S[(S'UTS)F —I|S’ 7 O.
The matrix
A(A'UA)"A'US[S'(M4UM)*S][S' (M4 UM, )*S]*
x S'UA(A'U"A)"A,
is also p.s.d. since [S'(MAUM4)*S][S'(M4UM4)*S]T is a projection matrix.
We need to find a class of such functions of the useful parameters which are

unbiasedly estimable in both models (2), (3) and estimators of which have the
same variance. Thus we consider the functions from the class &, only.

In [5] was proved (see Theorem 1) that under condition (4) the class of
functios mentioned above is

{g'Mzex, (2] @ X1)vec(By) :
(Z1 ® X)Mzex,8 € A [(Z1 @ X)) (1@ £)(Z] @ X1)M(z,0x)(105) (2,0 X2) }-

From the Remark it is obvious that in the general case it is impossible to
find conditions uder which

var(g'Mz; g x, (Z) ® X1)vec(By)] = var[g’Mz; o x, (Z) @ X1)vee(B1)]a-
If we confine us to the situation when the condition
M (S) C #(T), (10)

ie.
M(Zy 2 X)) C HMA )+ (212 @ X1 X)),

is valid, it is possible to prove following statement (see [4], Theorem 1.11.7).
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Theorem 5 Let in model (2) the condition (10) be true. Then

var[g'Mz; e x,(Z) © X1)vee(B1)] = var[g’Mze x, (2] @ X1)vec(B1)]a,
if and only if
(Zl ® Xll)MZé@)ng cM [(21 & X’l)TJr(Z,l ® XI)M(Zl®X{)T+(Z§®X2)} .

Proof Using notation A = Z} ® Xy, S = Z) ® X5 and condition (10), we have
in the model (2)

var[g'MgAvec(B1),] =
= var[gMs{P%" — P1 S[S'(M4sTM4)"S]"S' (MATM )" lvec(Y)]
= gMg{P% — PT S[S'(MATM,)"S]"S'(M4TM,)"}(T — AA")
< {PT" — P SIS/ (M4sTM4)"S]"S' (MsTM4)" ' Msg
= g Mg{P] T — P] S[S'(MsTM,)"S]"S'(M,TM,)"T — AA'}
x {PT" — P SIS/ (MsTM4)"S]"S' (MATM4)* V' Msg
=g Mgs{AA'TTA)" A’ — AA’
+AA'TTA)" A'TTS[S'(MATM4)"S|TS'TTA(A'TTA)" A’} Msg

= var[g'MgAvec(B1)]
+ g MgA(A'TTA)" A'TTS[S'(MsTM,4)"S|TS'TTA(A'TTA)"A'Mgsg.

The second term is zero iff
gMsAA'TTA)"A'TTS =0
It is equivalent to
(A'TTA)"A'Mgsg € #(Myipig) <= A'Mgg € A#[A'TTAM 47+ g].

In the course of the proof the relations (M, TM4)TA = O, TTTA = A,
(A'TTA)(A'TTA)TA’ = A’ and the fact, that the expressions are invariant
to the choice of the g-inverses have been utilized. O
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Abstract

We study the existence of positive solutions of the integral equation
1
o) =1 [ b9 (5,290 (5), 2"V ds, 2
0
in both C™7*[0,1] and W™ P[0, 1] spaces, where p > 1 and u > O.
Throughout this paper k& is nonnegative but the nonlinearity f may take

negative values. The Krasnosielski fixed point theorem on cone is used.

Key words: Positive solutions, Fredholm integral equations, cone,
boundary value problems, fixed point theorem.
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Introduction

In analyzing nonlinear phenomena many mathematical models give rise to prob-
lems for which only nonnegative solutions make sense. This paper deals with
existence of positive solutions of the integral equations of the form

x(t) :”/o k(t,s)f(s,x(s),s'(s),...,2" P (s)) ds, (1.1)

where p > 0 is a constant and n > 2.

71
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Throughout this paper k is nonnegative but our nonlinearity f may take neg-
ative values. The literature on positive solutions is for the most part devoted to
(1.1), when f takes nonnegative values and f is not dependent on derivatives
of the function x (see [2]-[5]). Existence in this paper will be established us-
ing Krasnosielskii’s fixed point theorem in a cone, which we state here for the
convenience of the reader.

Theorem 4.1 (K. Deimling [4], D. Guo [5]). Let E = (E,|| - ||) be a Banach
space and let K C E be a cone in E. Assume Q1 and Qo are bounded and
open subsets of E with 0 € Qy and Q; C Qg and let A: KN (Q2\ Q) — K be
continuous and completely continuous. In addition suppose either | Au| < ||ul|
for w € KNoQy and ||Au|| > |lul| for u € K N0 or ||Au| > |lu|| for
u€ KNoQ and ||Au|| < ||ul| for w € K N OQs hold. Then A has a fized point
in KN (Q2\ Q).

5 Main results

In this section we present some results for the integral equation (1.1).
Throughout the paper

I = [07 1] x [0,00) X (_Ooaoo)nila J = [0,00) X (_Oovoo)nil
and

ol = sup [[a(t)] + &' M) + ... + ]2 D]
te[0,1]

where z € C"710,1].
Theorem 5.1 Suppose the following conditions are satisfied:

(2.1) k t[o 1] x [0, 1[1;] [oiﬁol],% (1=0,1,...,n —2) exist and are
continuous on |0,1| x |0, 1],

(2.2) there exists % for all t € [0,1] and a.e. s €[0,1],
(2.3) there exist k* € C[0,1],k; € L'[0,1] and M > 0 such that
(a) k*(t) > 0 for a.e. t € [0,1],

(b) ki(s) >0 and folEi(s)ds >0 fori=0,1,...,n—1 and a.e. s € [0,1],

(¢) ME*(t)Fi(s) < | 250 < Fy(s) for i = 0,1,...,n—1; t € [0,1] and
a.e. s €10,1],

(2.4) the map t — %k(t, s) is continuous from [0,1] to L[0,1],
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(2.5) there exists a function d € C[0,1] with d(t) > 0 for a.e. t € [0,1] such

that
k(t,s) — d(t) [|%| +o+ |8HTW|]
2 () [k(t.9) + |25 4 T

for allt €10,1] and a.e. s € [0,1],

(2.6) there exists a constant ¢ > 0 with
1
/ k(t, s) ds < EMA)k*(£) fort € [0,1],
0

(2.7) f:I— (—00,00) is continuous and there exists a constant L > 0 with
flt,vo,v1, .y vp—1) + L >0 for (t,vo,v1,...,0n-1) €1,
(2.8) there exists a function 1 (u) such that

f(t,’U(),’Ul,...,Un_l)—f—L S w(’UO + |U1| +...+ |Un—1|)

on I, where v : [0,00) — [0,00) is continuous and nondecreasing and
Y(u) >0 foru >0,

(2.9) there exists r > 0 such that r > pLé and

n—1

1
r

=Y s |

Y+ plln-1) Z tefo,1] Jo

=0

Dk(t, s)
ot

ds,

where ¢(t) = ulL fol k(t,s)ds,

(210} f(tvvmvlv"'vvnfl) + L > g(UO) fOT (tav();vlv"'vvnfl) € I with
g : [0,00) — [0,00) continuous and nondecreasing and g(u) > 0 for
u >0,

(2.11) there exists R > 0 and ty € [0,1] such that R > r, k*(to) > 0,d(tg) >0
and

9" Yk(to,s)

R < fy lto, o)+ | 22602 [+ | 2k [ a(to)g (e RMd(s)k*(s)) di,

where € > 0 is any constant such that 1 — “T%é > e

Then (1.1) has a nonnegative solution x € C™'0,1] with z(t) > 0 for a.e.
t €10,1].
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Proof The proof of Theorem 2.1 is similar to that of Theorem 2.1 in the paper
[1]. To show (1.1) has a positive solution we will look at

x(t) = M/O k(t, ) f*(s,2(s) — ¢(s),5'(s) = ¢(s),..., 2" (s) = ¢(" " (s)) ds,
(2.12)
where

flt,vo,v1,. . up—1) + L, if (¢, v0,v1,...,0n-1) € I,

f* t,’l}o,'[}l,...,'[}n,1 = ~
( ) f(t,O,vl,...,vn_l) + L, if (t,vo,vl,...,vn_l) el,

with I = [0,1] x (—00,0) x (—00,00)" L.
We will show that there exists a solution x; to (2.12) with z1(t) > ¢(t) for

t € [0,1]. If this is true then u(t) = z1(t) — ¢(¢) is a nonnegative solution of
(1.1) since for ¢ € [0,1] we have

u(t) =

1
=MAkﬂﬁﬂﬁ@w@—¢@mﬂﬁ—d@wwﬂ””®—¢W”@wds

—ML/O k(t,s)ds
:“Akﬂﬁﬁ@mdﬁ—wﬁmﬂﬁ—d@%~wﬁ%W$—¢m”NQM8

1
= u/ E(t,s)f(s,u(s),u/(s), ..., u""V(s))ds.
0
We will concentrate our study on (2.12).
Let E = (C"Y[0,1],] - |ln—1) and
K ={ue 0" 0,1] s u(t)—d®)[Ju' (t)|+...+ ™" D@)|] > Md(t)k* (t)]ulln-1.
Clearly K is cone of E. Let

O = {ue 0,1+ fullas <
Qo = {uc 0™ 0,1 : ||Julln_1 < R}

and

F(s,2(5) — 6(5)) = F*(s5,(5) — 6(5),2/(5) — &/(5), ..., 2™~V — =1 (5)),
where z € C"~10,1]. Now, let
A:Kn(Q\ Q) — C"H0,1]
be defined by 1
(A)(0) = o [ (t.5)F(s.(5) = o(s) s
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First we show A: KN (Q2\ Q) = K. If x € KN (Q2\ Q) and ¢ € [0, 1], then
relations (2.1), (2.5) imply

Ax(t) — d(#)[|(Az) ()] + ... + [(Az) "D (B)]]

> 0 it ) Fs.a(s) = 0(s) ds

1
— pd(t) / H Ok(ls)
0

> ud(t)/o {k(t,s) 2t s)| 4.+

A" k(t,s)
t?l

+...+

] 7, (s) = o(s)) ds

" k(t,s)
8t7 —1

2| F(s,a(s) = o(s)) ds
and this together with (2.3) yields

| Azlln-1 = Aa(t) - d@) [|(A2) ()] + ...+ |(A2) "D (2)]]

> pud(t) (Z ME*(2) / Fi(s) f (s, a(s) — 6(5)) ds> . (2.13)

On the other hand (2.3) implies

n—1 1
[Aellar < 3" 0 [ Talo)Fs.als) = o(s)) ds. (214)
i=0 70

Taking into account (2.13)—(2.14) we conclude that
Ax(t)=d(B)[[(AzY (). +(A) "D (0)]] = Md@)k* (1) Azlln_s fort € [0,1].
Consequently Az € K so A: K N (Qy \ @) — K. We now show

Az ||n—1 < ||2|ln-1 for z € K NIN;. (2.15)

To see this let x € K N 9Qy. Then ||z|,—1 = r and x(t) > Md(t)k*(t)r for
t €10,1]. For ¢t € [0,1] we have

Suaror=g [

This together with (2.8)—(2.9) yields

al

TEEIN (s, afs) — ots)) ds.

al
A$n1<l“/) xnl"‘ ¢n1 Sup/
Az | ([l 9l ; Sup 8#
87,
pp(r + ([ @lln—1 sup s <1 = [|z]lp-1.
| ;t&'Ol atl |
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So (2.15) holds. Next we show
[Az||n—1 > ||Z|ln=1 for z € K NOQs. (2.16)

To see it let © € K N 9Ny. Then we get ||z||,—1 = R and x(t) > RMd(t)k*(t)
for t € [0,1]. Let € be as in (2.11). For ¢ € [0, 1] we have from (2.6) that

z(t) — o(t) = x(t) — ML/O k(t,s)ds > 2(t) — MLEMdg)]g*(t)R

> (1) (1 _ ’%‘3) > a(t)e > eRMd(D)k(t) > 0

for a.e. t € [0,1]. By (2.10)—(2.11) and (2.5) we have

[ A2||n—1 > Ax(to) — d(to)[[(Az)'(to)| + ... + |(Az) "~ (to)]]

! 8k(t0,s) 8”_116(750,5)
> Md(to)/o {k(to,s) + ’T + Tt

> R = ||z[n-1.

] g(eRMd(s)k*(s)) ds

Hence we obtain (2.14). By (2.3)-(2.4) and the Arzela—Ascoli theorem we con-
clude that A : KN (Q2 \ 1) — K is continuous and compact. Theorem 1.1
implies A has a fixed point 1 € K N (22 \ 1), i.e. 7 < ||z1]|n-1 < R and

x1(t) > Md(t)k*(t)r fort € [0,1]. (2.18)

Taking into account relations (2.6), (2.9) and (2.18) we have
1
x1(t) > Md(t)k* (t)r > pLeMd(t)k* () > ML/ k(t,s)ds = ¢(t).
0
This completes the proof of Theorem 2.1. O

Example 5.1 To illustrate the applicability of Theorem 2.1 we consider the
following boundary value problem

() + p((z(t) + |2’ ()))* = 1) =0, 2(0) =2'(0), 2(1)=-2'(1). (219)

The problem (2.19) is equivalent to the problem of determinig the fixed point
of the operator T' of the form

1
T(z)(t) = M/O k(t, s)[(x(s) + |2’ (s)])* — 1] ds,
where k(t, s) is defined as follows

(2-t)(1+s) <g<t<
k(t, 5) = 3 , 0<s<t<1
’ ) - g<t<s<1
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=M = i, E*(t) = 1, ko(s) = ki(s) = %, L=1and ¢(u) =
g(u) = u® for t € [0,1] and u € [0,00). We claim (2.6) holds with ¢ = 10,
de=1- % =1- 1%”. To see this notice for ¢ € [0, 1] that

11
1 1 9 5 B N
/ Bt ) ds = 5141 2) < 2 < EMA(Dk (1) <
0
Clearly g(eRMd(s)k*(s)) = e2RZM32d?(s)k*?(s) = 5225%2 and
1\ [ 1 ok (3, 5)
aa) [ |F () +[ 7o
2 p2 1 1
_ pe’R 1 Ok (3,5)
= 1024 /0 lk (28) +} ot

for sufficiently large R. Next we claim (2.9) holds. To see this notice for ¢ € [0, 1]
that

1ds>R

1
(1) = uL/ k(t, 5)ds = %(1 Ft—t?)
0
and ’ ’
ol =Sl —t =l =5 sup [(L+t—¢*) + |1 -2t =p
2 2 t€[0,1]
and
1 1
k(¢
1| sup / k(t,s)ds + sup / Okt s) ds| = 9—“
t€l0,1] JO tel0,1] JO ot 8

Finally notice (2.9) is satisfied with r = 10u since 3p < TR = % for
u < %. Thus all assumptions of Theorem 2.1 are satisfied so existence of a

positive solution of the problem (2.19) is guaranted.

It is possible to obtain another existence results for (1.1) if we change some
conditions on the nonlinearity f and some of conditions on the kernel k. Before
formulating a next theorem we will introduce some notation.

For p > 1, LP[0,1] is the Banach space of all real functions « such that |z|?
is Lebesgue integrable on [0, 1] with the norm

el = ( | 1 |x<t>|p>% .

The symbol W"~12[0,1] (n > 2) denotes the set of all functions z with
2("=2) absolutely continuous and z(*~1) € L?[0,1].
For z € W"~1P[0, 1] we introduce the following norm

n—2
[#lln—1p = sup | > [P @] | +[la" V5.
t€0,1] i=o

The space (W™~ 12[0,1],| - |ln-1,) is the Banach space.
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We adopt the following convention y(t+7) = 0if t4+7 ¢ [0,1] and y € L0, 1].

A function f : I — (—00,00) is a Carathéodory function provided:

If f = f(t,2), then

(i) the map z — f(t, z) is continuous for almost all ¢ € [0, 1],

(ii) the map t — f(t,z) is measurable for all z € [0, 00) x (—00, 00)" 1.

If f is a Carathéodory function, by a solution to (1.1) we will mean a function
2 which has an absolutely continuous (n — 2) st derivative such that z satisfies
the integral equation (1.1) almost everywhere in [0, 1].

Theorem 5.2 Assume that conditions (2.1)-(2.2) and (2.5) are satisfied and
p,q are such that p,q > 1 and % + % = 1. Suppose the following conditions are
satisfied
(2.20) there exist k* € C[0,1],k; € L?[0,1], ¢ >0 and M > 0 such that
(a) k*(t) > 0 for a.e. t €[0,1],
(b) ki(s) >0 and folEi(s)ds >0 fori=0,1,...,n—1 and a.e. s € [0,1],

< ki(s) fori=0,1,....,n—1, t € [0,1] and

a.e. s €10,1],

(c) MR ()Fi(s) < |25t

(d) the map (t,s) — % is measurable,
(e) [ k(t,s)ds < EMd(t)k*(t) fort € [0,1].

(2.21) f: 1 — (—00,00) is a Carathéodory function and there exist nonneg-
ative functions p; € L70,1] (j =0,1,...,n— 1) and constants L > 0
and p, > 0 such that

(a) f(t,v0,v1,...,0n—1)+ L >0 for a.e. t €[0,1] and
all (vo,v1,...,Vn—1) € J,

(b) |f(t,vo,v1,...,0n-1)] < Z?Z_OQPi(tNUH + pn—1(t) + pn|vn,1|§ for a.e.
t €[0,1] and all (vo,v1,...,Un_1) € J,

(c) f(t,v0,v1,5.  Un—1)+ L <(vo+|vi|+...4 |vn-1]) for a.e. t €0,1]
and all (vo,v1,...,0n—1) € J, where ) : [0,00) — [0, 00) is a continuous
and nondecreasing with ¥(u) > 0 for u > 0,

(2.22) |1z + '] + ... + [ VODI5 < o(llelln-1,) with ¢ - [0,00) — [0,00)
continuous and nondecreasing and x € Wn~1P[0, 1],

(2.28) f(t,v0,v1,...,0n-1)+ L > g(vy) for a.e. t €[0,00) and
all (vo,v1,...,09n—1) € J with g : [0,00) — [0,00) continuous and non-
decreasing and g(u) > 0 for u >0,
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(2.24) there exists r > 0 such that r > pLé and

r

—————— = #b+ [[knall}),
prrw PR e Rl LU

where )
(S aik(tv ) "
b= sup -
; tef0,1] ot

and ¢ is defined by (2.9),

(2.25) there exist R > 0 and to € [0,1] such that R > r, k*(to) > 0, d(to) > 0
and

0" k(to,s)

+o | s

1
R<p [ [htto,s) +|2Gp2
0

| dtto)g(eRA(s)k*(5))ds,

where ¢ is defined by (2.11).

Then (1.1) has a nonnegative solution x € W"~1P[0,1] with z(t) > 0 for a.e.
t €10,1].

Proof It is enough to show (2.12) has a solution u € W"~1P[0,1]. Let a(t) =
Md(t)k*(t) and let
K= {ue W™ 2[0,1] : u(t) — d(t) [|u'(t)| T |u<"—1>(t)|}
> a(t)||uln-1, fora.e.te[0,1]}.
Clearly K is a cone of W"~1P[0, 1].
Let
Q= {z e W P[0,1] : ||z]ln-1p <7},
Qo = {x e W P[0,1] : ||2]|n-1, < R}

and

Fls,2(s) = d(s)) = [*(s.2(s) = @(s), 2" (5) = ¢ (), ..,.a" "D (s) = ¢!" 7 (s)),

where € W"=1P[0,1] and f* is defined by (2.12). We will show that there
exist a solution 1 € W"~1P[0,1] to the equation (2.12) with x1(¢) > ¢(t) for
t €10,1].

Let A: KN (Q2\ Q1) — Wn=12[0,1] be defined by

Aa(t) = [ k(e F(s.0(s) = 0(s) ds.

Then

1
|mmm*wﬂgu4ku@ﬂ&A@—wﬁm8 (2.27)
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and

n—2 1
| Ax(t)] + |(A) (O] + ... + |(Az) "2 ()] < MZ/O Ki(s)f(s,2(s) — ¢(s)) ds.
=0

(2.28)
From relations (2.27)-(2.28), (2.21)—(2.22) and Hdlder’s inequality it follows

n—1 1 B
42l < 03 / Fi()f (5, 2(5) — 6(s)) ds

n—1

<p Y ellzln-p + Dl kil (2.:29)
i=0
Note that A is well defined operator. Now we will prove

AKﬂ(ﬁQ\Ql)—)K
If v € KN (Q2\ Q) and ¢ € [0, 1], then (2.20), (2.5) and (2.29) imply
Ax(t) = d(t) [I(Az) (O] + ... + |(Az) "D 1)

2ud(t)/0 {k(t,s)—k'% + méTkg’s)

> pud() M (t) (Z / Fi(s) f (s, (s) — ¢><s>)> ds > a(t)]| Azlln_1.

=0

} F(s,2(s) — 6(s)) ds

Thus Az € K and A : KN (Q2\ Q1) — K. Now we will prove that A is a
continuous operator. It is enough to show that the Niemytzki operator H :
Wn=LP[0, 1] — L4[0,1] defined by

Ha(t) = f*(t,2(t) = ¢(t), 2’ (t) = ¢/ (1),...,a" () = ¢V (1))

is continuous. The proof of the continuity of H is similar to the proof of Theo-

rem 1.2 in [6]. Let {Z,} be a sequence of elements of W"~1:7[0, 1] converging to

Z in W10, 1]. Then there exists a subsequence {xl(,?_l)(t)} of the sequence

{xl(,n_l) (t)} such that

lim fff;*l)(t) =z D(t) for ae. t €[0,1].

A—00

Moreover, there exists a function g € L?[0, 1] with
|Eff;71)(t)| < g(t) fora.e.te]0,1]
([6], Lemma 2.1). Hence by (2.21)(b) we conclude that there exists a function
h € L1]0,1] such that
52 (E) — 6(8), 7 (1) — ¢'(2), ..., 7" V(1) — 6V (1)
- f*(tvfl//\ (t) - ¢(t),f;x (t) - ¢I(t)a R}
V() — ¢TI (@)| < h(t) for ae. t € [0,1].
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From the Lebesgue dominated convergence theorem it folows that the Niemytzki
operator H is continuous at the point T. We next show that A is completely
continuous. Let © be a bounded set in (W™~17[0,1], || - ln—1,p). Then by virtue
of (2.29) we have A(Q) is bounded. We need to prove that A(2) is relatively
compact. We will use the Arzela—Ascoli and the Riesz theorems. In fact, let
Yy € A(Q) ie.

y, = Ax,), x, € Q.

Since A(Q2) is bounded in (W"~1?[0,1], ||-|[n—1,p) there exist subsequences {a:l(,i)}
and {yl(,i)} of sequences {xl(,J )} and {yl(,j )} uniformly convergent to (/) and (%)
respectively for j = 0,1,...,n — 2. Without loss of generality we can assume
that the sequences {a:l(,J )} and {yl(/ )} are uniformly convergent to () and 3@,
We will prove that there exists a subsequence {yl(,?_l)} of the sequence {yl(,n_l)}
such that

Jim Iy~ — g5 =0, where 7 € L7[0,1].

Indeed, for fixed 7 > 0 we have by the Hélder inequality and the Fubini theorem
that

/0 1 }(Aa:)m—ﬂ(t ) — (Aa:)<"—1>(t)}pdt <

1 1 n—1 1 »
< uP v o
1 1 %
[ ([ otr-ama)'s
0 0
L/ (1) gn—1 . )
SMPQP(HIEanl,p'F ||¢Hn71,p)p/ (/ Wk(t-l-ﬂ 8) - Wk}(t,s) dt) ds.
0 0

Now using the fact that translates of LP are functions continuous in the norm
we see that

/1 ‘(Am)(”’l)(t +7) = (A V)| dt -0
0

as 7 — 0 uniformly. From the Riesz compactness theorem it folows that there
exists a subsequence {yl(,ffl)} of the sequence {yﬁnfl)} convergent in L?[0, 1] to
a function § € L?[0, 1]. It is easy to notice that

y(n—l)(t) — g(t) fOI‘ ae. t e [Oa 1]

So A(R) is relatively compact, i.e. A is completely continuous. Next we show
that
lAZ|ln=1p < ||Z|ln=1,, forz e K NI. (2.30)
Let x € K N O, so ||z|ln—1,p = 7 and z(t) > a(t)r for a.e. t € [0,1]. The
relations (2.21)—(2.22), (2.24), (2.27)—(2.29) yield
n—2

> |0 )] < ubp(lalln-1p + 16lln-1,) (2:31)

Jj=0
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and

n—2

D 1(Az)D ()] + |4z < po([2lln-1p + [@lln-1) 0+ [Enall;) <7 (2.32)
=0

By (2.31)-(2.32) and (2.24) we get
[AZln-1p < [|2]ln-1-

So (2.30) holds. Using arguments similar to these in the proof of Theorem 2.1
we conclude that

lAZ|ln=1p > ||Z|ln=1,, for z € K NINs.
Theorem 1.1 implies A has a fixed point 1 € K N (Q2\ Q1) i.e.
r < ||zillp—1p, <R and x1(t) > a(t)r

Thus for a.e. t € [0,1] we have z1(t) > a(t)r > ¢(t). This completes the proof
of Theorem 2.3. O
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1 Introduction

In 1972, Goebel and Kirk [3] introduced the concept of asymptotically nonex-
pansive mappings and proved that if K is a nonempty closed bounded subset
of a uniformly convex Banach space F, then every asymptotically nonexpan-
sive self-mapping of K has a fixed point. After that, some authors studied
a few iterative approximation methods of fixed points for asymptotically non-
expansive mappings. In 1991, Schu [9], [10] introduced the modified Ishikawa
iteration methods and modified Mann iteration methods and proved that the
modified Mann iteration sequence converges strongly to some fixed points of
asymptotically nonexpansive mappings in Hilbert spaces. Rhoades [8] extended
the results in [9] to uniformly convex Banach spaces and to modified Ishikawa
iteration methods. Chang [1], Liu and Kang [5] and Osilike and Aniagbosor
[7] also established some strong and weak convergence theorems of modified
Ishikawa iteration methods with errors and three-step iteration methods with
errors for asymptotically nonexpansive mappings.

Inspired and motivated by the work in [1], [5] and [7]-[10], in this paper we
introduce a new iterative method, called modified three-step iteration method
with errors with respect to a pair of mappings, and establish some strong and
weak convergence theorems of the modified three-step iteration method with
errors with respect to nonexpansive and asymptotically nonexpansive mappings
in nonempty closed convex subsets of uniformly convex Banach spaces. The
results presented in this paper generalize, improve and unify a few results due
to Chang [1], Liu and Kang [5], Osilike and Aniagbosor [7], Rhoades [8] and Schu
[9], [10] and others. An example is included to demonstrate that our results are
sharp.

2 Preliminaries

Let E be a uniformly convex Banach space, K be a nonempty subset of £ and
S,T : K — K be two mappings. I stands for the identity mapping, F(T) and
F(S,T) denote the sets of fixed points of 7' and common fixed points of S and
T, respectively. Let .J : E — 2 be the normalized duality mapping defined by

J(@) ={f € E%, (&, f) = =l - I F I 1 F1l = N[}, Ve € E.

Let us recall the following concepts and results.

Definition 2.1 [2] A mapping T : K — K is said to be

(1) asymptotically nonexpansive if there exists a sequence {k,},>1 C [1,00)
with lim, o k, = 1 such that |77z — T"y|| < kn|lz — ¥y, Vz,y € K,
n>1;

(2) nonexpansive if ||Tx — Ty|| < ||z —y||, Yo,y € K;

(3) wniformly L-Lipschitzian if there exists a constant L > 1 satisfying
[Tz =T y|| < Lljz —yll, Vo,y € K, n > 1;
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(4) semi-compact if K is closed and for any bounded sequence {zy},>1 in
K with lim,,_, ||x,, — T'z,| = 0, there exists a subsequence {zp, }i>1 C
{zn}n>1 and z € K such that lim; o z,, = .

It is easy to see that if T' is an asymptotically nonexpansive mapping with a
sequence {k;, }n>1 C [1, 00) such that lim,,_, k,, = 1, then it must be uniformly
L-Lipschitzian with L = sup{k,, : n > 1}.

Definition 2.2 A mapping T with domain D(T") and range R(T) in E is called
demiclosed at a point p € D(T') if whenever {z,},>1 is a sequence in E which
converges weakly to a point x € E and {Tx, },>1 converges strongly to p, then
Tx =p.

Definition 2.3 [6] A Banach space E is called to satisfy Opial’s condition if
for each sequence {z, }»>1 in E which converges weakly to a point = € E

liminf |z, — z|| < liminf ||z, —y|, Vye€ E —{z}.
n—oo n—oo

Definition 2.4 Let K be a nonempty convex subset of a normed linear space
E and S,T : K — K be two mappings. For an arbitrary x; € K, the modified

three-step iteration sequence with errors {z,},>1 with respect to S and T is
defined by

Zn = an Sz, + T 2, + lw,,
Yn = ap,Sxpy + b, T" 2, + CpyUn, (2.1)
Tny1 = ansmn + bnTnyn + crtin, vn > ]-;

where {up}n>1, {vn}n>1 and {wy,}n>1 are bounded sequences in K, {an}n>1,

{bntnz1s {entnz1, {ah}nz1, (B bnz1, {chtnz1s {ahbnz1, {07 }az1 and {¢) a1
are sequences in [0, 1] satisfying

Qp + by +cp=al, +b,+c,=al +bl +cl =1, Vn>1. (2.2)

Remark 2.1 In case S = I and b) = ¢/ = 0 for n > 1, then the sequence
{Zn}n>1 generated in (2.1) reduces to the usual modified Ishikawa sequence
with errors.

Lemma 2.1 [4] Let E be a Banach space satisfying Opial’s condition and K
be a nonempty closed convex subset of E. If T : K — K is an asymptotically
nonexpansive mapping, then I —T is demiclosed at zero.

Lemma 2.2 [10] Let E be a uniformly convex Banach space, {t,}»>1 C [b,c] C
(0,1), {xn}n>1 and {yn}n>1 be sequences in E. If limsup, . ||zn] < a,
limsup,, o [|ynll < a and lim, .o [|[trzn + (1 — tn)ynl| = a for some constant
a >0, then lim, o ||xn — yn| = 0.

Lemma 2.3 [2] Let E be a normed linear space. Then

lz+ylI* < ll2l* + 2(y, j(z +y)), Va,y € B, jz+y) € J(z+y).
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Lemma 2.4 [11] Let p > 1 and r > 0 be two constants. Then a Banach
space E is uniformly convez if and only if there exists a continuous and strictly
increasing convez function g : [0,00) — [0,00) with g(0) = 0 such that
laz + (1 = a)y||” < allz|[” + (1 = a)[ly[|” = wp(a)g(llz = ylI)
for each x,y € B(0,r) ={z: ||z|| <r and x € E}, a € [0,1] and
wp(a) =a?(1 —a) 4+ a(l —a)?

Lemma 2.5 [7] Let {an}n>1, {bn}n>1 and {c, }n>1 be sequences of nonnegative
numbers satisfying the inequality

ant1 < (1 +cp)an + by, Vo> 1.

If Y en <00 and > 07 by, < oo, then lim, .o an ezists. In particular, if
{an}n>1 has a subsequence which converges to zero, then lim,_ o a, = 0.

3 Main Results

Lemma 3.1 Let K be a nonempty convez subset of a normed linear space E.
Let S : K — K be a mapping and T : K — K be uniformly L-Lipschitzian.
Then
Znt1 — Toptrll < g1 — Tn+1xn+1 |+ LQ(LQ + 2L+ 2)||lzn — Ty ||
+ L(L + D[(L* + L +1)|[Szn — x| + callun — @nl|
+ bncp Loy — 25 + bnb;zCZLQHU)n — T[]
forn > 1, where {zp}n>1 is defined by (2.1).

Proof Set A,i1 = ||wns1 — T 2y, Bot1 = [|STnt1 — Tpya]| forn > 1. It
follows that

l2n = all < anlSzp — zn |l + URIT" 20 — zall + cpllwn — 24, (3.1)

<
lyn — 2all < @y llSzp — xnll + b, (Ll 20 — 2ol + 1T 20 — 2 ) + 3 lvn — 20|
< al, By + 0, L||zn — zn| + 0, An + ) ||on — 20| (3.2)
and

[2n41 = Tpial < Ene1 = T appa | + 1T 2pgr = Tapg |

< Api1 + LT n 11 — Tpga ||

< Ap1 + L(|T"wngr = T || + | T" 20 — 2nga )

< Apir + L |21 = 2ol + LIT" 20 — 21 |

< App1 + L?an By + L2, (| Ty, — T, ||
+ | T2 — x0|) + L2cnlltin — @n|| + Lan By + Lan A,
4 by L2 ||yn — || + LenAn + Len||un — 2

< Api1+ L(L+ 1)anBy, + L(Lb, + an + ¢n) A,
+ L2y (L + 1D)||yn — 2n|| + Len (L + 1)|Jun — za| - (3.3)
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for n > 1. Substituting (3.1) and (3.2) into (3.3), we obtain that

zni1 — Tania|| < A + L2(L* + 20 + 2)A, + L(L + )[(L* + L+ 1)B,

+ nllun — @l + bucy, Lllvn — 2| + bab], e L2 |[wn — ]

for n > 1. This completes the proof of Lemma 2.1. O

Remark 3.1 Lemma 1.2 in [7], Lemma 3.1 in [5], Lemma 1.4 in [8] and Lemma
1.4 in [10] are special cases of Lemma 3.1.

Lemma 3.2 Let K be a nonempty convex subset of a normed linear space E.
Let S : K — K be a nonexpansive mapping and T : K — K be an asymptotically
nonerpansive mapping with a sequence {k,} C [1,00) satisfying limy,_,cc kn, = 1
and F(S,T) # 0. If the following conditions

(o)
D (kn—1) < o0 (3.4)
n=1
and
oo o0 o0
Z bybl,ch < oo, Z bycl, < o0, Z Cp < 00 (3.5)
n=1 n=1 n=1

hold, then lim,,_.o ||zn, —q|| exists for any q € F(S,T), where {xy}n>1 is defined
by (2.1).

Proof Let ¢ € F(S,T) and L = sup{k, : n > 1}. Note that {u, — ¢}n>1,
{vn — ¢}n>1 and {w,, — q}n>1 are bounded. It follows that M = sup{||u, — 4|,
[lvn—qll, [|wrn—q]|| : » > 1} < co. Since S is nonexpansive and 7' is asymptotically
nonexpansive, by (2.1) we know that

[Znt1 = gl = llanSzn + b T"yn + cnin — 4|l
< anl|lzn = qll + bnknllyn — qll + cnllun — 4|l
< anlln — gll + buka(@l 7 — all + Kok llzn — gl + ,llon — all) + ea M
< (an + bpknay)[lzn — gl + bubi ki (apllzn — gl + O ka2 — g
+ nllwn = gll) + bucpkn M + ¢ M
< [an + buknay, +baby ki (ay, + bkn)]|n — g
+ (bbbl Cnkn + buclkn M + ) M
< [1 = b+ bk (1 — ) + babl k2 (1 — B2 + W2k 2 — gl
+ (Lbybl,cl + LMbycl, + cn)M
<[ +by(kn — 1)1+ L+ L[|z, — q|
+ (Lbybl, ¢l + LMby,c,, + cn) M (3.6)

for n > 1. It follows from Lemma 2.5, (3.4) and (3.5) that lim, . ||z, — q||
exists. This completes the proof. O
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Remark 3.2 Lemma 3.2 generalizes Lemma 3.2 in [5], Lemma 3 in [7] and
Lemma 1.2 in [10].

Lemma 3.3 Let K be a nonempty convex subset of a uniformly convex Banach
space E. Let S : K — K be a nonexpansive mapping and T : K — K be an
asymptotically nonexpansive mapping with a sequence {k,} C [1,00) satisfying
(8.4), limy, oo kn, =1, F(S,T) # 0 and

le — Tyl < ||Sx—Tyl||, Vz,ye€ K. (3.7

Suppose that

o0 (o) o0
Z ¢, < o0, Z bl el < oo, Z Cp < 00, (3.8)
n=1 n=1 n=1

(1 +limsup?d)) - limsupd,, <1, (3.9)
n—0oo n—oo
0O<a<b,<b<l, ¥n>1, (3.10)

where a and b are constants. Then lim, o ||Tn —Sxy|| = limy, o0 ||Tn —T2p| =
0, where {zp}n>1 is defined by (2.1).

Proof Let ¢ € F(S,T). Lemma 3.2 ensures that lim,_, ||z, — ¢|| exists. Set
lim,, 00 ||zn — ¢l = d . Since {un}n>1, {vn}tn>1 and {w,},>1 are bounded
sequences, it follows that

M = sup{[un — ql; lvn — qll, lzn — vall, 20 — wall, |2 — unll : n 2 1} < occ.

Observe that
lim ||zp41 — ¢l = lm ||(1 = bn — ¢cn)STn + 0T Y + crun — q||

n—oo

= lim [|(1 = b,)[STn — ¢ — cn(Szy — up)]
+ 0o [T yn — q — cn (S, — un)]|- (3.11)
From the nonexpansivity of S and (3.8), we deduce that

limsup || Sz, — ¢ — ¢ (STp — uy)||
n—oo

< limsup(||zn — || + enllzn — gl + cnllun — ql])
n—oo
< limsup[(1 + ¢p)l|zn — ql| + cnM] < d. (3.12)
n—oo
Since S is nonexpansive and 7T is asymptotically nonexpansive, by (2.1) we
derive that
1T"yn — q — en(Swpn — un)|
< Enllyn — gl + enllSzn — qll + cnllun — 4l
< kn[a%Hxn —qll + b%anzn —qlll + (C;mkn + )M + cpl|zn — 4
< (apkn + cn)lln —qll + b%kiﬂzn —qll + (¢l fon + cn) M
< [alkn + cn + VL E2 (0l + 0 k)] |20 — qll 4 (cken 4 cn 4 U, k2 M
< [kn + Uk (K — 1) + 0L K2V (ke — 1) + cu]l|2 — 4|

+ (¢ kn + e + VI EE )M (3.13)

n-n'-'n
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for n > 1. In view of (3.4), (3.8) and (3.13), we conclude that

limsup ||T"yn — ¢ — cn(Szpn — up)|| < d. (3.14)

On account of (3.10)—(3.12), (3.14) and Lemma 2.2, we see that
lim ||Sz, — T yn| =
n—oo
= nlglgo [Szn — q — cn(Sxn — un)] — [T"Yn — ¢ — cn(STpn — uy)]||
=0, (3.15)

which implies that
lim ||x, — T"yn|| =0 (3.16)

n—00

by (3.7). Notice that
1520 — anl| < [|Szn = T"yull + 20 = T"yull,  Vn > 1.
Thus (3.15) and (3.16) mean that

lim ||Sz, — z,|| = 0. (3.17)
n—oo
It is easy to verify that

[2n —T"2n|| < [2n — T"Ynll + knllyn — zx|

< Nwn = T"ynll + knlapn [ Szn — ol + U Enll2n — 24l
+ 0 || Tz — x| + ¢, M]

< wn = T"ynll + kn(ay, + knblap)||Szn — 24|

+ kb, (1 + kT 20, — || + kn (e, + kbl )M (3.18)

for n > 1. Note that (3.9) implies that there exists a positive integer N satisfying
knbl (14 knb) < 1 for n > N. It follows from (3.18) that

1
knbl, (1 + kpb2) [
+ kn(al, + knbLal)||Szn — znl| + kn(c), + knb,cll) M) (3.19)

n

lZn —T"ynl

”xn - Tnxn” < 1—

for n > N. According to (3.8), (3.9), (3.16), (3.17) and (3.19), we conclude that
lim ||z, —T"x,| = 0. (3.20)
In terms of (3.8), (3.17), (3.20) and Lemma 3.1, we get that

lim (@, — Tx,| = 0.
n—oo

This completes the proof. O
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Remark 3.3 Lemma 3.3 extends Lemma 3.3 in [6], Lemma 4 in [8] and Theo-
rem 1 in [9].

Theorem 3.1 Let E be a uniformly convexr Banach space satisfying Opial’s
condition and K be a nonempty closed convex subset of E. Let S : K — K be
a nonexpansive mapping and T : K — K be an asymptotically nonexpansive
mapping with a sequence {kn} C [1,00) such that lim, o kn, =1 and F(S,T) #
0. If (3.4) and (3.7)—(3.10) hold, then the modified three-step iteration sequences
with errors {xy tn>1 with respect to S and T defined by (2.1) converges weakly
to a common fized point of S and T.

Proof It follows from Lemma 3.2 that {z,, },,>1 is bounded. Hence {x,,},>1 has
a subsequence {z,, };>1, which converges weakly to p. Since {z,,};>1 € K and
K is weakly closed, it follows that p € K. From Lemmas 3.3 and 2.1 we deduce
that I — T and I — S are demiclosed at zero. Hence (I — T)p = (I — S)p = 0.
That is, p € F'(S,T). Suppose that {x,},>1 does not converge weakly to p .
Then there exists another subsequence {x,, }x>1 of {zy}n>1 which converges
weakly to some ¢ # p. It is clear that ¢ € F(S,T), lim, . ||z, — p|| and
limy, oo [|2n — ¢ exist. Let a = lim,—oo ||2zn — pl|, b = limy— oo ||z — ¢l
Because E satisfies Opial’s condition, we obtain that

a = liminf ||z,, — p|| <liminf ||z, —q||
j—00 ' j—00 '

= b= liminf ||z, — ¢|| < liminf |z, —p|| = q,
k—o0 k—o0

which is a contradiction. Hence p = ¢ and {z,}n>1 converges weakly to p €
F(S,T). This completes the proof. O

Lemma 3.4 Let K be a nonempty bounded closed convex subset of a normed
linear space E. Let S : K — K be a mapping and T : K — K be uniformly
L-Lipschitzian. Then

2041 = Toni1ll < [En41 = T @nga || + Lllzn — T 2,
+ LIL+D[A+ L+ L*)(lzn — T @n | + [|Sz — 2nl))
+ cpllun — S| + Lbpc),||vn — Sty ||
+ b bl e L2 wy, — S ||] (3.21)
for n > 1,where {xy}n>1 is defined by (2.1).
Proof Put
Ay = cp(un — Szy), Bn =, (vn — Szy), Cp = ci(wy, — Sxy), Vn > 1. (3.22)
Then the sequence {z, },>1 defined by (2.1) can be rewritten as
zn = (1 =b)Sz, + VT 2, + Cp,
Yn = (1 =0),)Szy + 0, T" 2, + B, (3.23)
Tnt1 = (1 = bn)Szp + 0, T"yn + Ay, Vo > 1.
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The rest of the proof is exactly the same as that of Lemma 3.1, and is omitted.
This completes the proof. O

Remark 3.4 Lemma 3.4 is an improvement of Lemma 3 in [1] and Lemma 1.2
in [9].

Lemma 3.5 Let K be a nonempty bounded closed convex subset of a real Ba-
nach space E. Let S : K — K be a nonexpansive mapping and T : K — K
be a uniformly L-Lipschitzian and asymptotically nonexpansive mapping with
a sequence {k,} C [1,00) satisfying lim, ook, = 1, F(S,T) # 0, (3.4) and
(8.7). Suppose that (3.8), (3.10) and

(1 + Llimsup?d) - limsupd,, < L™* (3.24)
n—oo n—oo
hold. Then lim, .« ||STyn — Tp|| = limy— oo |20, — T™xy|| = 0, where {y}n>1 s

defined by (2.1).

Proof Let {A,}n>1, {Bn}n>1, {Cn}n>1 be defined by (3.22) and ¢ € F(S,T).
Note that K is a nonempty bounded closed convex subset and {zp }rn>1, {Un }n>1,

{Zntn>1, {T"2n tn>1, {T"Yntn>1, (T %0 n>1, {STn}tn>1 are in K. Then there
exists r > 0 such that

K U {xyp —q,yn — ¢ 2n — q,STn — q, STy, — Up, STy, — Uy, STy — W,
Sty —q+ An, Sty —q+ B, Sty —q+Cp, T"xp, — q+ An,
T"n —q+ Bpy T"20, — ¢+ Cpy, Ty — g+ Any, Ty — g + Cr}
C B(9,r)

for any n > 1. From Lemma 2.3 we get that

IS2n — g+ Aull? < [[Szn — qll* +2(An, j(Szn — g+ Ap))

<
< lwn = gll* + 20| Anll - [|S20 — g + An|l
< llwn = ql® + 2r[| A (3.25)

for j(Szn, —q+ Ap) € J(Szy, — g+ Ayn) and n > 1. Similarly we have

Ty — g+ Anll* < 1Ty — qll* + 20| Anll < k3 llyn — al® + 20| Anll - (3.26)
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for n > 1. It follows from (3.25), (3.26) and Lemma 2.4 that

= (1T = b,)(Swp — ¢+ Apn) + bu(T"yn — ¢ + An)”2

< (1 =bn)|[Szn —q+ An||2 +bn(T"yn —q + An)”2

— w2 (bn)g([1Szr — T"yull)

(1= bn)([|lzn — gl + 20| Anl]) + bu (|1 T"yn — gl + 27| Anl])

= bp(1 = bn)g([[Szn — T ynl])

l2n = all* + b (1T"yn — all* = lyn — all*)

+0n(llyn — all? = llzn — all?) + 2r[ A

= bp(1 = bn)g([[Szn — T ynl])

< an = qll® + bn (k2 = Dllyn — all* + ba(llyn — all* = 20 — al?)
+2r||Anll = bn (1 = bn)g([[Szn — T"ynl|) (3:27)

lznr1 = qll?

IN

for n > 1. Obviously we have

Iz = al* = llzn — qll?
< (1= bp)llen = all* + 071720 — qll* = llzn — qll* + 2r]|Call
< by (k= Dllzn — all* + 20|y (3.28)

and

lyn = all* = llan = qlf?

< (1= ) llzn = qll* + bLl1T" 20 — qll* = an — qll* + 2r[| Ba|

< b (kn — D)llzn — all* + b7, (120 — gll* = llzn — qll*) +2r(|Ba]l - (3.29)
for n > 1. Using (3.27)—(3.29) we obtain that

241 — gl?
<l = gll* + bn(k7 = Dllyn — glI* + baby, (k7 — 1|z — glf®
+ by, by (ki = D)l — q|* + 2000, | Cnl| + 275 || Bal| + 27| Ay
= by (1 = bn)g([|Sxp — T"ynl|)
< lzn = all* + bu (k2 = Dllyn — gl + b} 120 — al1?
+ 00 [ = ql|*] + 27 (020 | Cr |l + 0| Bull + | Anl])
= bp (1= bn)g([[Szn — T"ynl]) (3.30)
for n > 1. Since {z, — ¢}n>1, {Yn — ¢}n>1 and {z, — ¢}n>1 belong to B(6,r),
(3.10) and (3.30) ensure that
Jnst =l < llz — all? +33(1 + sup{hn s 0 2 11)(Fn — 1)
+ 272 (bl el 4 bpch, + ) — a(l = b)g(||Swn — T™ynl|) (3.31)

for n > 1. Therefore

a(1 = b)g(|Szn — T"yull) < 20 — qll* = |Zns1 — ql?
+3r2(1 + sup{ky, :n > 1})(kp — 1) + 2r%(bbl, ¢l + bucl, + )
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for n > 1. This yields that

a(1=0) Y g(|Szn = T"yall) < |21 — qf)?

n=1

m m
+3r2(1 + sup{k, : n > 1}) Z(kn —1) 4 2r? Z(bnb;mcg +bncl, + cn)
n=1 n=1

for m > 1. Letting m — oo in the above inequality, we derive that

S (120 — T"yall) < o,
n=1
which implies that
lim g[S — T"9a]) = 0. (3.32)

Note that g : [0,00) — [0, 00) is continuous and strictly increasing with g(0) = 0.
It follows from (3.32) that

lim ||Sz, — T"yn| = 0. (3.33)
n—c0
On account of (3.7) and (3.33), we know that
nlirréo |z, — T"yn|| = 0. (3.34)
It follows from (3.33) and (3.34)that
nlirgo ISz, — x| = 0. (3.35)

By virtue of (3.23) we have

[0 = yull
< lzn = T"yull + [1T"yn — ynll
<lwn = T"ynll + (1 = 0,) 1820 — T"ynll + V), Lllzn — ynll + 7
< len = Tyl + (1= 0[Sz — Ty
+ 0L L(l2n =zl + 20 = ynll) + c,r
< lwn = Tl + (1= 0) 1Sz = Tynll + 0, L{(1 = b)) [ S — |
+ 0T 2 =zl + cir + o = ynl] + i (3-36)
for n > 1. Notice that (3.24) ensures that there exists a positive integer M

satisfying
b, <Lt and (1+ Lb)b, < L™' forn> M. (3.37)

From (3.36) and (3.37), we conclude that

l[n — | = Tyl + 11520 — T"ynl + b, L[| S2n — 2n

ORI T" w0 — | + 7)) + ¢,r]
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and

IN

1T 2 — @0 | 1T"2n — T"yn || + |20 — T"Ynll < Lllzn — yull + |20 — T "yl

IA

1 n n
L m{ﬂmn =Tyl + [|Szn — T"yu||

U L[S0 — @l 4+ O T 20 — 2l + 7] + o} + 0 — Tyl
for n > M. Simplifying we get that

1
b L — bgbgp[
+ U, L?||Sxy, — || + LD, L + c)r] (3.38)

[T zn — an| < 1— (L+D)zn —T"ynll + Ll|Szn — T"ynl|

for n > M. It follows from (3.8), (3.10), (3.33)—(3.35) and (3.38) that

lim | T"z, — z,| = 0.
n—0oo

This completes the proof. |

Remark 3.5 Lemma 3.5 improves Lemma 4 in [1], Theorem 1 in [9] and Lemma
1.4 in [10].

Theorem 3.2 Let E be a real uniformly convex Banach space, K be a nonempty
bounded closed convex subset of E. Let S : K — K be a nonerpansive mapping
andT : K — K be a uniformly L-Lipschitzian and asymptotically nonerpansive
mapping with a sequence {ky,} C [1,00) satisfying lim, o ky, =1, F(S,T) # 0,
(8.4) and (3.7). Suppose that (3.8), (3.10) and (3.24) hold. If T is semi-
compact, then the modified three-step iteration sequences with errors {Tn}n>1
with respect to S and T defined by (2.1) converges strongly to a common fized
point of S and T'.

Proof It follows from Lemmas 3.4 and 3.5 and (3.8) that lim,, .« || T2n — x| =
0. Since T is semi-compact, there exists a subsequence {z,, };>1 C {zn}n>1 such
that x,, — ¢ € K as i — co. By the continuity of S and T, (3.8) and Lemma
3.5, we conclude that

= |lg — Sq|| = 0.

hm ”Tm’m — Tn; || = Hq - TQH = Oa hm HSI’m — Tn;
i—00 i—00

That is, ¢ is a common fixed point of S and T in K. From (3.31) we know that

lent1 = all* < llen = all® + 3r*(1 + sup{kn : n > 1})(kn — 1)
+ 272 (b, cl + bucl, + cn) (3.39)

forn > 1. Then (3.4), (3.8), (3.39) and Lemma 2.5 guarantee that lim,, o ||zn—
q||* = 0. That is lim,, o, ¥, = q. This completes the proof. O
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Remark 3.6 Theorems 3.1 and 3.2 extend, improve and unify Theorems 1.1
and 1.2 in [1], Theorem 3.1 in [5], Theorems 1 and 2 in [7], Theorems 2 and 3
in [8], Theorem 1.5 in [9] and Theorems 2.1 and 2.2 in [10] and in the following
ways:

(1) the identity mapping in [1], [5], [7]-[10] is replaced by the more general
nonexpansive mapping.

(2) the usual modified Mann iteration methods in [10], the usual modified
Ishikawa iteration methods in [8] and [9], the usual modified Ishikawa iterations
methods with errors in [1] and [7] and the usual modified three-step iteration
methods with errors in [5] are extended to the modified three-step iteration
methods with errors with respect to a pair of mappings.

(3) the conditions (3.8) and (3.10) are weaker than the conditions lim,,_, . b, =0
and 0 < € < a, <1—c¢, for all n > 1, imposed on Theorems 1.1 and 1.2 in [1],
Theorem 1 in [7], Theorems 2 and 3 in [8] and Theorem 1.5 in [9].

Remark 3.7 We would like to point out that Y - (k2 — 1) < oo in [9] and
> (k2 — 1) < oo in [1] and [10] are equivalent to condition (3.4).

n=1

The following example shows that Theorems 3.1 and 3.2 extend substantially
the corresponding results in [1], [5] and [7]-[10].

Example 3.1 Let E be the real line with the usual norm |-| and let K = [0, 1].
Define S and T : K — K by

[ —sinz, x€]0,1], |z, xe]0,1],
Tw= { sinz, x€[-1,0) and Sz = { -z, x€[-1,0)

for x € K. Obviously F(S,T) = {0} and T is semi-compact. Now we check
that 7' is nonexpansive. In fact, if z and y € [0,1] or z and y € [—1,0), then
|Tx — Ty| = |sinz —siny| < |z —y|; if z € [0,1] and y € [-1,0) or z € [-1,0)
and y € [0, 1], then

|Tx — Ty| = |sinx + siny| = 2|sin

Tty r—y
2

cos — ’SI$+y|S|x—y|-

That is, T is nonexpansive. Similarly we can verify that S is nonexpansive.

Thus S is uniformly 1-Lispchitzian and asymptotically nonexpansive. In order

to show that S and T satisfy (3.7), we have to consider the following cases:
Case 1. Suppose that z and y € [0, 1]. It follows that

|z — Ty| = |z +siny| =[Sz — Tyl;
Case 2. Suppose that z and y € [—1,0) Then we easily see that
[z = Ty| = |z —siny| < | — & = siny| = |Sz — Ty|;
Case 3. Suppose that z € [-1,0) and y € [0, 1]. It is easy to verify that

[z = Ty| = |z +siny| < | -z +siny| = |Sz — Ty|;
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Case 4. Suppose that z € [0,1] and y € [—1,0). It follows that
|z — Ty| = |x —siny| = |Sz — Ty|.

Hence (3.7) is satisfied. Suppose that {uy }n>1, {vn}n>1 and {w, }n>1 are arbi-
trary sequences in K,

for

g o8 .2 1 1

5’ 7" 5 3n+2  6n?’
a: o1 a: ot 1
n 3n 2n2+3, 1T 2 3n+2 20243
b—§+; ’:i ! Z#—Fl
"5 3n42, M 3p T 3p42 0 2

1 . 1
T n2 T 1T 5y
" §+i p_ 41 1,1
"o o 12n” " T 12n 4n2’ " 4n?

n > 1. Thus the conditions of Theorems 3.1 and 3.2 are fulfilled. Hence

Theorems 3.1 and 3.2 guarantee that the modified Ishikawa iteration sequences
with errors {x,},>1 with respect to S and T defined by (2.1) converges both
strongly and weakly to 0, respectively. But the results in [1], [5] and [7]-[10] are
not applicable.
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Abstract

The paper deals with the quasi-linear ordinary differential equation
(r@®)e)) 4+ g(t,u) = 0 with ¢t € [0,00). We treat the case when g
is not necessarily monotone in its second argument and assume usual
conditions on r(t) and ¢(u). We find necessary and sufficient conditions
for the existence of unbounded non-oscillatory solutions. By means of a
fixed point technique we investigate their growth, proving the coexistence
of solutions with different asymptotic behaviors. The results generalize
previous ones due to Elbert—Kusano, [Acta Math. Hung. 1990]. In some
special cases we are able to show the exact asymptotic growth of these
solutions. We apply previous analysis for studying the non-oscillatory
problem associated to the equation when ¢(u) = u. Several examples are
included.
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oscillatory and non-oscillatory solutions; fixed-point techniques.
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1 Introduction

The paper deals with the quasi-linear ordinary differential equation
(r(t)e(u) + g(t,u) =0 on [0,+00) (1)

under the following assumptions concerning r, ¢ and g

r € C[0,400),7(t) > 0 for ¢ € [0,400);

¢ € C(R), strictly increasing, surjective, vp(v) > 0 for v # 0;
I gp‘l(%) ds = oo for k # 0;

g(t,u) € C([0,+00) x R) with ug(t,u) > 0 for v # 0 and ¢ > 0.

(2)

As usual by solution we shall mean a continuously differentiable function u
such that r(¢)¢(u’) has a continuous derivative satisfying (1). We recall that
a solution of (1) is said to be oscillatory if it has an infinite sequence of zeros
clustering at oo, non-oscillatory otherwise. The oscillatory and non-oscillatory
behavior of equation (1) is of special interest. On this purpose, it is important
to find necessary and/or sufficient conditions for the existence of solutions with
a prescribed asymptotic behavior. The following lemma gives the classification
of all possible non-oscillatory solutions of (1) according to their asymptotic
behavior. The result is due to Elbert—Kusano (see [6, Lemma 1]) and since its
proof does not depend on the monotonicity of g(t, -), which is assumed in [6], it
is also valid in this more general context.

Lemma 1 [6, Lemma 1] Any non-oscillatory solution u(t) of (1) is of one of
the following types:

1) tlirgo |u(t)] = oo and tlirgo r(t)e(u' (t)) = const # 0.

) tlirgo |u(t)] = oo and tlim r(t)e(' (t)) = 0.

— 00

iy, tlim u(t) = const # 0 and tlim r(t)p(u'(t)) = 0.

In Sections 2 and 3 we obtain sufficient and sometimes also necessary con-
ditions for the existence of an unbounded non-oscillatory solution respectively
of type I and II (see Theorems 1, 2 and 3). In Section 3 in some special cases,
we also discuss the coexistence of type I and II solutions and prove the exact
asymptotic behavior of a type II solution (see Proposition 2). Our main in-
vestigation technique combine a linearization device with Schauder—Tychonoff
fixed point theorem. We compare our results with previous ones, in particular
with those in [6] and furnish several examples. Finally, Section 4 deals with the
special case

(r(Ou’) + glt,u) =0, ¢ € [0,00) (3)

occurring when ¢(u) = wu. Applying previous analysis we discuss the non-
oscillatory properties of (3).
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Equation (1) arises in several applications. We quote, as an example, the
important study of the polar form of the semi-linear elliptic partial differential
equation div(|Du|* 2Du) + q(t)f(u) = 0. When f(u) = |u|Y~'u, this reduces
to the investigation of (|u/|*'u’)" + ¢q(t)|u|""'u = 0, including the half-linear
equation (o = 7y) and the generalized Emden—Fowler equation (o = 1, ¢(t) =
(t +1)~™). Therefore, a wide literature is available, concerning the existence
and the asymptotic behavior of the solutions of (1) as well as their oscillatory
properties. See e.g. [1]-[4], [6]-[11], and references therein contained. However,
most of the quoted papers deals with the case when g(t,u) = ¢(t) f(u) and very
often it is assumed f(u) = |u|""lu for some v > 0. In addition, also when
g(t,u) has not separable variables, as in [6] and [10], g(¢, ) is always increasing.
The main purpose of this paper is to investigate these matters in the case when
¢ is not necessarily monotone in its second argument. More precisely, we often
assume the existence of a constant L > 0 such that

lg(t,v)] < L|g(t,u)| for u € R, v € [min{0,u}, max{0,u}] and ¢ > 0. (4)

Remark 1 Condition (4) states that g(t, tu) give, for each ¢ and u, an upper
and a lower bound for the oscillations of g(¢,-) in the interval [—u, u]. A typical
situation occurs when

ll|h(t7u)| < |g(tau)| < 12|h(t7u)| for (tvu) € [0,00) xR
for some positive constants {1 and l2, and h(t,u) € C([0,00) x R), with h(t,-)
increasing for ¢ € [0,00) and wh(t,u) > 0 for u # 0. Indeed

|g(t,v)| < 12|h(t,’l})| < 12|h(t7u)| < %'g(tvuﬂ for v € [min{ovu}amax{oau}]a

that is (4) holds with L = ﬁ—f In particular, every g increasing in its second
argument satisfies (4) with L = 1.

Concerning ¢, mainly investigated in previous papers is the case when
¢(u) = |u|?~tu for some positive a. Under this condition, (4) can be replaced
by the weaker assumption (17) simply involving the asymptotic behavior of g.
This is possible, in particular, when studying equation (3) where o = 1.

2 Unbounded solutions of type I

This section deals with the existence of non-oscillatory type I unbounded solu-
tions of equation (1). A related result on this topic is due to Elbert and Kusano
[6] and it treats the case when g(t,-) is increasing in R, for all ¢t € [0, 00).

Assuming for k #£ 0
t
fO ¥ ! (rhs)) ds

lim ——=—— =0 (5)
= t
:’C>% fO ¥ 1(r(l€5)) ds
uniformly in [tg, c0) for any to > 0, they proved that the existence of constants
k # 0 and ¢ > 0 satisfying

/Ooo‘g(t,c/otcpl(%) ds’dt<oo (6)
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is a necessary and sufficient condition for the appearance of type I solutions.
Condition (7) in [6] is indeed slightly different from (5), but one can easily
see that they are equivalent. Theorem 1 is a generalization of [6, Theorem 1]
since it shows that (6) is a necessary and sufficient condition for the existence
of unbounded type I solutions also when ¢ satisfies (4). On this purpose the
following lemma is needed, explaining the role of assumption (5) (see also the
discussion after the proof of Theorem 1).

Lemma 2 Assume (4) and (5). Then (6), for some constants k # 0 and ¢ > 0,
is equivalent to
00 t h
/ g tv/ 9071 (—> ds
0 < 0 r(s)

Proof Trivially (7) yields (6) with ¢ = 1. On the other hand, if (6) holds for
some k # 0 and ¢ > 0, then according to (5), we get the existence of h, with

hk >0, |h| < |k, and to > 0 such that
t h ) K k
—1 —1
el ()
/0 (7’(8) 0 r(s)

for each t > to and (4) implies (7). O

dt < oo (7)

for some h # 0.

<c

Theorem 1 Assume conditions (4) and (5). Then equation (1) has a non-
oscillatory solution of type I if and only if (6) holds for some k # 0 and ¢ > 0.

Proof Necessary condition. Let u(t) be a type I solution of equation (1), with

lim 7(t)p(u' () = C % 0.

t—oo

Take, in particular C > 0, implying u(t) eventually positive; with a similar
reasoning the case of an eventually negative u(t) can be treated. Hence it is
possible to find 6 > 0 and ¢y > 0 such that, for ¢t > g, u(t) > 0 and

u'(t) >t (%) > 0.

Given a sufficiently small ¢ € (0,1] such that u(ty) > cfoto @‘1(0735) ds, we get,

r(s
for all t > tg,
t C-56
< -1 < .
070/030 (r(s))ds*u(t)

Then, according to (4), it holds

g(lﬁ,C/Olt sfl(c — 6) ds) < Lg(t, u(t)),
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and being

condition (6) holds.

Sufficient condition. Let (6) holds for some constants k¥ # 0 and ¢ > 0. Then,
according to Lemma 2, (7) is valid for some h # 0 with hk > 0. With no loss of
generality we can assume k > 0, so also h > 0 and the absolute value in (7) can
be removed. Given ! € (0, k), in view of the monotonicity of ¢, applying (4) we
obtain

oo
/ max gt u) dt
0 Jy o () ds<us[f o () ds

r

SL/Owg<t,/0t¢_1(%)ds> dt < oo

so we can take ty > 0 such that

o0
/ max gt u)dt < h—1. (8)
to Jg o (FEy)ds<u< [§ o (7y) ds

Let C[tg,o0) be the Fréchet space of all continuous functions z : [tg,00) — R
with the topology of the uniform convergence on compact subintervals of [tg, 00).
Let Q be the closed, convex and bounded subset of C[tg, c0) defined as

Q- {w € Clto, o) :/Otgol(%) ds < w(t) < A +/t:<pl(%) ds, Vit > to},

where \ = fgo gofl(T(ls) ) ds. For every w € Q, consider the Cauchy problem

(r(t)e(u))" + g(t, w) =0, o)
ulto) = A, w(to) = (+)-
Since (9) is uniquely solvable, we can define the operator
T:Q — Clty, )

w — T(w)(t) = )\—i—/ ot

to

(h —Jy i((zv)w(n))dn> i

which associates to any w € € the unique solution 7'(w) of problem (9). Now
we use the Schauder—Tychonoff fixed point theorem to prove that 7" has a fixed
point. First we show that T(Q2) C Q. In fact, according to the monotonicity of
¢ and the sign condition (2) on g, one has

¢
T(w)(t) < A +/ ot <L>d5 for all ¢t > to.

to 7(s)
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On the other hand (8) implies

ﬂ@@z%}*@é)%fmmwzm (10)

Now we prove the continuity of T. Let {w,} be a sequence of functions of §2
converging to w, in the topology of C[tg, o), as n — oco. The continuity of g and
, the Lebesgue dominated convergence theorem and (8) imply that T'(w,) —
T(w) in C[tg,00) as n — oo. It remains to prove the relative compactness of 7.
First notice that 7'(2) C €, which is bounded in C[tg, c0). Moreover

Y

(T (w))'(t) =

- (h - I gr(g)w(n))dn)

thus, in view of the positivity of g and (8), we get

o (%) < (Tw)) (1) < ¢! (%) (11)

for every t > tg and every w € (). Therefore, the functions in € are equi-
continuous at each t > tg and Ascoli—Arzeld theorem implies the relative com-
pactness of T'. Hence Schauder—Tychonoff theorem can be applied; it guarantees
the existence of a function v € Q which remains fixed in 7', e.g. of a solution of
(1) which is unbounded, in view of (10) and (2). Moreover, from (11) and the
monotonicity of , u satisfies

lim r(t)(/(t) = C € [I, ). 0

t——+oo

Looking at the proof of Theorem 1, it is clear that (6) is a very natural
necessary condition for the existence of type I non-oscillatory solutions of (1).
It also follows that (7) is a quite obvious sufficient condition, when employing
a fixed point technique for the investigation of type I solutions. As showed in
Lemma 2, whenever g satisfies (4) then assumptions (6) and (7) are equivalent,
under condition (5). This is the only reason why we introduced (5).

Remark 2 Several results in this framework (see e.g. [5] and [9]) deal with the
case when ¢(v) = v|v|*~! for some o > 0. Notice that, for such ¢, condition
(5) is trivially fulfilled; indeed ¢~ (v) = v|v|= 1, hence

t —1(_h 1
- ds >
lim —fo i (7 S)) = lim (ﬁ) =0
"iso

l?ké% f(;5 5071 (1(169)) ds k

and it is uniform on [0,00), for all k& # 0. Moreover it is easy to see that (6)
yields (7) with h = ¢®k. Therefore, (6) and (7) are always equivalent without
any additional requirement on g.
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Other results (see e.g. [7, 8, 10, 12]) concern the case when r(t) = 1. Also
under this condition (5) is satisfied, because

t —1(_h
ds -1
lim —fo 7 (T(S)) = lim v (n) =

s foe () s pey et ()

uniformly on [0, 00), for all k # 0.

In the following example we propose a pair of functions (¢(u),r(t)) which
does not satisfy condition (5).

Example 1 Let p(u) = (el*l — 1)sgnu and r € C'[0,00) such that r(t) > 0
for all t and r(t) — 0 as t — oo. Being ¢~ 1(v) = log(1 + |v|)sgnv, all the
assumptions in (2) concerning ¢(u) and r(t) hold. Moreover, it is easy to see
that .

Jo log(1 + Tl(—};‘)) ds

o [T aLi N
fO ]'Og(]' + r(s)) ds

for every choice of h and k with hk > 0 and this prevent to condition (5) to be
satisfied.

Example 2 Consider the following equation
I, la—1
(%) + q(t)uful~ (a + bsin? u) = 0, (12)

with a,v,a > 0,5 € R and b > 0. Since, for any k # 0,

k 1
-1 _ =—1 B/
— | =klk|e="" (1 +¢
o7 (o) =HHE T A
we assume [ > —a for guaranteeing condition (2). In this case, for (t,u) €
[0,00) x R, it holds aq(t)|u]” < |g(t,u)] < (a + b)g(t)|u|”. Thus, in view of
Remark 1, (4) is satisfied, taking L = 1 + %. Moreover (6) is equivalent to
the convergence of [~ q(t)[(1 + t)§+1 - lpdt. Therefore, according to Theo-
rem 1, the existence of a non-oscillatory unbounded solution of equation (12) is
equivalent to the following condition

oo
/0 gt E Y dt < oo, (13)

A special case occurs when a,a = 1, 8,b = 0 and ¢(t) = (1 +¢)~™ for some real
m. Indeed (12) reduces to the well known generalized Emden—Fowler equation

1
W+ ———ufu/" "t =0. 14
T (14)

We shall treat again equations (12) and (14) in the end of next sections.



104 Luisa MALAGUTI, Valentina TADDEI

Looking at the proof of Theorem 1, it is easy to deduce that the following
stronger sufficient condition (15) is valid, for the existence of a non-oscillatory
type I solution. Condition (15) does not require any assumption on ¢ or g, but
it is equivalent to (6) when assuming (4) and (5). The following result holds;
we omit its proof, since it is very similar to the sufficient part of Theorem 1.

Proposition 1 Assume there exists h < k with hk > 0 such that

r

Then equation (1) has a non-oscillatory solution of type I.

max g(t,u)| dt < oo. (15)
f(f W_l(r};) )dSSUS.f(} w=1( T(,Z) ) ds

Example 3 Consider the equation
eu2+u4 sin? u

(r(t)u/ (1)) + D

signu = 0, (16)
where r(t) satisfies conditions (2) and it is such that fg‘ % ds goes to co, when

t — o0, as (loglogt) for some 0 < 1 < 1/4. Given t > 0 and an arbitrary value
1 €(0,1), it is easy to see that

. gt lu)
limsup =———— = limsupe

2 2.2 2 274 2
n e (l*—=14+n*7*1" sin n'rrl):OO.

Therefore condition (4) is not valid and Theorem 1 can not be applied. Take
B> 0and T > 0 satisfying

t

1

/ ——ds < ((loglog t)* forallt>T.
o 7(s)

Givenp#O,tZTandOﬁug|p|f5%d$itholds

ol +2ut e (log t)2ﬁ4\p\4 .
(1+1t) — (1+1¢)2 7

0 <|g(t,u)] <

this implies (15). According to Proposition 1, also equation (16) has a non-
oscillatory solution of type I.

We now consider the special case when ¢ is a power and prove that not only
(5) can be omitted, as showed in Remark 2, but that also (4) can be weakened
to an assumption on the asymptotic behavior of g.

Theorem 2 let p(v) = v|v|*~! for some a > 0. Assume the existence of L > 0
and m € (0,1) such that

lim sup 9(t,v) =L (17)

t,|ul—o00 g(tv u)

for all v € [min{mu,u}, max{mu,u}]. Then equation (1) has a non-oscillatory
solution of type I if and only if (6) holds for some k # 0 and ¢ > 0.
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Proof Necessary condition. We do not lose in generality when assuming the
existence of an eventually positive type I solution of equation (1), i.e. with
tlim r(t)(vw' () = C > 0. Applying L’Hospital rule we get

— 00

1

Take § > 0 such that gi _2 =m and ty > 0 satisfying
@+

(ct —4) /;(%)éds <u(t) < (CF +9) A(%)d‘g

for all t > tg, that is

mu(t) < (C% — §) /Ot (%) éds < u(t).

Then, according to (17), there exists ¢; > to such that, for ¢ > ¢;, it holds

g(t(C - 9) / t(%f’ds) < 2Lg(t,u(t)),

and the conclusion follows as in the proof of Theorem 1.

Sufficient condition. According to Remark 2, (6) implies (7) with h = ¢*k. For
the sake of simplicity let us assume k£ > 0. A similar reasoning holds when
k < 0. According to (17) and the divergence of fooo(%)idt, it is then possible
to find tg > 0 such that, for all ¢t > t¢ and

1ty 1 \= Lty 1 \&
v E {mk“A (@) dS, k= ) (@) d8:|,
L t1 N\
O<9(t,v)<2Lg(t,kE/ (—) ds>.
0 7"5)

it holds

Therefore

oo
/ ) | max ) g(t,u)dt < oo,
0 mka [J(+E5)e ds<u<kw fg(ﬁ)ads

r(s)

and the conclusion follows from Proposition 1. O
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3 Unbounded solutions of type II

We investigate now the existence of type I unbounded solutions u(t) of equation
(1), i.e. such that lim; o |u(t)] = oo and lim; e 7(¢)@(w'(t)) = 0. Theorem 3
gives a sufficient condition. In the special case (12) we then discuss, in Propo-
sition 2, the existence of a type II solution with prescribed behavior at infinity.

Theorem 3 Assume condition (4) and let (7) hold for some h # 0. If

[l (i | st o= a

for all d satisfying dh > 0, then equation (1) has a non-oscillatory solution of
type II.

Proof Notice that, with no loss of generality we can assume h > 0, implying
that also the value d appearing in (18) must be positive. According to (7), it is
possible to find t; > 0 such that

[ole [y

(4]

Let us denote d = f;o ot (r(hs)) ds. As a consequence of (4) and (7) it follows

[ed] oo t h
max g(t,u)dt < L/ g(t,/ ot (—> ds) dt < h. (19)
/to d<u< [y ¢~ () ds to 0 7(s)

Given the usual Fréchet space of continuous functions Cltg, 00), let  be its
closed, convex and bounded subset defined as follows

0= {w € Clto,+00) : d < w(t) < /Ot 901(%) ds, ¥Vt > to}.

Since for every w € €, ftzo g(s,w(s)) ds < oo, it is possible to define the operator

T:Q — C[tQ,OO)

w — T(w)(t) = d—!—/ !

to

(ffo g(z,(:;(n))dn) i

associating to w the unique solution of the Cauchy problem

(@)Y +gltw) =0,
ulto) = d, u'(to)zsﬁ_l<7ft° g“’“’“”‘“). (20)

r(to)

The monotonicity of ¢, the sign condition on g and (19) easily yield that T(Q) C
Q. Applying the Schauder—Tychonoff theorem as in the proof of Theorem 1, one
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can see that T has a fixed element u(t), which is a solution of (1). Moreover,
since u(t) > d for all t > tg, according to (4) and the definition of T'(u) it follows

u(t) Zd+/t: ¢1<%(8) /:O g(n,d)dn>ds;

hence condition (18) implies u(t) — oo as t — oo. Finally, since u(t) solves the
Cauchy problem (20), it holds

and by (7) we obtain r(t)p(u/(t)) — 0 as t — co. Consequently u(t) is a type
IT non-oscillatory solution of equation (1) and the proof is complete. O

Remark 3 In [6, Theorem 3|, the case when g¢(t, -) is increasing for each ¢t > 0
was studied. Assuming conditions (5), (6) and the natural reformulation of
(18) in this context, i.e. with L = 1, the authors proved the existence of a
type II unbounded solution of equation (1). We recall that condition (5) was
introduced only to assure the equivalence between the necessary condition (6)
and the sufficient condition (7) (see Lemma 2). However, since we are interested
only in the sufficient condition, we don’t need any assumption on ¢ and we
directly assumed (7) instead of (6). Therefore, Theorem 3 is a generalization of
the quoted result in [6], since it deals with a more general function g and does
not require (5). In particular, Theorem 3 holds when ¢(u) and r(¢) behave as
in Example 1.

The following part of this section is mainly devoted to equation (12), e.g.
I, la—1
(%) +q(t)ulul""" (a + bsin® u]) = 0,

with a,v,a > 0, 8 > —« and b > 0. In this case, condition (18) reduces to

/Ooo (/too q(s)ds> ;tgdt: +o0. (21)

When ¢(t) = (1+—1t)m7 where m is an arbitrary constant, (13) holds if and only if

m>14+(1+ g)'y and (21) is satisfied if and only if m < o+ 3+ 1. Notice that
this implies that assumptions (7) and (18) are not always consistent, as follows
when v > «. On the contrary, when 0 < v < o and 1+(1—|—§)'y <m<1l4+a+p
both a type I and a type II unbounded solution exist. When a,a =1, 8,b =0,
(12) reduces to the well known generalized Emden—Fowler equation (14). We
recall that its possible solutions of type I are asymptotically linear functions,
while the possible solutions of type II are asymptotically sub-linear functions.
As a consequence of the analysis above conditions 0 < v < 1, 1 +v <m < 2
are sufficient for the contemporary presence, in equation (14), of a linear and a
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sub-linear unbounded solution. We stress that, while condition (6) is necessary
for the existence of an unbounded type I solution of (1), neither (7) nor (18)
are necessary for the existence of an unbounded type II solution of the same
equation. In fact, consider the generalized Emden—Fowler equation with m =
5/2and v = 2. Then [, q(t)t*dt = oo and [~ q(t)t dt < oo implying that both
(7) and (18) are not satisfied; however this equation has the sub-linear solution
u(t) = Vi+L

e

The following proposition shows that it is possible to determine the exact
asymptotic behavior of a type II non-oscillatory solution. In order to simplify
notation, we restrict our discussion to equation (12), though a similar investi-

gation could be repeated for the general equation (1).

Proposition 2 Consider equation (12) with a,a > 0,0 <~y < «a, > —a«, and
b>0. Given o € (0,1 + g), assume that

/00 qg(t)t°7dt < oo (22)
0

and - )
tl+a—o (/ q(s)s‘”ds) © = A>0ast— 0. (23)
t

Then equation (12) admits a non-oscillatory solution of type II going at infinity
like t° when t — oo.

Proof Let us introduce a continuous function ¥y : [0,00) — R satisfying
Po(t) = t for t € [0,1], Yo(t) = t7 when t > 2 and Jg(t) > 0 for all ¢ # 0.
According to (22), it holds

/Ooo q(t)9(t) dt < oo;

hence it is possible to define, for ¢ > 0, the function

() = / a9 / " a3 nydn)” ds.

As a consequence of (23), it follows, as t — oo

1o (14 1)% (/w q(s)ﬁg(s)ds) N

implying #(t) — oo, because o > 0, and

Q=

vy _ TR ([ als)s7ds)

t—o00 ﬁo(t) sy o

A
=

Moreover it holds

tli%l+ q;!;((tt)) = (/000 q(s)ﬁg(s)ds)% > 0.
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We can then determine two positive constants 0 < mj < mg such that m19g(t) <
Y(t) < mado(t) for all t > 0. Let

1 _o
_a a—y MY
d:m5—v(a+b)ﬁ7 5:%
and put ¥(t) = do(t). Since d > 0 and 0 < 6 < 1, we can then introduce the
closed, convex and bounded set of functions Q = {w € C[0, 00) : 69(¢t) < w(t) <
9(t),t > 0}. According to (22) the operator

T:Q — Clty, )
t 8 0 ) %
w — T(w)(t) = / (1+s)= (/ q(m)w”(n)(a + bsin® w(r]))dn) ds
0 s
is well defined. Now we show that 7'(2) C Q. In fact, given w € Q, we have
T(w)(t) < (a+b)=d=(t) < (a+b)=d="mad(t).

Due to the definition of d it holds (a+b)=da ~‘mg = 1, implying T(w)(t) < 9(t)
for all ¢ > 0. Moreover, since asda ~'myda—! =1, we get

T(w)(t) > §aandap(t) > avda ‘myda159(t) = 59(¢).

Hence T'(2) C Q.

As in the proof of Theorem 1, one can apply Schauder—Tychonoff theorem
to T in order to show that it has a fixed element u(t); then it is easy to see that
u(t) is a solution of equation (12). Finally, according to the definition of the set
Q, u(t) is a type II unbounded solution of (12) satisfying % — 1 € [dé,d] as
t — oo. o

Notice that, since o € (0,1 + %), (13) implies (22). Consider again ¢(t) =
(1+¢)~™. As already showed, equation (12) with 0 < v < avand 1+ (1—1—%)7 <
m < 1+ a+ (3 has both a type I and a type II solution. Moreover, take
o= ‘”ff% Then ¢ € (0,1 + g) and this implies m — oy > 1. Therefore,
according to Proposition 2, (12) has a type II solution with asymptotic growth
t% at infinity. In particular, the generalized Emden—Fowler equation (14), with
0<~vy<1land1l+4vy<m< 2, contemporarily admits a linear and a sub-linear
unbounded solution and the latter one is asymptotic to =

4 Non-oscillatory theorems

In this section we restrict our attention to equation (3), obtained by (1) when
assuming p(u) = u. Concerning (3), we state a non-existence result of bounded
oscillatory solutions and a non-oscillatory result. Both these problems were
extensively investigated and also recent contributions appeared. We refer, in
particular, to [3], [5], [10] and [12]. Nevertheless they all treat the cases when
g(t,-) is monotone or g(t,u) = q(t)f(u) often assuming f(u) = |u|?~1u for some
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~v > 1. Instead, in Theorems 4 and 5, g(t,u) simply satisfies condition (17),
hence no monotonicity is required on it. First notice that now conditions (6)
and (7) are equivalent (see Remark 2) and they become

/Ooo‘g<t,k/ot%ds)‘dt<oo (24)

with k& # 0.

Theorem 4 Assume condition (24) for some k > 0 and let (17) hold. Suppose
further that for each v > 0 there exist V> v and T > 0 satisfying

sup g(t,u) < inf g(t,u)

w€[0,v] U uzV u (25)

for each t € [T, 0). Then equation (3) has no bounded oscillatory solutions.

Proof Let y(t) be an oscillatory solution of (3) and suppose that there exists
to > 0 such that y(¢) < 0 for all t > ty. Take t > ¢, satisfying y(f) = 0; then
also y'(t) = 0 and integrating twice (3) in [¢,t], by (2) we obtain

t s
y(t) = —/ i/ g(a,y(a)) dods >0, forallt>t
i r(s) Jq

in contradiction with the sign of y(t). Hence y(t) has positive values for arbi-
trarily large ¢. Suppose now that |y(¢)| < v for some positive v and all ¢ > 0; let
V and T satisfying (25) and take t; and t2, with T' < t; < to, such that

y(t1) =0, y'(t2) =0, y'(t) >0 for all t; <t < t.

According to Theorem 2, we get the existence of an unbounded increasing so-
lution u(t) of (3) satisfying, with no loss of generality, w(t) > V in [t1,%2].
Therefore we obtain, for ¢ € [ty, t2],

d

4 [r(t)u’(t)y(t) - r(t)y'(t)u(w} = (0 (8) y(0) — (r()y' (6) )

On the other hand,

s [0 = e $yuts) s > rieayaalyten) + ey )V >0,

which gives a contradiction. O
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Remark 4 Similarly as in the previous theorem, the non-existence of bounded
oscillatory solutions for (3) can be obtained when assuming (24) for some k < 0,
(17) and the condition that for each v < 0 there exist V' < v and T > 0 such

that . :
sup g(t,w) nf g(t, u)

u€|[v,0] u usV Uu
for each ¢t € [T, 00).

Remark 5 Cecchi-Marini-Villari [3] obtained the non-existence of bounded
oscillatory solutions in the case when g(t,u) = ¢(¢)f(u), assuming, instead of
(25), the existence of 6 € [0, c0) such that

lim flw) =6 and lim flw) = 0. (26)
u—0t+ U u—+oo U
Notice that, in this case, (25) is equivalent to assume that for each v > 0 there
exists V' > v such that
f(u)

u .
sup ——= < inf

)

which is weaker than (26). In fact, (25) does not require the super-linearity of
fw) f(w)

at infinity, being, for example, fulfilled by any increasing =~
Under stronger conditions on 7(t) and g(¢,u), now we give a non-oscillatory

result for (3). On this purpose, given a solution u(t) of (3), we introduce the

function )

Vi(t) = 5(r(t)u'(t))2 +H(tut), t>0 (27)

where y
H(z,y) = r(x)/ g(z,s)ds, x=>0,y€eR.
0
The following estimate is satisfied.
Lemma 3 Assume that H,(x,y) ezists for (z,y) € [0,00) X R and satisfies
Hy(x,y) < p(a)H(z,y), x>0 (28)

where p(t) is a non-negative locally integrable function. Then each solution u(t)
of (3) satisfies

Va(t) < Vi(r)elr p)ds
forall 0 <7 <t.

Proof Given a solution u(t) of (3), consider the function V,,(¢) defined in (27).
By (28) we get

d

5@ = p(OH(E u(t) < p(t)Va(t)
for all ¢ > 0 and the conclusion follows by dividing by V,,(¢) and integrating on
[T,1]. O
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Remark 6 Notice that when g(t,u) = ¢(¢)f(u) with ¢(t) > 0 and q(¢)r(¢)
absolutely continuous on [0, c0), then condition (28) holds with

((ar)(®), _ max{(gr)'(t),0}
r(t)q(t) r(t)q(t)

and previous lemma can be found in [8].

Theorem 5 Let (24) be satisfied for every k > 0. Assume conditions (17) and
(28) with

/000 p(t)dt < co. (29)

Suppose that there exist a > 1 and T > 0 such that (25) is satisfied, for allv >0
and t € [T, 00), with V = av. Then equation (3) has no oscillatory solutions.

Proof Assume, by contradiction, the existence of an oscillatory solution y(t)
of (3) and consider the function V,(t) defined in (27). According to (29) and
Lemma 3, V,(t) is bounded on all [0,00). Hence we get the existence of k > 0
such that |r(¢)y’(¢)| < k for t > 0. As already showed in the proof of Theorem
4, it is possible to prove that y(t) has positive values for arbitrarily large ¢ and
to find ¢; and to, with T' < t; < t9 such that y(t1) =0, 3'(t2) = 0 and y/(t) > 0
forallt; <t <ty. Put h = %k According to (24) and reasoning as in the proof

of Theorem 2, from (17) we obtain

o0
/ . omax - g(t,u) <oo.
ds t _ds
0 mh[g T(S)SuSh~[0 7(s)

Therefore we can find ty > T satisfying

o0
max t,u) < h(l —m).
/to mh [ ¢ <ush [ 58 9(6%) ( )

Notice that it is not restrictive to assume tg < t;. Reasoning as in Theorem 1,
it then follows the existence of a solution u(t) of (3) satisfying

t
u(t) > mh/ s > ay(t) for all t € [t1,12].
t1 T(S)

Hence condition (25) can be applied, with V' = av, implying

9ty@®) _gtu®)) _

y(t) u(t) T

The contradiction then follows when reasoning as in the proof of Theorem 4.
O

fort e [tl,tg].
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Abstract

In this work infinitesimal bending of a subspace of a generalized Rie-
mannian space (with non-symmetric basic tensor) are studied. Based on
non-symmetry of the connection, it is possible to define four kinds of co-
variant derivative of a tensor. We have obtained derivation formulas of the
infinitesimal bending field and integrability conditions of these formulas
(equations).

Key words: Generalized Riemannian space, infinitesimal bending,
infinitesimal deformation, subspace.
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0 Introduction

0.1. A generalized Riemannian space G Ry is a differentiable manifold, endowed
with non-symmetric basic tensor Gj; (x',...,2N) [2], whose symmetric part is
Gjj, and antisymmetric part Gj;.

By equations
ot =2t uM) = 2'(u®), rank(Bl) =M, (B! =0z'/ou*), (0.1)
in local coordinates is defined a subspace GRy; C GRy, with metric tensor

Gap = BéBéGij, (0.2)

115
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which is generally also non-symmetric. Remark that in the present work Latin
indices i, j, k, . .. take values 1, ..., N, while Greek indices «, 3,7, . . . take values
1,...,M, (M < N) and refer to the subspace.

For the lowering and raising of indices in GRy one uses the tensor Gj;
respectively G2, where (G¥) = (G;;)~*.

Christoffel symbols at GRy are

Uik = = (Gjik — Gjri + Girj), Tl = G2y i, (0.3a,b)

N =

where, by the comma a partial derivative is denoted.

The scalar product and the orthogonality one expresses in usual way in the
GRy by Gij, and in the GRy by gag.

On subspaces of generalized Riemannian spaces there exist many works, eg.
[7]-[16], [19]-[23]. The present work is continuation and widening of our work
[21].

0.2. If in the points of GRy; a vector field z%(u®) is defined, the equations
=2t (u®) 4 ezt (u®), (0.4)

where € is an infinitesimal, define an infinitesimal deformation of the subspace
GRys. Obtained subspace will be denoted GRys. The vector field zf(u®) is
an infinitesimal deformation field. In this study of infinitesimal deformations,
according to (0.4), magnitudes of a degree higher than the first with respect to
€ are omitted.

Among numerous, we refer on papers on infinitesimal deformations of spaces
and subspaces, and related topics [4]-[9], [17], [18], [21]-[23].

0.3. A particular case of infinitesimal deformations is infinitesimal bending
(see e.g. [7], [8], [9], [21]). By virtue of (0.4), for g, one obtains [21]:

Jap = Yap + E(BgBéGij’ka + BflzjﬁG” + ZfaBéGij) (0.5)

and, by definition, the subspace GRy; C GRy is infinitesimal bending of the
subspace GRy; C GRy iff (the equation (1.5) in [21]):

Gijrz"BLBY + Gij(BL2%s + 21, BY) = 0, (0.6)

1 Derivational formulas of the bending field

1.0. Let be GRy € GRy, where GR)y is defined by virtue of (0.1). Consider at
points of GRy; N—M mutually orthogonal unit vectors N%, (A = M+1,...,N),
which are also orthogonal to GRyy, i.e. to the vectors Bl = dx'/0u®. So, here
we are using also the third kind of indices:

AB,C---e{M+1,...,N}.
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From the exposed, we have the relations

GipGY =6, garg™ =55, (1.1a,b)

GyNiB], =0, GyNiN] =ebap, (ea==%l), (1.2a,b)

where ¢%? is obtained analogously to G*. Similarly to (0.3), we can define
Cristoffel symbols fg7 by means of g,3. These symbols are in general also non-
symmetric. Based on that, for a tensor defined in the points of the subspace we
have 4 kinds of covariant derivative. For example [13]:

folu =B, + 1, BEB — 10, B, (1.3a—d)
2 o s
1 mp ap

N, =Ny, =Ni, +Ti N:EB™. (1.4a,b)
1 3 mp
2 4

From here one obtains 4 kinds of derivational formulae of the subspace GRy; C
GRy [13,14]:

N
ap = CouBrt Y QuauNG (1.5a)
o A=M+1
N
N;gu:—eBgMgBauB;"' Z %AB“NZ’%BB‘L:O’ (15b)
A=M+1

where 6 € {1,2,3,4} designates the kind of covariant derivative. With respect
to (4a,b) is:

512Aa5 = S?}Aaﬁ (1.6a,b)
2 4
\{/ABM = %’ABH (1.7a,b)
2 4

and by virtue of (48') in [13]:
%)gv = _?gv’ 337 = ?gv + ZF%,
o5, = ~j, — 205, (1.8 a.)

1.1. The infinitesimal bending field 2* can be expressed by tangential and
normal component with respect to GRy;:

2t =p’ B! + Z quN:. (1.9)
A



118 S. M. Min¢ié, L. S. Velimirovié

Using this value, the condition (0.6) becomes
Gk BLBY(p"BE + ) quaN%)
A
+ gaapifﬁ +G; B Bg gp + GijBZ; Z(QA,ﬁN,Z; + QANz,ﬁ)
A

+ 9osp%n + Gij BLBL op° + GiyBEY (qaaNi 4+ quNL ) =0. (1.10)
A

Taking covariant derivative of the kind 6 with respect to «* and using (5), we
get

Z\iu:p[\ruBi p° Ulu"_z qAWNZ"_qANim)
0 0 0

= p{,B. + <I>§MB; + Z QAWNZ + Z qAWNl

+ ZA: ga _eAgTrUQAU[J.Bz + ZB: %BA;LN};))

that is
2, =PrBL+> Qu.N, (1.11)
] o A 0
where
RS AR 2
?A“, = pgfaon,A, + QA\Q;A, + XB: QB%/AB;A,- (1-13)

The equation (11) is derivational formula of the infinitesimal bending field 2.
So, we have

Theorem 1.1 If the infinitesimal bending field z* of the subspace GRyy C GRy
is expressed by the tangential and the normal component with respect to the
GRyr in the form (9), then the derivation formula (11) is valid, where |u is

covariant derivative of the kind 6 according to u", and P Q are given in (12)
and (13) respectively.

2 Integrability conditions of derivational formula of the
infinitesimal bending field

2.0. Applying to (1.11) covariant derivative of the kind w with respect to u”,
we get

Z\ip,|l/ :JGDZ\VB; +‘9PZ jr\u—*—Z(%AMLVNi—’_%\?AMNz\y)a
6 w w w P w
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and substituting B’ |, and N, with respect to (1.5), after arranging one ob-
tains w “

ity = D510+ PLE5, =D 04Qung™ Q] By
¢ “ A
F 2R 4 Qe+ D QI @1
A B

where the tensors ]93, @ are given at (1.12,13). From (1) one gets
0

i i _ T _ pT THT _ POHT
Zl/,l,ll/ Z|1/Lp,_[1;)p,|u EVL/,L—’—EM%UV 51/%0’/1,
- g eAgM(QAuQAau - QAVQAUM)]B;

a1 0 w w [%

# ST~ 3 + Qe ~ Qo
A
+ EB:(%BME[}]ABV - CBBV%IAB;L)]NA~ (2.2)

On the other hand applying the Ricci type identities [11,12], we obtain

2 — ZIV“ = ]ﬁ;mnzpB/TBf} + 2F;VVZI7” (2.3a,b)
2 2 2 2
Zuly = Aol = ?;sz, (2.4)
1 2 21
ziw — 2, = ]ﬁ;mnzpBL”Bﬁ + QFLrvyz?r, (2.5a,b)
4 4 2 2
Ay = #uip = Lo’ (2.6)
3 4 4 3
where [11,12]:
Il%;mn = P;'m,n - 1_‘;nm + P;jmr‘;an - F?n]'—‘;)m’ (27)
i T i p i p i
‘Z;jmn - ij,n - 1_‘nj,m + ijrnp - Fnjrmp’ (28)
7 _ 7 i ¥4 7 P 7 m pn
éijuu - (ij,n - 1—‘nj,m + ijrnp - FnjFpm)Bp Bl/
+ 2F§¢(B/TV — I‘EMB?), (2.9)
7 _ 7 7 P 7 P 1% mpn
%Ejuu - (ij,n - 1_‘nj,m + ijrnp - Fnj]‘—‘pm)BU Bl/
+ ZF;Cn(B/TV — FZVB;”). (2.10)
The magnitudes ]?;mn, ];;mn are curvature tensors of the first and the second

kind respectively of the space GRy, while the magnitudes ];}MV, {4%3‘»/“, are also
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tensors and we called them in [11,12] curvature tensors of the space GRy with
respect to the subspace GRjy.

2.1. The cases (3.a,b) can be written in the form

2 — ZW = Jeai BB + 2(_1)9%21”’9 €{1,2}. (2.11)

nv pmn
6

Taking in (2) w = 6 € {1,2}, we obtain an equation with the same left side as
n (11). Substituting ZTW in (11) by virtue of (1.11) and equaling the right sides

]
of cited equations, we obtain the first and the second integrability condition of
derivational formula (1.11) of the infinitesimal bending field 2% of the subspace
(for0=1,0=2):

B2 Byl B + 2A=1)'T0, (D7By + 3 Qa-NY)
A

_ T _ pT7 CHRT _ DPOFT
- [0 ,u,ll/ ) ulp, + ]9311,%)0'1/ ‘GPV%O'M

- Z eAgM(QAuQAau - QAVQA“L)]B;
2 o 0 6 0
+ ZUGDZ%A“V - ‘ggg/ﬁ# + %Augv - %Avgu
A

+ Z(gw\gm ~Qu TNy, 0=1.2 (2.12)
B

a) Multiplying this equation with G B} and using (0.2), (1.1,2), we obtain

Bipmn By B By + 2(=1)'T], Pl gre

_ T pT oCHT _ DPOFT o o
- ‘gp,lll 0 ulp, + JGD/L%)UV ‘51/%)0'/1, § €ag (?Au?Aau %AV?AU}L) G-

Taking into consideration (1.1b) and substituting I;, @ according to (1.12,13),
9



Infinitesimal bending of a subspace ... 121

the previous equation becomes

‘GRlenBé\zpB;TB:’ + 2(_1)9f‘/7;1/g)\70'(pc|77r +pp%),g7'r - E eAqA&gprgﬁ)
M 0 P
=[Pl t 01,25, 0707 _E ealqaQaon + Qa0 )9
épv 6\)1/ goH 0 a,ué\)u - Jviy Ao p Aoml

- pTVH - pTH agy - p"%’gl,m + Z ea(qa Qi + @aQu0u )9
0 0 = o 0 0 0

6
+ (pl’u T, — > €44484,.97%) 3,
A
—(pi’y +7Py, — > €44a8apn §70) 25, 9An
A

- Z eA[(pU%Aou + quLu + Z qB%’ABu)gAAV

A B

_(pUSgAau + QA‘LV + XB: qB%’ABV)(aZAA[L]' (2-13)

Substituting the dummy indices I, p with 4, j respectively and z’/ according to

(1.9), using the Ricci type identity

T T HT 01 T
pé‘)ﬂl’ _pé‘)l’ﬂ = ﬁp“l,pp =+ 2(—1) Fﬁvypl)p, 0= 1,2 (214)

where ?Zuv are the corresponding curvature tensors of the subspace (formed by
means of f‘) and denoting

o

Pr=920P% Papr = 920 Por

%ZAUH = ggg}f‘ww
the equation (13) becomes

Rijmn BX(p” B] + EA: q.N})B]' B}

+2(_1)9f‘2y (pp%)/\pa - Z eAqA%AAa)
v A

= pa(g)\auv + %)/\Gué\)l/ - %)/\GU{LM + %)g,u%)APV - %)gl/%)/\pu)

+ XA: eA[qA((ab)\au(ngau - %)AG'U%ZAUM - ?A,\,L{Ly + SgAAu;;)

+p7 (%ZA/\;J,%ZAUV - ?A,\VSgAU,L)

+ ZB: 4B (QAA;L%IABV - %ZAAV%]ABM)]) 0= 1; 2. (2'15)
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b) By multiplying (12) with G N! and taking into consideration (1.1,2),
one obtains

RipmnNE2P By By +2(=1)°T, Qorec
6 v 6
= eC[PTrQC‘rry - P:ch, + Qc,l,\u - Qc,jm
6 6" 0 9 ] 0 0

+ EB:(%BM%]CBV - %BV%CB;L)]'
Substituting I;, QQ as in the previous case, from here we have
0

- i, amnN
Rijunn NE2 B B

+2(=1)T], ec (" Qerr + oy + )05 Yesr)

\%

B
__c T (o o
=€ {(pl)“ +p %)Uu EA eAQASGZAa;A,g )Sgcw

- (p7|ry + Pa%gu - Z eAQA%AuugM)?Cwu
o A

+P(|TVQCW + 07 Qeoniv + Goiny
o 0 0 0 6 6

+ XB:(QB\SV%’CB“, + qB%CB[A,‘GV)

_ plljusg(?ou - pafgcwgu, - QC‘LVL,J,

6

- Z(QB{L,;%/CBV + QB%/CBV{\;;L)
B

n XB:[(pGSgB"“’ + qu“ + XA: qA\gBA}L)\gCBV

Multiplying the both sides of this equation with e, = %1, and taking into count
that

QCgu, = 8QC/8UM = QC,;M 0 = 17 2)

doujv = (qc\lu),l/ - Fzch‘lﬂ' = 4o — FZVQC,W

[
1l i vi 1 ”

from where g, —qc |, = 2(—1)9f‘§uqc.ﬂ, the previous equation can be written
6 o A\
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in the form

€c1§ijmnNi (p° BI + Z q.N?) B]'B]
+( )OFW CO‘TI' + Z qpVv CB‘rr
= PU(%’%%CW (I)W chu + Qcau\u - gCau\eu)
+ Z €aqa QCTI’[JQAV - fazcﬂ(gzml,w)
+ Z (Qarn¥ors = Qar¥oa,)
+ CIA(%JOAM{LV - %ICAugp,)

+ XB: qB(%AB;A,%’CAV - %’ABu\gcAu,)]- (2.16)

2.2 Substituting § = 1, w = 2 into (2) and using (4), we obtain the third
integrability condition of derivational formula (1.11) of 2%

R P = [PT

3 PRV 1u|V

- Z eAg QA/,LQAO'V CQ\?AV&?AUM)]B

u\p, +Pz@gV - ‘55({);/1,

+ ; -?MQATK‘V - ‘QP:SPAW/,L + ?auy/ - CQ\?AVJM

+ Z(?BM\IQJABV - CZQBV\{/ABM)]Niy (2.17)
B

a) By multiplying the previous equation with G@Bﬁ\ one obtains

Biz" =[P},

1.”'” -

u\p—’_PZq)gl/ ‘gg?gu

7
lp,uu

- Z eAg QA/,LQAO'V - ?AVSPAUH)]QM'
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By substitution of I;, Q with respect to (1.12,13), from here it follows that
0

Ripu BAZ" = W10 + 21,200 979510
- Z €a (IA\VQAau + (IAQAJMV).Q*
P 2 1 1 2
_pTu‘u +p(‘7 (ggl/
2 1 1,

+ Z ealqal gAau + quAal/”L)gM
A Ly !

+ (p(‘:u + p 1 p'u Z eAqA A/J#g @77
- O], +9795 ZeAqA A 97227, 105
—ZGA Aau +(IAW + ZQB\I’AB;L)SQ)AM

- (P gAau + QAQ\V + ZB: qB%]ABV)SleNL]' (2’18)

Substituting the dummy indices [, p with 4, j respectively and using the Ricci-
type identity [11]:

Plujy = Ploju = J??:Wp", (2.19)
where
Rﬁ/w - Fﬁu v fg&u + fgufga - fgﬁfgu + fgu(~36 - ~ga> (2'20)
is the curvature tensor of the 3¢ kind of the subspace, the equation (18) becomes
Rijuw BA(p” By + XA: 41 NY)
= 1" (Brow + Proujv = Daovfu + 5urp = 05, Do)
+ zAj ealga(®ron 5, — Provi, = Qanape + Qare )
17 (@ Qo — PanQacn)
+ § 05(Qara Vs = Lans Vas,)]- (2:21)
b) Multiplying (17) with G;;N., one obtains
Ripuw N NP = = ec[PpQcn, — 12355120”“ - ?cuLu - Cgcu\lu

+ Z(?Bu%’c&/ - ?BV?CB;L)]'
B
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Substituting I;, @ using that
0

and arranging, we get
ecRiju N7 B + ) aaNY)
A
(@Zugm’l’ g)gy&?cwp, + Slzcauh/ - gcau\lu)
+ Z eAqA(Sllmrp,gAy QCWUQA[J)
A
+ XA:[PU (SBAU;L%]C‘AV - SZZAUV?CA;L) + qA(qlchp.Q‘V - %’C‘Au\lu

zfg:qB(\{]ABungAu - %’ABV\:{ICA;L)]' (2'22)

2.3. The cases (5a,b) can be given with the equation

Ziw - Zé\) = B pmn?" B B) + 2(—1)9‘1f,’1v,zz {34}  (2.23)

Hpmn |7
6

Substituting 6 € {3,4} in (2), we get the equation with the left side as in
(21). According to that we get the 4th and the 5th integrability condition of the
derivation formula (1.11) (for § € {3,4}):

B2 BB+ 2= 1) T (PIBL + 32 QuNY)
v A

_ T oFT o FT
- [0p|l/ u|/,¢+Pp,(I)0'u ‘GPV%O'M

- ZeAg QAu Aov QAVSGZAU;L)]B
(4
S e G G

2 QoY an = Qo an)INS, 0 € (3,4} (2.24)
B

a) Multiplying this equation with GﬂBﬁ\, we get
9R2lpmntzpB;”Bg+2(— )= 1r’f P"g;w

_ T pT cHT _ POFHT
- [0;1,|1/ u|p,+Pp,(I)0'u ‘GPV%O'M

- ZGAQ QALL Aov QAuSGzAau)]gM~
2
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from where, as in previous cases,

Fogomn By B B 4 2(=1) " T 0ao (0] + P97
B \%

_ZGAQAS;}AMQU [P”w +p\yq)ap+p aulu

)
- Z eA(qA\uSgAau + (IASG)AW\ V)QM
A 6 ]
= Plup — pluq)7r —p° ggvm
) 6
+ XA: €a QA;,J,SgAw + QA?AUV‘L,A,)QM
+(pl’u +p7e, — Z €44aa0,977)®
(], +7°2, Z €404, 97) 27, )02m
_ZGA Aau +qA‘LL +ZQB\IJAB;L)&2A>\V]
—(p°Q2 R Q .
(p ATy +(IA‘LV + EB:(IB GABu)GAxu]
According to [12]:
P = Plon = B S uwp” + 2= T T, 0 € {3, 4}, (2:25)
0 \2 6
the previous equation becomes
G@QijmnBi(p”B?} +Y quN%)B'B}
A
21" (0 Do XAj €ataQars)
= ° our F Poouly — Poaow oL Dy, — O’ P
p (0-’?2>\u +9>\ ué 0 J,”—’_e"“o)‘p eauekpu)
+ XA: eA[QA (%Aaugiy - %)/\‘T”ngiursg‘““g” - (02,4,\,,‘\’,1,)
+pa(gA>\ugAau - SgAkugAau)
+ XB:C]B (SgAM%’ABu - %AAU%AB”)L 0 e {3, 4} (2.26)
b) Multiplying (23) with G N, we have
l m RN O—1717
aljzlpmnchpBu B +2(-1) F/@V?C”ec
= eC[?ZSgCﬂ'V - 5:%0«;1, + Cgcp,fll/ - chlu]

+ Z(?BM%CBV - ?BV%ICB#)L 0 € {3,4}.

B



Infinitesimal bending of a subspace ... 127

Substituting I;, @, one obtains
0

eCB{zZijmnNg‘zﬂ' BB}
01
+ 2(_1) 11—‘2\}/(}70’%00“ + qcéﬂ' + ZB: qB%ICBw)
= (p:l;u + PU%’% - ZA: eAqA%AuugM)ngu

_(p7|ru +PU%’§V - Z eAquAaugM)Sngu
0 A

+p(|j-u£920<ru +pggcgu\u + (]c\w + Z(qB‘v%’CBu + qB%JCB‘,,)
9 0 0 5 0 0

_pj:ugcm, — p”&}cgué\)u - (Icé\)w - ZB:(quV%]CB“ + QB%/CBJ)U)

+ ZB:[(PUSG)BUM + (]Bg“ + ZA: qA%jCB;L)%]CBV

_(pU%BW + QBé\)u + Z (IA%’CBv)\gOBu]'
A

Having in mind that for 6 € {3,4}:
ey = oy = 2(=1)" T g, (2.27)
the previous equation, after putting in order, becomes
e, igmn Ne(P7 B + 3 L a.aNJ) B By

A
2(-=1)710T (p°Q v
+ ( ) ,uvl/(p QCGW+XB:QBGCBW)
=p°(®T Q. — BT O Q -0
D (90'/1,007\'1/ Gm,ecm‘f'ecmé\)u OCaugu)
DL
+ %:[pa(%/wu%’c;w - ?AUV%CAM) + (IA(%’CA#[LL/ - qgchu‘su)

+ %qB(%}ABu\:gCAu - %ABV%’CA“)L 0 € {3,4}. (2.28)
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2.4. For 6 = 3, w = 4 according to (2) and (6) we get

R 2P =]

B + e, — P,

PTr _ iy
3 /,LJLV 4 V:Lp, g oV
Z eAgH(QA“,QAm/ - QAUQAU,J,)]B;
a 3 4 4 4
PTQury — PLQ AL, v — Qv
+XA:[3“4A” 4”3A"+C{32A"J; ?A -

+ Z(?B;L%’AEV - ?BV%’AB}L)]NZ' (229)
B

This is the 6th integrability condition of the derivational formula (1.11) of the
deformation field z°.

a) Multiplying the previous equation with GﬂBé\, we get

l.p _ [pr _ p7 CHT _ DPOFHT
o B = 55 = F5 + FE05, T2,

vlp oV
3

Z eAgH(QA;A,QAm/ - QAVQAU,L)]QA_W (2.30)
a3 3 4 4 3

From here, analogously to the previous cases, using the Ricci type identity [12]

us

b

[l =0 || = B0, (2.31)
3 4 4 3

where

h G = L3 —Tupu 1500, —T0sl0, + 10, (Lo — T5,), (2.32)

is the 4th kind curvature tensor of a subspace, and from (29) we finally get

Riju By (p7 BS + EA: 4. N9)
=" (Bropw + Prouly + Daovin + Do Prmw = 5, amm)
+ zAj ealaa(@ronQ%, = P25, = Qarcnpe + Qarcwy)
9% (Qari Qs = Lare Qo)

+ ZB: F2] (QA)\;L\LI{ABV - QAAV%’ABM)]- (2.33)
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b) Multiplying (29) with G; N, and arranging, we get finally
ecRiju NE(p7 BY + EA: qaN%)
= pn(%)gugzcwy - %)gngCﬂ'u + gcaulu - chuép)

+ g eAqA(%zC’TF/,Lg}ﬂ—AV - (}cmjgzﬂ)

Z[pg(gAa,u\AlIJCAV - QAUV%ZCAH)
A
+ QA(%JCA;HU - %’CAV“J,)
4 3
+ Z qB(\gABN\ZI:CAV - %IABV%/CAM)] (2'34)
B

From the above exposed, the next theorem is valid:

Theorem 2.1 If the infinitesimal bending field 2* of the subspace GRyy C GRy
is expressed by virtue of tangent and normal component in the form (1.9), then
the coefficients p°,qa satisfy the conditions (15), (16), (21), (22), (26), (28),
(33), (34).
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Abstract

The paper deals with the impulsive boundary value problem

%[(ﬁ(y'(t))] = f(t,y(),y' (1), y(0)=y(T), y'(0)=1y(T),
y(ti+) = Li(y(ts), v'(ti+) = Mi(y'(t:)), i=1,...m.

The method of lower and upper solutions is directly applied to obtain the
results for this problems whose right-hand sides either fulfil conditions of
the sign type or satisfy one-sided growth conditions.

Key words: ¢-Laplacian, impulses, lower and upper functions, pe-
riodic boundary value problem.

2000 Mathematics Subject Classification: 34B37, 34C25

0 Introduction

In this paper we study the existence of solutions to the following problem

d

W )] = f(ty(t).y' (1)), (0.1)
y(0) =y(T), y'(0) =y'(T), (0.2)
y(tit) = Jily(t), o' (tit) = Mi(y'(t:)), i=1,...m, (0.3)

131
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where f € Car([0,T] x R?), ¢ is an increasing homeomorfismus, ¢(R) = R.
Ji € C(R), M, € C(R) and
y'(t) =y (ti-) = lim y'(8), y'(0)=y'(0+) = lim y'(t).

t—t; —

Let
o1(t;) < x < oa(ts) = Ji(o1(t:)) < Ji(x) < Ji(o2(t:)), i=1,...,m (0.4)
hold. We will assume one of the following properties of M;, either
M; is increasing on R, M;(R)=R i=1,...,m, (0.5)

or only
y < o1(ti) = Mi(y) < M(o1(t:)),

(0.6)
Yy > Ué(ti) = M7(y) > Mi(Ué(ti)), 7= 1, oo, m,

In the mathematical literature we can find a lot of papers studying the
equation (0.1) with various types of linear or nonlinear boundary conditions.
Particularly, the existence results for such problems have been proved e.g. in
[1-4].

On the other hand there are papers giving the existence theorems for impul-
sive problems to the second order differential equations z/ = f(¢,z,2’). Some
of them are based on the method of lower and upper functions ([5-14]). The
aim of this paper is to join problems with ¢-Laplacian and problems with im-
pulses and to extend the method of lower and upper functions for the problem
(0.1)—(0.3). Here, the method of lower and upper solutions is directly applied
to obtain the results for problems (0.1)—(0.3) whose right-hand sides either fulfil
conditions of the sign type or satisfy one-sided growth conditions.

The sections are organized as follows. In Section 1, we begin by definitions of
solution and lower and upper functions of the problem (0.1)—(0.3). We state two
existence theorems for the problem (0.1)—(0.3) with right-hand sides satisfying
conditions of the sign type and one-sided growth conditions and show some
applications of these theorems on the concrete problems. In Section 2, we state
and prove the existence result for problems with bounded right-hand sides. This
problem is reduced to a fixed point problem and using the Schauder fixed point
theorem, we show its solvability. In Section 3, we use the previous result to
prove the existence theorems which are stated in Section 1.

1 Formulation of the solution and main results
For a real valued function u defined a.e. on [0, T], we put

lu|loo = sup ess |u(t)].
te[0,T]

Letme Nand 0=ty <t <...<ty <tmt1 =71 be a division of the interval
J =[0,T]. We denote A = {t,ta,...,t,} and define CX(J), resp. Ca(J), as
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the set of functions v : J — R,

ul’l(t), te0,t],
ulll(t), t e (ty,ta,

u[””(t), t € (tm,T),

where ull € C[t;,t;41], resp. ul! € C[t;,t;41], for i = 0,1,...,m. Moreover,
ACA(J) stands for the set of functlons u € Ca(J) being absolutely continuous
on each subinterval (t;,t;11), i =0,1,...,m. For u € CX(J) we write

lulley oy = llloo + 1]l oo-

Definition 1 A solution of the problem (0.1)-(0.3) is a function y € CX(J)
such that ¢(y') € ACA(J), y fulfils equation (0.1) for a.e. t € J, further satisfies
the periodic conditions (0.2) and the impulsive conditions (0.3).

Definition 2 Functions o1 € CA(J), o2 € CA(J) are respectively called lower
)~

0.1

and upper functions of the problem ( (0.3), if ¢(01), p(05) € ACA(J) and
(G(4(1) = F(t (), 0L1),  (Boh(6) < F(t,oa(t), oh(t)) for ae. t € J,
01(0) = a1(T),  02(0) = o2(T),
01(0) 2 01(T),  03(0) < 05(T),

Remark 1.1 If M;(0) =0fori=1,...,m and r1 € R is such that J;(r1) =
fori=1,...,m and
ft,r1,0) <0 for ae. t € J,

then o1(t) = 71 on J is a lower function of the problem (0.1)—(0.3). Similarly,
if 1o € R is such that J;(ro) =19 for i =1,...,m and

f(t,r2,0) >0 for a.e.t € J,
then o2(t) = r2 on J is an upper function of the problem (0.1)—(0.3).

The main results of this paper are contained in the following two theorems.
In Theorem 1.1 we suppose that the right-hand side f of equation (0.1) fulfils
conditions of the sign type.

Theorem 1.1 Let lower and upper functions of the problem (0.1)-(0.3) exist
and satisfy (0.4), (0.6) and 01 < o9 on J. Let there exist functions ¢1,pa €
Ca(J) such that ¢(p1), ¢(p2) € ACA(J) and

©1(0) = o1(T),  »2(0) < po(T),
1(t) < aj(t) < a(t), on J, i=1,2, (1.7)
e1(tj+) = Mi(e1(t)),  e2(tj+) < Mj(p2(t;)), j=1,...,m.
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Furthermore, let p1, po satisfy inequalities

ftz,p1(t) < (B(er(1))'s [t 02(t) = (D(p2(t))) (1.8)

for a.e. t € J and for all x € [01(t), o2(t)].
Then the problem (0.1)-(0.8) has a solution u € CX(J) such that

or<u<oy, o1 <u <y onl (1.9)

Remark 1.2 If s; < 0j(t) on J, j = 1,2, is such that M;(s1) = s; for i =
1,...,m and

ft,z,51) <0 forae. teJ forall z € [o1(t),o2(t)],

then ¢;(t) = s1 on J fulfils conditions of Theorem 1.1. If s > o7(t) on J,
j =1,2, is such that M;(s3) = sg fori=1,...,m and

f(t,z,82) >0 forae. teJ forall z € [o1(t),02(t)],

then 3 (t) = s on J fulfils conditions of Theorem 1.1.

Example 1.1
A[o(a)) =t + a1 + (@) + L@, a(0) —a(l), #'(0) = /(D)
z(ti+) = al(x(tl)) + (1 —ai(A+ B))x(t;) + ABa; = J;(x(t;:)),
1=1,...,m,
x'(ti—i—) = bl(x ( 1)) — bl(D + C)(il'/(ti))2 + (1 + bZCD){EI(tl) = Mi(l'/(ti)),
1=1,...,m,
(1.10)
k>0and ¢ >0areodd, p>0,r>0, A<0,B>0C<0,D>0.1If
a; € [ 5. 575, ¢ = 1,...,m, then J; satisfy condition (0.4) fori =1,...,m

If v; € [0, ﬁ], i=1,...,m, then M, satisfy condition (0.6) fori=1,...,m
Ji(A) =A,J;(B)=B,M;(C)=C,M;(D)=D,i=1,...,m.

If A2+ TP < 0 then o1(t) = A is a lower function of the problem (1.10).
Function o2(t) = B is an upper function of the problem (1.10). Further, if
Bi14+TP < —CF—C" and |A|? < D¥ + D", then functions ¢, (t) = C, p2(t) = D
satisfy the conditions of Theorem 1.1, so there exists a solutions of the problem
(1.10) fulfiling inequalities (1.9).

Example 1.2
((x/)B)/ = %(ﬂf/k —sgnz')+aP +t4, k>0, p>0areodd, q>0,
z(0) = z(3), x’(O) =2'(3), (1.11)
z(14) =z(1) + 2'(14) = 2/(1) — 2,
z(24) =z(2) -2, 2/(2+) =2/(2) +2.
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If we select functions oy and o5 in the following way

t+1—4-3%,

o1={ —t+4—4-3%,

t—2—4.3%,

t—2+46-35,

o2 =4 —t+1+6-3%,

t—5+6-35,

t € [0,1],
te (1,2,
te(2,3],

t € 0,1],
t e (1,2],
t e (2,3],

135

then oy, oy are respectively lower and upper functions of the problem (1.11). If
we select functions ¢ and @y in this way

—6% - 3R, teo,1],
_ pEl o4
p1 = 655 335 —2, te (1,2
—65F . 3k, te (2,3,
A5 .3k 42, telo,1],
P2 = 4% 3%k, te (1,2,
pt1

A 35 42, te (2,3,
then these functions satisfy the conditions of Theorem 1.1, so there exists a
solutions of the problem (1.11) fulfiling inequalities (1.9).

In Theorem 1.2 we impose one-sided conditions of the growth type on f.

Theorem 1.2 Let o1, o2 be respectively lower and upper functions of the prob-
lem (0.1)-(0.3) and satisfy (0.4), (0.5) and o1 < 02 on J. Assume that k € L(J)
is nonnegative a.e. on [0,T], w € C(]0,00)) is positive on [0,00) and

¢(=1) ds o ds
/_oo o)) - /Mw(ww(s)n‘o"

and

ft,z,y) <w(ly)) (k) + |y|) for a.e. t € J and every (x,y) € [01(t), o2(t)] X R.
(1.12)
Then the problem (0.1)-(0.3) has a solution u such that o1 < u < oy on J.

Example 1.3
(|a:’|k_1a:’)/ = %(x’k — 1)+ 2™+ 21 k> 0even, m >0 odd,
z(0) =x(3), 2'(0) =2'(3),

(1.13)
z(1+)=z(1)+1, 2'(1+)=2'(1) -2,
x ==
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Define functions o; : J — R, i =1,2

t—3 if te0,1], t+1 if telo0,1],
o1(t) =4 —t if tel,2], oa(t) =< —t+4 if te[l,2],
t—6 if te[2,3], t—2 if te2,3].

Then we have

1
ft,o1,01) = %(0'12 —1) +oif +of

1-D)+@t-3)"+1<0ift€]0,1]
Q-1+ (-t)"—1<0 ifte (1,2} = (¢(c})),
(I-1)+(t—-6)"+1<0ifte (23]

t

t

Il
S

t

2 _

1
f(t,o0,0h) = %(02 1) + 05 +of

I-1)+@¢+1)"+1>0 iftel0,1]
L=+ (—t+H)m—1>0ift € (1,2] § = (¢(a3))"
Q-1+ (E—2"+1>0 ifte (23]

t

t

|
Sk

t

Functions o1,09 are respectively lower and upper functions of the problem
(1.13). The right-hand side of the equation does not fulfil conditions of the
sign type, because f(t,z,®1) is not bounded on [0, 1]. Nevertheless, one-sided
conditions of the growth type are valid.

¢ Hz) = |x|% sgn x, w(s) =1+ s",

o0 ds -1 ds
[ wle (=) /mww*@n‘“

fltzy) = %( Fo1) tam eyttt < %(Iylk +1)+ (05" (1) + Iy (lyl* +1)

<1+ Iyl’“)(% +03'(t) + [yl) = wlly[) (k@) + [y])-

By means of Theorem 1.2, there exists a solution of the problem (1.13).

2 Existence result for bounded right-hand sides
of equations

At the beginning of this section we introduce an auxiliary problem and find a
priori estimates for its solution. The main result of this section is contained
in Theorem 2.1. In the proof of this theorem we show that a solution of the
auxiliary problem (2.6)—(2.9) exists and is also a solution of the problem (0.1)—
(0.3).
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Assume that there is h € L(J) such that |f(¢,z,y)| < h(t) for a.e. t € J, for
all (z,y) € [01(¢), 02(t)] x R. Define function ¢ : J x R — R
O’Q(t) if x> O’Q(t),
olt,x) =4 = if o1(t) < x < o9(t), (2.1)
o1(t) if x < o1(t),

and further functions w; : J x [0,1] = R, i = 1,2,
wl(tag) = Sup{|f(t,0'1,0',1) - f(t7017y)| : |y - Ui' < 6}5 (22)
WQ(tag) = Sup{|f(t70-2)0'12) - f(t7027y)| : |y - Ué' < E}'

We see that w; € Car(J x [0,1]) are nonnegative, nondecreasing in the second
variable and w;(¢,0) =0 for a.e. t € J, i =1,2.
Now, define F : J x R?> — R such that

flt,o0,y) + walt, 2=22=) + =22 for x > 09(t),

J x—og+1 rx—oa+1
F(t%?j) = f(t,l',y) for Ul(t) <z< UQ(t)7
f(ta Ulvy) - wl(ta afi;—wi-l) - afi;j-l for x < o1 (t)
(2.3)
This function is bounded by a Lebesgue integrable function H
|F(t,x,y)| < H(t) forae.tc J,forall (z,y) € R®. (2.4)
Define a function 6 : R — R
_ly if |y < K,
ﬁ(y)_{K-signy if ly| > K
and
_ r r
K =max{[o (~ max{[o(- DL 16D~ 1Hl),  (@5)
_ r r
¢~ (max{[o(—)[, [#()]} + 1 H L) |} + lotllsc + oa]loc
) 0
where
= . o, 6= in (tig1 —t).
r= Nl + oz, 6= _min (t1—t)
We consider the following modified problem
d
@ @O)] = F(t,z(t), 2'(t), (2.6)
2(0) = ¢(0,2(0) + 2'(0) — 2/(T)), (2.7)
2(T') = ¢(0,2(0) +2'(0) — 2'(T)),

t
¢’ (ti+)) — ¢(a' (1)) = S(Mi(B(a' (1)) — H(B(2'(t:))), i=1,...m. (2.9)
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For this problem the following three lemmas rule

Lemma 2.1 Let u be a solution of (2.6)-(2.9) and (0.4), (0.6) hold. Let 01,02
be respectively lower and upper functions of (0.1)—(0.8) and o1 < 02 on J. Then

u satisfies
o1(t) <u(t) < oz(t) forallte (2.10)

Proof We show that v(t) = o1(¢t) — u(t) < 0 for all ¢t € J. By (2.7), we have
v(0) =(T) < 0.
1. Assume, on the contrary, that there is o € (0, T)\A such that
max{(o1 —u)(t): t € J} =v(a) > 0.
Then (01 — u)' () = 0. This guarantees the existence of § > 0 such that

g1 — U

(o1 =w)(®) >0, WO < 75

<1 ¥Yte(a,a+d)C(0,T)\A. (2.11)

Using (2.3), (2.11) and the properties of o1, we get
[¢(o1 ()] = [o(u' (1))
/ / o1(t) — u(t)
2 J(t01(8), 01 0) = F (0, O) en (1, 0 o
> —|f(t,01(t), 01 (1) = f(t,01(2), u' (1)) [ +wi(t, |0} (8) =’ (B)])+op (8) =o' (2)] >

for a.e. t € (o, +9).

Hence, ¢(o1(t)) — ¢(u'(t)) > d(oi(a)) — ¢p(u/(e)) = 0 for all ¢ € (e, @ + 0).
Since ¢ is increasing, we get u'(t) < o (¢) for all ¢ € (o, « + ). This contradicts
that v has a maximum at «. We have showed that v does not have a positive
maximum at any point of (0,7)\A.

2. If v(t) > 0 for some t € J, there is a t; € A such that

max{v(t) : t € [0,T]} = v(t;) > 0. (2.12)
By (2.8) and the Definition 2 we get
u(tj+) = ou(tj+) —ultj+) = Jj(01(t;)) —ulty) + o1(t;) — J;(01(t5)) = v(t;).

Then
V' (tj+) <0. (2.13)

Futhermore, taking into account (2.12), we have v/(t;) > 0, and by Definition 2,
the relations

(0 > ¢(M;(a1(t;)) = o(M;(B(u'(t;))))
=w< » ((» S(B'(¢5))) > <(+»
= ¢(0}(t;+)) — d(u/(t;+)) > 0

follow. It means, since a function ¢ is increasing,

V' (t+) > 0. (2.14)
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Now, by (2.13), (2.14) we get v(t;+) = 0.
Thus, in view of the first part of the proof, there is § > 0 such that
g1 —u

4 ‘(¢ —
o(t) >0, (0] < At

<1 on (tj,t;+6) C (0,T)\A

and we deduce that v'(¢t) > 0 for all t € (¢;,t; + J), which contradicts (2.12).
So, we have proved o1 (t) < u(t) for all t € J.

If we put v(t) = u(t) —o2(t), we can prove u(t) < oo(t) on J by an analogous
argument. d

Lemma 2.2 Let u be a solution of (2.6)-(2.9) with a condition (0.6). Then u
satisfies the periodic boundary conditions (0.2).

Proof The first, we prove
a1(0) < u(0) +u'(0) — u/(T) < 72(0). (2.15)

Suppose, on the contrary, that

w(0) + u'(0) — u/(T) > 02(0). (2.16)
By the definition of the function ¢ it follows that (0, u(0) + v/ (0) — u/(T)) =
02(0). Then, by condition (2.7), we get 02(0) = u(0). The inequality (2.16)
implies that
u'(0) > ' (T). (2.17)

The equality 02(0) = u(0) = u(T) = 02(T) and (2.10)) yield 04(0) > +/(0) and
o4(T) < u/(T). This together with Definition 2, this head to

u'(0) < 03(0) < 05(T) < u/(T),
contrary to (2.17). We can similary derive the inequality o1(0) < u(0)+/(0) —
u'(T).
So, if (2.15) is valid, then
u(0) = (0, u(0) + v/ (0) — v/ (T)) = u(0) + v'(0) — v/(T) = v'(0) = /(7).

It means that a solution of (2.6)—(2.9) fulfils periodic boundary conditions. O

Lemma 2.3 Let u be a solution of (2.6)—-(2.9) with a condition (0.6). Then u
satisfies the impulsive conditions (0.3).

Proof By means of Lemma 2.1 the equality ¢(¢;, u(t;)) = u(t;) holds. Then
the condition (2.8) implies u(t;+) = J;(u(t;)) for all ¢ € {1,...,m}. We will
prove the impulsive condition for u’.

We show that
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By the Mean Value Theorem there exists & € (¢j,tj+1), 7 =0,...,m, such that

ultjva) —ulty)] _ v
tiv1 — 1 )

/(&) =

Then the equality
tj
W(t) =07 @) + [ ot/ (s))'ds)
3
holds for all j € {1,...,m}. With respect to (2.4), (2.5) and (2.6) we have
lW'(t))| < K, j=1,...,m.

By (2.9), it means that v fulfils

P (ti+)) — o(u'(t:)) = ¢(Mi(u'(t:))) — ¢(u/ () Vi€ {1,...,m},

therefore w'(t;+) = M;(u/'(t;)) for all i € {1,...,m}, which concludes the proof.
O

Now, we will prove the main result of this section concerning the existence
of a solution for problem (0.1)—(0.3) with a bounded right-hand side.

Theorem 2.1 Let o1, o2 be respectively lower and upper functions of the prob-
lem (0.1)-(0.3) and 01 < 09 on J.

Assume that (0.4) and (0.6) hold. Further assume that there is h € L(J)
such that |f(t,x,y)| < h(t) for a.e. t € J, for all (x,y) € [01(t),02(t)] X R.
Then the problem (0.1)-(0.3) has a solution u fulfilling

o1 <u<oy onlJ. (2.10)

Proof By means of the three previous lemmas it is sufficient to prove the
existence of a solution of the auxiliary problem (2.6)—(2.9). Denote

W (t) = ZX(m,T] () [o(Mi(B(u'(:)))) — ¢(B( ()] fort e, (2.18)

where X(tj,TJ(t) means the characteristic function of the interval (¢;,7]. For
fixed v € Cp(J) define g, : R — R such that

T r
gu(x) = / oz +/ F,(s)ds + W, (r))dr Vz € R,
0 0
where F,(s) = F(s,v(s),v(s)) for a.e. s € J. Since ¢! is continuous and

increasing, g, is continuous and increasing, too. We know that there is H € L(J)
such that |F,(s)| < H(s) for a.e. s € J and for all v € CA(J) and then

¢
|/ Fy(s)| < |H|r(yy forallt € J and every v € CA(J). (2.19)
0
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By (2.18), there exists ¢ > 0 such that
|Tu(t)| <o VteJ, ue CA(J). (2.20)
Since ¢ is increasing, for each z € R and for all v € CA(J)
T¢ (z—|Hy —0) < go(@) <To (z+ |Hl| L) + 0)-

holds. By this inequalities and by the fact that ¢~!(R) = R, we have g,(R) = R
for each v € CA(J). Therefore, for all v € CA(J) there exists a unique A,
satisfying

T r mo
(Av) :/ (b_l(Av +/0 FU(S)dS + \I’U(T))dT = — Z(Jz(u(tz)) — u(tz)) (221)
0

i=1

We show that there exists N > 0 such that |A,| < N for every v € CX(J).
The Mean Value Theorem for integrals implies that there is 7 € (0,7") such that

/¢ (40 + [ Fuoyis + 0 (r)ar

m

71 (4, +/0 Fyls)ds + W, (n) = — S (Ja(u(t) — u(te) ) = C.

i=1

Then A, = ¢(%) — [ Fu(s)ds — W, (n) and
C 7
4. = [o(%) / Fusds =0, (0)] < [o()| + [ IPutollas + |9,
<Jo(%) / H(s ds+g—y¢( )|+ 1820 + e
It means that
¢ 1
Al <[o(Z) |+ IHlLoy +o=N forallve CA().  (2:22)
Now define the following operator 7 : CA(J) — CA(J) by the formula
Z Xt () (i (ults)) — u(ti)) + (0, u(0) + '(0) — /'(T))
/ ot / Fou(s)ds + W (r))dr. (2.23)

0

Then for all t € J and all u € CX(J)

(Tu) (t) = ¢~ (Au + /0 Fu(s)ds + U, (t)) (2.24)
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holds. If uw € CA(J) is a fixed point of 7, then from equation (2.24), we obtain

¢
o(u'(t)) = Ay —|—/ F.(s)ds + W, (t) for all t € J and for every u € CA(J).

’ (2.25)
F € Car(J x R?) means that F,, € L(J), so we have ¢(u') € ACa(J). Dif-
ferentiating in equation (2.25), we obtain that u satisfies equation (2.6). Using
(2.21) we see that u satisfies conditions (2.7). From equation (2.25) we get for
all j € {1,...,m} equalities

j—1

¢(u'(t;)) = Au + /0 Fu(s)ds + D Xt 1) [$(Mi(B( (1)) — S(B( (t)))],

i=1

t; J
() = Aut [ Fuls)ds+ 3 X[ (1)) = 6(3( (1))
i=1
From the difference of the left-hand and right-hand sides of these equalities we
see that for all £; € A condition (2.9) follows. Moreover, from equation (2.23)
we deduce B
u(t;+) = Jj(u(t;)) forevery j € {1,...,m}.

Thus, if u is a fixed point of the operator 7 then u is a solution of (2.6)—(2.9).
Now, we will prove that the operator 7 has a fixed point u € CL(J). We
start showing that the operator 7 is continuous in C} (J). For {u,} C CA(J),
we prove
Uup — uin CA(J) = Tu, — Tuin CA(J).
Let A,, correnspond to u, by equation (2.21), and similarly let A correnspond

to u. We prove that A, — A. By the construction of A, and A and by the
Mean Value Theorem there exists &, € (0,T") such that

n—oo

lim {/OT¢*1(AH+/OT Fu,(s)ds+0,, (r))d?‘—/OTgifl(A-F/OTEL(S)CZS"'\IM(T))CZT}

§n §n
=T lim {¢‘1(An+ Fu, (s)ds+Wy, (6))—¢ " (A+ Fu(s)dswzu(&n))} =0.
(2.26)

Since ¢ is uniformly continuous in J, we have

€7L €7L
lim {An + / F,, (s)ds+ ¥, (&)—A— / F,(s)ds — \I/u(gn)} =0.
By the continuity of ¢ and 8 in w it follows that ||¥, — U,|l« — 0. Since
up — uin CA(J) and F € Car(J x R?), it holds that F,,, — F, a.e on J. By
the Lebesgue theorem and from (2.19) we have

én
lim [Fu,(s) — Fyu(s)]ds = 0.

n—oo 0
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We conclude that lim,, .., A, = A. Furthermore

t

¢
An—i—/ Fu“(s)ds—l—\llu“()ﬁA—i—/ w(s)ds + U, (t) forallte J.
0 0

Now, since

t
]An+/F (8)ds + W, (1) — A — / s)ds — Wy (t)
0
< |An _A| + HFun Fu”L + H\I/un \I’u”OOv

for all t € J, the convergence is uniform. By the uniform continuity ¢~! on
compact intervals, (7u,)" — (7u)’ uniformly on J.
Since ¢ is continuous

©(0,un (0) +u,, (0) — up, (1)) — ¢(0,u(0) +u'(0) — u'(T))

in R. Since jz are continuous for all 1 € A

ZX(ti,T](')(ji(un(tl) — un(t;) ZX(tl 7)) (Jilu(ts) — u(ts))

uniformly on J. Thus 7u,, — 7w uniformly on J.

Now, we are going to prove a compactness of the operator 7. Let M be
an arbitrary set in CA(J) and {z,} C 7(M) be an arbitrary sequence. We
prove that we can choose a subsequence convergent in CA(.J) to the function
x € T(M). Choose sequence {z,} C 7(M). Then

(M
a(t), telo,h],
e (t), te (t,ta),

n(t) =

where {x%]} C C'ti tiya),i = 0,...,m. Consider {xE]} C C'0,t1]. We will
show that this sequence is bounded and {(xiff])’} is equicontinuous on [0, 1].
Let u, € M be such that z,, = Tu,. Then by (2.19), (2.20) and (2.22)

m

e ero.0) < D 1 Ti(ut) = ults)] + loilloo + llozlos

i=1

+/Ot‘¢—1(Aun—|—/0T F,, (s)ds+%,, (r))}dr—}—}(p—l(Aun—i—/ot F,, (s)ds+%,, (t))‘

< Z | Ti(u(t) = u(ts)] + lolloo + llozlo

i=1
+ (T + V) max{|¢p” (=N = [H| sy — o), |67 (N + [|H () + 0)[}-

It means that {xL?]} is bounded.
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On the basis of the absolute continuity of the Lebesgue integral the condition

Ver > 036 >0 VT1,T2 c [O,tl] V&, € T(M) : |7’1 —7'2| < 1

T1 T2
= ‘Aun + / Fun (S)ds + \Ijun (tl) - (Aun + / Fun (S)ds + \Ijun (tl)) ‘
0 0

/sz Fy,(s) ds} < ’ /F:Z H(s) ds’ <e (2.27)

holds. By the uniform continuity of ¢! we have

Ve > 0 deg > Ole,TQ S [O,tl] Va, € T(M) :

A, + /0 " B () ds 40, (1) — (A, + /0 B (s ds + 0, (1) < e
— 67 (A, + / Fu (s) ds + W, (1))
0

—¢ ! (Aun + /OT2 F,, (s)ds+,, (tl)) ‘ <e.

If we choose d2 corrensponding to €5 by (2.27), then
Ve > 0 Jdq le,TQ S [O,tl] Va, € T(M) : |T1 —7'2| < 09

— |l () — @) ) = [0 (u, + [ Fu(s)ds 4w, (1)

T1
0

~67" (Au, + /0 B (s)ds + 0, () ] <e.

It means that {(arg? ])’ } is equicontinuous. We can do similar considerations for
the other sequences {x%]} C Clti,tiz1],i = 1,...,m. Now, we select {xL?]} C
{x%ﬂ} convergent in C''[0,#], and corrensponding subsequences {xgl} C {x%]},
i =1,...,m. Having {argcli} we can select convergent subsequence. Without
loss of generality we denote it {xgj} again, and choose corrensponding {x%}},
i =20,2,...,m. Continuing inductively we choose convergent {xgn]} C {ka]}

and corrensponding sequences {xgi]}, 1=0,...,m— 1. If we take

#0(t), telo,n],
{EE] (t)v te (tlatQ]v

z,,(t) =

we obtain the subsequence {z;, (t)} C {z,(t)} C T(M), such that {z;, ()}
converges in CA (J). It means that the operator 7 is compact.
For all u € CA(J) the following estimate holds

m
1 Tulloy ) < Y Milut) = ut)] + llonlle + llozllo

=1

+ (T + D max{l¢™ (=N — [Hll ) — ) |67 (N + | H| ) + o)} = Q-
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Define 2 = {u € CA(J) : uller sy < @} Then € is a nonempty closed
bounded and convex set. The operator 7 sends the set € into 2, 7 is compact.
By the Schauder fixed point theorem, operator 7 has a fixed point u. This fixed
point is a solution of the problem (0.1)—(0.3). O

3 Proofs of main results
In this section we prove the existence results which are contained in Theorem
1.1 and Theorem 1.2.
Proof of Theorem 1.1 Define function ¥(t,y): J x R — R
e2(t) if y > pa(t),
U(t,y) =14y if p1(t) Sy < a(t), (3.1)
p1(t) ify < p1(t).
Further define function ¢ : J x R?> — R by the formula

g(t,u,v) = f(t,u,¥(t,v)) + %
Then there exists hyg € L(J)

lg(t,z,y)| < ho(t) for a.e. t € J, for all (z,y) € [01(¢),02(t)] X R.
Functions o1 and o9 are respectively lower and upper functions of the auxiliary

problem

d

@ @) = g(t,z(t), 2'(2)), (3:3)

2(0) = =(T), (0,2'(0)) =2'(T), (34)

o(tit) = Ji(x(t:), i€ {l,...,m}, (3.5)

o (ti+) = ' (1) — V(t, 2/ (1) + Mi(¥(ti, @' (1)) = Mi(2/ (t:)), i € {1,...,m},

(3.6)
function M; satisfies condition (0.6) for all i« € A. Consider function ¢ defined
by (2.1), further formulas (2.2) - (2.5) defined for function g. By means of the
proof of Theorem 2.1 there exists a solution u of the following problem

L6 )] = F(t,2(6),2'(1),
2(0) = 9(0,2(0) +(0,'(0)) — #/(T)).

with a property 01 < u < 09 on J.
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In additions, function u is also solution of the problem (3.3)—(3.6). We will
show that the following inequalities hold

o1 <u <y onlJ (3.7)

Since ¢ is increasing, it is enough to prove the inequality ¢(¢1) < ¢(u') < d(p2)
on J.

1. Put z = ¢(u') — ¢(p2) on J. Assume, that there is o € (0,7)\A such
that z has a positive local maximum at «, i.e. z(«) > 0. Since u is a solution of
the problem (3.3) - (3.6), there is § > 0 such that z(¢) > 0 on (o, a + ) and

2 (t) = [’ )] = [Ble2(t)] = g(t, u(t),u'(t)) — [p(p2(t))]
U — ¢a(t)
> f(t7u(t)a 302(75)) + o — 302(t) + - f(ta U(t), @2(75)) >0
holds for a.e. t € (o, + 0) with respect to (1.8). Thus, for a.e. t € (o, a0 + 0)
we have 2/(t) > 0. By integration of this inequality we get

t
1

0</%@%=/®W@W—WW@M%
= 30 (1)) — Blipa(®) — (Bt (@) — Blpa(a))) = 2(t) — 2(a).

It means that z(t) > z(«) for all t € (o, + §). It contradicts the assumption
of the local maximum of z in a.

2. Assume that there is t; € A such that z(¢;) > 0. Then u'(t;) > @a(t;).
Since

(W = @2)(t+) = /(1) — palty) + My (pa(ty)) — My (pa(ty) > O,
the inequality z(¢;4+) > 0 holds. Then there exists § > 0 such that
z(t) >0 on (t,t;+9), 2'(t)>0 forae. te (t,t;+9). (3.8)
By the first part of the proof we have
Z'(t) >0 on (tj,tjt1)- (3.9)
Now, by (3.8) and (3.9) we obtain

max z(t) = z(tj41) > 0.
te(ty t 41l
Continuing inductively we get z(T) = ¢(u'(T)) — ¢(p2(T)) > 0. It means that
u'(T) > p2(T) > ¢2(0). It is contradiction because from (1.7) and (3.4) we
get u/'(T) < p2(0) < @o(T). It means that the inequality u’ < s holds on J.
By an analogous argument we can prove inequality ¢; < u’ using function
z(t) = ¢(e1(t)) — ¢(u'(t)). So, u fulfils (3.7), consequently, u is a solution of
(0.1)—(0.3) satisfying (1.9). O

Before proving Theorem 1.2, we prove the following lemma where we derive
a priori estimates for derivatives of solutions.
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Lemma 3.1 Let oy, oo be respectively lower and upper functions of the problem
(0.1)-(0.3) and o1 < o3 on J. Assume that (0.5) holds. Further assume that
k € L(J) is nonnegative a.e. on [0,T], w € C([0,00)) is positive on [0,00) and

¢(=1) ds o ds
/_w RO I /¢<1>w<|¢>1<s>|>‘°°' (3.10)

Then there exists ji. > 0 such that for each function u € CX(J) fulfiling (0.2),
the conditions for derivative in (0.8) and inequalities

o1 <u<oy onl, (3.11)

[p(u' (@) < w(W'(ON(EE) + [ (D)) for a.e. t € J, (3.12)
the following estimate holds |u'(t)| < ps for allt € J.

Proof Put r = ||01]lcc + ||02]/cc. By the Mean Value Theorem there is ¢; €
(i, tix1) such that

2
"=, i=0,1,...,m, (3.13)

[u'(&)] < 5

where
0= z‘:or,rﬂ.r.l.,m(tH'1 —t).
The assumption (3.10) implies the existence of an increasing sequence {1, }?Zfr ‘e
(r1,00) such that
r < Mi(pg) < pgsrs  —fmrary < Mphy i(=pmysy) < —m

for j =1,...,m and satisfying

#(p1) ds
/ ——— o > T+ kLo,
sr) w(071(s)])

¢(/1«m+2) dS
[ e Ik,
P(m—+1) w(|¢_1(5)|)

/ R Y
= r L(J)»
$(—pimss) @([071(s)]) )

¢(*/‘m+3) dS
/ B s
oy @05 1E)])

d(1j+1) ds
[ e s e,
$(M; (uy)) W01 (8)])

/¢(Mm1+1j(—um+3+j)) ds
¢

> kL
(—timtass) w(jo~1(s))) )
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for j =1,...,m. We estimate v’ from above. Assume that there is 51 € (£, t1]
such that
max{u'(t) : t € [&o,t1]} =/ (B1) =c1 > 1.

Then we can find a1 € (£, 51) such that v/(ay) = r1, v/(t) > r; for all t €
(a1, B1]. Integrating the inequality

[p(u’ (1))
w(lu'(®)])

which holds for a.e. t € (ay, 81), we obtain

o [t
/a1 w(W/(t)) </(11 (k(t) +u'(t)) dt.

< (k(t) + [ (1)),

Using substitution s = ¢(u/(t)) we get that

/ﬁl [o(u’ (D)) dt /‘“C” ds
o wW(t)) o(r) W(@71(s))
Moreover,

B1 B1
/ (k(t) +u'(t)dt = | Kk(t)dt +u(Br) —u(ar) < [[E||ey +|o2(81) — o1(ar))|

1 a1

<kl + Uloz2lley + llotllewn) =7+ 1EllLon-

[ <
_ds 7
oy @(971(s)) L

which implies that ¢(c1) < ¢(p1). Since function ¢ is increasing, it means that
c1 < p1. Thus w/(t) < pq for all ¢ € [£o, t1].
Next assume that there exists 3 € (1, t2] such that

So we have

sup{u/(t) : t € (t1,t2]} =/ (B2) = ca > Mi(p1).

Then we can find such as € (t1,82) that v/'(ae) = My(u1), v'(t) > M1(p1) for
all t € (g, fB2]. Integrating inequality

[o(' @) < k(t) + [u'(t)],

w(lu'(t)])
which holds for a.e. t € (o, 82), we get
Pl @)ydt (e ds
= <r+|k )
L S0 = Ly wto Ty <+ Wz

so it must be ca < pa. We have proved that u'(t) < ps for all ¢ € [t1,t2]. Contin-
uing inductively over all intervals (¢;,t;41), we obtain the estimate u'(t) < fm+1
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for all t € [ty, T, from this u’(0) < fim+1 follows. Using the previous procedure
we deduce that u'(t) < pim42 for all ¢ € [0, .

Similarly we estimate u’ from below. Assume that there exists G343 € [0, &)
such that

min{u'(t) : t € [0,&]} = u'(Bn+3) = —Cmis < —r1.
Then we prove that —cp43 > —pmys, tj. v/ (t) > —pmys on [0,&], v/ (T) >
—m+3. From the assumption
f {0/ (£) £ € (tn, TI} = 0 (B a) = —Consa < —fimss

we get —Crpa > —flmid, 1.6 —fimyq < U'(t) for all ¢ € [t,,T]. Assume that
there exists Bim45 € [tm—1,tm) such that

inf{u'(t) : t € (tm-1,tm]} =W (Bm+s) = —Cm4s < M (= pimea)-

Then we get —Cpmi5 > —fm+5, 1.6. —pimis < ' (t) for allt € [ty,—1, tm]. We can
again prove inductively that —u/(t) > —pomya for every t € [o,t1]. If we put
M = flom4, then g, > p; for all j € {1,...,2m+ 3} and therefore |u/(¢)]| < ps
for all t € J. O

Proof of Theorem 1.2 Define functions

1 if 0<s<r",
X(s,r*)=¢ 2% if 7 <s< 2%,
0 if s>2r*

and

g(ta T, y) = X(|£B| + |y|,7”*) : f(ta T, y)v
fort € J, z,y € R, where r* = ||o1||oo + ||02]|co + max{ s, ||0]]lcos l|o5|loo} for
s« given by Lemma 3.1. For (z,y) € [01(¢),02(t)] X R, the function ¢(t,z,y)
is bounded on J by a Lebesgue integrable function. In addition, oy, o2 are
respectively lower and upper functions of the problem

%Wx'(t))] = g(t,z(t),2'(t)), (0.2),(0.3). (3.14)

According to Theorem 2.1 there exists a solution u of the problem (3.14) fulfiling
01 <u < o9 on J. Moreover,

g(t,x,y) =
=x(lz| + [yl 7)) - f(t 2, y) < x(lz] + |yl r™) - w(yD(E + y]) < w(yD(E + lyl)

for a.e. t € J, for all z € |01, 09], every y € R. It means that function g satisfies
condition (1.12) which implies that

[p(u'@))]" = g(t,u(t), v’ (1)) < w(u' @) (EE) + [u'(1)]) foraet e J.

Then, according to Lemma 3.1, |[v/(¢)] < . holds for all ¢ € J. So ||ullec +
|v/]|oo < 7* and g(t,u,u’) = f(t,u,u’) for a.e. t € J. It means that a solution u
of the problem (3.14) is a solution of the problem (0.1)—(0.3), too. It concludes
the proof of Theorem 1.2. O
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Abstract

The paper deals with tensor fields which are semiconjugated with
torse-forming vector fields. The existence results for semitorse-forming
vector fields and for convergent vector fields are proved.

Key words: Torse-forming vector fields, Riemannian space, semisym-
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1 Introduction

Torse-forming vector fields were introduced by K. Yano [8] in 1944 and their
properties in Riemannian spaces have been studied by various mathematicians.
For example some properties in Ricci semisymmetric Riemannian spaces have
been proved by J. Kowolik in [1]. In 7-semisymmetric Riemannian spaces they
are studied by the authors in [4] and [5].

This paper is devoted to the study of tensor fields which are semiconjugated
with torse-forming vector fields. We are motivated by the work of J. Kowolik [1].

First we give some definitions and notations. V;, denotes an n-dimensional
Riemannian space with a metric g and an affine connection V. The metric g

*Supported by grant No. 201/05/2707 of The Grant Agency of Czech Republic and by the
Council of Czech Government MSM 6198959214.
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need not be positive definite. T'V,, is a space of all tangent vector fields on V,.
In the whole paper we will assume that n > 2 and that all functions, vectors
and tensor fields are sufficiently smooth. Further £ will be a non-zero vector
field, i.e. £(z) # o for each z € V,,.

We denote the Riemannian tensor in V,, by R. This tensor is called harmonic,
if R , =0, where “” denotes the covariant derivative. This condition can be
written in the form R;;, = Ri ; where R;; = R, 1s the Ricci tensor of V,,.
Definition 1 Vector field £ is called torse-forming, if Vx€& = o- X + a(X) - &
for all X € TV, where p is some function on V,,, a is a linear form on V,,. In
the local transcription this formula has the form {f; = 06" + a;¢", where ¢"
are components of the torse-forming field &, 6! is the Kronecker delta, a; are
components of the form a, which is a covector on V,,.

Definition 2 A torse-forming vector field £ is called:

e recurrent, if o =0,

e concircular, if the form a is gradient (or locally gradient), i.e. there exists
(locally) a function () such that a = 9;p(x)da?,

e convergent, if € is concircular and ¢ = const - exp(gp(a:)),

o semitorse-forming, if R(X,€)€ =0 for each X € TV,,.

Properties of torse-forming vector fields in the Einsteinian spaces are proved
by the authors in [5]. In [2] and [3] J. Mikes proved that in non-Einsteinian Ricci-
symmetric and Ricci-two-symmetric (R;;1 = 0) spaces there are no concircular
vector fields which are not recurrent.

In what follows we will need a definition of an operator R(X,Y) o T for
tensors of the type (0,¢) or (1,q).

Let T be a tensor of the type (0,¢), which is defined as a g-linear form
T(X1,Xo,...,Xq), where X1, Xs,..., X, €TV,.

In the space V;, we introduce an operator R(X,Y) o T in the following way:

R(X,Y)oT(X1, Xs,...,X,)
q
;Z (X1,.., X1, REX, V)X, Xop1, -5 Xy).

In the local transcription the tensor R(X,Y’) o T has a form

q

(e}
E Ty iie g iq isjk

s=1

By the Ricci identity we have

(e}
igilik] = E Voo 10t ig P ks

where [jk] denotes the alternation of the tensor with respect to j and k.
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If T is a tensor of the type (0,0) (i.e. an invariant, which is a function or a
scalar on V},), then we put R(X,Y) oT = 0, or locally T; = 0.
Similarly we can define an operator R(X,Y) o T for a tensor T of the

type (1,q):
R(X,Y)oT(X1, Xs,...,X,)
q
;Z (X1yeooy Xom1, RO Y) X, Xotts -5 Xg) — RO Y) (T(X1s -, X))

The tensor R(X,Y) o T has a local expression

q
2 : h e
Til...is,laibdrl...iq isjk T g Rajk

By the Ricci identity we have

E et o
Lig,lgk] T cdg—1Qlsq1..ig T Viggk T Tzl g Rozjk

Now we present Kowolik’s theorems of [1] in a modified form which is more
convenient for us. These theorems will be generalized in the next parts of our
paper. First, recall notions used in the theorems.

Definition 3 A Riemannian space V,, is called semisymmetric, if
R(X,Y)oR=0 VX,Y €TV,. (1)

We write (1) locally in the form R” =0 or

ijk,[lm] —
RE RS, + Rl RS, + RY R, — R REY,, =
Definition 4 A Riemannian space V,, is called Ricci semisymmetric, if
R(X,Y)oRic=0 VXY €TV,. (2)
We write (2) locally
RajRijy + RiaRjjy =0 or  Ryj ) = 0.

Simply conformaly recurrent spaces (s.c.r. spaces) were defined by W. Roter [7].
These spaces are characterized by the following conditions:
The Riemannian space V,, is a s.c.r. space, if and only if:
1. Chijr # 0, where Ch i is a Weyl tensor of conformal curvature,
2. Chijrg = 1Chij »
3. a vector gy, is locally gradient,
4

. the Ricci tensor is a Codazzi tensor.
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Remark 1 It holds that each s.c.r. space is semisymmetric.

Theorem 1 ([1]) Let V,, (n > 4) be a Ricci semisymmetric space with a har-
monic Riemannian tensor. If there is a torse-forming vector field € in V,,, then
& is either concircular or recurrent.

Theorem 2 ([1]) If there is a torse-forming vector field & in a s.c.r. space V,
(n #4), then € is recurrent.

Let T be a tensor field of the type (0,¢) or (1,¢) and € be a vector field on
V... By means of the operator R(X, &) o T let us define the basic notion of our

paper:
Definition 5 The tensor field T is semiconjugated with the vector field &, if
R(X,6)oT =0 foreach X € TV,,. (3)
In the local transcription (3) has the form
T m&" =0, (4)

where £™ are local components of &.

2 Vector fields semiconjugated with torse-forming vector
fields

In this section we will consider 1-covariant vector fields semiconjugated with a
torse-forming vector field €. Denote by £(X) a linear form generated by &, i.e.

§(X) =g(X,€).

Theorem 3 Let T (# 0) be a 1-covariant vector field semiconjugated with a
non-isotropic torse-forming vector field £, which is not convergent. Then £ is
semitorse-forming and T is colinear with a form £(X).

Proof Assume that there is a non-zero vector field T and a non-isotropic
non-convergent torse-forming vector field &, which satisfy (4), i.e.

TR 5¢% =0, (5)

where T; are local components of T and thj i are components of the Riemannian
tensor R. According to [5] we can assume that £ is normalized, i.e. g(§,&) =
e = 1, and the condition

§a Rk = gijck — gikcj + &iajk (6)
holds, where aj, = —efj;0,x) and

ck = 0.1 + €%k (7)
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Since £ is not convergent, we have ¢; # 0.
Contracting (6) with 7% = T,,¢** and using (5) and properties of the Rie-
mannian tensor we get

gijcka — TiCj + fiajka =0. (8)

If ¢xT* # 0, then (8) gives rank ||g;;|| < 2. Since n > 2, we have ¢;T* = 0
and (8) leads to
—TiCj + fiajka =0. (9)
Since ¢; # 0, the condition (9) implies
T; = ag;,

where a if a non-zero function.
Substituting T; = a&; in (6) we see, that either £ is semitorse-forming vector
field or T; = 0. This completes the proof of Theorem 3. O

3 Symmetric 2-covariant tensors semiconjugated with
a torse-forming vector field

We will prove the following theorem:

Theorem 4 Let n > 2 and let T (# ~g) be a 2-covariant symmetric tensor
field semiconjugated with a non-isotropic torse-forming vector field €, which is
not convergent. Then it holds that & is semitorse-forming in V,, and

T(X,)Y)=7-9(X,Y)+¢-£(X)-£Y) VX,V €TV, (10)
where vy, ¥ are functions on V,.

Proof Assume that there is a 2-covariant symmetric tensor field T on V,,,
which is semiconjugated with a normalised torse-forming vector field &, which
is not convergent. It means that £ satisfies (6) and ¢; # 0.
Further we have:
R(X,&)oT =0 VX €TV,

i.e. locally
TojR§i5€° + TiaRS567 = 0. (11)

If we substitute (6) in (11) and use properties of the Riemannian tensor we get
after computation

Gilaic® —Tijei + gijTiac™ — Tycj + &u;j =0, (12)

where w is some tensor of the type (0,2) and ¢! = c,g*".
We will prove that
Taica = YC;. (13)
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Assume, that (13) does not hold. Then there exists a vector £’ such that
Cat® =0 and T,pe*P =1. (14)
Contract (12) with e’e7. Since T;; = T}; and (14) holds, we get
& = he, (15)

def
where h = —iwqge®el.

If we contract (12) with €/, we obtain by means of (14) and (15)
gii — Tiae®c; + & (WTinc™ + wipe®) = 0.

This implies that rank| g;;|| < 2, which contradicts the assumption that (13)
does not hold.
By (13) we extract the member T,;c® in (12). After computation we obtain

Fijci + Fycj + §ui; = 0, (16)

where
def

Fij = Tij —19i5- (17)
Since ¢; # 0, then there exists ¢’ such, that c,¢® = 1.
Contracting (16) with '’ we get Flap® = f-&, where f = —%wa,gsasﬂ.
Similarly, if we contract (16) with ¢?, we get
Fa=&x, (18)
where x; = —fe; — win@®.
Since Fj; is a symmetric tensor, the equality (18) implies

Fyy =1 &é;. (19)

By the assumption Fj; # 0, we have ¢ # 0. Substituting (17) to (19) we see,
that (10) is true. It remains to prove that the vector field £ is semitorse-forming.

Therefore we covariantly derive the equality (19) by indices ! and m, then
we alternate it with respect to [ and m and finally we contract it with £™. Since

Fij,[lm]fm =0 and w 7é 0,

we reach the formula

Eipm)§™ &+ & Eim€™ =0,

wherefrom it follows
Sipm & = 0.

This means that the vector field £ is semitorse-forming. O
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4 Antisymmetric 2-covariant tensors semiconjugated with
a torse-forming vector field

The following theorem deals with antisymmetric tensor fields.

Theorem 5 In a Riemannian space V;, (n > 3) there is no non-zero 2-covariant
antisymmetric tensor field T semiconjugated with a non-isotropic torse-forming
vector field &€, which is not convergent.

Proof Assume that there is a 2-covariant anti-symmetric tensor field 7" on V,,,
which is semiconjugated with a non-isotropic torse-forming vector field &, which
is not convergent. It means, that £ satisfies (6) and ¢; # 0. Similarly as in the
proof of Theorem 4 we get, that (11), (12) and (13) are true. Substituting (13)
in (12) and using the antisymmetric property of T' (i.e. T;; = —T};), we get
after computation

(T — pgii)e; — (Tij — pgiy)ei — §uij = 0. (20)

Since ¢; # 0, then there exists ¢t for which p%*c, = 1. Contracting (20)
with ¢7 we find
Ty — pgii = &mi + xaci s (21)

where 7; and x; are some covectors.
Symmetrising (21) we obtain

—2pg1i = &mi + &im + xaci + Xicr- (22)

If n > 4, we deduce that u = 0.

Assume that n = 4 and p # 0. Then covectors &;, ¢;, 7;, x; must be linearly
independent. Hence their coordinates in a given point x can be chosen in the
following way:

gi:(sila 7771:57127 CiZ(S?, Xi:(szl'

Then
0100
_ 11000
95 ="5,10 0 0 1
0010
The inverse matrix ¢”/ has the form
0100
i 1000
ij _ _
g #1000 1
0010
We can check that N
g7&& =0

holds, i.e. £ is isotropic, a contradiction.
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Thus for n > 3 the formula (22) implies, that ;4 = 0. Therefore we can
simplify (21) and (22) as follows:
Tij = &mj + Xicy
and
i + &im + xaci + xicr = 0. (23)

Vectors §; and x; are not colinear. Otherwise it should be Tj; = 0. Therefore
there is ¢’ such that

(ap® =1 and x.p* =0.

Contracting (23) with ¢'p! we find 1,9 = 0 and contracting (23) with ¢! we
get n; = —cap® - xi. Then (23) has a form

(¢ = cap™&i)x1 + (a1 — ca®™&)xi = 0.
Since x; # 0, we obtain
¢i = cap®;. (24)
Using (7) and (24) we derive
0.k = (cap™ — 0”&

Hence we have p = o(£), where £ is a scalar field satisfying &, = Or€. It means
that & is concircular and, by [3], is convergent. O

5 Main results

By means of Theorem 4 (for symmetric tensors) and Theorem 5 (for antisym-
metric tensors) we will prove the following assertion for arbitrary 2-covariant
tensors.

Theorem 6 Let n > 3 and let T (# ~vg) be a 2-covariant tensor field semi-
conjugated with a non-isotropic torse-forming vector field &, which is not con-
vergent. Then it holds that & is semitorse-forming in V, and

T(X,)Y)=7-9(X,Y) +¢-£X)-£Y) VXY €TV,
where vy, ¥ are functions on V.

Proof Assume that there is a 2-covariant tensor field 7" on V,,, which is semicon-
jugated with a normalised torse-forming vector field &, which is not convergent.

Tensor T can be uniquely expressed in the form T'= U + V, where U is a
symmetric part and V is an antisymmetric part of 7'. It holds

UX,Y)= %(T(X, Y)+T(Y, X))
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and
V(X,Y) = %(T(X, Y) — T(V, X))

for any vector fields X,Y € T'V,,. Therefore U and V are also semiconjugated
with £&. Theorem 5 implies, that V' = 0. Hence T' = U and so T is symmetric
and the assertion of Theorem 6 follows from Theorem 4. O

Now we will prove theorems for Riemannian spaces having Riemannian and
Ricci tensors semiconjugated with a torse-forming vector field. These theorems
generalize Kowolik’s results in [1].

Theorem 7 Let n > 2 and let V,, be a non-Einsteinian Riemannian space,
where the Ricci tensor is semiconjugated with a non-isotropic torse-forming
vector field §&. Then & is convergent.

Proof Assume that the Ricci tensor Ric is semiconjugated with a torse-forming
vector field &.
Since Ric is a symmetric tensor, we get by Theorem 4

Ric(X,Y) =v9(X,Y)+¢-{X)-£Y) VX, Y €TV, (25)

where £(X) = g(X, €) and 1 is a function on V;,.
Semitorse-forming fields fulfil R" j ﬁfafﬁ = 0. Contracting it with respect to

h and j we obtain Ragfafﬁ = 0, which can be written in the form

Ric(€,€) =0.

Let usput X =€ aY = £ in (25). Since we can assume that £ is normalized,
ie. g(& &) =¢&(€) = e = =1, we get ¢ = —ey and so the formula (25) has the
form

Ric(X,Y) =~ - (9(X,Y) — e£(X) - £(Y)) ¥X,Y €TV, (26)
Substituting ¥ = £ in (26) we obtain

Ric(X,€) =0 VX € TV,.

It means that £ is an eigenvector of the Ricci tensor corresponding to the zero
eigenvalue. Therefore £ is convergent. O

Theorem 8 Let n > 2 and let V,, be a Riemannian space with a non-constant
curvature, where the Riemannian tensor is semiconjugated with a non-isotropic
torse-forming vector field &. Then £ is convergent.

Proof Assume that a Riemannian space V,, with a non-constant curvature
has the Riemannian tensor which is semiconjugated with a torse-forming vector
field & which is not convergent. Then V,, has the Ricci tensor which is also
semiconjugated with & Therefore by Theorem 7 the space V,, has to be an
Einsteinian space. We can easily see that £ is concircular.
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Then, according to the result of [4] the Riemannian tensor has the form
Rniji = K(gn;9ik — 9nk9ij)s

which means that V,, has a constant curvature, a contradiction. We have proved
that £ has to be convergent. O
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Abstract

Sufficient conditions are established for the asymptotic stability of the
zero solution of the equation (1.1) with p = 0 and the boundedness of
all solutions of the equation (1.1) with p # 0. Our result includes and
improves several results in the literature ([4], [5], [8]).
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1 Introduction

In the current paper, we consider the nonlinear differential equation of the form
W+ a(i, 7)) T +b(x,7) & +c(@) + d(z) = p(t, @, 2,7, ). (1.1)

It can be written in the phase variables form

t=y, Y=z, iZ=u, (12)
u = —a(z,u)u—b(z,y)z — cly) — d(x) + p(t, x,y, z,u), '

161
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in which the functions a, b, ¢,d and p depend only on the arguments displayed
and the dots denote differentiation with respect to t. The functions a,b,c,d
and p are continuous for all values of their respective arguments.The derivatives
% = ay(z,u), % = by (z,y), Z—; = (y), and % = d'(z) exist and are
continuous. Moreover, the existence and the uniqueness of the solutions of (1.1)
will be assumed.

It is well known that the stability and boundedness of solutions of ordinary
differential equations are very important problems in the theory and applications
of differential equations. So far, perhaps, the most effective method to study
the stability and boundedness of solutions of nonlinear differential equations is
still the Lyapunov’s direct (or second) method. In the relevant literature, for
the fourth order nonlinear differential equations, many stability and bounded-
ness results have been established by using this method. We refer to [1-8] and
the references cited there for some of those topics. In [5], Ponzo discussed the
stability of solutions of the equation (1.1) in the case p(t,z,z,z, ) = 0. Nearly
four decades later, Hu [4] proved that the result of Ponzo [5] was not true in
general, except the special case b(z,y) = constant and d(z) = cx (¢ is a con-
stant) in (1.1). Recently, in [8], Wu and Xiong also investigated the asymptotic
stability of the zero solution of the differential equations described as follows:

2 + a1 % + agii + asi + f(z) =0
and
@ a7 4 f(x,2) & +asd + agz = 0,

in which a1, as,as and a4 are constants. The motivation for the present work
has come from the papers of Ponzo [5], Hu [4], Wu and Xiong [8] and the papers
mentioned above. Our aim is to obtain similar results and improve some results
in the papers stated above. It should also be noted that the domain of attraction
of the zero solution z = 0 of the equation (1.1) (for p = 0) in the following first
result is not going to be determined here.

2 The stability and the boundedness results of solutions
of (1.2)

In what follows we shall use the following notations:

l/ a(z,0)dz, z#0
0

a1(z,0) == ¢ %
a(0,0), 2=0
and "
c(y
aly) = !
(0), y=0.

For the case P =0 in (1.1) the following result is established.
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Theorem 1 Further to the basic assumptions on the functions a,b,c and d
assume that the following conditions are satisfied (o, B, p,7,6,n,€ and e1—some
positive constants):

(i) 0 <a(z,u) —a <e forall z and u.
(i) e1(y) > 8 for all y #0,¢(0) = 0.

(i) 0 <b(z,y) —pu < /5% and

Yy 2
y/o ba(z,y)ydy < — (%) y?

(iv) d(x)z >0 for allz #0,0 <~y —d'(z) < \/75 for all z, and d(0) = 0.

for all x and y.

(v) afp — B (y) — aya(z,u) > 6 for all y,z and u.
(vi) d(y)—caly) <n < %Z for ally # 0, and a1(z,u) —a(z,u) <e < % for
all z# 0 and u.
(vil) yyau(z,u) + Bzay(z,u) >0 for all y,z and u.
Then the trivial solution of the system (1.2) is asymptotically stable.

Remark 1 From the conditions (ii) and (v) of Theorem 1 we can obtain

Bu

a(z,u) < =— and (y) < au.
v
Remark 2 When a(Z, ) = «, b(z,z) = u, c(z) = Bz and d(z) = vz, equa-
tion (1.1) reduces to the linear constant coeflicient differential equation and
conditions (i)—(vii) of Theorem 1 reduce to the corresponding Routh-Hurwitz
criterion.

Remark 3 Theorem 1 includes and revises the result of Ponzo [5], and also
includes and improves the result of Hu [4] except the restrictions on a(z,u),
b(x,y) and d(x), that is, a(z,u) < a + €1,

b(z,y) <ty 61 / (2, y)ydy < — (BPa”ly7h) y?

and v — d'(z) <
restrictions on b(a:

and the results of Wu and Xiong [8] except the same

7

S“ﬁ

In the case p # 0 we have the following result
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Theorem 2 Suppose the following conditions are satisfied:
(i) conditions (i)—(vii) of Theorem 1 hold,
(i) [p(t,z,y,z,u)| < (A+ |yl + |z| + |u|)q(t), where q(t) is a non-negative

continuous function of t, and satisfies

¢
/q(s)ds§B<oo
0

for allt >0, A and B are some positive constants.

Then for any given finite constants xg,yo, 20 and ug, there exists a constant
K = K(x0,Y0, 20, u0), such that any solution (z(t),y(t), z(t),u(t)) of the system
(1.2) determined by

z(0) =z0, y(0) =yo, =2(0) =20, u(0)=uo
satisfies for all t > 0,
lz@) < K, |y@)| <K, [2()<K, [u®)]<K.

If p is a bounded function, then the constant K above can be fixed independent
of xo, Yo, 20 and ug, as will be seen from our the following result.

Theorem 3 Assume that the conditions (i)—(vii) of Theorem 1 hold, and that
p(ta x,Y,z, 'Uz) Satisﬁes
lp(t, @,y 2z,u)| < A < oo

for all values of t,x,y, z and u, where A is a positive constant. Then there exists
a constant K1 whose magnitude depends o, 3,1,7,d,m,¢ and €1 as well as on
the functions a,b,c and d such that every solution (x(t),y(t), z(t),u(t)) of the
system (1.2) ultimately satisfies

()] < K1, |y < K1, [2(0)] < K1, Ju(®)] < Kb

Remark 4 Theorem 2 and Theorem 3 based on the results in ([4], [5], [8]) give
additional results to those obtained in ([4], [5], [8]).

The proofs of Theorem 1 and Theorem 2 depend on some certain fun-
damental properties of a continuously differentiable Lyapunov function V =
V(x,y, z,u) defined by:

x y ﬂ'y) ) y
V= d(x)d b(x,y)ydy — | = d
047/0 (x) x+ow/0 (@, y)y dy (2 y +ozﬂ/0 c(y) dy
+ <ﬂ7ﬂ> 22+a6/ a(z,0)zdz — (04_27) 22+ (g) 2+ afd(z)y
0
+ Bd(z)z + Be(y)z + ayy /Z a(z,0) dz + ayyu + afzu. (2.1)
0

The first property of V' is stated in the following.
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Lemma 1 Assume that the conditions of Theorem 1 hold. Then
(1) V(x,y,z,u) =0 at 22 + y*> + 22 +u? = 0. (2.2)

(II) V(z,y,z,w) >0 if 2® + y* + 22 +u? > 0; (2.3)
1% l(1.2)< 0 for all t > 0.

(III) Any of the positive semi-trajectory of the system (1.2) is bounded.

(IV) The set M = {(m,y,z,u) V=0, (z,y,z,u) € R4}, except (x,y, z,u) =0,
does not contain the entire positive semi trajectory of the solution of the
system (1.2).

Proof Part (I): V(0,0,0,0) = 0, since ¢(0) = d(0) = 0. Hence (2.2) is verified.
Rewrite the function V (z,y, z,u) as follows:

- (5 v

+ (%) {u—f— za1(2,0) + %yal(z,O)r
(%) (ﬂzzi”) o= ()
o [ (3)- (520

(2 []z
where
%:w/ “ﬁf

W3 = aﬁ/ a(z,0)zdz — Mzﬂ
0

Part (II): Now we verify (2.3). To do this we have four cases.
(a) Let y # 0, z # 0. From (iv) of Theorem 1 it follows that

ad?(z)
2

W1>a'y/0xd(x)dx— >a/jd(m)[7—d'(x)]dm>0.

Now note that

w@zﬁﬂ@@+éﬂwww
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Therefore,

Yy
W = aﬁ/o c(y) dy aﬂc = aﬂ/ Plydy > — (aTﬂn> y?

by (vi). From the identity

/ za(z,0) dzzz/ a(z,O)dz—/ za1(z,0) dz
0 0 0

Ws = aﬁ/za(z,O)zdz—%ﬁz/za(z,o)dz
0 0
— %ﬂ/oz[a(z,O) —a1(z,0)]zdz > — <04Tﬂ6) 2

by (vi) of Theorem 1. On gathering the estimates for Wi, Wy and W3 into (2.5),
we have that

we find

V> a wd(m)h—d’(x)] dx + _ab_ u+ za(z,0) + lyal(Z,O) 2
/0 (2@1(2,0) B

+ (%) {d(m) +c(y) + #r + <%> 22

2
- <i> {ﬂcl(y) +a’y+ QT&] e /y ey dy
0

2a
()~ (@) e e
(Ol

Now consider the terms

i (3) 7 ()22

Y 2
Ws = CW/O b(z,y)y dy — (5—;> y* - <%) [mal(z,O) + O‘;"} y?

which are contained in (2.6).
By using the assumptions (i), (v), (vi) of Theorem 1 and the mean value
theorem (for derivative), we find

and

r 2
W, = (%) _aﬁu — B (ry) — oy — & 2&} 2?
r 2
> (%) = ¢ (01y) — aralz. ) - © L ﬂ 22

1Y\ [. a?Be] ,
> — —
- <2a> _5 2 ]Z >0,
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where 0 < 6, < 1. Similarly, from (iii), (v), (vi) of Theorem 1 and the mean
value theorem (for integral), we obtain

T [ 2 af’n]
W5 > <%) _Ofﬁﬂ—ﬂ —avyai(z,0) — on }y
r 2
= <%) _aﬁu—ﬂ2 — avya(f2z,0) — 0425777] e
Y\ [ a8n]
= <%) " ]y =0

where 0 < 0 < 1. On substituting the estimate for Wy and W5 into (2.6) we
have

V> a/ow d(z)[y — d'(z)] dz + (#50)) {u—i— za1(z,0) + %yal(z,O)r

(v 22+ 3 -]

@) () el e

(b) Let y? + 22 = 0. Then it follows from (2.5) that

VZa’y/ d(x)dx—k(g) 2>0 if2? +u?>0.
0

(c) Let y # 0, z = 0. Similarly, it is easy to see that

V> a/om d(z)[y — d'(x)] dz

*(amim) [+ Jomioo] + (55 oo

(B2 @) -] o

(d) Let y = 0, z # 0. It is clear from (a) that

V> a/om d(z)[y — d'(x)] dz

@) @bz

by (2.5). Because of the estimates given by (a)—(d) we get the desired result
(2.3).
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From (2.1) and (1.2) it is trivial that the time derivative of V' as follows:

v = —as |1 i)

@I

y

_ {aﬁb(x, y) — B (y) — ay (é) /0 a(z,0) dz] 22

— Bla(z,u) —a]u® = Bb(x,y) — pl2u— By — d'(x)] yz
+avy /Oy ba(z, y)y dy

—ayla(z,u) —a(z,0)]yu — afBla(z,u) — a(z,0)] zu.

Hence the assumptions (i)—(v) of Theorem 1 and the mean value theorem (for
the integral) show that

V < —[afp — B (y) — aya(32,0)] 2°
— (Ber)u® = Bb(w,y) — plzu— By — d' ()] yz

+ ayy /Oy ba(,y)y dy
—ayla(z,u) — a(z,0)]yu — af [a(z,u) — a(z,0)] zu, (0 <65 <1),
< - (?’igl)u?— <g) 22— <¥> y? — W — Wy — W, (2.7)

where

We

(3)#+ st —maus (5 )
W = (%) v - @l
We = ay [a(z, 1) — a(z, 0)] yu + af [a(z, 1) — a(z, 0)] zu.

From (iii) of Theorem 1

2
Woz (5) 22 8o -l aul + (552) 2 = | e Vﬁ%} >0
4 4 2 2
Similarly, by (iv) of Theorem 1, we find
2
Wz > (T) v —Bly—d(@)] |yz| + (g) 22 = gy - ?2 >0.

The assumption (vii) of Theorem 1 (for u # 0) also shows that
Ws = a[yyau(z, 0s4u) + Bzay(z, 04u)| u? > 0,0 < 04 < 1,

but Wg = 0, when v = 0. Hence Wg > 0 for all y, z and u.
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On combining the estimates for W, W7 and Wy into (2.7) we find

. 3551 0 352
e (5 (3)- ()

This completes the proof of Part (II).

The proofs of Part (III) and Part (IV) follow the lines indicated in [4], except
some minor modification. And hence the proof is omitted.

This completes the proof of the lemma. O

The proof of Theorem 1 From Lemma 1, we see that the function V' (z, y, z, u)
is a Lyapunov function for the system (1.2). Hence, the zero solution of the sys-
tem (1.2) is asymptotically stable (see [8]).

This completes the proof. |

The proof of Theorem 2 The proof of this theorem is similar to that of
Theorem 2 of Tunc [7] and hence is omitted.

Finally, the actual proof of Theorem 3 will rest mainly on the existence of a
piecewise continuously differentiable function Vi = Vi (z,y, 2, u) satisfying

Vi(z,y,z,u) > —D for all (x,y, z,u), (2.8)
Vi(z,y,2,u) — oo as z? 4+ 4%+ 2% + u? — oo;
and also such that the limit

Vit () = limsup Vi(z(t+h),y(t+ h),z(t + h), ugf + h)) — Vi(z(t), y(t), z(t), u(t))
h—0+

(2.10)

exists corresponding any solution (x(t), y(t), 2(t), u(t)) of the system (1.2), and
satisfies '
Vit(t) < =1 if 2®(t) + y>(t) + 2%(t) + u*(t) > Dy,

where D and D; are certain positive constants to be determined in the proof.
Once the existence of such a V; is established an appeal to Yoshizawa’s
argument (see [2]) concludes the proof of Theorem 3.
We define the required V; as follows:

Vi= VotV (2.11)
where | > [o
_ Jzsgnu, if ju| >z

Vo(@,u) := {usgnx, if |ul < || (2.12)

and V is defined by (2.1).

The property of V1+ is required and is stated in Lemma 2.

Lemma 2 Subject to the conditions of Theorem 3, the function Vi defined in
(2.11) satisfies the properties in (2.8), (2.9) and (2.10).
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Proof Let (x,y,z,u) be any solution of the system (1.2). From (2.12) we
obtain |Vp(z,u)| < |u| for all  and u. It follows that |Vp(z,u)| > — |u| for all x
and u. Now, V here is the same as the function V' defined by (2.1). Since V' is
positive definite, then it has infinite inferior limit and infinitesimal upper limit,
that is, there exists a positive constant 7 such that

V(z,y, z,u) > 7(2% + 9> 4+ 22 +u?).
From these estimates for Vj and V' we get the estimate for V; as

2
1 1
V1>T(x2+y2+22+u2)—2|u|:T(x2+y2+z2)+7<|u|—;) -

So it is evident that (2.8) and (2.9) are verified, where D = 1.
Next, in accordance with the representation V; = V + V we have a rep-
resentation v1 = v + vg. Hence, the function v; = vi(t) can be defined by

v1(t) = Vi(2(t), y(t), 2(t), u(t)). Then, the existence of o] , that is,

[vl(t+h)—v1(t)]

bf (t) = limsup

h—0+ h

is quite immediate, since v has continuous first partial derivatives and vy is
easily shown to be locally Lipschitizian in x and u so that the composite function
v1 = v + vy is at the least locally Lipschitizian in x,y, z and u. Subject to the
assumptions of the theorem an easy calculation from (2.11) and (1.2) shows that

4 3 o 332 .
=i i< - (B )= (5) 2= (30 ) v+ Datlb el i ful > 1o

4 2
or
. S 4] 2
vf =0+ vgg — <3ﬂ461) u? — (§> 22— (%) 2 —d(z)sgnx + |c(y)|
+ Da(L+ lyl + |z + Jul]), if Ju| <z
The following arguments are similar to those in [3] and hence we omit the
details of the proof. The proof of this lemma is now complete. O

The proof of Theorem 3 By considering the results obtained in Lemma 2,
the usual Yoshizawa-type argument (see the result established in [2]) applied to
(2.8), (2.9) and (2.10) would then show that, for any solution (x,y, z,u) of the
system (1.2), we have

[z() < Ky, Jy()] < Ky, |20 < Ky, Ju(t)] < K,
for all sufficiently large ¢, which proves the theorem.
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