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March 29, 2016 marks the 100th birthday of Professor A.N. Golubentsev, the famous
scientist in the field of machine mechanics and applied mathematics. For the detailed
analysis of his scientific investigations and his contribution to the development of the
Institute of Mechanics of NAS of Ukraine see the paper [18] and the book [14].

Abstract: The paper deals with the nonlinear systems of ordinary differential equa-
tions. New estimates of the norms of solutions for systems under consideration are
established via nonlinear integral inequalities. The results are illustrated by the prob-
lems on boundedness of solutions, finite-time stability and exponential approximation
of solution to a class of nonlinear systems.

Keywords: nonlinear system; bounded solutions; finite-time stability.

Mathematics Subject Classification (2010): 34A34, 34C11, 34C60, 93D05.

1 Introduction

For solution of problems of nonlinear dynamics different analytical and qualitative meth-
ods of general theory of equations are applied being adapted to a particular problem
or a class of similar problems. For instance, in monograph [1] a method of dynamics
analysis is considered for the systems described by the equations containing integrals
with variable upper limit. The authors discuss physical meaning of the resolvent of inte-
gral equation and present basic analytical correlations relating the character of transient
process in the system with its parameters. As to the dynamics of machines, a resolvent

* Corresponding author: mailto:center@inmech.kiev.ua
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2 A.A. MARTYNYUK, D.YA. KHUSAINOV AND V.A. CHERNIENKO

analytic expression is given for the systems of high order equations. In the investigation
of nonlinear dynamics of machines the systems are treated which contain elastoplastic
links, nonlinear couplings with hysteresis characteristic, etc.

Stability investigations of nonlinear system motions on finite and unbounded time
interval for given estimates of the initial and subsequent perturbations were summarized
in monograph [2].

In monographs [3 — 5] two classical theories of mathematics and mechanics have been
developed. One was the theory of integral inequalities, and the other was a general theory
of motion stability in terms of integral inequalities.

The present paper proposes estimates of norm of solutions to nonlinear systems based
on the theory of nonlinear integral inequalities. Problems on boundedness of solutions,
motion stability on finite time interval and exponential convergence of solutions for one
class of nonlinear systems are considered as applications.

2 Statement of the Problem

Consider a model of some physical system described by a system of perturbed motion

equations of the form
dx

— =F(t 1

dt ( ,ZC), ( )

w(to) = X, (2)

where x € R", F(t,x) is a vector-function definite and continuous with respect to (¢, z) €

R™.

+Further we shall assume that for the initial values (t,zo) € J x D the solution to
the initial problem (1)—(2) is definite for all ¢ € J. Here J C R4 and D C R™ is an open
domain in R™. It is known that the solution x(t) of the initial problem (1)—(2) through
the point (tg,zo) satisfies the integral equation

t

x(t) = a0+ /F(s, x(s))ds (3)

to

on the interval where the solution z(t) = z(t, to, zo) is definite.
Assume that for the right-hand part of nonlinear system (1) there exist nonnegative
continuous functions a(t) and b(¢) on any finite interval J such that
1E ()]l < a®)]l + b(t)]]|*, (4)
where k> 1 and || - || is an Euclidean norm of the vector.
It is of interest to estimate the norm of solutions z(¢) to system (1) and to study

behavior of the solutions on unbounded or finite time interval when inequality (4) is
satisfied.

3 New Estimate of Solutions

We shall obtain uniform estimate of the norm of solutions to nonlinear system (1) with
the initial conditions (2) when the condition (4) is satisfied.
The following result holds.
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Lemma 1 (see [7, 8]) For the right-hand part of system (1) assume that estimate (4)
of the domain of values (t,z) € J x D is satisfied and, besides,

L(t)=1— (k—1)|ao|*! /b(s)exp l(kz - 1)/a(7)d7'] ds >0 (5)

to tO

for all t € J. Then for the norm of solutions x(t) of system (1), when (to,x¢) € J x D

the estimate
t

(@) < llzol| exp </a(8)d8> (L))~ (6)

to
is valid for all t € J.

Proof. From the integral equation (3) under condition (4) we have the estimate

t

@I < ol + /(a(S)Ilw(S)II +0(s)[[(s)[|*)ds, (7)

to
that is equivalent to the following one

t

l@)] < [loll +/(a(8) +0(s) [ (s)II* ) [l (s) | ds (8)

to

for all ¢ € J. Applying the Gronwall-Bellman lemma [6] to inequality (8) we get

le(@)ll < llao exp / (a(s) + b<s>|:c<s>||’€-1>ds]. (9)
Then, we represent inequality (9) as 0
le(@)lF < ol exp [(k -1 / (a(s) + b<s>|:c<s>||’€-1>ds] (10)
and estimate from above the term 0
exp [(k ~1) / b<s>||z<s>||’“ds]. (11)

Multiplying both parts of inequality (10) by the expression

—(k = 1)b(t) exp [ (k- 1)/b(8)llz(5)llk1d51 ;
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we arrive at

t

~(k = DOz (®)]*" exp [ (k — 1)/b(8)|:€(8>|’“1d8]

to
t

> —(k — 1) ol 2b(¢) exp [(k -1 / a(s)ds].

to
Hence, it follows that

t

%(exp [— =) [ b<s>|w<s>|’€-1dsD

to

> —(k — 1) o |~ b(s) exp [(k -n [ a(s)ds].

to
Integrating inequality (12) between ¢y and ¢t € J we obtain

t

exp l— (k—1) / b(s) ()]~ Lds

to

> L(t).

Under condition (5) the above inequality yields the estimate of the term (11) as
follows

exp [(k 1) / b(s) ()|~ Lds

to

< (L)™' forall te.J (13)

In view of estimate (13) we rewrite inequality (10) as

t

(0" < " exp [(k -nf a<s>ds] (L)~ (149)

to
Since k > 1, we get from (14) the estimate (6), i.e.

()] < llzol| exp </a(s)ds> (L(t))" 7

for all ¢t € J. This proves Lemma 1.

Corollary 1 In inequality (4) let the function b(¢) = 0 for all t € J. Then estimate
(6) becomes
¢

lz(@)]| < ||zoll exp </a(s)ds> forall teJ. (15)

to

This is the known Gronwall-Bellman estimate [6, p. 96].
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Corollary 2 In inequality (4) let the function a(t) =0 for all ¢t € J. Then estimate

(6) becomes

1
t T k-1

@) < II»”Coll{1 — (k- 1)Iwo|“/b(8)d8} (16)

to

for all t € J whenever
t

1= (k= 1)||zo /b(s)ds > 0.

to

Estimate (16) is obtained as well by the direct application of the Bihari lemma (see
[9] to the inequality
¢

le@) < laoll + / b(s) ()| .

to

Remark 1 In paper [8] new estimates of the norm of solutions are presented for
some characteristic types of nonlinear mechanics equations.

4 Applications

We shall make use of the estimate (6) to solve some problems of system dynamics.

4.1 Boundedness of Motion

In system (1) let the vector-function F'(¢,x) be definite and continuous on J x R™. We
shall cite some definitions according to [10].

Definition 1 The solution z(t) = x(t, o, zo) of system (1) is bounded, if there exists
B > 0 such that ||z(t, to, )| < B for all ¢ > g, where 8 can depend on every solution.

Definition 2 The solution z(¢) of system (1) is equi-bounded, if for any a > 0 and
to € J there exists B(tg,«) > 0 such that if ||zg|| < «, then ||z(t, to, zo)|| < B(to, ) for
all ¢ > to.

Estimate (6) provides the following results.

Theorem 1 If for any xo € R™, ||zo|| < oo, all conditions of Lemma 1 are satisfied
and, in addition, there exists 8 > 0 such that

exp </a(s)ds> (L(t))f’viil < Hxi for all t>to,

ol
to

then the motion described by the equation (1) is bounded.
Theorem 2 If for ||zg|| < o and

S

L*t)=1— (k—1)a*1 /b(s) exp l(k — 1)/&(7) dT‘| ds >0

to to
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all conditions of Lemma 1 are satisfied and there exists B(tg, &) > 0 such that

t
1 t
exp (/a(s)ds) (L*(t) T < Blto, @) for all t > to,
@
to
then the motion described by the equation (1) is equi-bounded.

Similar results can be established in terms of estimates (15) and (16) and Corollaries
1 and 2.

The proof of Theorems 1 and 2 follows immediately from the estimate (6) and Defi-
nitions 1 and 2.

4.2 Finite-Time Stability of Motion

For solution x(t) = x(t,to,x0) of the problem (1)—(2) we shall give the following defini-
tions (see [2] and bibliography therein).

Definition 3 The motion of system (1) is:

(a) stable with respect to the values (A A,t0,T), 0 < A < A, if for any solution
x(t) with the initial conditions zg: ||zo| < A it follows that ||z(t)]] < A for all
t € [to, to + T;
(b) uniformly stable with respect to the values (A, A,t0,T), 0 < XA < A, if for any
solution z(t) the condition ||z(¢1)|| < A implies ||z(¢)|| < A for any t > t1, (t,41) €
[to, to + T]
Based on Lemma 1 we shall formulate the following result.
Theorem 3 The motion of system (1) is:

(a) stable with respect to the values (A, A, to,T), if all conditions of Lemma 1 are sat-
isfied as well as the inequality

t
exp /a(s)ds (L(tf))_ﬁ < ; for all t € [to, to +T7; (17)

(b) uniformly stable with respect to the values (A, A, to,T), if the inequality (17) is
satisfied for any ty € [to,to + T such that ||z(t1)|| < A.

In terms of estimates (15) and (16) we obtain the following results.

Theorem 4 Let all conditions of Corollary 1 be satisfied as well as the inequality

t

/a(s)ds <In (%) for all t € [to, to + T (18)

to
Then the motion of system (1) is stable with respect to the values (A, A, to,T).

Theorem 5 Let all conditions of Corollary 2 be satisfied as well as the inequality

t 1

{1 — (k- 1)kt /b(s)ds} h <

to

>

for all t € [to,to + T (19)
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Then the motion of system (1) is stable with respect to the values (X, A, to,T).

The proof of Theorems 3-5 is based on the estimates (6), (15), (16) and Definition
3(a). The assumptions on motion uniform stability of system (1) with respect to the
values (A, A4, to, T') are made in terms of estimates (18) and (19), provided that ||z (t1)]| <
A for any t1 € [to,to + T]

4.3 Exponential Convergence of Solutions to Systems with Quadratic Non-
linearity

Consider systems (1) with a particular type nonlinearity, namely, the systems with
quadratic nonlinearity (see [11, 12] and bibliography therein)

i(t) = Az(t) + X7 (t)Bz(t), z(0) = xo. (20)
Here z € R™, A is a rectangular n? x n-matrix consisting of symmetric square matrices

B;i=1,2,...,n,

11 12 in
b, b} bl
12 22 2
Bi - " ’
% @ A
bln b2n bnn

XT(t) = {X1(t), Xa(t),..., Xn(t)} is a rectangular n x n?-matrix consisting of square
n x n-matrices X;(t) with vectors x(t) on their i-th lines, and the other elements are
Zero, i.e.

x1(t)  xa(t) X (1) 0
X1 () = 0 0 0 :|, Xo(t) = x1(t) wa(t) Zn(t) R
0 ...... 0 ........... 0 0 ...... 0 ........... 0
0 0 0
X () = 0 0 0
z1(t)  wa(t) zn(t)

Here and elsewhere the vector and matrix norms are specified by the formulas

n 1/2
el = { S0} 181 = (BT,

where Amax(+) and Apin(+) are extreme eigenvalues of the corresponding symmetric ma-
trices.

Let the matrix A of the linear part of system (20) be asymptotically stable. Then,
according to the theory of stability by first approximation (see [6]) the zero solution of
nonlinear system (20) will also be asymptotically stable. We shall take the quadratic
form V(x) = 27 Hz as the Lyapunov function and compute its total derivative by virtue
of system (20)

%V(x(t)) = [Az(t) + XT(t)Bx(t)|" Ha(t) + 2" (t)H[Az(t) + X7 (t)BNx(t)] (21)

=T (W[(ATH + HA) + (BT X (t)H + HX T (t) B)]x(t).
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Since the matrix A is asymptotically stable by assumption, for an arbitrary positive
definite matrix C the matrix Lyapunov equation

ATH+ HA= -C (22)

possesses a unique solution in the form of positive definite matrix H. In view of the fact
that H is a solution of the Lyapunov equation (22) we get from (21) that

%V(x(t)) = 2T ()[C - (BTX(t)H + HXT (t)B)]x(t). (23)

The stability domain of the zero solution of system (20) is the interior of the surface of
the level of the Lyapunov function V(z) = r > 0 located inside the domain

Go={reR": C-BT"XH-HX"B > 0},

where the symbol
C-B"XH-HX'"B>0© (24)

is understood as positive definiteness of the matrix. We shall replace the condition (24)
by a more “rough” one. Since for the chosen vector and matrix norms the correlation

XN = ll=@)Il,
holds true, for the total derivative of the Lyapunov function (21) the estimate

%V(w(t)) < = Pwin(C) = 2/ H|[ B[l [[] ()] (25)
is satisfied.

We designate

)\min (C)
Gy = {x eR™: ||lz]| < 7} (26)

2| H ||| Bl

Then the domain of “guaranteed” stability is specified by the expression
Gr, = m>aé<{CT: G, CGo}, G.={xecR": oTHzr <r?}. (27)
From this dependence it follows that for the “maximal” stability domain be defined, it
Amin C

is necessary to “imbed” the ellipsoid 27 HX = 72 into a sphere of radius R = WﬁB)H

and to extend it for » — oo until the ellipsoid surface touches the sphere.

Theorem 6 Let the matrix of the linear part of system (20) be asymptotically stable.
Then the zero solution of system (20) is asymptotically stable and for the solutions of the
system satisfying the initial conditions

Il < 7B sy (2%)
where Amax(l_l> )\min (C
p(H) = V(H) = -7k
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the convergence of solutions obeys the estimate

Hx(t)ll < V(H) V )‘min(y)llmoll (29)

) — 20BlletE) Jaoll] 51 4 2| Bl (o |

Proof. In order to obtain estimate (29) we use the Lyapunov function V(z) = 2T Hz
with total derivative (25). Since for the quadratic function V(z) = 27 Hx the two-sided
inequality

Amin(H)||2]* < V(@) < Amax(H) 2] (30)

is valid, the inequality (25) can be rewritten as

) 3/2(,
V) S SV + 2B @1

Using the designation (28) we rewrite the obtained expression as

Ly a(t) < (W (alt)) + 22120

3/2( (1)),
p S~ VI (x(t))

Dividing this inequality by the expression V3/2(z) we get the estimate

dV(l‘(t)) < —V(H)V_1/2($(t)) +92 ”BH()D(H)

=32 (g .
V) =g S s ()

Hence, having designated V='/2(z(t)) = z(t), we arrive at

dz(t) | Blle(H)
_9 7 < —v(H)z(t) + 2 7ﬁ\min(H) ,
and then i Blo(H
Z 1
05 Ly | )\If(( )

Solving this inequality (in the same way as the linear inhomogeneous Bernoulli equation)
we get

z(t) > [zo -2 M] eVt 4 o __Blle(H)

’Y(H) )\min(H) V(H) Amin(H) '
Substitution V~=1/2(2(t)) = z(t) yields the estimate

Vo2 (a(t) 2

Y172y — o IBletH) ]eéww |Bllpt)
'Y(H) )‘min(H) 'Y(H) )‘min(H)

Hence

-1
Y1/2(g) - g IBletd) ]emmt“ | Bllp(H) }

1/2(,,
14 ((t))ﬁ{ Y(H)\/ i (H) Y(H )/ Amin(H)
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Application of the two-sided inequality for the quadratic form (30) gives

, 1 UBlet ] e o IBletH) }
)\mmH T >~ 2 e?2 Qe 7
V Ann(E] (t)”<{ Vlleal) () Aminw)] ) o (D)

H 1 _,__|IBlle) 1657@)@2 | Blleo(H) }
vAmin(H)onH Y(H )/ Amin (H) Y(H )/ Amin(H)

V(H) v/ Amin (H) |20 |

[V(H) = 2| Bllo(H) |oll]] 2! + 2| Bllp(H) 1ol

Thus, for solutions z(t) of system (20) with the initial conditions from the domain
(27), i. e. xo € G, we obtain the estimate of solutions convergence of (29) type. This
completes the proof.

Remark 2 Consider the first order scalar equation
i(t) = —ax(t) + ba?(t), a>0, z(0)=xo. (32)

This equation is an equation with separating variables and its exact solution is the
function
azxge

a — bxg[l —e—at]’

a(t) = (33)
Consider the application of the method of Lyapunov functions with the function V(z) =
22 for the equation (32). For this function Ayax(H) = Amin = 1. The total derivative by
virtue of the linear part of system (32) is

d 2
£V(z(t)) = —2az"(t).

Therefore, o(H) = 1, v(H) = 2a. The convergence estimate (29) for solutions of the
equation with the initial conditions ||zo|| < a/|b| is of a similar form
allzo| al|zolle”"

= — 0.
[a — [bl[|zol[Je + [bl[|zoll @ — [b[[1 — =]

()] <

Thus, for the scalar equation (32) with the exact solution (33) the convergence esti-
mate coincides with the estimate obtained by the application of the quadratic Lyapunov
function.

5 Concluding Remarks

The proposed method for estimating the norm of solutions to nonlinear systems possesses
a considerable potential for application in the investigation of particular mechanical and
other nature systems. Efficiency of the proposed estimation is illustrated by the example
of a first order scalar equation, for which the convergence estimate is obtained by means
of the direct Lyapunov method.
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Abstract: Let G be a graph and S C V(G). We denote by (S) the subgraph of
G induced by S. For each vertex u € S and for each v € V(G) — S, we define
d(u,v) = d(v,u) to be the length of the shortest path in (V(G) — (S — {u})) if such
a path exists, and oo otherwise. Let v € V(G). We define ws(v) = >, W
ifv ¢ S, and ws(v) = 2if v € S. If, for each v € V(G), we have ws(v) > 1,
then S is an exponential dominating set. The smallest cardinality of an exponen-
tial dominating set is the exponential domination number ~.(G). In this paper,
we consider the exponential domination number in total graphs. We determine the
exponential domination number of T'(G) for some specific graphs G.

Keywords: graph vulnerability; network design and communication; domination;
exponential domination number; total graph.

Mathematics Subject Classification (2010): 05C40, 05C69, 68M10, 68R10.

1 Introduction

In a communication network, the vulnerability measures the resistance of network to dis-
ruption of operation after the failure of certain stations or communication links. The sta-
bility of communication networks is of prime importance to network designers (see [9,(10]).
If we think of the graph as modeling a communication network, many graph theoretical
parameters have been used to describe the stability of communication networks includ-
ing connectivity, toughness, integrity, domination and its variations (see |1}2,/4,5]). The
domination number is one of the measures of the graph vulnerability.

Domination in graphs is a well-studied concept in graph theory. Domination based
parameters reveal an underlying efficient communication network in which a vertex can

* Corresponding author: mailto:aysun.aytac@ege.edu.tr
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affect all its neighborhood vertices in some sense. In real life applications, we can en-
counter that a vertex can affect both its neighborhood vertices and all vertices within
a given distance. Distance domination is a kind of this situation. There has been no
framework yet in which the effect of a vertex broadens beyond its neighborhood while
decreasing by distance. It has been suggested (see [7]) that exponential domination is
a model for the reliability of the spread of information or gossip. In this model, the
dominating strategy of a vertex decreases exponentially with a distance, by the factor
1/2. Therefore, it is possible that a vertex v is dominated by one of its neighbors or by
some vertices that are closer to v. The assumption is that gossip heard directly from a
source is totally reliable, while gossip passed from person to person loses half its credi-
bility with each individual in the chain. Finding the exponential domination number in
this application amounts to determining the minimum number of sources needed so that
each person gets fully reliable information.

In this paper, we consider simple finite undirected graphs without loops and multiple
edges. Let G = (V, E) be a graph with vertex set V = V(G) and an edge set E = E(G).
For vertices u of a graph G, the open neighborhood of u is N(u) = {v € V(G)|(u,v) €
E(G)}. We define analogously for any S C V(G) the open neighborhood N(S) =
Uues N(u). The closed neighborhood of u is N[u] = w U N(u). For a set S C V, its
closed neighborhood N[S] = N(S)U S. A set S is dominating set of G if N[S] =V, or
equivalently, every vertex in V' — S is adjacent to at least one vertex of S. The dominating
number ~(G) is the minimum cardinality of a dominating set of G.

The distance d(u,v) between two vertices u and v in G is the length of the shortest
path between them. If u and v are not connected, then d(u,v) = oo , and for u = v,
d(u,v) = 0. The diameter of G, denoted by diam(G) is the largest distance between two
vertices in V(G) (see [3L/4]).

Throughout this paper, the largest integer not larger than 2 is denoted by |z] and
the smallest integer not smaller than x is denoted by [z].

The paper proceeds as follows. In Sections 2 and 3, the definition of exponential
domination number and known results are given, respectively. In Section 4, we give
some results on the exponential domination number of total graphs. Formulas for the
exponential domination number of the graphs obtained by binary graph operations are
given in Section 5.

2 Exponential Domination Number

The exponential domination number of a graph is a new characteristic for graph vulner-
ability introduced in [7]. This definition is in the following:

This parameter is a variation of distance domination in which, as described in the
motivation already given, the ’dominating power’ radiating from a vertex declines ex-
ponentially with distance. Let G be a graph and S C V(G). We denote by (S) the
subgraph of G induced by S. For each vertex u € S and for each v € V(G) — 5, we define
d(u,v) = d(v,u) to be the length of the shortest path in (V(G) — (S — {u})) if such a
path exists, and co otherwise. Let v € V(G). The definition is

— ZuGSQET{J)—N ifv¢5a
ws(”)—{ 2, ifveS.

We refer to ws(v) as the weight of S at v (note that we define w,(v) = 2 if v € S since
then v contributes ws(v)/2¢ to every vertex it exponentially dominates at distance d).
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If, for each v € V(G), we have ws(v) > 1, then S is an exponential dominating set.
The smallest cardinality of an exponential dominating set is the exponential domination
number, v.(G), and such a set is a minimum exponential dominating set, or v.(G) -set
for short. If u € S and v € V(G) — S and ﬁ > 1, then we say that u exponentially
dominates v. Note that if S is an exponential dominating set, then every vertex of
V(G) — S is exponentially dominated, but the converse is not true (see [7,8]).

3 Basic Results

Theorem 3.1 [7] For every positive integer n, ve(Pn) = [*=].

Theorem 3.2 [7] For every positive integer n,

2 if n=4,
@) ={ Ty, ifnrics
Theorem 3.3 [7] If G is a connected graph of diameter d, then v.(G) > Lﬁz],
Theorem 3.4 [7] If G is a connected graph of order n, then v.(G) < %(n +2).

Theorem 3.5 [7] Let G be a connected graph of order n and T be a spanning tree
of G. Then .(G) < ~.(T).

4 Exponential Domination Number of Total Graphs

In this section, the exponential domination number of total graph of a graph is calculated
and formula for the exponential domination number of . (T(G)) is given.

Definition 4.1 [3, 4] The vertices and edges of a graph are called its elements. Two
elements of a graph are neighbors if they are either incident or adjacent. The total graph
T(G) of the graph G = (V(G), E(Q)), has vertex set V(G) U E(G), and two vertices of
T(G) are adjacent whenever they are neighbors in G.

Example 4.1

V1 V2 V3 Vg Vs Ve V7

Vg Vg V1o V11 V12 V13 Via V15

Figure 1: Total graph T'(Ps).



where S1 = {ve, vs, v12,V14}.
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The following table shows us the weight of S; at all vertices of the graph T'(Fg),

v d(v,vy) d(v,vg) d(v,v12) d(v,v14) Wi, ()
u 1 1 4 7 2135
(%) - - - - 2

U3 1 3 2 4 1.875
N 2 4 1 3 1.875
Vs 3 ) 1 2 1.81
Ve 4 6 P 1 1.655
v7 5) 7 3 1 1.325
(% - - - - 2

Vg 1 1 3 6 2.281
V10 1 2 2 ) 2.015
V11 2 3 1 4 1.875
V12 - - - - 2

V13 4 6 1 1 2.156
V14 - - - - 2

V15 6 8 4 1 1.147

Sy_set, Yv € V(T(FP)), ws(v) > 1 is satisfied.

dominating set.

For

So, Si_set is an exponential

The following table shows us the weight of Sy at all vertices of the graph T'(Ps), where
Sy = {vs,v10, v14}-

v d(v,vs) d(v,v1p) d(v,v14) W, (v)
V1 4 2 6 0.656
Vo 3 1 5 1.56
V3 2 1 4 1.625
V4 1 2 3 1.75
Vs - - - 2

vg 1 4 1 2.125
vy 2 5 1 1.56
vg ) 2 7 0.575
Vg 4 1 6 1.156
V10 - - - 2

V11 2 1 3 1.75
V12 1 2 2 2

v13 1 3 1 2.25
V14 - - - 2

V15 3 6 1 1.281

Sa_set, wg,(v1) > 1 and condition wg,(vs) > 1 is not satisfied. So, S is not
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an exponential dominating set.
The following table shows us the weight of S3 at all vertices of the graph T'(Fg),
where S3 = {vg,v11,v14}-

v d(v,vg) d(v,v11) d(v,v14) Wiy (v)
V1 1 3 6 1.281
vy 2 2 5 1.06
V3 3 1 4 1.375
Uy 4 1 3 1.375
vs 5 2 2 1.06
Vg 6 3 1 1.281
vy 7 4 1 1.14
Vg - - - 2

Vg 1 2 6 1.531
V10 2 1 5 1.56
V11 - - - 2

V12 ) 1 2 1.56
V13 6 2 1 1.531
V14 - - - 2

V15 8 5 1 1.067

For Ss_set, Yo € V(T(Ps)), ws(v) > 1 is satisfied. So, Ss_set is an exponential
dominating set.

Similarly, we can get a lot of exponential dominating sets of the graph T'(Ps) but,
for exponential domination number we need the minimum cardinality of among all ex-
ponential dominating sets. Here, v.(T(P,)) = min{|S1|, |Ss|} = min{4,3} = 3.

Theorem 4.1 Let P, be a path graph with n vertices and T'(P,,) = G be a total graph
of P, with 2n — 1 vertices. Then 7.(G) = [§].

Proof. The domination number of P, is v(P,) = [§]. If we add the vertices of
the domination set to . — set, every vertex v in v, — set is adjacent to four vertices
in graph G. For Vu € N, _set(v), ws(u) > 1. The length of the shortest path, from
Vu € V(G) — N, —set[v] remaining vertices to exactly two vertices in v, — set is 2. So,
ws(u) > 1. Consequently, exponential domination number of G is

1e(G) = [5].

The proof is completed.

Theorem 4.2 Let C,, be a cycle graph with n vertices and T(C,) = G be a total

graph of Cp, with 2n vertices. Then, for n >3 v.(G) = [§].

Proof. The proof is similar to the proof of Theorem 7.

Theorem 4.3 Let S, be a star graph with n+1 vertices and T(S1,,) = G be a total
graph of Si ., with 2n + 1 vertices. Then v.(G) = 1.
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Proof. Every vertex in G is adjacent to centre vertex ¢ in G. So, we can add only
centre vertex ¢ to v, — set. Hence, we have ws(v) = 1 for Vv € V(G) — {c} and w,(c) = 2.
Therefore, the result is obvious.

The proof is completed.

Theorem 4.4 Let K,, be a complete graph with n vertices and T(K,) = G be a total
graph of K, with (n®+ n)/2 vertices. Then, v.(G) = 2.

Proof. Since in a complete graph all vertices are mutually adjacent, distance between
each pair of vertex is 1. Distance between remaining vertices in V(G) — V(K,,) and
any vertex in K, is at most 2. Hence, condition ws(v) > 1 is not satisfied for some
v € V(G) — V(K,). As in the proof of Theorem 7, one more vertex in K, should be
added to . — set for the length of the path from vertices in V(G) — V(K,,) to exactly
two vertices in 7. — set to be 2. Hence, we have 7.(G) = 2.

The proof is completed.

Theorem 4.5 Let W1, be a wheel graph with n+ 1 vertices and T(W1,,) = G be a
total graph of Wy, with 3n + 1 vertices. Then, v.(G) =[]+ 1.

Proof. Let the vertex-set of graph G be V(G) = V1(G) U Va(G) U V3(G) U V4 (G)
where,

Vi1(G) = The set contains the center vertex c of graph W1 ,,.

V2(G) = The set contains all vertices of graph W1 ,,, except center vertex.

V3(G) = The set contains the edges of graph Wi ,, which are adjacent to center
vertex; are the vertices of graph T'(W7y ).

Vi(G) = The set contains the edges of the cycle of graph W ,, are the vertices of
graph T(Wl,n)'

The center vertex c¢ is adjacent to every vertex in Vo(G) and V3(G). So, the centre
vertex ¢ should be added to 7. — set. But, the length of the path from VYu € V4(G) to
every vertex in v, — set is 2. Therefore, condition ws(u) > 1 is not satisfied. As in the
proof of Theorem 7, the length of the path from every vertex in V4(G) to exactly two
vertices in 7. — set should be 2. The length of the path from every vertex in Vo(G) to
two vertices in V4(G) is 1 and two vertices in V4(G) is 2. Hence, [W] = [4] vertices
in V5(G) should be added to 7, — set. There is already the center vertex ¢ in 7, — set.
Hence, we have 7.(G) = [§] + 1.

The proof is completed.

5 Corona and join graphs, the exponential domination number

Definition 5.1 [3,4] The corona G;0G5 is obtained by taking one copy of G and
|G1]| copies of G4 , and by joining each vertex of the ith copy of G2 to the ith vertex of
Gy, i=12,...,|G].

Definition 5.2 [3,4] Let G; and G2 be two disjoint graphs. The join of G; and
Go with disjoint vertex sets V(G1) and V(G2) and edge sets E(G1) and E(Gs2) is the
graph G = G; + Gy with vertex set V(G) = V(G1) U V(Gs) and edge set E(G) =
E(G1)U E(G2) U{(u,v) :ue V(Gy),v € V(G2)}.

Theorem 5.1 Let G1 = P,, be a path graph with n vertices and G be any connected
graph. Then, v.(G10G) = [252] + 2.
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Proof. If |V(G)| = nq, then |V (G10G)| = n(ny + 1). Every vertex in G except the
end vertices is adjacent to n; vertices and two vertices in G;. The path between every
vertex in Gy except the end vertices and n(n; + 1) — (ny — 2) vertices in G10G is at least
2. So, we obtain the minimum exponential domination set S by adding some vertices in
G1 to S and S C V(G;). Two end vertices of graph G; should be added to exponential
domination set S of G10G. Otherwise, for Vv € V(G10G) — V(G1) that are adjacent
to these end vertices, ws(v) > 1 is not satisfied, since the length of the path between v
and one vertex in G10G is 2; the length of the path between v and the other remaining
vertices in G10G is at least 3. If we add |52 | vertices in G except these end vertices,
to S, for Yu € V(G10G) ws(u) > 1 is satisfied. There are already two end vertices in S.
Hence, we have 7.(G10G) = | %52 ] + 2.

The proof is completed.

Theorem 5.2 Let Gy = C), be a cycle graph with n vertices and G be any connected
graph. Then, v.(G10G) = [§].

Proof. 1f |V(G)| = n1, then |V(G10G)| = n(ny + 1). Every vertex in G; is adjacent
to ny vertices and two vertices in G1. The path between every vertex in G and n(n; +
1) — (n1 — 2) vertices in G10G is at least 2. So, we obtain the minimum exponential
domination set S by adding some vertices in G; to S and S C V(G;). We obtain S by
adding Vv € S satisfies d(u, v) < 2 or d(u, v) = oo for Vu € (V(G10G)—S). So, there must

be [§] vertices from Gy in S . Consequently, wy(x) > 1 satisfying for Vo € V(G10G)

and we have
Ve(G10G) = [5].
The proof is completed.

Corollary 5.1 Let G1 = C,,. Then, v.(G10G) = diam(G1).

Theorem 5.3 Let G; = Si, be a star graph with n + 1 vertices and G be any
connected graph. Then, v.(G10G) = 4.

Proof. We denote the centre vertex of G; by ¢. In Gy0G, for Vu € V(G) and
Yo € V(Gy — {c}) d(u,v) < 3. If we set S with vertices from G; — {c} then vertex v
contributes at least m = 25 to wy(u). Hence, adding any 4 vertices from Gy — {c}
to S is sufficient and we have

")/e(G1 OG) =4.
The proof is completed.

Theorem 5.4 Let G1 = Wi, be a wheel graph with n + 1 vertices and G be any
connected graph. Then, v.(G10G) = 4.

Proof. The proof is similar to the proof of Theorem 17.

Theorem 5.5 Let G &£ K,, be a complete graph with n vertices and G be any con-
nected graph. Then v.(G10G) = 2.

Proof. The length of the path between Vv € G10G and every vertex in (1 is at most
2. So, it is easy to see that diam(G10G) = 3. Hence, S C V(G}) satistying w,(v) > 1.
It is sufficient to add any two vertices to S. Therefore, we have
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Ye(G10G) = 2.
The proof is completed.

Corollary 5.2 For any two graphs G1 and Ga, G10Gy > [M-‘

Theorem 5.6 Let G1 and G4 be any two graphs having respectively diameters dy
and da. If diam(G1) = di < diam(G2) = da, then v.(G1 + G2) = 7.(G1).

Proof. We assume that diam(G1) = di < diam(G2) = d2. By the definition of
~e(G1), we can not reduce any vertex from ~.(G1) and every vertex in Gy is adjacent
to every vertex in v.(G1). If we add every vertex in .(G1) to S minimum exponential
number of G1 + Ga, for Vu € G1 wy(u) > 1 and for Vv € V(G3) ws(v) = 1 is satisfied.

The proof is completed.

6 Conclusion

In an administrative setup, decisions are taken by a small group who have effective
communication links with other members of the organization. Domination in graphs
provides a model for such a concept. The domination in graphs is one of the concepts
in graph theory which has attracted many researchers to work on it because of its many
and varied applications in such fields as linear algebra and optimization, design and
analysis of communication networks, and social sciences and military surveillance. Many
variants of dominating models are available in the existing literature. Dankelmann et al.
(see |7]) recently defined exponential domination. Hence, in this paper, we investigate
the exponential domination number of some total graphs. Moreover some results about
exponential domination number of graphs obtained by graph operations are established.
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1 Introduction

The hybrid dynamic systems are systems that consist of coupled discrete and continuous
components. Any electromechanical system with computerized controller is a hybrid
system in general. In the past, the modeling and analysis of hybrid system have been done
separately for its discrete and continuous components. The overall system is designed
in a rather empirical fashion. Since computer-aided control is becoming more and more
significant in modern system design practice, we face a major challenge: the development
of intelligent, reliable, robust and safe computer-controlled systems [IH4]. The foundation
for modeling and analysis systems must be established formatting [5].

Whatever be the electro-mechanical system it has be ruled by the following equation

[5] = [P [A] « [C], (1)

where: S is an electro-mechanical system, P is a power supply, A is an actuator, C' is a
control. Hence, to make the system working at its optimum and running under the most
efficient ability the parameters of the equations have to meet the following criteria:

[S]r = [Plp * [As * [Clo. (2)

So, to construct a system that works in optimal status and in very favorable condi-
tions, i.e. that tends towards to ideal, we must construct a highly reliable actuator with
a good yield, good stability, and with a perfect power supply and robust control.

We need to add the third term so that the system operates in a closed loop. We
explain the three terms of equation (2)).

2 Electro-Mechanical System

Our actuator [A] is synchronous permanent magnet motor (PMSM), which has good
characteristics such as high power density, high torque to inertia ratio and efficiency,
The use of permanent magnet synchronous machine (PMSM) is in constant progress, in
particular in the areas where significant performance is needed. The specific contributions
of the synchronous machine are in relation to the gain in weight and volume, but also
in the dynamic, thanks to more efficient control laws. For these reasons, this type of
actuator is strongly preferred in the field of aeronautics [6,[7].

2.1 Machine model PMSM

The equations of electrical machines are described in reference d, ¢ by the following
equations [§]:

dig R . q . 1

Hd 24,0 _

dt Tad TPt v

dig R . Ly - 9y 1

Pa i, -0 — 3
i T A A e L (3)
a0 3p . o1 F,

ar §(¢flq + (La = Lq)iaiq) — jTr - 7Qa

where vq, vq, 4, tq represent the stator voltages and currents returned to the axis d and
q.
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3 The Power Supply Study

The power supply is represented here by Multivel voltage-source inverters, that have been
receiving more and more attention in the past few years for high- and medium-power
induction-motor (IM) drive applications. Many multilevel inverter configurations and
pulse width modulation (PWM) techniques are presented to improve the output voltage
harmonic spectrum [9L[I0]. Some of the popular multilevel configurations are the neutral
point clamped (NPC), series-connected H-bridge, flying capacitor, etc. Although they
can be configured for more than two levels, as the number of levels increases, the power
circuit and control complexity due to a large number of devices, increase. An optimum
topology for multilevel inverters with more than three levels has not been achieved until
now [9[1TL12].

A multilevel inverter has four main advantages over the conventional bipolar inverter.
First, the voltage stress on each switch is decreased due to series connection of the
switches. Therefore, the rated voltage and consequently the total power of the inverter
could be safely increased. Second, the rate of change of voltage (dv/dt) is decreased due
to the lower voltage swing of each switching cycle. Third, harmonic distortion is reduced
due to more output levels. Forth, lower acoustic noise and electromagnetic interference
(EMI) is obtained [13}14].

Furthermore, the proposed hybrid PDPWM offers better harmonic performance com-
pared to its conventional PWM counterpart [9], applying this technique for supplying
the PMSM.

Vi

vz

3

Figure 1: Schematic diagram of the inverter topology used to verify the proposed hybrid
modulations.

Multilevel pulse width modulation is based on comparison of sinusoidal reference
signal with each carrier to determine the voltage level that the inverter should switch
to. Carrier based N level PWM operation consists of N-1 different carriers [I3}[15]. The
carriers have the same frequency f., the same peak to peak amplitude V', and are disposed
so that the bands they occupy are contiguous. They are defined as [13]

. N
cz-:V((—1)f<1>yc(wc,@)+i—§>, i=1,...,N—1, (4)
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where y. is a normalized symmetrical triangular carrier defined as

pelwerg) = (~)F (@ mod 2) 1)+ 3, 5)
= L:t;— (’0, we = 27 fe, (6)

where ¢ represents the phase angle of y., y. is a periodic function with the period
T. = 27 /we. Tt is shown that using symmetrical triangular carrier generates less harmonic
distortion at the inverter’s output [16].

While the multilevel PWM techniques developed thus far have been extensions of
two level PWM methods, the multiple levels in a cascaded inverter offer extra degrees of
freedom and greater possibilities in terms of device utilization, state redundancies, and
effective switching frequency.

In this paper, we proposed this method [13]. The hybrid multilevel PWM scheme is
presented which takes advantage of the special properties available in conventional PWM
methods and minimizes switching losses with better harmonic performance. Figure
shows the carriers and the reference signals for a five level PWM using PD technique
with mé = 0.8 and carrier frequency f. = 1050hz [13].

T “'H A AT TA A A
18 u il H N H ” M Nl
mm‘u‘ M " u“ KN ‘l‘ HK
14 ‘\“ \” \M HW |
' ‘\u\\ HM HHH\ ‘\
AN

0 i i i i
0 0005 001 0015 002 0.025 0.03 0.035 0.04
t(second)

Figure 2: The references and carrier waves (triangular) for a five level inverter.

The proposed hybrid PWM is the combination of low frequency PWM and high
frequency SPWM. In each cell of cascaded inverter, the four power devices are operated

At two different frequencies, two being commutated at low frequency, i.e., the funda-
mental frequency of the output, while the other two power devices are pulse width mod-
ulated at high frequency. This arrangement causes the problem of differential switching
losses among the switches [13].

An optimized sequential signal is added to the hybrid PWM pulses to overcome this
problem. The low and high frequency PWM signals are shown in Figure Bl An opti-
mized hybrid PDPWM method commutates the power switches at high frequency and
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Vol(v)
o
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i

0 0.005 001 0015 002 0.025 0.03 0.035 0.04

Vo2(v)
o
(4]

0 0.005 001 0015 002 0.025 0.03 0.035 0.04

0 0.005 001 0015 002 0.025 0.03 0.035 0.04

0 0005 001 0015 002 0025 003 0035 004
t(s)

Figure 3: Low and high frequency hybrid PWM pulses at mi=0.8 and f. = 1050hz.

low frequency sequentially. A common sequential signal and low frequency PWM signals
are used for all cells in cascaded inverter. A high frequency SPWM for each cell is ob-
tained by the comparison of the rectified modulation waveform with corresponding phase
disposition carrier signal. The low frequency PWM signal should be synchronized with
the modulation waveform. In Figure @l the gate pulses are generated by a hybrid PWM
controller. This controller is designed to mix the sequential signal, low frequency PWM
and high frequency phase disposition sinusoidal PWM and to generate the appropriate
gate pulses for cascaded inverter [17].

The previous section has presented the formulation of an optimized hybrid PDPWM
switching pattern of a five level inverter. For completeness, the generalized formulation
that suits N level inverter is presented [13].

4 Generalized Predictive Controller

The MPC provides various algorithms and the best algorithm is generalized predictive
algorithm (GPC). MPC is one of the advanced control strategies, which can forecast the
future response of the plant and optimize the control input with the help of a model of the
plant. The prediction model will be augmented by the model of state space matrices [I8].

In recent years, model predictive control (MPC) seems to be one of the most attractive
advanced process control algorithms both in academia and in industry. The combination
of new control design concepts in MPC, such as model prediction, receding horizon
optimization and real-time correction, makes it possible to yield high performance for
control systems. Among various MPC algorithms, general predictive control (GPC) has
received particular attention. However, in contrast to the rapid development of MPC in
application areas, the theoretical study of MPC properties seems still scarce. Only a little
number of studies have been focused on the closed-loop properties of GPC and other MPC
algorithms in relationship with the tuning parameters. Among these, excellent results
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Figure 4: Optimized hybrid PWM switching pattern for five level cascaded multilevel inverter.

have been achieved by Clarke et al [I9,20]. In the form of LQ problem, some new results
on the GPC properties such as deadbeat control and stability were presented [19].

4.1 Formulation of Generalized Predictive Control

Most single-input single-output (SISO) plants, when considering operation around par-
ticular set points and after linearization, can be described by equation (7)) [21].

Ag " y(t) = B(g " u(t) + Clq~ (), (7)

where u(t) and y(t) are the control and output sequence of the plant and £(¢) is a zero
mean white noise. A, B and C are the following polynomials in the backward shift

operator ¢~

A(q_l) =1+ alq_l + -t anaq ",
Blg ) =q¢ " (bo+big + 4+ bug ™), (8)
C(q_l) =1+ Clq_1 +oFcnag” M,
where d is the dead time of the system. This model is known as a controller auto-
regressive moving-average (CARIMA) model. It has been argued that for many industrial

applications in which disturbances are non-stationary an integrated CARMA (CARIMA)
model is more appropriate. A CARIMA model is given by equation (@) [21]:

A(g~My(t) = Blg Du(t) + Clg™ ) = 9)

with A(g~!) = 1 — ¢~ . For simplicity, polynomial C' in equation (@) is chosen to be 1.
Notice that if C~! can be truncated it can be absorbed into A and B.
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From the previous equation (@), a polynomial optimal predictor is designed in the
following form:

y(t+4) = [Fi(q~y(t)+ Hj(q~ ) Au(t = 1] +[Gi(q™ ) Aut+1) + J;(g~E(t+5)], (10)

where G, F;, Hj, J; are the terms representing respectively the future, present, past,
and the term related to disturbance. The first bracketed expression in equation ()
represents the free response. The criterion is a weighted sum of square predicted future
errors and square control signal increments.

Cost Function

GPC algorithm consists of applying a control sequence that minimizes a cost function of
the form given in equation (1)) [21]:

Ny Ny
G=>_(t+5) —wt+4)"+ A Aut+j—1)% (11)
N, N1
Under the hypothesis
Au(t+j)=0 Vj= N, (12)

with: w(t + j) reference applied at time ¢ + j, §(¢t 4+ j) predicted output at time ¢ + d,
u(t+ j — 1) command increment at the instant ¢ + j — 1.

The relation (I2) indicates that when the step of prediction j reaches the value fixed
for the control horizon N,, the change order will be canceled and therefore the future
order will stabilize. This hypothesis will eventually simplify the control calculation.

The criterion requires the definition of four setting parameters, where N, is the control
horizon, N; is the minimum prediction horizon, N5 is the maximum prediction horizon
and A are control weighting factors.

aJ
The control law is obtained by minimizing the previous criterion — = 0 such as

ou
U= Mw—if(q~")y(t) — ih(¢g~ ") Au(t - 1)]. (13)
By reason of certain benefits introduced by the polynomial structure, we chose to formu-
late the control law in the canonical form of an RST controller.
Conventionally, in predictive control, only the first value of the sequence, equation

(@3) is finally applied to the system in agreement with the strategy of receding horizon,
the whole process being effected again at the period of next sampling

Aoy (t) = —m [if (g™ Hy(t) +ih(g~ ") Au(t — 1) — w] (14)

with m/: first row of the matrix M.
The GPC controller is implemented in a form of the RST by difference equation:

S(g A Mul(t) = —R(g~My(t) + T(q)w(t). (15)

This provides by identification the three polynomials R, .S and T constituting the equiv-
alent linear regulator [18]:

S ") =1+miih(g Ng™",  d°]
R(qg~") =mlif(¢ ")g ™, d° [R(qg~ ") =d° [A(g™ )], (16)
T(q) = m} [¢™...q"?]", d°[T(q)] = Na,
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with:

Frni (a7 .. Frny(a7Y)]',
ih(g™") = [Hn,(¢)... Hyy(a7Y)]',

U=[Au(t)...Au(t + N, — 1)), (17)
G =[Gt +N1)...9t+ No)|,

w=[wt+ N1)...wt+ Ny)]

N1 N1
In, 9N 1
Ni+1 Ni+1
G = INy+1 9N,

N Na N.
gNi 9N§—1 e gN;—Nu-i-l
4.2 Reformulation of GPC control with adaptive control

We start with the definition of the performance error. Consider first the following re-
gressor [22]. The starting point of this reformulation is constituted of setting equation
presented in the previous paragraph, in particular, relationships to obtain the optimal
control sequence.

4.3 Vectors parameters and regressor

The control law equation ([3) may be transcribed in the form of the following matrix:
Mw = 0'd(t) (18)

which involves the matrix of parameters 6 of dimension (n, + ny + Ny, + 1) X N, with
na and ny, being degrees of A(g~!) and B(q~1), respectively,

0" = [Mif |y, Mih], (19)

where if and ih matrices are formed of polynomial coefficients contained in if(¢~!) and
ih(¢~1), and the following vector called regressor dimension (n, + ny + N, + 1):

B(t) = [y(t)...y(t—na) W Au(t—1)... Au(t+ny)| . (20)

The matrix of parameters 6 contains, on its first line, the coefficients of the polynomials
R and S’. Indeed, from equation (4], the polynomial m}if(¢~!) corresponds to R and
m}ih(q=1)g™! corresponds to S’. The regressor ®(t) is the output vector and past orders
including unknown commands @ of dimension N,,.

We also note that when N,, = 1, the matrix 6 is reduced to a vector including direct
polynomial coefficients R and S’.

4.4 The method for updating

The matrix controller parameters can be updated as most of strategies. Here we can
mention the gradient method and the recursive least squares method

Ot +1) = 0(t) + Fo(t)e°(t + 1) (21)
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with the use of the algorithm of Trace constant for determining the adaptation gain at
time ¢. To obtain a recursive algorithm, we consider the estimate (¢ + 1).
After development, it follows the A.A.P:

O(t+1) = 0(t) + F(t 4+ 1)p(t)’(t + 1) (22)

with
_ F(t)o(t)et)" F(t)
L+ o()TF(t)e(t)’

where 0 is the vector of the estimated parameters and F(t+1)¢(t)e®(t+ 1) represents the
correction term, F' is the adaptation gain, ¢ is the vector of observations (or measures)
and ¢ is the prediction error (error adaptation), that is to say the difference between the
measured process output and the predicted output [22].

F(t+1)=F(t) (23)

Mechanism of
adaptation

1 Big™) ¥

Ta)

= asia?) : Alg?)

Figure 5: Structure equivalent of direct adaptive predictive control, control loop of RST and
adaptation mechanism.

5 Simulation Results and Discussion

Figure [0 represents the overall structure of speed control of PMSM fed by a hybrid
structure cascade five-level inverter, using the adaptive predictive control. To test the
effectiveness of the proposed control strategy for adjusting the speed, we have used
numerical simulation in the following cases:

e Step response of speed.
e Start unloading and then applying a torque resistant.

e Reverse speed.
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Figure 8: Top trace is phase current (ia). Second trace is normalized harmonic spectrum of
phase current (technique of PI controller fed by five level inverter (NPC)).
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Figure 11: Top trace is phase current (ia). Second trace is normalized harmonic spectrum of
phase current (technique of adaptive predictive control fed by hybrid inverter).

Table 1. Comparison of different strategies proposed.

Controller With
power supply

PI with five
livel (NPC)

adaptive Predictive
with five livel(NPC)

adaptive Predictive

with hybrid inverter.

Rotor speed

314(rd/s) at 0.4sec

314(rd/s) at 0.2 sec

314(rd/s) at 0.2 sec

22.41

THD 37.95 30.85

5.1 Discussion of the results of adaptive predictive control

As shown in Figure[7lit appears that for a reference of 314 rd/s during unloaded starting,
the steady state is achieved at t = 0.2s, which is a very appreciable response time,
compared with the conventional PID controller. The application of the load between
t = 0.4s and 0.8s causes a slight loss of speed that is quickly restored. Also note that
this load has no influence on the direct current component, indicating that the vector
control is effective. By analyzing the graph of the harmonic spectrum of the phase
current, we notice that there is a very big improvement in the pace of the phase current
compared to a five-level inverter. Finally, when reversing the speed reference we observe
an excessive increase in the starting current, which is justified by the large variation
subjected to the machine (from 314rd /s to -314rd /s). The time of the establishment of
the speed increased slightly to reach ¢t = 0.34s. However, upon reversal of the reference,
we see an appearance of exceeding in terms of the response, so a runaway effect occurs,
which led us to introduce an anti-windup device. The latter is not enough to limit the
speed so it is recommended to act on the GPC parameters to remedy this problem.

5.2 Influence of the GPC parameters

As mentioned in references [23], for maintaining N1, Ny, and Aop to the values 1, 1 and
trace (G’G) respectively, and varying Na to reconcile between a rapid response and an
acceptable startup current, it is necessary to find a set of parameters that can meet these
requirements. To do this, the influence of parameters on the magnitudes of the PMSM
is analyzed through the following figure: It appears that a strong increase for Ny results
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Figure 12: Parameter sets.

in a slow system response, while too large a decrease results in a large overshoot about
the set-point (runaway). Note that when N3 increases the response time increases. This
leads to a supplementary computation time which, to be reduced, must be accompanied
by an anti-windup device used primarily to limit both the speed around the set-point and
the admissible starting current, in our case the best choice for N or N ... = 120. It
is clear that the time to response is very large in the case of conventional PID controller
even if Ny = 180, as well as the rejection of disturbance is very good in the adaptive
predictive control (see Figure [T2]).

Also, the right choice of Ny does not influence the response time only, but also the
shape of the phase current. The following table clearly shows the THD of each value of
Ns.

Table 2. Comparison of the THD for different values of Ns:

Ny:maximum 180 120 50
prediction horizon
THD 31.78 | 22.41 | 48.75

6 Conclusion

The association between predictive control that has the ability to anticipate future events
and can take control actions accordingly and the adaptive control whose main role is to
eliminate the effect of disturbances in order to control better the system, relatively to the
conventional controller. In addition, the proposed hybrid inverter gives better harmonic
performance compared to its conventional homologue PWM. The simulation results show
a vast improvement in the current waves and good agreement with the adaptive predictive
control used to control the PMSM. Despite the introduction of the load and the inversion
of the set-point, this system is characterized by a better control of the MASP transient
regime, which conducts to good response times with an assured decoupling and a fast
enough dynamic rejection of disturbances. With a good choice of the actuator (PMSM)
and a robust control (adaptive predictive) and with a good fed (hybrid inverter) like
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ours, we could check the first formula of our paper. Therefore our system can provide
superior performances in terms of increased efficiency and reduced noise.
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Abstract: This paper is concerned with the approximate controllability of nonlinear
fractional impulsive stochastic differential equations with nonlocal conditions and
infinite delay in Hilbert spaces. By using the Krasnoselskii-Schaefer-type fixed point
theorem and stochastic analysis theory, some sufficient conditions are given for the
approximate controllability of the system. At the end, an example is given to illustrate
the application of our result.

Keywords: approximate controllability; fixed point principle; fractional impulsive
stochastic differential equations; mild solution; nonlocal conditions.

Mathematics Subject Classification (2010): 65C30, 93B05, 34K40, 34K45.

1 Introduction

The controllability is one of the fundamental concepts in linear and nonlinear control
theory, and plays a crucial role in both deterministic and stochastic control systems
(see e.g. Zabcezyk, [27]).The controllability of nonlinear systems represented by evolution
equations or inclusions in abstract spaces and qualitative theory of fractional differential
equations has been extensively considered in many publications and monographs, an
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extensive list of these publications can be found in Mahmudov [I6] and the references
contained therein.

On the other hand, the study of stochastic differential equations has attracted great
interest due to their applications in characterizing many problems in physics, biology,
chemistry, mechanics, and so on (see [6l[7OIT2l[17]) and the references contained therein).
In practice, deterministic systems often fluctuate due to environmental noise. So it is
important and necessary for us to discuss the stochastic control problems.

The problem with nonlocal condition, which is a generalization of the problem of clas-
sical condition, was motivated by physical problems. The pioneering work on nonlocal
conditions is due to Byszewski (see [3H5]). Since it is demonstrated that the nonlocal
problems have better effects in applications than the classical Cauchy problems, stochas-
tic differential equations with nonlocal conditions were studied by many authors and
some basic results on nonlocal problems have been obtained. Slama and Boudaoui [20]
obtained sufficient conditions for the existence of mild solutions for the fractional im-
pulsive stochastic differential equation with nonlocal conditions and infinite delay. (For
more details see [IL124] and the references contained therein).

The approximate controllability of stochastic or deterministic systems has received
extensive attention where a pioneering work has been reported by Bashirov and Mah-
mudov [2]. Mahmudov [I5] investigated the controllability of infinite dimensional linear
stochastic systems, and in [I0] Dauer and Mahmudov extended the results to semilinear
stochastic evolution equations with finite delay. Sakthivel et al. [23] studied the approx-
imate controllability of nonlinear deterministic and stochastic evolution systems with
unbounded delay in abstract spaces. Kumar and Sukavanam [13] established sufficient
conditions of the approximate controllability for a class of fractional order semilinear
control systems with bounded delay. Shukla et al. [25] studied the approximate con-
trollability of semilinear stochastic control system with nonlocal conditions in a Hilbert
space, the results are obtained by using Sadovskii’s fixed point theorem.

Recently, the approximate controllability of fractional stochastic differential systems
has been investigated. Sakthivel et al. [22] studied a class of control systems described
by nonlinear fractional stochastic differential equations in Hilbert spaces. Sufficient con-
ditions for approximate controllability of fractional stochastic differential equations are
formulated by using fixed point technique, fractional calculus, and stochastic analysis
technique. Rajiv Ganthi and Muthukumar [20] discussed the approximate controllability
of fractional stochastic integral equation with finite delays in Hilbert spaces, and the re-
sults are obtained by using the assumption that the corresponding linear integral equation
is an approximate controllable and a stochastic version of the Banach fixed point theorem.
Muthukumar and Rajivganthi [I§] studied the approximate controllability of fractional
order neutral stochastic integro-differential system with nonlocal conditions and infinite
delay in Hilbert spaces under the assumptions that the corresponding linear system is
approximately controllable. Guendouzi [11] discussed the existence and approximate
controllability for impulsive fractional-order stochastic infinite delay integro-differential
equations in Hilbert space, sufficient conditions for the approximate controllability of
impulsive fractional stochastic system are derived by using Krasnoselskii’s fixed point
theorem with stochastic analysis theory. Zang and Li [28] studied the approximate con-
trollability of fractional impulsive neutral stochastic differential equations with nonlocal
conditions and infinite delay. Sufficient conditions are given for the approximate control-
lability of the system by using the Krasnoselskii-Schaefer-type fixed point theorem and
stochastic analysis theory.
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For the best of our knowledge, there is no work reported on approximate control-
lability of nonlinear fractional impulsive stochastic differential equations with nonlocal
conditions and infinite delay. Motivated by this consideration, in this paper we will study
the approximate controllability of nonlinear fractional impulsive stochastic differential
equations with nonlocal conditions and infinite delay in Hilbert space. Our approach
is based on the fixed point theorem. The rest of this paper is organized as follows. In
Section 2, we introduce some preliminaries such as definitions of fractional calculus and
some useful lemmas. In Section 3, we prove our main results. Finally in Section 4, an
example is given to demonstrate the application of our results.

2 Preliminaries and Basic Properties

In this section, we introduce some notations and preliminary results, needed to establish
our results. Throughout this paper, H, U are two separable Hilbert spaces and L(U, H)
is the space of bounded linear operators from U into H. For convenience, we will use
the same notation || . || to denote the norms in H,U and L(U,H), and use (.,.) to
denote the inner product of H and U without any confusion. Let (92, F,{F;}+>0,P) be
a complete filtered probability space satisfying the usual conditions (i.e., it is increasing
and right continuous, while Fy contains all P-null sets of F). Let W = (W;)>0 be a
Q-Wiener process defined on (2, F, {F; }+>0, P) with the covariance operator @ such that
TrQ < co. Let W = W (t);>0 be a Q-Wiener process defined on (2, F, {F; }:>0,P) with
the covariance operator ), that is

EW(t),x)(W(s),y) = (tAs){(Qx,y) Vx,y €U and t,sel0,T],

where @ is a positive, self-adjoint, trace class operator on U.

Let .4 = %(U,H) be the space of all Hilbert-Schmidt operators from U to H
with the inner product < ¢, > go= Tr(pQvy*]. We consider the following fractional
stochastic impulsive integro-differential systems with nonlocal conditions:

Dgx(t) = Ax(t) + Bu(t) + f(t, z¢, B1x(t))
+o(t, z¢, Box(t))dW (t),t € J =[0,T),T > 0,t # tx, (1)
Ax(tk) :Ik(l'(t];))a If:l,"' ,m,
2(0)+g(x) =x0=¢, ¢ € By,

where D¢ is the Caputo fractional derivative of order o, 0 < v < 1, the state variable z(.)
takes the value in the separable Hilbert space H; A : D(A) C H — H is the infinitesimal
generator of a strongly continuous semigroup of a bounded linear operators T'(¢),t > 0
in the Hilbert space H. The control function u(.) is given in L?(J;U), U is a Hilbert
space; B is a bounded linear operator from U into H. The history a; : (—o0,0] —
H,z:(0) = z(t+6), 6 <0 belongs to an abstract phase space Bp; f : J x By, x H — H,
o:Jx By xH — £ and g : B, — H are appropriate functions to be specified later;
I, :H—H, (k=1,2,---,m), are appropriate functions. The terms Bix(t) and Box(t)
are given by Bia(t) = fot K(t,s)x(s)ds and Bax(t) = f(f P(t, s)x(s)ds respectively, where
K, P € C(D,R*) are the set of all positive continuous functions on D = {(t,s) € R? :
0<s<t<T}) Here 0 = tg < t; < -+ <ty < tmp1 = T, Ax(ty) = L(x(ty)) =
z(th) —x(ty), (t]) = limp_o 2(ty +h) and z(t;, ) = limp_,0 x(tx — h) represent the right
and left limits of z(¢) at ¢ = t; respectively. The initial data ¢ = {p(t);t € (—o0,0]}
is an Fp-measurable, Bj-valued random variable independent of W (¢) with finite second
moments.
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Now, we present the abstract space phase Bj,. Assume that h : (—oo,0] — (0,400)
with [ = ffoo h(t)dt < oo is a continuous function. We define the abstract phase space
By, by

By, = {¢ : (—00,0] — H, for any a > 0,(E | ¢(0 [2)}
is bounded and measurable function on
0
[—a,0] and / h(s) sup (E | ¢(0 |2)% < —l—oo}.
—00 s<6<0
If B}, is endowed with the norm
0 -
I6ls, = [ hs) sup (B]6(0) )0 € B,
—o00 s<6<0

then (Bp, ||.]|5,) is a Banach space [T9,21].
Now we consider the space

By :={x:(—00,T) = H, suchthat =z|; € C(Jy,H)
and there exist z(tf), and x(t;,)
with  a(ty) = z(t;), 20 =¢ € Bp,k=1,--- ,m} 7

where x|, is the restriction of = to Ji = (tg,tx+1], £ = 0,1,2,--- ,m. We endow a
seminorm ||.||g,on By, it is defined by

Izlls, = Iélls, + sup (Ella(s)|*)?,2 € By
0<s<T

We recall the following lemma.
Lemma 2.1 [2]] Assume that x € By; then for t € J, x; € By,. Moreover
WE|lz®)]*)2 <1 sup Bllz(s)[*)Z + ||zol|5,.
s€0,t]
where | = fi)oo h(s)ds < cc.

Definition 2.1 [8] The Caputo derivative of order « for a function f : [0,00) — R,
which is at least n-times differentiable can be defined as

o _ 1 ! n—a—1 p(n) _ 7(n—a) dnf
D2f(t) = s [ s =1 (B @
forn—1<a<nneN. If0<a<l,then
o _ 1 ¢ —a [ (s)
DEf(t) = m/ (t - 5) (?) ds. (3)

Obviously, the Caputo derivative of a constant is equal to zero. The Laplace transform
of the Caputo derivative of order « > 0 is given as

n—1
L{D f(t); A} = )\QJ?()\) - Z Akl p—1<a<n.
k=0
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Definition 2.2 The fractional integral of order a with the lower limit 0 for a function
f is defined as

I“jKt)17%5-/£(8t>a1115)d8 (4)

provided the right-hand side is pointwise defined on [0, 00), where T" is the gamma func-
tion.

Definition 2.3 A stochastic process x : J x @ — H is called a mild solution of the
system () if
(i) x(t) is measurable and F;-adapted, for each t > 0;

(ii) z(t) € H has cadlag paths on ¢t € [0,T] a.s., and satisfies the following integral

equation
x(t) = <xa 2)) + Jo (t = )71 Sa(t - 5)Bul(s)ds
—l—fo (t—s)*" 15 (t — 8)f(s,zs, B1x(s))ds (5)
—l—fo )2TLS, (t — 8)o (s, xé,ng( ))dW (t)

+20<tk<tT (t tk)lk(x( k), teJ;

(iii) zo = ¢ € By, on (—o0, 0] satisfying ||¢||s, < oo, where
/ Ea(O)T(t40)dO, S, (t) = a/ 00, ()T (t*0)do
0

&a(0) = —9 1*Ewa(9 a) >0,

w(h) = l Z(—I)Thl@*"o‘*lw sin(nma), 6 € (0, 00),

¢, 1s a probability density function defined on (0, c0), that is,
e >0, 6€(0,00), and / &a(0)dO =1
0

Lemma 2.2 [29] The operators T, and S, have the following properties:

(i) For any fized t > 0, T, (t) and S, (t) are linear and bounded operators, i.e., for any
reX,

HR@NSNMMaH%(W_FG+>HH

(ii) {Ta(t),t > 0} and {Sa(t),t > 0} are strongly continuous, which means that for
every x € H and for 0 <t <t <T, we have

ITo(t Yz — Tt x| =0 and ||Sa(t )z — So(t)a]| =0, as t —t .

113) For every t > 0, T, (t) and S, (t) are also compact operators 1 is compact for
i1) P t>0, To(t d S, (t l t t if T'(t) ¢ t
every t > 0.
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In order to study the approximate controllability for the fractional control system
(@), we introduce the following linear fractional differential system

Dyx(t) = Axz(t) + Bu(t), teJ,
{ x(0) = xo. (6)

The controllability operator associated with (@) is defined by

T
7 = / (T — $)°~1Sa(t — $)BB*S%(T — s)ds,
(@)

where B* and S} denote the adjoint of B and S, respectively.
Let x(T; ¢,u) be the state value of (Il) at terminal time T, corresponding to the
control u and the initial value ¢. Denote by R(T,¢) = {x(T;¢,u) : w € L*(J,U)} the

reachable set of system () at terminal time T, its closure in H is denoted by R(T), ¢).

Definition 2.4 The system () is said to be approximately controllable on J if

R(T, ¢) = L*(Q, H).

Lemma 2.3 [T]] The linear fractional control system () is approzimately control-
lable on J if and only if A\AI +TE) — 0 as A\ — 0T in the strong operator topology.

Lemma 2.4 [29] (Krasnoselskii’s fized point theorem) Let E be a Banach space, let
E be a bounded closed and convex subset of E, and let Fy, F» be maps ofE imto E such
that Fixz + Fby € E for every pair x,y € E. If Fy is a contraction and Fy is completely
continuous, then the equation Fyx + Fox = x has a solution on E.

3 Main Results

In this section, we formulate sufficient conditions for the approximate controllability of
system (). For this purpose, we first prove the existence of solutions for system ().
Second, in Theorem B2 we shall prove that system () is approximately controllable
under certain assumptions.

In order to establish the results, we impose the following conditions

(H1) f:J x By x H— H is continuous and there exist u1, g2 > 0 such that
E|f(t,v,2) = f& 0, 9)f < mlly — llE, + peElle -yl
and there exist two continuous functions gy, s : J — (0, 00) such that

Bl ft, )i < m@lelE, +pe®)Ellel,  (6v,2) € J x By x H,

where p = sup,cpo #1(s) and p5 = sup,eg 4 f12(s)-

(H2) There exist v1, vo > 0 such that
Ello(t,y,2) = f(t.9,9)% < nilly = ¢l5, + v2Ellr -yl
and there exist two continuous functions vy, : J — (0,00) such that
Blo(t.¢,2)llg < ri®|¥ll5, + 2@ Ellf,  (t¢,2) €T x By x 25,

where 1] = sup,¢jo, v1(8) and v3 = sup,¢(o 4 V2(s).
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(H3) g is continuous, and there exist some positive constants d; such that

Ellg(@)lE < o1/, -

(H4) The function Ij : HL — H is continuous and there exist continuous nondecreasing
functions Lj such that, for each z € H,

Ly (r)

E|Ix(x)||f < Ly E||z||% and lim

o . :ﬂk<ooy k:...7n.
(H5) The linear stochastic system (@) is approximately controllable on [0, T.

The following lemma is required to define the control function.

Lemma 3.1 [15] For any Tr € L*(Fr,H), there exists n(.) € L%(%; L*(J; LY))
such that Tp = ETp + fOT n(s)dW (s).

Now, for any A > 0 and Ty € L?(Fr, H), we define the control function
urMt) = B*SH(T —t)(M +T%)!
<[Em+ [ aaws) + 1m0 - o)
—B*S*(T —t) /Ot(/\l + T YT — )18, (T — ) f (s, s, Bi(s))ds

B ST — 1) /O AL+ TT)"U(T — 5)2=18, (T — £)g(s, s, Bo(s))dW (s)

—B* ST =) M +TF)™" Y TulT — tr) I(a(ty)).

0<tr<T

Theorem 3.1 Assume that the conditions (H1) — (H4) hold. Then for each A >0 ,
the system (1) has a mild solution on [0,T], provided that

o 2 200 —1
AIZM26,+ (%) (4215 + 5 BY) + Qyﬁ(mﬁ—%) AI%vF + v B3)

[
m 2 (o 4
MM T B[54+ e () ] <1

and

a? 1+a

T2 alM 2 T2a-1 aM
2 (7) | + us B (
[ Tt ay) M+ rB)+ o —(rass

))2(1/1l + Z/QB;):| <1,

where By = supco,1 fg K(t,s)ds < oo and B3 = supcjo, 1) f(f P(t,s)ds < cc.

Proof. For any A > 0, define the operator ¥ : B, — B; by
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Wa(t) = (1), 1€ (~o0,0]
B = Tu(D60) ~90)) + [ (1= 91"t — )0 5
[0S )5 Bl

+/O (t— S)O‘_lSa(t — 8)o(s,xs, Ba(x(s)))dW (t)
+ Y Talt— t)Ik(a(ty),t € .

0<tp<t
We shall show that the operator ¥ has a fixed point in the space By, which is the mild
solution of ().
For ¢ € By, we define ¢ by

~ t e (—o0,0|, ~
a(t) = { i ()qz ) {200k then 3 € B,
Let z(t) = y(t)+ ¢(t), —0o < t < T It is evident that y satisfies yo = 0, € (—00, 0]

and
y(t) =Ta(0)(—g(y + ) + / (t— )21 Sa(t — 5)Bu(s)ds
+ / (t— )2 1Su(t — 8)f (54 + Do Br(y(s) + 3(s)))ds

+/ (t—s)"""5 (t—S)U(Says+$S,Bg(y(s)+$(s)))dw(s)
+ ) Ta(t—te)I(y(ty) + 6(ty), t € J.

0<tp<t

Set By = {y € By, such that yo=0 € By} and for any y € BY we have

Iyl = llyolls, + sup(Elly(t)]*)2 = sup(E|y(t)[|*)z,
teJ teJ

thus (B, [[-ll0) is a Banach space.
Let B, = {y € By, ||y||28g <r, r> 0}. The set B, is clearly a bounded closed

convex set in B,? for each r > 0 and for each y € B,. By Lemma 2.1l we have

lye + el < (HytHBh +loxl3,)
< 41 supyepo 1 Elly ()i + llyollz,)
+4(1? SUDse[o.1 E|é(s)|% + | foll3, )
< 4(llel, + 12 + M2E|$(0)][))-

For the sake of convenience, we divide the proof into several steps.

Step 1. We claim that there exists a positive number r such that ¥(B,) C B,. If
this is not true, then, for each positive integer r, there exists y" € B, such that
E||W(y")(#)||? > r for t € (—oo,T], t may depending upon r. However, on the other
hand, we have
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E[w(y)®)[?

5E|Ta(t)[~g(y" + ¢)|1?

+5E)| ft(t )2 1S (t — s)Bu (s)ds| >

+5E| fo(t— 5)* 1 Salt — ) f (s, % +¢é,Bl(ys +<z>‘s))ds||2
+5E] [y (t — s)* 1S, (t—s)o(s ys +¢S,Bg(ys + ds))dW (1)
+5E||Zo<tk<t Tt — ti) Ik (y(ty) + St )2, te .

By using (H1)-(H4), Lemma 2] and Holder’s inequality, we obtain

ININ

ro< B0
< sMaly + 3, 5L (aMa )" 1 -t Bl (s) |2ds
+5%2 (rtl) Syt =" IS0t B B+ )
5( ) it~ )2V Blo(s,y7 + du Baly + 30)) 2y
+5mM? 301, B I (y(ty, )4+ ‘b(tk))HQ
307%* ([ aMM
< 5M%0 4 v (82s) o,
5( ML) (v’ + 3 B (supego 7y Ele]?)
2a—1 2
55 (R8s ) i + 13 B (supacio,r) Fll2l?)
+5mM?2 > 0", Li(r'),
4
T2 (oMM
< M26 7! + 3£2a2 (F(l—i—oﬁ) (52
2a—1 a 2 %
+5(F(1+a)) (pir’ +M2BTT)+5T20¢ 1 (r(1ya)) (vir' +v3B3r)
+5mM23 " L

where 1’ = 4([|¢ll3, + 1*(r + M2E||$(0)[|%)) .| B|l < Mp and
G = 2Blorl +2 L Eln(s)|eds + M6l + M5
< 2 * * % 2o—1 o 2 * * 7%
+(—pjﬁa>) (uir' + pyBir) + Tt (—F(lffa)) (vir + v3 Bir)
+mM? Y " Lyr

Dividing both sides by r and taking the limit as » — co, we obtain

@ 2 2a—1 2
V< o (P ) (g 4 s BY) + St () (4P + viB3)
4
m T2 ((aMM
+HPmA® T ][5+ 3 (7
which is a contradiction to our assumption. Thus, for each A > 0, there exists some
positive number r such that U(B,) C B,.

Next, we show that the operator ¥ is condensing, for convenience, we decompose
U as ¥ = W, + WUy, where

= 9 St — 9)f (5.5 + e Buly(s) + 3(s)))ds
(Try)(t) = { FJEE 980t — 5)0(5, 5 + Bo, Baly(s) + H(s))dW (1),

(7)
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and

T (—g(y + @) + [o(t —5)* 7 Sa(t — s)Bu(s)ds
(Way)(t) = { + 3 0ct et Talt — )Ik( (t7) + o(t7)), t e [0, 7).
(8)

Step 2. We prove that ¥, is a contraction on B,.. Let t € J and y, y* € B,., we have

(@) (1) — (w19 (D) )
<2B|| [y (T = )7 Sa(T = 8) [£(5, 5 + b, Bi(y(s) + 6(5)))

(5,92 + Do, Bily* () + 6()))] dsll3

F2E| [y (T = $)7 1 Sa(T = 5 |05,y + B, Ba(y(s) + 6(5)))
(s, Y% + b, Baly*(5) + 0(s)) | aw (1) 4

< 2T () ST — 9 [ l(s) — v (5) 3,
12 E|[ Ba(y(s) + 6(5)) — Baly*(s) + <s>||H} ds
+2(F(1+a) fo 2(a Y I:V1||y3_y:||28h

|| Ba(y(s) + 6(5)) — Baly*(s) + (s))|12] ds

<2 |2 (1) Gt + o)

T2a71

2
+ et (F(ijfa)) (V11+V2B§)] ||y*y*||%g,

2 . 2
where 2 [ v (F(O{Jfa)) (il + p2BY) + T22_11 (nga)) (1l + VQB;):| < 1, hence

W, is a contraction.

Step 3. ¥, maps bounded sets into bounded sets in B,., Let us prove that for r > 0
there exists a 7 > 0 such that for each y € B, we have E|(¥sy)(t)||34 <7 for t € J.
Now we have

BTyl < 3E|Ta(t)(—g(y+ o))l
+3E]| fo (t — 8)271S,(t — s)Bu*(s) cls||2
+3E]| 20<tk<tT (8 = 1)Lk (4t v+ o)1
< M+ R (RS ) 6+ 3V YL, L

|
3
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Step 4. The map ¥, is equicontinuous. Let u,v € J ,0 <u < v < T,y € B,, we obtain

B||(¥2)(v) = (L) (u)[[f <
SE|Ta(v) = Ta(u)(~g(y + 0))|*

455 /Ou(u )7 [Su(v — 5) — Sa(u — 5)| Bu (s)ds| 2
+5E| /Ou[(v —5)27t — (u—5)2"YS4 (v — s)Bu*(s)ds||?
+5E] /v(v —5)*71S, (v — s)Bu(s)ds]|?

+5E| Y [Talv —th) = Talu — te)l Iu(y(ty) + 6(t7)|1>

0<t,<T

Noting the fact that for every € > 0, there exists a § > 0 such that, whenever
[s1 — sa| < d for every s1,82 € J, || Ta(s1) — Ta(s2)|| < € and [|Sa(s1) — Sa(s2)| < e.
Therefore, when |v — u| < §, we have

30e2M2 T2

B[ (Pay)(v) — (P2y)(u)llfy <5e*61r" + 02

A2 a2
300, f aMMp %, . . o
a?)\? (F(a+1)) [ —u® = (v —w)?]
300, f aM Mp \* ) 2 ,
002 (ARWB Ny )2 45 L.
a?)\? (F(a+1)) (v—u)™ + 5me ; kT

The right hand of the inequality above tends to 0 as v — u and ¢ — 0, hence
the set {U1y,y € B, } is equicontinuous.

Step 5. The set V(t) = {Way(t),y € B,} is relatively compact in B,.. Let 0 <t < T be
fixed and 0 < e <t . For 6 > 0, y € B,., we define

LEONES AN M)( 9y + ))do
+af f& (t —s) L (T ((t — s)”‘@)Bu/\/\(s)des
+ ZO<tk<t f(s fa T((t - tk)aoﬂk(y(j;) + ¢(t,))do
= T(e) fa 5& tae - 6a5)( 9(y + ¢)do
—l—aT f6 —0)>~ 1£a(9)T((t—s)a9 *§)Bu A( s)dfds
+Zo<tk<t (*0) fa fa (t_tk)ae_eaé)lk( (ty) + o(t),))do

Then from the compactness of T'(¢“0), we obtain that V; 5(t) = {US%y(t) 1y € B,}
is relatively compact in H for every e, 0 < ¢ < t. Moreover, for y € B,, we can
easily prove that \Il§’5y(t) is convergent to Woy(t) in B, as e — 0 and § — 0,
hence the set V(t) = {¥ay(t) : y € B, } is also relatively compact in B,. Thus, by
Arzela-Ascoli theorem ¥, is completely continuous. Consequently, from Lemma
24 ¥ has a fixed point, which is a mild solution of ().

Theorem 3.2 Assume that (H1)-(H5) are satisfied, and the conditions of Theorem
[Z1] hold. Further, if the functions f and o are uniformly bounded, and T(t) is compact,
then the system () is approximately controllable on [0,T].
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Proof. Let 1 be a solution of (), then we can easily get that
t
) = - AT [Err [ (s)dW(s) - T(T)(60) - ()]
0
T
+)\/ (AL +TT) YT — )2 1S, (T — ) f (5,22, Biz™(s))ds
0

A / AL+ TT) (T — )2 Su(T — ) (s, 2, Bz (s))dVV (s)

FAAM T D To(T — t) I (2(t))).
0<tr<T

In view of the assumptions that f and o are uniformly bounded on J, there is a
subsequence still denoted by f(s, 22, Biz*(s)) and o(s, 2, Baz*(s)), which converges
weakly to, say f(s) in H, and o(s) in L(U, H). On the other hand, by assumption
(H5), the operator A(AI +T'T)=t — 0 strongly as A — 0% for all 0 < s < T, and,
moreover, [[A(Al +T'T)~1|| < 1. Thus, the Lebesgue dominated convergence theorem

and the compactness of S yield

Ellz?(t)~zr |

IN

4||A(M+F0T)_1IIQEHEETJr/0 1(s)dW (s) — Ta(T)(6(0) - g(x))[|?

T 2
+ 4E(/O IAAL+TT) 7T = )7 Su (T = 6)f(s,22, Bra*(s)) | ds)

2

* 4EH/O”W”FST)*(T*SV“ISa(Tf> o(s,), Bra (5))dWW (s)

+ AAN T H2E| Z To(T — ti) I (z(t)))]* = 0,a8 A — 0.

0<tr<T
This gives the approximate controllability of (), the proof is complete.
4 An Example

As an application, we consider an impulsive stochastic partial differential equation of the
following form

Dia(t, y) Zoa(t,y) + by)u(t) + [° H(t,y,s — )Qa(s,y))ds
o s e o0 ds + [ [0Vt y,s — U (w(s,y))ds
+ [ p(s,t e‘m(évy)ds} AW (t) y € [0,7], te[0,T],T >0,t# ty, )

Ik(x(t;,y)):x(t;:,y)f:c(t;,y), kilv , 1,
x(t,0) =x(t,7) =0, t€]0,T],
x(0,y) + fow G(y, 2)x(t, z)dz = ¢(t,y), t € (—o0,0].

Let U= H = L2([0,7]) and h(t) = €, t < 0, Then | = [* o h(s)ds = 5 .To study the
approximate controllability of (@), assume that H, @, V and U are contmuous ¢ € By.
We define the operator A by Az = a—yﬂﬁ. with domain D(A) = {z € H, g;, gyCﬁ €
H and z(0) = z(w) = 0}. It is well known that A generates an analytic semi-
group T(t),t > 0 given by T()z = Y00 e ™z en)en, © € H, and e,(y) =
(2/7)Y/?sin(ny),n = 1,2,-- -, is the orthogonal set of eigenvectors of A.
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Define the operators f : J x B x L?([0,7]) — H, o : J x B, x L*([0,7]) —
XS(U’H)’ g: B _>L2([0)7T])5

ft, ¢, Bix(t))(y) = [ H(t,y,s —t)Q(x(s,y))ds + /0 K(s, t)e*I(Sﬁy)ds,

t

0
o(t, 6, Bya(t))(y) = / Vi(t,ys — U (x(s,y))ds + / pls, eV ds,

o0 0
9(y) = /OTr Gy, 2)z(t, 2)dz.

With the choice of A, f, o and g can be rewritten as the abstract form of system ().
Under the appropriate conditions on the functions f, o, g and Iy as those in (H1)-(H5),
system (@) is approximately controllable.

5 Conclusion

Approximate controllability of nonlinear fractional impulsive stochastic differential equa-
tions with nonlocal conditions and infinite delay in Hilbert spaces has been investigated.
By employing fractional calculus, Krasnoselskii-Schaefer-type fixed point theorem and
stochastic analysis theory, sufficient conditions for the approximate controllability of
nonlinear fractional impulsive stochastic differential equations are formulated and proved
under the assumption that the associated linear system is approximately controllable.
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Abstract: In this paper we have investigated the complete integrability of the system
of six coupled nonlinear ODEs (ordinary differential equations), which arose in the
ODE reduction of uniformly stratified fluid contained in rotating rectangular box of
dimension L x L x H. The reduced system is completely integrable if the Rayleigh
number Ra = 0. Whereas, Ra # 0 is the case of non integrability and we have
obtained the solutions in the form of logarithmic psi-series. We conclude that weak
singular solutions exist with movable pole type singularity, which are cluster in a
self-similar fashion.

Keywords: completely integrable systems; non-integrable systems; Painlevé test;
singular solutions.
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1 Introduction

In the fluid dynamics, the flow of fluid in the atmosphere and in the ocean is governed
by Boussinesq equations. Majda and Shefter [3] analyzed certain ODE reduction of
Boussinesq equations. Srinivasan et al. [15] extended this work and they gave the detail
mathematical analysis of reduced system of six coupled ODEs. Whereas, Desale and
Dasre [5] wrote the C-Programme to determine the numerical solutions on stable and
unstable manifolds. Furthermore, Desale [4] had given the complete analysis of the
system and also tested the system for complete integrability by determining four first
integrals and used the Jacobi’s theorem. Also, he has demonstrated the stability of non
degenerate critical point. For the similar text of bifurcation analysis near the degenerate

* Corresponding author: mailto:bhausaheb.desale@mathematics.mu.ac.in
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critical point one may refer to [14]. The rigorous mathematical analysis and special
solutions of rotating stratified Boussinesq equations have been discussed by Desale and
Sharma in their paper [7].

In his study of onset of instabilities in the stratified fluids at large Richardson number
Paul Painlevé [T21[13] classified algebraic differential equations of first and second order
whose solutions in the complex domain are devoid of movable essential singularities or
movable branch point. The ODE possessing this property is said to be of Painlevé type.
Painlevé test in view of partial differential equations is generally known as WTC (Weiss-
Tabor-Carnevale [16]) test which is further modified by Kichenassamy and Srinivasan [9].
In their paper [8], Desale and Srinivasan tested the reduced system of stratified Boussi-
nesq equations in the light of the ARS (Ablowitz, Ramani and Segur [I]) conjuncture.
In continuation of this work Desale & Patil [6] tested the system of six coupled ODEs
for complete integrability using the Painlevé test.

In this paper we have tested the system of six coupled nonlinear ODEs for its complete
integrability via Painlevé test. We have the non integrable case for the Rayleigh number
Ra # 0 causing the singular solution in the form of logarithmic psi-series, which is the
weak solution. The presence of logarithm term in the series implies that the solution in
question have singularity which is cluster in self similar fashion. This is sometime viewed
as possible symptom for non-integrable behavior.

This paper consists of five sections. Section 1 is introduction, Section 2] gives ODE
reduction of uniformly stratified fluid contained in rotating rectangular box. In Section
Bl we provided the preliminary work which is the base for investigation of weak solutions
in the non integrable case. Whereas, in Section ] we determined the weak solutions.
Finally, we conclude the result in Section

2 Dynamics of an Uniformly Stratified Fluid Contained in Rotating Box

We now begin by describing the rotating stratified Boussinesq equations (see Majda [2])

Dv 0
YL fEsx¥) = —Vp+u(av) - Ly,
Dt Pb
dive = 0, (1)
Dp s
= — kA
Dt RAP,

where V denotes the velocity field, p is the density which is the sum of constant reference
density py and perturbation density p, p is the pressure, g is the acceleration due to gravity
that points in —€3 direction, f is the rotation frequency of earth, v is the coefficient of
viscosity, & is the coefficient of heat conduction and Dgt = % + (V- V) is a convective
derivative. For more about rotating stratified Boussinesq equations one may see Majda
1.

In the frame of reference of an uniformly stratified fluid contained in rotating rectan-
gular box of dimension L x L x H, which is temperature stratified with fixed zeroth order
moments of mass and heat (so that there is neither net evaporation or precipitation,
nor any net river input or output, and neither heating nor cooling). The container is
assumed to be in steady uniform rotation on an f-plane. Maas [I1] reduces the system
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of equations (Il into the following system of six coupled ODEs:

dw _, .
PTild—‘: + f/é3 X W = ég X b — (wl, wa, T’LU3) +TT, (2)
b - .
%+b><«f = 7(b1, bg, /ng)‘FRGF

—

In these equations, b = (b1, ba, b3) is the center of mass, W = (w1, wa, ws) is the basin’s
averaged angular momentum vector, T is the differential momentum, F are the buoyancy
fluxes, f" = f/2r), is the earth rotation, r = r,/ry, is the friction (r, j are the Rayleigh
damping coefficients), Ra is the Rayleigh number, Pr is the Prandtl number, y is the
diffusion coefficient and 7" is the magnitude of the wind stress torque.

Neglecting diffusive and viscous terms, Maas [I1] considers the dynamics of an ideal
rotating, uniformly stratified fluid in response to forcing. He assumes this to be due solely
to differential heating in the meridional (y) direction. F = (0, 1, 0), the wind effect is
neglected i.e. T = 0. For Prandtl number Pr, equal to one, the system of equations (2))
reduces to the following ideal rotating, uniformly stratified system of six coupled ODEs

dw . . . ,

we_ —f'é3 x W + €3 x b,

T _ ©
E = —bxw + RaF.

In his paper, Desale [4] has demonstrated the complete integrability of the system (3]
for Ra = 0 using the first integrals and Jacobi’s theory. Desale and Patil [6] continued
this work and tested the system for complete integrability via Painlevé test. In this
paper we investigate the case of non integrability Ra # 0. In the following section we
consider the case of non integrability and obtain the weak singular solution in the form
of logarithmic-psi series.

3 Preliminaries
We have a system of ODEs (@]), which can be written component-wise as:

wy = flwy —by, W2 =—fwi+b, w3=0,
b1 = ’LUng - ’w3b2, b2 = w3b1 — w1b3 + Ra, b3 = w1b2 — ’wgbl.

(4)

Since w3 = 0, which gives us w3 = constant = k. Consequently, we have the following
system of ODEs:

wy = flwg — be, Wy = —flwy + by,

b'l = w2b3 — klbg, bQ = klbl — ’LU1b3 + Ra, b.g = ’u}lbg - ’w2b1. (5)

Desale and Patil [6] obtained the solution of the system (B in the form of the following
power series:

wi(t) = Zwlejerl, wa(t) = Zw2j7j+m27
o = . ©

b(t) = Zb1j7‘]+nl, ba(t) = Z szT]Jrnz, bs(t) = Z b3j7_3+n3’
=0 =0 =0
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where 7 =t — tg and t( is an arbitrary position of singularity. Also, the authors found
that there were several possible cases of dominant balance of the system (&) and among
those possible cases they obtained the singular solution only in the following case of
principle dominant balance

Wy =—by, wy=bi, by=wsbs, by=—wibs, bs=wiby—wobr. (7)
Consequently, they have determined the exponents as
m1:m2:—1, 7’L1:TL2:TL3:72 (8)

and possible branches of leading order coefficients as listed below

w0 = £1/—4 — k3, wao = ko, big = —ka, byg = £/ —4 — k3, bzg = 2. 9)

Furthermore, the authors have given the following recursive relations to determine the
coefficients wy;, woj, bij, ba; and bs; for j =1,2,3....

j -1 0 0 1 0 Wij Aj
0 j—-1 -1 0 0 wa; B;
0 7b30 j — 2 0 —wa20 b1] = Cj , (10)
bgo 0 0 j -2 w10 bgj Dj

—by bio  wy —wip j—2 bs; E;

where
Aj = flwaj-ny, B = —flwi-1),
L

Cj = —kibyj_1) + Z warb3(j k)
k=1

()
Dj = k/’lbl(jfl) - Zwlka(jfk)a
k=1

Jj—1 Jj—1
E; = Zwlka(jfk) - Z'LUkal(jfk) .
k=1 k=1

The above recursive relations (I0) determine the unknown expansion coeflicients uniquely
unless the determinant of coefficient matrix is zero. Those values of j at which the
determinant of coefficient matrix vanishes are called the resonances and these are

7=-1,0,2 3, 4. (12)

We see that all resonances are simple. Here j = —1, is a usual resonance and j = 0 is
corresponding to the arbitrariness of wqg in leading order coefficients.
Desale and Patil [6] have considered the following case of leading order coefficients

wip = \/—4 — k3, wap = ks (arbitrary constant), (13)
bio = —ka, bao=+/—4—Fk3, bzp=2
and they have determined the singular solution passing through it. Ultimately they

have checked the compatibility conditions at j = 1 and j = 2. They have obtained the
following expansion coefficients:

wiy = 3(f'ka — kika), wor = S(—f'+ki1)/—4 — k3, (14)
bin = f'\/—4—k3, ba=[fka, b3 =0.
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wiz = 5k — ks)/=A—kZ, was = 22(f'ky — ks), (15)
bio =" [(f')? —ks], bo=35[hks—(F)’]V/-4-k, bs=ks.

An arbitrary constant bzs = k3 involved in () because of j = 2 is a resonance. While
checking the compatibility conditions at resonance j = 3, they have concluded that the
compatibility condition holds only if Ra = 0. Implying that Ra # 0 is a non integrable
case. Thus, it motivates us to study this non integrable case and in the following section
we are going to obtain weak singular solutions.

4 Weak Singular Solution

In this section we have studied the non integrable case of system (&) that is, we have
obtained the weak singular solutions in terms of logarithmic psi series.
We are going to find the singular solutions in the form of

> U (2)t" (Int), (16)
m>1>0

which are suggested by Kichenassamy and Srinivasan [9]. They also made an interesting
remark that [ = 1 suffices if all the resonances are simple and 1 is not a resonance. In

this case, we also have simple resonances j = —1, 0, 2, 3, 4. Therefore, our solution will
be in the form of
" 1 (2)t" (Int). (17)
m>1

With above remarkable feature and compatibility conditions hold for j =0, 1 and 2,
we restructure the power series given by (@) as follows:

o0
w1 (t) = w107—*1 + wy1 + wiaT + Z Wy (1og 7')7—1'*17

=3
o0

wa(t) = wooT ™t + wa1 + WwoaT + Z wa; (log T)Tj_l,
j=3

bi(t) = bio2 + bt + bip + 3 by (log 7)r 2, (18)
j=3

ba(t) = bagT 2 + bor 71 + boa + Z ba;(log 7)792,
=3

b3(t) = b3()7'_2 + b317'_1 + b3o + Z b3j(10g T)Tj_Q.

Jj=3

In the above equations (I8) expansion coefficients wn;, waj, bij, bej and bs; for j =1,2,3
are given by the equations (I3]), (I4) and (). The power series given by (I8) provide
us the weak singular solution in the form of logarithmic psi series.

e Compatibility condition at the resonance j = 3. Now we proceed to check
the compatibility condition at the resonance j = 3. At the resonance level j = 3, we
substitute equations ([I8) into the system of differential equations (&), then equating like
powers of 7 and 7(log7) with j = 3, we get the following systems of non-homogeneous

linear equations (I9) and (20)

I I
wiz = flwae, w3z = —flwiz, b1z = kzwa — k1baa,

19
bog = kibia — kzwi1 + Ra, b3z = wi1b2z + wi2ba1 — warb12 — wazbyy. ( )
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2wiz = —ba3, 2waz = b13, b1z = bzzwag + wa3b3o,

20
bag = —wigb3z — wi3bzg, b33 = wizbag + wipbaz — wazbio — woobi3. (20)

Solving ([9) and (20) together, we obtain the system of linear equations, which is in
matrix form as given below

0 0 0 1 0 w13
0 0 1 0 0 Wos3
0 2 0 0 ka b13
-2 0 0 0 —/—4—E2| | bas
—4—k2 —ky —ky /—4—k2 0 bs3
(21)
*Qflw22
—2f’w12

= wa1b32 — Kk1bao
k1bi2 — wi1b32 + Ra
wi1bag + wi2b21 — biawar — wob1y

Further, we solve the system and expansion coeflicient are uniquely determined, which
are listed below

(2fl2k?1 — Rak/’g — 2flk/’3)k/’2 w o (Q(f/Q)kl — Rak/’g — 2f’k/’3)\/ —4 — k%
42+ k2) roE 42+ k2) ’
bis=—f'(kif —ks)\/—4—k3, baz = f'ko(—f'k1 + ks),

(Ra + fl2k?1k/’2 — flk2k3)\/ —4 — k%
2(2+k3) '

w13 =

b3z =

(22)
e Compatibility condition at the resonance j = 4. Again we substitute (I8]) into
the system (Bl and in these equations, we substitute the earlier determined expansion
coefficients which are given by ([3), (I4), (I3) and [22). We simplify the both sides of
resultant equations and equating the powers of 72 and 72(log 7), we obtain the following
non-homogeneous systems of linear equations, which are given by the following equations

wig =0, way =0, by =wabse, b= —wizbsa, b3y = —warbiz+ wizbaa. (23)
3wy = flwaz — boy,
Bwoy = —flwiz+ bua,
2b14 = woa1b33 — w3obag + waobza + waqbsp, (24)
2bayy = w3pb13z — wiob3s — wi1b33 — W14b30,
2b34 = wi1baz + wizbar — wa1b13 + waszb1y

+  wigbag — wasb1g — wa0bi4 + wigbas.

We solve the equations (23) and (24) together in the similar way as we adopted in the
previous case and determine the expansion coefficients uniquely at this resonance level,
which are listed below

Wi = o [(— 20 Raky — 277K (8 + 3K3) — 16K3 + 2k3ks [ — 4K3K
+ Qk%k/’g + 2Rak1ko + 32f’k/’1k/’3 — 2fl3k§ + 10f’k/’§k3 — 2f/kgk3) v/ -4 — k%
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+  (KSks + 8k3ks + 6k3ks — kS f — 8f'k3 — 6 f'k3) (— " + k3)],
Wt = oy [(8kaks + 6k3ks + k3ks — 8f'kiky — 6f'k] — f'k3)
(f = ks)/—4 — k3 + 2(k1Ra — f'Ra — f'kika(f”? — ks)) (k3 + 4)
—  2f2k3ko(4 + 3k3) + 81 2koks + 2k3ks (f? + 2ks + k3K3) — 2f k1 k3ks)

f/kg 2f/2]€1 - Rakg - 2f’l€3 f/ —4 — k2 2f/2k1 - Rakg - 2f’k3
boy = 2

by = :
14 42+ k2) ’ 42+ k2)

bas = g[R((f®)k1 — f%ks — ['kiks + k3)\/—4 — k3 + 2k3k3(f'k1 — ks3)].

(25)
e Compatibility condition for j > 5. Here, we provide the recursion relations by
which we can determine expansion coefficients of logarithmic psi series (I8) for j > 5.
These relations will be obtained by substituting (I8]) into the system (B and then equat-
ing the powers of 77 and 77 (log 7). This will result into two non homogeneous systems of
linear equations. Further, we combine these two systems together, the resultant system
is as given below that lead us to determine all the expansion coefficients

0 0 0 1 0 ’LUU Aj*
0 0 1 0 0 U}Qj Bj*
0 bgo 0 0 W20 blj = Cj* y (26)
b30 0 0 0 w10 bgj Dj*
—by big wyp —wig O bs; E;*
where
A" = flwygny, BT = flwigoy,
C;" = kibyj—1) — barwaj_1) — bsawa(j—2y — warbsj_1) — waabs(j—2),
D" = —kibyj_1) + wi1bg(j—1) + wi2bz(j—2) + ba1wi(j—1) + b32wy(j—2), (27)
E;" = wiiby_1) + wiaba(j oy + ba1wij_1) + baawi(j_o)

+  w21by(j_1) + wasby(j—2) — br1wa(j—1) — bi2wa(j—2)-

From the equation (28]), we see that the determinant of coefficient matrix is nonzero for
the given leading order coefficients this implies that all expansion coefficients for j > 5
are determined uniquely in terms of predetermined coefficients.

During the implementation of Painlevé algorithm with logarithmic terms, we observed
that all compatibility conditions were satisfied. Hence, the system () passes the Painlevé
test which indicate that the weak singular solution of the system (&) exists. The weak
singular solution of (3] in the considered case of leading order coefficients is as follows

wi(t) = /=4 —k3r + 5 (f ks — kika) + [5(f 'y — ks)\/—4— k3] T

[(2f’2k1 — Raky — 2f'k3)ks 1 (
4(2 + k32) 16(2 + k3)

—  2f7k2(8 4 3k3) — 16k3 + 2k3ks f'% — 4k3k2 + 2k3k2 4+ 2Rak: ks

+ 32f'kiks — 2f"3k% + 10f'k3ks — 2f'kiks)\/—4 — k2

+  (KSks + 8k3ks + 6ksks — kS f — 8f'k3 — 6 f'k3)(—f* + k3)] (log 7)7°

+ (log )72 + — 2f' Rako

+ Z wyj(log 7)1

J=5
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wat) = kot o [S(—f k) —A— K]+ [B2(f'ky — k3)]T

2(f2)ky — Raks — 2f'ks)/—4 — k2 ,

+ m [(Skgkg + 6k§k3 + kgk?3 —8f'k1ky — 6f/kg — flkg)
(f/2 - kg)\/ —4 — k/’g + 2(k1Ra — f’Ra — flklkg(fIQ - kg))(k/’% + 4)
222k (4 + 3KD) + 8F 2haky + 2k3ka(f2 + 2ks + K2K2)

—  2f'k1k3ks] (log )7 + ngj (log 7)1,
j=5
ws(t) = ki (arbitrary constant),

bi(t) —kom 2 4 [/ A= B3|+ B ()2 = k] + (= f (ko f — ks3)

V/—4—k2(log )T + [f/kZ(Qkal — Raks - 2f/k3)} (log )72
424 k3)

+ Z bi;(log 7)7772,

j=5
bg(t) = —4- k%T_Q + f/k/’gT_l + [% ((1{33 — (fl)2) v/ -4 — k%]
+  (f'k2(—f'k1 + k3))(log )7
[f/(2fl2]€1 - Rakg - 2fll€3>\/ —4 — k%
4(2 4 k3)

bs(t) = 2772+ ks+ (Ra+ [Phks — f'koks) V/—4 — k3
2(2+ k3)

+  $[B3((f)k1 — fPks — ['kiks + k3)\/—4 — k3

+ 2k3ks(f'k1 — ky)|(log )72 + Y by; (log 7)77 .

=5

] (log 7)72 + Z by (log T)Tj*Q,
j=5

(log )T

(28)
Equations (28) contain four arbitrary constants ki, ks, k3, and arbitrary position of
singularity ¢y satisfying the system of ODEs (8)). The convergence of such logarithmic
psi series solutions is guaranteed by Kichenassamy and Littman [10].
In the similar way of calculations, we can find the singular solution to the system (3]
corresponding to the following branch of leading order coefficients:

wip = —\/—4 — k3, wag = ko (arbitrary constant),

The weak singular solution to the system (B]) for this branch of leading order coefficients
(29) is given by the following equations [BQ) and (31))

—\/T—k’%T_l + 2(f'k2 — k1k2) + [3(—f'k1 + ks)\/T—k’%}T
(2f"?k1 — Raka — 2f"k3)ks 1

4(2+k3) 16(2 + k3)

—  2f"k}(8 + 3k3) — 16k3 + 2k3ks f'? — 4k3k3 + 2k3k3

(29)

w1 (1)

(log 7)72 +

+

[ ( - 2f/Rak2



NONLINEAR DYNAMICS AND SYSTEMS THEORY, 16 (1) (2016) & 57
+ 2Rakiko + 32f'k1ks — 2fl3k/’§ + 10f’k/’§k3 — 2f/k?§k3) (—\/ —4 — k%)
+ (kSk:3 + 8k3ks + 6ksks — kS f — 8f'k3 — 6f’k§) (—f?+ kg)} (log )73
+ Zwlj(logT)Tj_l,

Jj=5
wat) = kot 4 [S(f — k)4 — k3] + [ (k1 — ks)]T
(—2(fl2)k?1 + Raks + 2f/k?3)\/ —4 — k%

+ [ (2 + k/’2) ](log T)T2
+ ls(mz [(8kaks + 6k3ks + k3ks — 8 f'kiks — 6f'k3 — f'k3)
(f? = ka)(—/—4 — k3) +2(k1Ra — f'Ra — f'kika(f" — k3)) (k3 +4)
—  2f7k3ko(4 + 3Kk3) + 8f P koks + 2k3 ks (f'? + 2ks + k3k3)
— 2f'k1k3ks] (log )7 + ngj (log 7)79 71,
j=5
ws(t) = ki (arbitrary constant),
() = —kor? = [f'VA- KT+ B ()7 = ks] + (kLS — ks))
/ 2 12 _ —9 /
\/T—k%(logT)T + [f Fo(2f 7k — Rak, = 27 k3)}(10g7)7'2

4(2 +k3)
+ Zblj(logT)Tj_2,
j=5
ba(t) = —/~4—K3r 2+ flhat 4[5 (ks + (f)?) /-4 — k3]
+  (f'k2(=f"k1 + k3))(log 7)7
f/(—Qf/Qk/’l + Raks + 2fll<?3) —4 — k/’2

I 1 j—2
(30)
—Ra — fkiks + f'koks)\/—4 — k3
— 972 ( 2,
bs(t) T+ k3 + 201 12) (log T)T
+ 5Bk + [Phs + fhiks — k3)\/—4 — k3 (31)
+ 2k3ks(f'k1 — ky)] (log T)72 + ) by; (log T)77 2.
=5

The result of this section can be summarized in the form of the following theorem.

Theorem 4.1 An ideal rotating, uniformly stratified system of six coupled ODEs (3)
1s completely integrable for Rayleigh number Ra = 0. Whereas, Ra # 0 is the case of non
integrability and system (3) admits weak singular solutions in the form of logarithmic psi
series given by equations (28) and (30), (F1) for two different branches of leading order
coefficients given by equations (9).

5 Conclusion

The reduced system of ODEs (@) which arose in the reduction of uniformly stratified
fluid contained in the rotating box of dimension L x L x H is completely integrable if the
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Rayleigh number Ra = 0. If Ra # 0 then the system (8] is non integrable. In this case
of non integrability we have determined the weak solutions 28) and @), BI)) in the
different branches of leading order. The solutions are in the form of logarithmic psi series
and the convergence of the series is guaranteed by Kichenassamy and Littman [10]. We
see that the nature of movable singularities are pole type singularities which are cluster
in a self similar fashion.
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Abstract: This paper continues modeling of an antagonistic game with two players
initiated in Dshalalow and Ke [4] which dealt with a stochastic game with player
A losing to player B. Theorem 1 in [4] gave an explicit functional of several key
components of the game, including the ruin time of A and the total casualties to
both players at the exit, i.e. at A’s ruin time. The claim of why the formula in
Theorem 1 of [4] for the above mentioned functional was explicit is fully justified.
Here we work on a particular case calculating Laplace-Carson inverse transforms and
probability density functions followed by numerics.

Keywords: noncooperative stochastic games; fluctuation theory; marked point pro-
cesses; Poisson process; ruin time; exit time; first passage time; modified Bessel func-
tions.
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1 Introduction

This paper models an antagonistic game with two players earlier initiated in Dshalalow
and Ke [4]. The first part of [4] dealt with a basic game when player A lost the game
to player B. Theorem 1 in [4] gave an explicit functional of several major components
of the game, including the ruin (exit) time, the total casualties to both players at the
exit. The claim of why the formula in Theorem 1 of [4] for the above mentioned func-
tional was explicit is finally justified in this paper. Here we analyze a particular case
evaluating Laplace-Carson inverse transforms and probability density functions followed
by numerical calculations.
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In short, the game initiated in [4] was modeled by a complex marked point process.
It included two marked Poisson processes representing incremental casualties to players
A and B during the conflict as well as the hitting times. Both processes were supposed
to be observed by a third party point process which preserved more or less crude infor-
mation about the course of the game. So, the ruin time as well as other events were
cumulative upon observation epochs. The literature on antagonistic games is very rich.
We mention just a few articles and books: [1, 5, 7-8, 11, 12]. The contemporary work
on antagonistic games finds its applications to economics [1, 7, 8, 11] and warfare [4, 5,
12]. The techniques used in this paper are based on fluctuation theory developed by the
first author in [4] and his earlier papers. Related work on fluctuation theory is in [9,10].

The paper is organized as follows. In Section 2, we give a brief description of the model
in [4]. Section 3 formalizes a special case making an assumption about the distributions of
casualties and observation process. The double inverse of the Laplace-Carson transform
is evaluated explicitly in terms of the modified Bessel functions of order zero and one.
Section 4 deals with one marginal functional of the ruin time and casualties to player
A, all in terms of the Laplace-Stieltjes transform. Other results, such as casualties to
player B and inverse of the Laplace-Stieltjes transform (that yields associated probability
density functions), are dealt in paper [6].

2 The Model

For consistency, we present some descriptional details of the model before we turn to
the special case. Let (2, F(€2), P) be a probability space and let Fa, Fp, Fr C F(Q) be
independent sub- o-algebras. Suppose

A= ijasj and B:= szstk, s1,t1 >0, (2.1)

j>1 k>1

are J4-measurable and Fp-measurable marked Poisson random measures (g, is a point
mass at a) with respective intensities Ay and Ap and position independent marking.
They are specified by their transforms

Ee oAC) = ghalllal)=1l " g() = Be="1 Re(a) >0, (2.2)

Be#B0) — AslB)-1 p(8) = Ee*1,  Re(B) > 0, (2.3)

| - | is the Borel-Lebesgue measure, and w; and zj, are nonnegative r.v.’s. Furthermore,
let

T = Zsﬂ., 70 > 0, (2.4)
i>0

be an F -measurable delayed renewal process.
If
(A(t), B(t)) := A®@ B ((—00,1]), (2.5)

then
(A;,Bj) = (A(1), B(15)) = A® B((—00,75]), j=0,1,..., (2.6)

forms the observation process upon A ® B embedded over 7, with respective increments

(Xj,Yrj):A@)B((Tj_l,Tj]), 7=12... (27)
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and
Xo = Ao, Yo= Bo. (2.8)

Obviously, the bivariate marked point process

A @ Br =Y (X;,Y))es,, (2.9)
j=0
where
A- =Y Xier, and B, =) Yie,,. (2.10)
>0 i>0

are with position dependent marking and with X; and Y; being interdependent. With
the notation
Aj =T — Tj—1, j:1,2,..., (211)

we evaluate the functional

Y(a, B,0) = Be X770 = §5{0 + X\a(1 — g(a)) + A\g(1 - h(B))}, j=1,2,...,

(2.12)
Re(a) >0, Re(8) >0, Re(d) >0, (2.13)
where
5(0) = BEe %21, Re() > 0. (2.14)
is the common marginal Laplace-Stieltjes transform of Aj, Ao, . ...
Analogously,
Yo(a, 8,0) = Bem @M= AB0m0m = 50{0 + Aa(1 - g(a)) + Ap(1 - h(B)},  (2.15)
where
50(0) = Ee~ 7. (2.16)

The game in this case is stochastic process A, ® B, describing the evolution of a
conflict between players A and B known to an observer only upon process 7 = {79, 71, . . . }.
The game is over when on the kth observation epoch 7 (for some k), the cumulative
damage to player A or B (Ay or By, respectively) exceeds its respective threshold M or
N (some positive real numbers). But we are looking into the paths of the game where
player A is losing first.

With the exit indices

pe=inf{j >0: 4;=Xo+X1+ ... +X; >M} (2.17)

and
vi=inf{k>0: By =Yy +Y1+...+Y; >N}, (2.18)

A, and B, are the respective cumulative damages to players A and B at their ruin times.
We will be concerned, however, with the ruin time of player A and thus restrict our game
to the confined trace o-algebra F(2) N{u < v}. In paper [4] (Dshalalow-Ke) the authors
studied a game between two players, A and B, in particular, the functional

By = (e, B,0) = B [em A =FBub0Tuy 1] (2.19)

of the game. It represented the multivariate Laplace-Stieltjes transform of joint distri-
bution of the exit time 7, of the game and the status of the casualties to both players
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at the exit. The evolution of the game is followed here when player A loses the game to
player B.

Theorem 1 [4] below gives an explicit formula for @,,. With (2.12) and (2.15) we
abbreviate

Yo(a, 3,0) := Ee~Xo=fYo—040 Re(a) >0, Re(B8) >0, Re(d) >0,

FO = ’)’0(0{4’1',54’]_/,9), Fol = 70(055/3+y59)5
I=~(a+az,f+y0), I':=~(aB+y,0). (2.23

The results are presented in terms of the inverse of the Laplace-Carson transform defined
as

(2.20)

v(av, B,0) := Be=Xi=PYi=02i = Re(a) >0, Re(B) >0, Re(d) >0, j>0, (2.21)
(2.22)

)

L0y () (@sy) = oy / : / : =TV )d(p,q), Re(x) >0, Re(y)>0.  (2.24)

Denote its inverse

LC,, ()P q) = Ly < $—1y> (2.25)

where £7! is the inverse of the bivariate Laplace transform.
Theorem 1 [4] In light of abbreviations (2.20)—(2.23), the functional @, of the game
on the trace o-algebra F () N {p < v} satisfies the following formula:

Iy
1-r

b, = LC,) (Fol —Io+ (rt— F)) (M, N), (2.26)
which for the restricted functional (2.19) of only three major components can be rewritten

as
1-1t

1-r

b, = LC,,) (Fol — I ) (M, N). (2.27)

3 A Special Case

We assume that the intervals Aj, As,... between the successive observation times
To, T1, - . . are exponentially distributed with parameter 4, i.e.
8(0) := Fe %% = 0 (3.1)
' §+6

We assume that the game starts from zero, i.e., Xy and Yy are some constants and that
Ag :=0. (3.2)

Furthermore, we assume that the marks in the processes A and B specified by ¢ and h
in (2.2) and (2.3), respectively, are exponential with parameters g and h, i.e.

and h(B) = # (3.3)

g(a)=g+a
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Our goal is to simplify @, of (2.27) for this special case to a form for which we can
find the Laplace-Carson inverse explicitly. We start with the first factor, I'} of (2.27) by
unfolding notation (2.12):

Fol = yolo, B +1,0) = E[e—aXo—(B-iry)Yo—HAo] — Ee—oXo—(B+y)Yo (3.4)

Now we apply the Laplace-Carson inverse to (3.4):

- a1 axe— o (1 _oxe- .
ECwyl([’Ol)(p,q)zgzyl(z_ye X (ﬁ+y)Y)(p,q):£y1(§€ X, (ﬁ+y)Y)(q)

(3.5)
= e N0 (3 ) (@) = YLy 000 (9)-
Turn to the second term FO% of (2.27). Firstly,
Iy = yola + z, 8 +y,0) = e~ (@ T2 Xo=(BHu)Y¥o, (3.6)

Recall from (2.13) that y(a, 3,6) = 6[0 + Aa(1 — g(@)) + Ap(1 — h(B))]. Using (3.1) we
get
|~ (e 5.6) = (g + o) (h+ B) + Aaa(h + B) + ApB(g + a)

' (6+0)(g+a)(h+B)+Aaalh+8) +ApB(g +a)

Denote X := X(z)=g+a+zandY :=Y(y) =h+ S +y. Then

(3.7)

1-I" 1 —y(,B+4y,0)
1-I'  1—y(a+zB+y.0)
0(g+ )Y +daaY + Ag(B+1y)(g+ ) 1

T XY+ ra(ata) Y A (B+y) X
(6 + 9)(9 + a)Y T )\Aay T )\B (ﬁ + y) ('g + a) (6+0)XY+A/\A(aJrz)Yf/\B(ﬁery)X

Continuing with calculations we have

1-T'  GY =Xgh(g+a) (B+A)XY —AagY — AghX
_ . = L) f(X,Y), (38
1—T  GsY —Agh(g+0a)  AXY —dagY — AghX ALXY), (38)

where
A=0+Xra+ g, G:=A(g+a)—rag, Gs:=(0+A)(g+a)— Aag, (3.9)

GY—)\Bh(g—i—a) (6+A)XY—)\AgY—)\BhX

Y):= X)Y):= 3.10
A) GsY — \gh(g +a)’ f(X.Y) AXY — AagY — AghX (3.10)
Here is how f2(X,Y") can be evaluated to separate x and ¥ = Y (y):
(5+A)XY—)\AgY—)\BhX 13
X,)Y) = = f3(Y A1
f2( ) ) AXY—)\AQY—)\BhX f3( )+x+a’ (3 )
where 5 Aghs 1
B
= — : A2
)\A95Y2
AagY
a=alY):=g+a A9 (3.14)

AY — A\gh’
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For the upcoming calculations we rewrite the function f3(Y") as

1

f3(Y):b+C.Y—r’ (3.15)
where 5 Apho Ash
B B
=1 — = = . 1
b + 1 C 2o " A (3.16)
(3.11) substituted in (3.8) gives
1-It 13
= f1(Y Y . 3.17
= hm(am ) (3.17)
Due to (3.5) and (3.6),
Ty = e (@) Xo=(B+y)Yo — g—aXo=fYo—2Xo—yYo — 4. o= Xo—yYo (3.18)
With (3.17) and (3.18) substituted in Iy 2=L> | we arrive at
1 — Fl — ngyYO 5
=¢-e” Y Y . q
o =ve S fs(Y) + Tt o (3.19)
Now we apply the Laplace-Carson inverse to (3.19):
1-1t 1 1-1t
L£C) | I =L, — I
1 1 ¢ 1 1
— o1l e VYo r (v V). Ze~%Xo 4 S pmaXo 2 _ .
e {s v e A () g S (2o ) ) )

By Fubini’s theorem, we can apply univariate Laplace inverses first in  and then in
y. So

_ 1-1!

S Sl Le &1 — eet-xo
g {0 e A0 + 00 1= ) 100,000 @)

(3.20)

To make (3.20) inversely transformable in a closed form we decompose the underly-
ing expressions with respect to y. The partial fraction decomposition will be rendered
throughout.

Let

_ GY —Agh(g+a) GY —o0

= Aph d Y)= = . 21
oi=Aphlg+a) and A(Y) = G T G —o (3:21)
Then the partial fraction decomposition of i f1(Y) gives
1 A B
(V)= — = 22
AN =24 (3.22)
with G(h G5 — G
htp)=o = p_ _olG-G) (3.23)

T GihtpB) -0 T Gs(h+B) -0
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Continuing working on the first term %fl(Y)f3(Y) of (3.20) and using (3.15) and
(3.22) we get
Ab Bb Ac 1 Be 1

1
yfl( )f3( ) y +G5Y—a+y Y77’+G5Y*U Y -7’

in notation,
= p1(y) + e2(y) + 3(y) + pa(y). (3.24)

Here is the partial fraction decomposition of ¢3(y), and ¢4(y). We distinguish three
cases with various combinations of « # 0, a =0, d # Aa, and § = A4.

(i) Case a # 0.
As B;

ws(y)=?+yir and <p4(y)=G5YiU+Y7T, (3.25)
where A OB
_ _p c _ _ sBc
As = —Bs e Ay = (—G5)By P (3.26)
Substituting (3.25) into (3.24) we have
1 _Ab  Bb/Gs As  As By By
yfl(Y)fg(Y) Ty Y- o/Gs " < y Y —7") " (Y - Y- 0/G5> (3.27)
1 1 Bb 1 '
= (b 2) 7 (B o)+ (aB)m
(i¢) Case a = 0 and § # X 4. Here we have
0(h + B) + App ( 5) 1
= 1+—)-= 3.28
W)= Grgh+ BB\ TR) Y (3:28)
Aphd 1 ( 5) 1
= : 14— ) — 3.29
22 = g+ B) +oaB 310+ 05 /-1 (3:29)
0(h+ B) + AgpS c (1 -1 )
= : - 3.30
2 = Gr o+ B+ B hiB-r\y V_7) (8:30)
Aphd? 1 ( -1 1 )
= : : 3.31
#aly) O+ 0)(h+B)+ApB A0 —Aa) \Y — ;52 Y, (8:31)
Substituting (3.28)—(3.31) into (3.24) we obtain
1 O(h+ B) + App ( d(h+p) )1
— (V) f3(Y) = 1+ =
yfl( Jfs(Y) (0+0)(h+B) + AsB Ah+B-1))y
N —AaAphd . 1 . 1 )
GG +0+r5) O+OG+A B v 2wh 532
AaAphd 1 1

AG—Xa) Ah+B)—Xgh Y —r
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(ii1) Case a = 0 and § = A 4. Here we have

_0(h+B)+ B Aa) 1
P00 =S e (1 F)

+

(3.33)

@2(y):%.%(1+%)-ylr, (3.34)
ga@)=9%jﬁ2+gfﬁ-kifh(i+§;JT), (3.35)
wdy)Ka?f%%??agﬁ~£§<},ir)2. (3.36)

Substituting (3.33)—(3.36) into (3.24) we finally have

ifl(y)fg(y) - i((i;iﬂﬁ))tiii (1 * A(ij\i(g)tﬂ))\gh) é

2 _

Aﬁ?h'&¥Z1§l£§%'Yir (3.37)
+ % ' A(h?g%ﬁim (v - r)2

Now turn to the factor ifl (Y)% in the second term of (3.20). We begin with evalu-
ation of & substituting (3.13) and (3.14),

£ Y? 1
a Y-+ YR (3:38)
where
Aago Aagd Aph(g + «) o
= = and Ri= ——mMm——F— = —. 3.39
7 A[A(g +a) — Aag] AG Ag+a)—rag G (3:39)
Represent the last two factors YY—_QT - 545 of (3.38)—(3.39) as
Y?2 1 r? R?
=1 — . 3.40
Y-+ Y-R T W-n0r-R (Y-R(-R) (340)
With (3.40) substituted in (3.38) we have
i3 Y2 1 r? R?
2 —_p. . =n-(1 — . 3.41
Ty vy_r "UT o oor-rn  -RG-BR (341)

Further, substituting (3.22) and (3.41) into the second term %fl(Y)g of (3.20), we arrive
at

1 ¢ A B/Gs 11 1 1
A= (2 2170 el . .
yfl( )a g (y+YJ/G5 o Y Y—r+a2 Y—-0/Gs Y -—r
(3.42)
n 1 1 n 1 1
a - —_— e —,—,_, a . .
Yy Y-R Y Y—0/Gs Y-R’
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where

Ar?y Br?n AR?n BR?n (3.43)
=—— = ————, a3:=— oy = ———— . .
r—R T Gs(r—R) ° r—Rr’ Gs(r — R)

g

Continuing with calculations, after a decomposition and some algebra, we arrive at:

(¢) Case a # 0.

1 ¢ 1 1 1 1
il 0 70 Y _ . . 44
yfl( )a ai y+a2 Y —o/Cs +as Y—R+a4 v, (3.44)
where ) as
— 1A 3.45
R Ay i A 4 (3.45)
nB Qg oy
- = 4
a2 Gg JFU/G(s—TJrU/Gg—R7 (3 6)
—Q3 — 0Oy
= .4
“BEWTB-R 0/Gs R’ (3-47)
—Qq —Q9
= . A4
“ h+ﬁ—r+0/G5—r (3.48)
(it) Case a =0 and § # A\ 4.
L)t = Qa0+ 5 1 1
y'" " a T A+ B)—Aph 0+ 0)(h+B) +ApB y
—AaAghd 1 1
AG—2a) ANhtB) —rgh Y —7 (3.49)
. AaAghd 1 1
(O=2AA)0+0+Ap) (0+0)(h+P)+AsB Y — 3=
(#41) Case a = 0 and § = A 4.
LN M(h+8)? 1 —NAsh 20(h+8)—Xsh 1
vy e [AEA) —AshP y T N AREA) AP Y- o
N —NABR 1 ( 1 )2 '
A3 A(h+B) —Ah\Y —r
With (3.32) and (3.44) substituted into (3.20) we have
(2) Case a # 0.
1T ) v 1
ECwyl <F0ﬁ)(p,q) 2y1{1/1'6 v |:<Ab+A3+a1)§
Bb 1 1 1
+<G_6_B4+GQ>Y—U/G(S+a3.Y—R+<B4_A3+a4)Y—r (3.51)

— e~ a(p—Xo) a1.l+a2.;+a . 1 + a4 - 1
y Y—0/Gs  ° Y-R Y —r
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Correspondingly, we modify the above components in (3.51). After some algebra in
(3.26) and (3.45) and the use of notation (3.16), (3.23), (3.39), and (3.43) we arrive at

Ac A Aphd A rd
As = = : = L 52
T htfB-r h+B-r A2 h+fB-r A’ (3:52)
oy o3 Aagd(h + B)?
=nA+ + = . 3.53
= h+B8—r h+B—R Ah+8—1)Gs(h+p)—0] (3:53)
With (3.16) and (3.52)—(3.53) substituted into Ab + Az + a1 we finally have
) A ) Aago(h 2
Abt As+ar = AL+ )+ r Ago(h+ B)

NN Er R AT AonGhi ) =] B

We continue calculating g;é’ — By + as in (3.51). After some algebra we arrive at

1

1-TI 1 1
—1 T — —1 L —yYo | = _ _—a(p—Xo) -
‘chy ( 0 1T )(paq) Ey {w € |:y € ai Y

(3.55)

+as - !t +ay - LN x 1 (p) v(q)

2 Y—U/G5 4 Y —r (Xo,00)\P) ¢\4),

where Aagb(h 1 B)? 0B
Ago(h + A9
_ , = , 3.56
NN+ B-nGCoh+B) =0 7GsG, (3.56)
—Ar? B

s r“Aagd rAagé (3.57)

T AG(r—R)(h+B—1)  AGGi(r—R)
(i¢) Case a = 0 and § # X 4. Substituting (3.32) and (3.49) into (3.20), we have

o, 1-TIt
1 —Aa0(h 2 1 1
:£§1{¢-6_yyﬂ[—+( adh +B)" 2
y  \Ah+8)—Agh (§+0)(h+B)+Asf y
AaAphd 1 1
AW —Aa) A(h+B)—Agh Y —r
+ —AaAghd . ! . 1 ea(:DXo):|
(0=2Aa)(0+0+Ap) (+0)(h+B)+AB V¥V — ;35—
X 1(X0700)(p)}(‘J)-
(3.58)
(i4i) Case o = 0 and & = A4. Substituting (3.37) and (3.50) into (3.20), we get
1-r11
LCqy (To7—F) (p:9)

sl i [Ly (D1 gk ) deh
% y NAGR+B) —Ash2 y o A2 [A(R+B) - Agh]2 Y -7
)\2 )\2 h2 1 1 —a(p—

AAI; 'A(h+ﬂ)fABh(Yfr)2)e v XO)}l(X"‘"’)(p)}(q)'

(3.59)
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Now we need to handle e~*®~%0) in (3.59) before inversely transforming the rest of the
terms. Unfold (3.14) by using notation (3.16), we have

agm%.%%agz-yl_r, (3.60)
where
fi=gta- 220 g AENY (3.61)
We finally have
e~ a(p=Xo) _ ,—(&1—b2 1) (p—Xo0) _ ,—61(p—X0) pE2(p—Xo) v 7 (3.62)

where & (p — Xo) is positive (if p > Xo) since & >0 .
Now, we will apply the univariate Laplace-Carson inverse in y to (3.55), (3.58), and
(3.59). We will make use of the following formulas for the Laplace inverse (cf. [2,3]):

1
-1 —« —b(g—a
£t (e 2 )@ = ) (3.69)
i ey €7 bg—a
£y1(e y-—)(q):e b(q )10(2 a(q—a))l(ayoo)(q), (3.64)
y+b
_ —a eﬁ — —«
£y1<e T )(q)e P11 1y (24/alg — @) 1(a,00) (@)
Yy o2 e (3.65)
+ (bl — b2) : €7b2(q7a) / e(b2ibl)ZIO (QM)dzl(a,oo) (q)a
z=0

-1 —« eﬁ _ q—« —b(g—a)
Ey (6 v (y ¥ b)2) (q) - T - € (a Il (2 a(q - a))l(a,oo) (q)a (366)
where Iy and I; are the modified Bessel functions of order zero and one, respectively.
Equation (3.65) can be readily proved, while the rest of the above formulas can be found
in references [2,3].

(¢) Case a # 0. Using (3.63)—(3.66) in (3.55), then combining it with (3.5) we finally
have

_ 1-rIt
£e,, (Fol ~hhT—F )(p, q)

_ 1/}{(6“ g + ag)e 8P X0) (B0 [ (9 /6 XY (g — Vo))
q—Yo
+ai(h+ 8 —r)e 1 P=X0) / e MHB=NZ 10 20/ (p — Xo)2)dz  (3.67)
2=0

+a (GL _ T) o1 (- Xo) (4585 (a—¥0)

a—Yo oy,
></ ) Ip(2 52(17—XO)Z)dZ}1(Xo,oo)(p)1(Y01°°)(q)'
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Calculating a1 + a2 + a4 and other terms we arrive at

B 1—-1!
KCM}(FO1 _FOﬁ)(paq)
MIS e XY — (ht B (o
1/}{ AAGg(; G (p=Xo) o= (8- (a=Yo) [ (2 /€, (p — X0)(q — Yo))

Aagdh+8)?  px )/qu .
e 81 0 e nzr (9 ~ X 92)ds
A[Gs(h + B) — o] - 0(2v/&(p — Xo)z)

—Aagdo? . o—&1(p—X0) g~ (h+B—F5)(a=Yo)
AGa[Ga(h +5) -l
q—Yo (r—
X / e 10(2 &(p— O)Z)dz}1(X0,oo)(P)1(Yo,oo)(Q)-
z=0
(3.68)
(i¢) Case o = 0 and § 7# A 4. Using (3.63)—(3.66) in (3.58) and then (3.5) we have
1-1It
11
£C,) (I = Tog—F) (1:9)
Aad
— o BY0 A . e—61(p—Xo) o= (h+B—7)(¢=Y0) [ (9 — X —Y,
e {A(5+9+)\3) e e 0(2v&(p — Xo)(q — Yo))
n Aad(h + 5)2 ) 1 . e—S1(p—Xo)
A (0 4+0)(h+B) + ApS
q—Yo
X / e_(h+ﬂ_T)ZIO (2 &a(p— Xo)z)dz
z=0
—AANh 1 e—€1(p=Xo) , o~ (h B3l ) (a=Yo)

AG+0+ 252 (5+60)(h+pB)+ Asf

q—Yo e Agh
></ T wFoag) “Io(2v/&(p — O)Z)dz}l(xo,oo)(P)l(Yo,oo)(Q)-
z2=0

(3.69)
(iit) Case a = 0 and § = A 4. Using (3.63)—(3.66) in (3.59) then (3.5) we get

LC; ( Fol Fl)(p,q)

T
)\2
e—BYO{A2 ¢~ (0= X0) ,~ (B Y0) (2. /65 (p — Xo)(q — o)
n Na(h+B)* 1 o~ E1(p—X0)
A Alh + B) — Aph

q—Yo
X / e~ (MHB=Z 10 bigl(24/€a(p — Xo)2)d2
z=0

L ZAAABR ! 4=Y0  —&i(p-Xo) o~ (h+8-r)(a-Y0)
A3 A(h+ﬂ) *)\Bh gg(pro)

x I (2¢/&(p — Xo) (g — Vo)) }1()(0,00)(1?)1(1/0,00)((1),

(3.70)
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with the abbreviations:

A
b =e XY A —01A1+ g, o=Agh(g+a), 51=g+a—%9, (3.71)

AaAgh Agh
=200, r= "0 Gs=(6+M)(g+a) — hag. (3.72)

4 Marginal Functionals

Our next goal is to get the marginal transforms. This can be directly obtained from the
version of ¢, (o, 8,0) in (3.68)—(3.70).

Case 1. With g = 6§ = 0 we have the marginal Laplace—Stieltjes transform of the
amount of casualties to player A at the A’s ruin (which is the exit of the game):

éﬂl/(aa Oa 0) =F |:€7QA“1{H<U}:|

- { A A )‘3‘96)\ 2\g) (61+A ) _aMei(ﬁ)(Mixw
(A+ B)(JFAJF B) a+m
« 6_(%)(1\[_}/0)] 9 )\A)\Bhg(M — XO)(N — YO) " Aahgé
0 (A + Ap)? (A4 +AB)(0 + Aa)
N-Y,
X : 5 e_aMe*(%)(M*XO)/ ° e ¢ adig)?
(0% + Sf)\A z2=0
Madphg(M — X N=Yo —Aahgd 1
« I [ 2y 2aAzhg (M — Xo)z dz+/ ANg . '
(Aa +Ap) s=0 | (Qa+AB)(0+Aa) o+ -
Aahgd(d+ Aa+2AB) 1
2 5+)p)
A +28)(0 + Aa + AB) Oc—i—ﬁ
SV S
3 (3+XB)
Oa +28)(6 A1 + A5 \q 4 Cs
Aadrphg 1 Yi—s
y e((s+xA+xB)2 a*% )(N=Yo )ei( )\2533 )(M,Xo)ef(s(fi;iy;)(NfYo)
Aphd 2 )\A)\Bhg(M — Xo)z
X e( CYEST It wen v I (2\/ (}\A n )\B)2 )dz 1(X0,oo)(M)1(Yo,oo)(N)-
(4.1)
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Abstract: In this paper we prove the sufficient conditions for the existence and
uniqueness of piecewise continuous mild solutions to fractional integro-differential
equations in a Banach space with non instantaneous impulses. The results are es-
tablished by using the theory of sectorial operators and the fixed point theorem. We
discuss an example to illustrate the analytical results obtained.
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1 Introduction

Let (X,]| - ||) be a complex Banach space. The objective of this paper is to study the
solutions to a new class of abstract integro-differential equations of fractional order with
non-instantaneous impulses in X :

D [u(t) + o(t, u(t))] = Ault) + J = f(t, u(t)),
te (si,tiv1], i=0,1,--- N, 0 <a <1,
u(t) = gi(t,u(t)), te(ti,s)], i=1,2,---,N,
u(0) = uo,
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where A : D(A) C X — X is a sectorial operator on (X, ||.||), uo € X, 0 =1ty = s0 < t1 <
s1 <ta <+ <ty < sy <tnt1 = Tp are pre-fixed numbers, g; € C((¢;,s;] x X; X) and
0:[0,Tp] x X — X, f:]0,To] x X — X are suitably defined functions. The fractional
derivative Dy is to be understood in Caputo sense and J;* denotes the Riemann-Liouville
integral of order a. This paper is concerned with impulsive differential equations of
fractional order, where an impulsive action starts suddenly at the points t; and their
action stays active on the interval [t;, s;].

Fractional differential equations arise as models in many fields of engineering and sci-
ence such as electrochemistry, electro-magnetics, electrical circuits control theory, visco-
elasticity, porous media, neuron modelling etc. [5[0,13][15,16]T18-20,22]. The plentiful
occurrence and applications of fractional differential equations motivate the rapid devel-
opments and gained much attention in the recent years and have been studied exten-
sively in [2H41[6] (7,14, [23H27.,29,30]. But systems with non-instantaneous impulses do
exist [I0J11]. For example, one can consider the hemodynamical equilibrium of a person
in which impulses are non-instantaneous [I0]. Such systems for the fractional differential
equations are less studied. Recently, Hernandez and O’regan introduced and investi-
gated the existence of mild and classical solutions to a new class of abstract differential
equations with non-instantaneous impulses in X:

u'(t) = Au(t) + f(t, u(t)), te (sytir1], i=0,1,-+,N, (2)
u(t) = gi(t, u(t)), te(ty,s), i=1,2,---,N,
u(0) = up.

The operator A generates an infinitesimal Cy-semigroup of bounded linear operators
(X, ]|-1]), the functions g¢; € C((t;,s;] x X; X) for each ¢ = 1,2,--- /N and f : [0,Tp] x
X — X is a suitable function. The results are established by fixed point theorem with
appropriate g; and f [10].

Kumar et al [12] had extended the work in [10] to the following problem in a Banach
space X :

°Diu(t) + Au(t)

ftu(t), u(g(t))),

te (si,tiy1], 1=0,1,--- N, 0<a <1, )
u(t) = gi(t,u(t)), te (tiysi, i=1,2,---,N,
u(0) = uo,

where “D¢* is the Caputo fractional derivative of order o, —A generates an analytic
semigroup. The sufficient conditions are obtained if f and h; are Lipschitz continuous in
the second variable appropriately. For more details, we refer to [12].

With the strong motivation from Herndndez and O’regan [10]; and Kumar et al.
[12], we establish the existence and uniqueness of piecewise continuous mild solution
to the class of fractional integro-differential equations (IJ), where the impulses are non-
instantaneous. The main results are new and complement to the existing ones that
generalize some results of [I0L12123] to the fractional integro-differential equations.

The paper is organized as follows. We collect the basic notations, definitions, lemmas
and theorems in Section 2l We prove the existence as well as uniqueness of solution of
(@) in Section Bl We provide an example in Section ll as an application of the analytical
results obtained.
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2 Preliminaries and Assumptions

In this section, we will introduce some basic definitions, notations and lemmas that are
useful throughout this paper. For more details, we refer to [I3L[15H20]. For the Banach
space X, we denote the Banach space of all bounded linear operator from X into X by
L(X). We denote a ball in X of radius r centered at y as B,(y, X). The set of all m*™®
order continuously differentiable functions from J(J C R) into X is denoted by C™(J, X)
for m € N. We begin with the following definition of sectorial operator.

Definition 2.1 A closed linear operator A is said to be sectorial of type w if there
exist constants w € R, 6 € [§,7],and M > 0 such that

(a) p(A) C g ={NeC:|arg(A—w)| <0, \#w},
(b) IR(A, A)l|Lx) < %, AE g

Definition 2.2 For f € L'((0,7),X) and a > 0, we define the Reimann-Liouville
integral of order « of f as

t
T = (<000 = 5 [ (=5 Fs)ds, > 0.0 >0 1)
where JP f(t) = f(t) and
1 a—1
out)= 4 Tal" " >0
0, t<0,

and eo(t) =0.

Definition 2.3 If f € C™71((0,T),X) and (©,,_q * f) € W™L((0,T),X), 0 <
m—1< a < m, m € N, then the the Caputo fractional derivative of order « of f is
defined as

“D2f(t) = Dy Iy (£ = Y F (0000 (1), 2
where DJ* = C‘lit—z and
1 m 1 = j tj tm_l m
WHO1): ) = { £ € X5 7 € LHODNX) 0= 3 FOF om0}
j=0

We note the following properties of J2*
Lemma 2.1 [28, Proposition 2.4] For «, 8 > 0, we have
(i) TP f(t) = JEOf () for all f e LY(J; X);
(ii) Je(f g) = Jof g for all f,g € LP(J; X)(1 < p < +00);
(i1i) The Caputo fractional derivative DY is a left inverse of J:

DXJAf = f, forall f €L (J;X),
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but in general not a right inverse, in fact, for all f(t) € C™Y(J; X) with ©,_q *
fewm(J,X)(meN, 0<m—1<a<m), one has

m—1
JEED ) = f() = D FO0)8i(2). (3)
i=0
We consider the following Cauchy problem
‘Diu(t) + Au(t) = 0, t>0,
u(0) = w, 0<a<l (4)

Then the solution of @) is u(t) = S(t)ug, where S(t) = Eq1(—At*) = Eo(—At*) [8],
where E, g is the generalized Mittag-Lefler function. The generalized Mittag-LefHer
function E, g is defined as

o0 k a—B A
z 1 A Pe
E,p:= _— = dh  f ,0>0,z€C,
o kz—o Dlak+p5) 2w /X AN — 2z or af -
where x is a contour that starts and ends at —oo and encircles the disc |\ < |2/
counterclockwise.
Replacing A by —A, we rewrite S(t) as
1

Atya—1 «
= — AYTTR(AY, A)d
o [, e e A

S(t)

where B, denotes the Bromwich path. Moreover, if A is a sectorial operator of type w
then A is the generator of a solution operator given by

1
= —/ MATI A — A)Thd),
2m Jy

Sa(t)

where T is suitable path lying on Xg . For more details, we refer the reader to [36,15]
16123, 27H29).
We consider the following Cauchy problem

CDMu(t) + ®(t)] = Au(t) + JLf(t), 0<a< 1,}

u(0) =up € X, 5)

where f :[0,00) = X and A is a sectorial operator. The solution of (H) is given by the
following theorem.

Theorem 2.1 If f and ® satisfy the uniform Hélder condition with exponent B €
(0,1] and A is a sectorial operator, then the unique solution of the Cauchy problem (f)
s given by

u(t) = Sa(t)[uo+ ®(0)] — d(t) — /0 To(t — 8)P(s)ds —l—/o Sa(t — 8)f(s)ds,

1 1
5alt) = 5 [ @NTIROC AN, Talt) = 5 [ VRO, A)an

211 T

for a suitable path I' lying on X .
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Proof. Applying the Riemann-Liouville fractional integral operator J;* to both sides
of equation ({]), we get

TP DY) + @(1)] = JFAu(t) + J; f (D).

Using () and @), we get
u(t)+@(t) = [uo+ P0)]+ % /0 (t —s)* ' Au(s)ds + /0 f(s)ds

= w0+ SO+ 5 [ (0= 9" Au) + 0(s)ds
1 t
.y

(t — )" 1®(s)ds + /0 f(s)ds. (6)

Applying the Laplace transform to equation (@), we get

L

(£0u-+ ®))(N) = 5o + BO0)] + 35 AL+ B)(N) — 30

1
: N (LB)N) + 5 (LHN).

Since (A1 — A)~1! exists, i.e., A\* € p(A), we obtain
(Llu+@))(A) = (AT — A)~! [/\a_l(uO +@(0)) = (L2)(A) +A*THLHN)|-

Applying the inverse Laplace transform, we get

u(t) = Sa(t)[up + ®(0)] — (t) — /0 T, (t — s)®(s)ds + /0 Sa(t —8)f(s)ds.

We define the set PC(X) for the solution space as follows

PC(X) = {u:[0,To) — X :u(-) is continuous at t # t;,u(t;) = u(ty), u(ty)
exists for all i =1,2,--- N}

We note that PC(X) is a Banach space endowed with the supremum norm

[ullpe == sup |lu(t)
t€[0,To]

Now, we define the functions @; € C([t;, ti+1]; X) given by

~ N U ﬁ), for t € (tiati-',-l];
uilt) = { u(t]), for t = ;.

2

For a ball B, C PC(X), we define
B; = {u; : u € B,}.
The following Arzela-Ascoli type lemma will be used to establish the main result.

Lemma 2.2 [I0, Lemma 1.1] A set B, C PC(X) is relatively compact in PC(X) if
and only if B; is relatively compact in C([t;,ti+1]; X]) for every i =0,1,2,--- /| N.
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Definition 2.4 A function v € PC(X) is said to be a mild solution of the problem
@ if w(0) = wo, u(t) = g;(t,u(t)) for all t € (¢;,s;] and each i =1,---, N, and

u(t) = Salt)lto + (0, u0)] — o(t,u(t)) - / To(t — 8)p(s, u(s))ds
+ /t So(t — 8)f(s,u(s))ds, for all t e [0,4],
0
and

() = Salt — 5:)gi(s0,u(s:)) — ot u(t)) — / To(t — s)p(s, u(s))ds

i

t
+ /Sa(t—s)f(s,u(s))ds,for all ¢ € [sitisa] i=1,,N.

3 The Main Results

In this section, we prove the existence of solution to problem (II). The idea of the proof
is based on [10,23]. We need the following hypothesis on f, ¢ and g;. Let V be an open
subset of X. For each v € V, there is a ball B(v,r) such that B(v,r) C V for r > 0.

(H1) There exist constants Ly > 0, L, > 0 such that the nonlinear maps f, ¢ : [0, Tp] x
V — X, will satisfy the following conditions,

1f(t,u) = f(Eu)ll < Lyllu—wal], (1)

[p(t, u) — (t, )]l < Ly|lu — ual], (2)
for all u,uq € V and t > 0.

(H2) The functions g; : [t;, s;] x X — X are continuous and there are positive constants
L, such that

lgi(t, ) = gi(t, )| < Lg,[lz = yll,
for all x,y € X, ¢ € [t;,s;] and each i =0,1,---, N.

(H3) The solution operators Sq, Ty : Ry — L(X) are bounded i.e., there exist constants
My and My such that

||Sa(t)||L(X) < My, ||Ta(t)||L(X) < My for t>0.

And the operators (S (t))i>0, (Ta(t))i>0 are compact, where (T, (t)) = t'=T,(t).

Theorem 3.1 Let ug € X. Also let the assumptions (H1)-(H2) hold such that
L= max{ My (Lg, + Ly To) + Ly(1 + MoTp), Ly, : i=1,--- N} <1.  (3)

Then there exists a unique mild solution u € PC(X) of the problem ().
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Proof. We define a map F : PC(X) — PC(X), given by Fu(0) = ugp, Fu(t) =
gi(t,u(t)) for each t € (t;,8;], i=1,---,N and

Fu®) = Sa(t)uo + ¢(0,uo)] — p(t, u(t) — /0 Ta(t = 5)p(s, u(s))ds

+ /t St — 8)f(s,u(s))ds, for all t e [0,t1],
0

Fu(t) = Sa(t—s:)gi(si,u(si)) — @(t,u(t)) — / To(t — 8)e(s,u(s))ds

i

t
+/ So(t — 8)f(s,u(s))ds, forall te€ [s;,t;iy1] and i=1,--- N.

Then F is well defined. Next we show that F is a contraction map on PC(X). For
u,v € PC(X), i=1,---,N and ¢ € [s;,t;4+1], we have

[Fu®) = Fo@ll < [1Sa(t = si)ll lgi(sis ulsi)) = gi(sis v(si))l
+llo(t, u(t)) — ot @)

/ 1Ta(t = )| (s, u(s)) = @(s,v(s))l|ds

+/_ 1St = $)II 1f (s, u(s)) = f(s,0(s))llds
[Ml(Lgi + LfTo) + Lw(l + MQT())]H’LL - UHPC(X)-

IN

Thus we obtain
1Fu=Follogs, tnx) < Mi(Lg, + Ly To) + Lo (1 + MTo)][lu = vllpex). (4)

Similarly, we obtain

[Fu—Folloqo;x)y < (MiLyTo+ Le(1 4+ MoTo)llu — vllpex),  (5)
IFu—Follog,s)x) < Lgllu—vlpexy i=1,2,3,...N. (6)

It follows from (@)-(@) that
[Fu—Folpex) < Llju—vllpex).- (7)

By the assumption (B]), the map F (:) is a contraction and hence there exists a
unique mild solution of (). ]

By a ball B, with center at 0 and radius r, we mean the set B,.(0,PC(X)) = {u €
PC(X) : ||lu|lpc < r}. We define

Ny= sup £ (s, v(s)l Ny = sup (s, v(s))]l-
s€[si,tit1],v€BR(0,PC(X)) s€[si,tit1],v€B(0,PC(X))

Theorem [3T]can be proved with a weaker assumptions on f. We prove the theorem
for the existence of mild solution to problem (Il) with the following hypothesis.
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(H1) * There exists constant L, > 0 such that the nonlinear maps ¢ : [0, Tp] x V' —
X, will satisfy

ot u) — @t ur)|| < Lollu — uall, (8)

for all u,u; € V and t > 0.
Theorem 3.2 Let f: [0,Tp] x X — X be a continuous function that maps a bounded
set into bounded set and ¢(-,0), g;(-,0) are bounded for each uy € X. Letr > 1 and

0 <6 <1 be two numbers such that

Millfuo + (0, uo)llf + (1 + M) max[lgi(-, 0)] < (1 —d)r, 9)

ax Ny + Ly, (1 + M) [ullpe + (Mo, + My Nj)To

i=1
+(1+ M) gi(t, 0} < o1, (10)
(M s )M s (s o) )T < on
s€[0,t1],v€ B, (0,PC(X)) s€[0,t1],v€ B, (0,PC(X))
(11)
Also, we assume that
(14+M1)Ly, + Lo (1 + MoTp) < 1. (12)

If assumptions (H1) °, (H2) and (H3) hold, then there exists a mild solution u € PC(X)
to problem ().

Proof. We decompose F as
F=Fi1+Fo,

WhereFlzzi]\LOF}, ngzi]\;OFfande:PC(X)—)PC(X), 1=0,1,---,N, k=
1,2. The map [ ¥ is given by

gi(t,u(t)), for t e (t;,si], i >1,

Sa(ltf = si)gi(si, u(s:)) — o(t, u(t))
— [ Ta(t — s)p(s,u(s))ds, for t e (s tit1], 1> 1,

Si

(Fiu)(t) =
0, for ¢t §é (ti;ti—i-l]a ) > O,
Sa(t)[o + (0, o)) — (t, u(t))
— Jo Ta(t — s)(s,u(s))ds, for t€0,t1], i =0,
I1 Sa(t—s)f(s,u(s))ds, for t€ [sitiq1],i >0,
(Fiu)(t) =

0, for ¢ ¢ [Si,ﬁi+1],’i > 0.

The proof is divided into four steps.
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Step 1. We begin by showing F B,(0,PC(X)) C B.(0,PC(X)). Let u €
B,(0,PC(X)). For i > 1 and t € (¢;,t;+1], we have

[(F1w) (@) + (F2w) @)
< llgi(t, u(®)) = gi (&, O) | + llgs(t, 0)I + [l u(®)]]
+ 1Sa(t = si)ll llgi(si, ulsi)) = gi(si, )l + [|Sa(t — si)llllgi(si, )l
+/_ [Ta(t = s)|| ||<P(87U(S))||d8+/_ [Sa(t = s)II (s, u(s))llds

< Ny + L [u@®)| + [|gi(t, 0)[| + MLy, [lu(t) || + Mallg:(t, 0)]
+ MaNy(t — si) + MaNs(t — s;)

< Ny + Lg, (1 4+ My)lJullpe + (1 + Mi)llgi(t, 0)]|
+ (M2 Ny, + M N¢)Th,

It follows from assumption (I0) that
|Fiu+ Frullpe <r Vi>1.
Similarly, for each ¢ € [0, 1], we have

1(F1uw) (@) + (F2u) @)

< [Sa) luo + ¢ (0, uo) || +/O ITa(t = s)llll(s, u(s))lds

t
+ /O [Sa(t = s)IIII.f (s, u(s))llds + lle(E, u(@)]]
< Ng + Millfuo + ¢(0, uo)ll| + (M2 Ny + MyNj)To.
Using (@) and (I0), we can conclude that
IFiu+ Faullpc <.

Thus, we have F1u + F ou € B,(0,PC(X)).
Step 2. In this step, we prove that f 1 = ZZJ.V:O F} is a contraction on B,.(0, PC(X)).
Let t € (ti,ti+1] and u,v € B, (0,PC(X)). Fori=1,--- , N, we have

1P 1)@ = (FRo) O < [(1+ M) Ly, + Lo (L 4+ MoTo) |l = Vo 1,0

Thus
N N
Sortu-Yrl| < {(1 + MLy, + Lo(1+ MQTO)} l[u — v]|pe.
=0 i=0 PC

It is clear from (I2) that F; is a contraction on B, (0, PC(X)).

Step 3. We prove that the set {Fau : u € B,} is relatively compact i.e., the set
{(Fau)(t) : uw € B} is uniformly bounded, equicontinuous and for any t € [0, Tp].

The continuity of f implies that f? is continuous for each i = 0,1,--- , N and t €
[siytit1]. Thus Fo = Zfio F 2 is continuous and we have the following estimates

I|(F 2u)(t)|| < MyNsTy, fori=0,1,--- N
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for any u € B,-(0, PC(X)). Therefore, {F qu : u € B, } is uniformly bounded on B,. Next,
we prove that the set |J F ?B,.(0, PC(X))(t) for t € [s;,ti41], i =0,1,---, N, is relatively
compact in X, where

FiBr(0,PC(X))(t) = {(FFu)(t) : B (0, PC(X))}.

Applying mean value theorem for Bochner integral [I7] and Young inequality, we have
t1+a

(Fau)(t) C co{Sa(t — 8)f(s,u(s)) : s € [0,t1],u € B}

Similarly, for t € (s;,t;11], ¢ =1, -+, N, we obtain

=) =9/ (s u(s) 5 € s fardu € B, ).

It follows from assumption (H3) that {(F ?u)(t)} is a compact subset of X, fort € I, u €
B,.. So, F 2 is compact.

Step 4. In this step, we prove that the set of functions [F?B,(0, PC(X))];, i =
0,1,---, N is an equicontinuous subset of C([t;, t;41], X).

Clearly, [F 2B,(0,PC(X))]; is equicontinuous on [t;,s;], for each i =0,1,--- , N. Let
ti,t2 € (Si,ti+1], 1= 0, 1, cee ,N, with ¢ <t and u € BT(O,PC(X)), we get

(Fiu)(t) C

1F7utt) ~ Frue)l < [ ISalta = 9] 175 ul)]ds

t1

[ 1Salta = 5) = Salts = )15 uls) s

i

(13)
For the first term on the right hand side of ([I3]), we have
2}
/ [Sa(ts = 8)lll¢(s, uls))llds < MiNgs(ts —t). (14)
t1

For t; = s;, it is easy to see that the second term on the right hand side of (I3]) will be
zero. If t1 > s; and v > 0 be sufficiently small, we have

/ - I[Sa(tz = s) = Salts = s)II[|f (s, u(s))l|ds

[ lSalta = 5) = Saltr = s u(sDlds
< Ny sup ||Sa(ta —8) — Salts — s)||(t1 — V) + 2M 1 Ny (15)

sE€[s4,t1—V]

It follows from (I4)) and (&) that

F3ults) — F Fu(t)||
tends to zero as ta — t; and v — 0 for any v € B,.(0,PC(X)). This means that

[F2B,.(0,PC(X))]; is equicontinuous. Thus [F ?B,.(0, PC(X))]; is an equicontinuous sub-
set of C([tz, ti+1]7 X)

By Ascoli-Arzela theorem, {fou : v € B,} is relatively compact. Hence f 2 is a
completely continuous operator. So by Krasnoselskii’s fixed point theorem [1], F has a
fixed point. This completes the proof of the existence of a mild solution. O
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4 Application

We discuss the following problem to illustrate the results. We consider the following

system with noninstantaneous impulse for fractional partial differential equations in
L([0, 7)),

CD?[u(taz) +8IG(t,:c,u(t,z))] = axgu(taz)
+ﬁ /0 (t—s)"“F(s,x,u(s,x))ds,
(.9 Ul o] x 0, o
u(t,0) = wu(t,m)= t € [0,To],
U(O,SC) = UO(:C S (Ovﬂ)a
u(tax) = Z(ta au( ))’ T e (Oaﬂ-)at € (tiasi]a

where 0 =ty = 5o < t1 < 51 < -+ <ty < sy < tnyy1 = Tp. Here T is a fixed real
number, ug € X, F € ([0,Tp] x [0,7] x R,R) and H; € C((;,s;] x [0,7] x R,R) for all
i=1,---,N.

Let X = L?([0,7]) and Au = 2u with

ou 0%u
oz’ B2
Then the operator A : D(A) C X — X is the infinitesimal generator of a solution
operator {Sq(t)}:>0 [3, see Theorem 3.1].

The system () can be formulated in the abstract form (), where u(t) = u(t,.), i.e.,
u(t)(z) = u(t,z) and the functions f : [0,Tp] x X — X and ¢; : (¢;,8] X X — X are
given by

D(A)={ue X: € X, u(0) = u(r) = 0}.

f(t,u(t))(z) = F(tvxvu(taz))a
(P(tau(t))(x) = GZG(t,.T,U(f,x)),
git,u(®))(z) = H;(t,z,u(t,x)).
For t € [0,Tp], u € X, = € (0,7), we define f as
Fltult)(z) = 2¢ult, )| a> 1,

(a+2et)(1 + 2Ju(t,z)])’

Then f:[0,Tp] x X — X is continuous function and satisfies

||f(tau1) - f(t7u2)H < Lf Hul - ’LL2||,

for ui,us € X and Lf = a—+2
If we define g; as follows

() (@) — L]

t € [tiysi], ueX, ze(0,n),

then g; : [t;, s;] x X — X is continuous function and satisfies

Hg’b(t7 ul) - gl(ta u?)” S Lgi
for uy,uz € X and Ly, = 1. Hence the assumptions in Theorem [B.] are satisfied [27].

Thus we have the following theorem for the existence.

uy — uall,
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Theorem 4.1 If ¢ is chosen such that

and

lp(t,u) = @t o)l < Lgllu—vll, €0, To], w,veX

2
L= max{Mi(1/2+ ——= To) + Ly(1 + MsTp), 1/2: i =1,++ N} < 1,

then problem () has a unique piecewise continuous mild solution.
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effect. Positivity and boundedness of the system are discussed. Some criteria for
the extinction of prey and predator populations are derived. Stability analysis of the
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1 Introduction

It is a fact that species does not survive alone. Individuals of one species are usually bio-
logically associated to members of other. Their interactions take several forms, depend-
ing on whether the influences are beneficial or detrimental. Among these interactions,
predator-prey relationship is considered to be an extremely important one. It is true that
the preys always try to develop the methods of evasion to avoid being eaten. However,
it is certainly not true that a predator-prey relationship is always harmful for the preys,
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it might be beneficial to both. Further, such a relationship often plays an important role
to keep ecological balance in nature. Mathematical modelling of predator-prey interac-
tion was started in 1920s. Interestingly, the first predator-prey model in the history of
theoretical ecology was developed independently by Alfred James Lotka (a US physical
chemist) and Vito Volterra (an Italian mathematician) [2940]. Subsequently, this model
has been used as a machine to introduce numerous mathematical and practical concepts
in theoretical ecology. Many refinements of the Lotka-Volterra model have also been
made to overcome the shortcomings of the model and to get better insights of predator-
prey interactions. If we summarize the basic considerations behind such modelling, it
would be evident that the most crucial elements of predator-prey models are the choices
of growth function of the prey and functional response of the predator.

So far as the growth of the prey is concerned, many modellers have considered logistic
growth function to be a logically acceptable function. The function was introduced in
1838 by the Belgian mathematician Pierre Francois Verhulst [39]. If X (T") denotes the
population density at time T', then the logistic growth equation is given by

Z—?MQ%), (1)

where 7 is the intrinsic per capita growth rate and K is the carrying capacity of the
environment. The logic behind this is very simple. As the resources (e.g., space, food,
essential nutrients) are limited, every population grows into a saturated phase from which
it cannot grow further; the ecological habitat of the population can carry just so much of
it and no more. Therefore, the per capita growth rate is a decreasing function of the size of
the population, and reaches zero as the population achieves a size that can be maintained;
further, any population reaching a size that is above this value will experience a negative
growth rate. However, there are many evidences where the reverse holds true in low
population density [9[18-20,31,34]. This phenomenon of positive density dependence of
population growth at low densities is known as the Allee effect [1937].

Warder Clyde Allee, the US behavioral scientist after whom the phenomenon is
named, was the pioneer to describe this concept (although Allee never used the term
‘Allee effect’) [2H4]. The term ‘Allee effect’ was introduced by Odum [33]. Since the late
eighties of the 20th century, the concept gained importance but there was a necessity of
clear-cut definitions and clarification of concepts. In 1999, three important reviews gave
these much needed definitions and clarifications, which are used even today [18,[36,37].
There might be countless reasons for the Allee effect, such as difficulty in mate finding,
reduced antipredator vigilance, problem of environmental conditioning, reduced defense
against predators, and many others (for thorough reviews, see [9/[19]). The Allee effect
can be divided into two main types, depending on how strong the per capita growth
rate is depleted at low population densities. These two types are called the strong Allee
effect [26,[38,42,[43] or critical depensation [T4[15,28], and the weak Allee effect [37.4T]
or noncritical depensation [I4}[I5l28]. Usually, the Allee effect is modelled by a growth

equation of the form
dX X X
d_T:rX<1_f><fo_1>’ )

where X (T') denotes the population density at time 7', r is the intrinsic per capita growth
rate, and K is the carrying capacity of the environment. Here 0 < Ky << K. When
Ky > 0 and the population size is below the threshold level Ky, then the population
growth rate decreases [T0I6L2TL26], and the population goes to extinction. In this case,
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the equation describes the strong Allee effect [3842l43]. On the contrary, the description
of weak Allee effect is also available (see [22,[42]). In this paper, we are concerned with
strong Allee effect. The above growth is often said to have a multiplicative Allee effect.
There is another mathematical form of the growth function featuring the additive Allee
effect. In this paper, we are not interested in additive Allee effect (interested readers
might see the works of Aguirre et al. [51[6]). A comparison of the logistic growth function
of () and the function representing the Allee effect in equation (2)) is depicted in Figure
m

— Logistic growth when r=2, K=5
— Aleeeffect withr=2, K=5, K0=2

3r _ Aleeeffect withr=2, K=5, K0=3

dx/dT

-3

Figure 1: Comparison of the logistic growth function of (I]) and the function representing the
Allee effect in equation (2), when » = 2 and K = 5. The blue curve is the logistic growth curve.
The magenta curve and the red curve are the graphs of the function on the right hand side of
@) when Ko = 2 and Ko = 3, respectively.

Let us now turn our attention from the individual growth of the prey to the interaction
of the prey and its predator. The function that describes the number of prey consumed
per predator per unit time for given quantities of prey and predator is known as the
functional response or trophic function. Depending upon the behaviour of populations,
more suitable functional responses have been developed as a quantification of the relative
responsiveness of the predation rate to change in prey density at various populations of
prey. In this connection, Holling family of functional responses are the most focused [24]
25]. The Holling type-I functional response (or the Lotka-Volterra functional response) is
given by F(X) = aX, where X (T) is the prey density at time 7" and « > 0 is a constant.
In particular, the Holling type-II functional response has become extremely popular,
and served as basis for a very large literature in predator-prey theory (see [30,32,35],
and references therein). The type-II functional response includes the fact that a single
individual can feed only until the stomach is not full, and so a saturation function would
be better to describe the intake of food. This is similar to the concept of the law of
diminishing returns borrowed from operations research, via a hyperbola rising up to an
asymptotic value. In other words, the functional response would be of the following form

aX 3)

F(X)= —2%
(X) 1+ ThaX’
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where X (T') is the prey density at time T, « is the search efficiency of the predator for
prey, Tp, is the average handling time for each prey.

If a population is vulnerable to the Allee effect, there might be an important role of
herd behaviour of the population. Very recently, Angulo et al. [7] have suggested that
group behaviour diminishes extinction risks caused by the Allee effects. Now, when a
population lives forming groups, then all members of a group do not interact at a time.
There are many reasons for this herd behaviour, such as searching for food resources,
defending the predators, etc. As a consequence, it is necessary to search for suitable form
of functional response to describe this social behaviour. Only a few works have so far
tried to enlighten this area. These works demonstrated an ingenious idea that suitable
powers of the state variables can account for the social behaviour of the populations. For
example, to explore the consequence of forming spatial group of fixed shape by predators,
Cosner et al. [I7] introduced the idea that the square root of the predator variable is to be
used in the function describing the encounter rate in two-dimensional systems. Similarly,
for three-dimensional systems, the two-third power of the predator in the encounter rate
would better describe such group behaviour by predators. Unfortunately, such an idea
has not been used by the researchers for about a decade. The work of Chattopadhyay
et al. [13] may be regarded as a strong recognition of this concept. Then came the most
innovative works of Ajraldi et al. [I] and Braza [12], which gave such modelling a new
dimension. We recall their central ideas in the next paragraph.

Let X be the density of a population that gathers in herds, and suppose that herd
occupies an area A. The number of individuals staying at outermost positions in the
herd is proportional to the length of the perimeter of the patch where the herd is located.
Clearly, its length is proportional to v/A. Since X is distributed over a two-dimensional
domain, v X would therefore count the individuals at the edge of the patch. Thus, when
attack of a predator on this population is to be modelled, the functional response should
be in terms of square root of prey population. This is the main idea of Ajraldi et al. [I].
Braza [I2] has placed a strong emphasis on this concept, and he has introduced a new
functional response, where the prey density in (3] is replaced by its square root. That
is, the functional response takes the form

avX

X)) = —.
) = Ux

(4)

It is already mentioned that if a population is susceptible to the Allee effect, then
living in herds might be beneficial for it [7]. Now, if there is a predator, such behaviour
plays a key role so far as the vigilance and predation risk is concerned [31]. The dynam-
ics of predator-prey systems with herd behaviour of the prey has got the attention of
theoretical ecologists very recently, but in all the cases it is assumed that the prey has
a logistic growth (see [1I] and references therein). It would be of utmost importance to
consider predator-prey systems with herd behaviour and the Allee effect. There should
be no denying that such considerations would be very interesting from both theoretical
and practical point of view. The dynamics of such models has so far not been studied in
literature. Our endeavour might accomplish such a necessity.

The rest of the paper is organized as follows. In Section 2, we present the mathemat-
ical model with basic considerations. Boundedness and positivity of the solutions of the
model are established in Section 3. Some results on the extinction of prey and predator
are derived in Section 4. Section 5 deals with all the possible equilibrium points of the
model and their stability analysis. A criterion for Hopf bifurcation is derived in Section
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6. To illustrate our analytical findings, computer simulations of variety of solutions of
the system are performed; and the results are presented in Section 7. Section 8 contains
the general discussion of the paper and biological significance of our analytical findings.

2 The Mathematical Model

At time T, let X(T') denote the density of the prey, and Y (T') denote the density of the
predator. We assume that the preys live in herds. We also consider a multiplicative
Allee effect in prey population growth. These considerations motivate us to introduce
the following predator-prey system within the framework of the following set of nonlinear
ordinary differential equations:

dX X\ /X VXY

Corx (-2 (2o - 22 x0) >0,

dTl’ < K> (KO ) 1+ ThavX ©) (5)
dy VXY

Y sy PVXY v 5.

dr 14+ ThavX

The parameter r is the intrinsic growth rate of the prey, K is the carring capacity of the
prey, d represents the death rate of the predator. We assume a strong Allee effect on the
prey. The parameter K with 0 < Ky << K is the prey population Allee threshold in the
absence of predators. As the prey exhibits herd behaviour, here we have used the modified
functional response [@)) (suggested by Braza [12]) to represent the interaction between
prey and predator. So «, T}, stand for the search efficiency of the predator for prey,
the average handling time for each prey, and the biomass conversion rate, respectively.
It is an obvious assumption that all the parameters are positive.

To reduce the number of parameters in the system (&), we use the following scaling

K
?, and t = TFOT

:L':K, y:

Then the system (&) takes the following form (after some simplifications)

d b
—Jj:x(l—x)(x—m)—ﬂ, z(0) > 0,
dt 1+ ayx
W gy V0> 0 )
i YT iravn Y ’
where K K ok, SK
0 atfg Qi 0
m=—, a=ThavK, b= , c¢c= , = —.
K " K VK rK

3 Positivity and Boundedness

Positivity and boundedness of a model guarantee that the model is biologically well
behaved. For positivity of the system (@), we have the following theorem.

Theorem 3.1 All solutions of the system (6l that start in Ri remain positive for-
ever.

The proof is simple and therefore it is omitted. The following theorem ensures the
boundedness of the system ({@l).
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Theorem 3.2 All solutions of the system (Gl) that start in Ri are uniformly bounded.

Proof. Let (z(t),y(t)) be any solution of the system ([@). We consider two possible
cases separately.

Case-1. Let 2(0) < 1. We claim that z(¢) < 1 for all ¢ > 0.

If possible, assume that our claim is not true. Then it is possible to find two positive
real numbers ¢’ and ¢’ such that z(t') =1 and z(t) > 1 for all t € (¢',¢").

Now, for all ¢ € (¢',t"), we have from the first equation of ()

o) = a0 [ b(a(s). is)ds) .

where ¢(a(t), y(t) = (1= 2(0))(@(t) = m) = bt s,
This implies that

+(0) [exp ( [ ¢(z<s>,y<s»dsﬂ oo ([ ot 005 |

= 2(t')exp </tt¢(z(s),y(s))ds), for all t € (', ).

/

x(t)

Since m < 1, we have ¢(x(¢),y(t)) < 0 for all ¢ € (¢/,¢"”). Consequently, we have
x(t) < z(t'), where z(t') = 1.

This is contrary to the assumption that x(t) > 1 for all ¢t € (¢,t”). Thus our claim is
true.

Case-1I. Let 2(0) > 1. We claim that limsup,_, . z(t) < 1.

If possible, assume that this claim is false. Then x(t) > 1 for allt > 0. So ¢(z(t),y(t)) < 0
(where ¢ has the same expression as in Case-1); and consequently, we have from the first
equation of (B)) that

o) = a0 e ([ t 6(e(9)0(3)ds ) < 2(0).

Also from the first equation of (B]), we obtain

% < ((0) —m)x(1l —z), where z(0) —m > 0.

This implies that lim sup,_, ., () < 1, which is contradictory to our assumption. There-
fore our claim is true.

From the above two cases, we have limsup,_, . z(t) < 1.
Let W = cx + by. Then, for large t, we have

aw

i cx(l —z)(x —m) — bdy
cx{(14+m)x —m — 2*} — bdy
c(l1+m)x — bdy

2¢(1+m) — AW, where A\ =min{(1+ m),d}.

INIA
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Therefore,

dd—‘f FAW < 2¢(1 4 m).

Applying the theory of differential inequalities, we obtain

2¢(1 + m) N W (z(0),y(0))
2\ et :

0<W(z,y) <

and for ¢t — oo,
ngéw.

Thus, all the solutions of (2.2) enter into the region

2¢(1+m)

B{(z,y):OSWS y

+ ¢, for any e>0}.

Hence the theorem is proved. a

4 Extinction Scenarios

In this section, we find some conditions for extinction of the prey or predator. Here we
use the symbols T and y to represent limsup,_, . «(t) and liminf;_,  y(t), respectively.
We frequently use the fact that < 1, which is proved in Theorem

The first two theorems of this section are on the extinction of the prey species. It is
quite obvious that if, after certain time, the prey population density lies below the Allee
threshold (moreover there is attack of predator), then it is really impossible for the prey
to survive. This fact is represented in mathematical terms in the following theorem.

Theorem 4.1 If T < m, then lim;_, o x(t) = 0.

Proof. If possible, let lim;_, o (t) = p > 0. The definition of Z implies that for any
€ satisfying 0 < ¢ < m — 7, there exists t. > 0 such that z(t) < T + ¢ for ¢t > t..
Then, for ¢ > t., we have from the first equation of (@) that

= z(0)ex t —x(s))(x(s) —m) — bmy(S) §
2(t) = (0) pl/ {(1 ) = m) x<s><1+a¢@>>d]

A

x(0) exp {/0 (f+em)ds]
< z(0)exp{—(m —ZT —€)t} - 0 ast — oo,

which is a contradiction. This proves the theorem. a
If the condition of the above theorem is satisfied, then the predator has no vital role
in leading the prey to extinction, because the Allee effect is enough to do this (of course,
the predator might expedite the process of extinction of the prey). The following theorem
shows that the predator might also play a key role to prompt the prey to die out.

Theorem 4.2 Ify > %5(1 +av2)(1 —m), then lim;_,o z(t) = 0.
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Proof. If possible, let lim; oo 2(t) = g > 0. Since T < 1, for any 0 < e < 1 —m,
there exists t. > 0 such that z(t) < 1+ € for t > ¢..
From the definition of y, it follows that, for any 0 < €/ < y — %(1 +av/2)(2 —m), there
exists to > 0 such that y(t) >y — € for t > to. B
Then, for t > max{t.,t~}, we have from the first equation of (@) that

dx b\/Ty
— < l+e—m) - ———,
dt (1 +e—m) 1+av1+e

bxy
< z(l4+e—m)— , as T < V1+ ey,
( ) Vi+e(l+av1l+e) Ve

by —¢€)
< )
bx 72_\/5

< ——= €

Vai+av2) |27 b

(14 av2)(1 m)} <0,

which implies that lim;_, ., 2(t) = 0, a contradiction.
Hence the theorem is established. O
A very simple criterion for the extinction of the predator is given in the following
theorem.

Theorem 4.3 If d > ¢, then lim;_, o, y(t) = 0.

Proof. SinceT < 1, for any 0 < € < ‘i—j — 1, there exists t. > 0 such that z(t) < 1+e¢
for t > t.. For t > t., we have from the second equation of (@) that

dy y(d+ﬂ)

dt 1+ avx
< y(—d+cevz) <y(—d+cvl+e)
d
< —cy(z—\/1+e)<0.
Therefore, lim;_, o y(t) = 0. O

Remark 4.1 We notice that if the predator is aggressive (characterized by the high
value of b) or the Allee effect is very strong (m = 1), then the condition of Theorem
might be satisfied automatically. On the other hand, if the maximal benifit of the
predator (in interaction with the prey) fails to overcome its loss due to death, then the
predator will be ultimately washed out from the system.

5 Equilibria and Their Stability

In this section, we find the equilibrium points of the system (6] and study their stability.
The nullclines are shown in Figure 2l The following lemma gives the equilibrium points
with the conditions of their existence.

Lemma 5.1 The trivial equilibrium Ey(0,0) of the system (Bl always exists. There
are two azxial (predator-free) equilibrium points E1(1,0) and E2(m,0), each of which also
exists unconditionally. The interior or coexistence equilibrium E*(x*,y*) exists if and
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16

*

E* Xy —— prey nullcline

14t \ —— predator nullcline

)
12f //’

0.6f

0.4F

0.2

Figure 2: Nullclines of the system () for a = 0.89, b =0.19, ¢ =0.21, d =0.1, m = 0.17.

only if (¢ — ad)y/m < d < (¢ — ad). When E*(x*,y*) exists, the expressions for x* and
y* are given by

d2
v " (c—ad)?’ =

cx*(1 —z*)(z* —m)

bd

It is not possible to linearize the system (@) about the trivial equilibrium. Therefore,
local stability of Fy(0,0) cannot be studied. However, results of the previous section
could provide some results on global stability of Ey(0,0). For example, if the conditions
of Theorem [£1] and Theorem are satisfied simultaneously, then Ey(0,0) is globally
stable. Also Ey(0,0) is globally stable if the conditions of Theorem [£:2] and Theorem [4.3]
are satisfied. We are not interested to restate those results here.

The Jacobian matrix J(E1) at Ey(1,0) is given by
m—1 — 1ia
0 —d+ 15

J(Er) =

Clearly, the eigenvalues of J(E1) are m — 1 and —d + 1f,. Since m < 1, the first

eigenvalue m — 1 is always negative. The second one will also be negative if and only if
¢ < d(1+ a). Thus we have the following theorem on stability of E;(1,0).

Theorem 5.1 The equilibrium FE1(1,0) is locally asymptotically stable if and only if
c<d(l+a).

Remark 5.1 We notice that the existence of E* destabilizes E;.

The Jacobian matrix J(FEs) at Ez(m,0) is given by

by/m

J(E )_ m(l_m) _1+\a/;ﬁ
2) = _ c/m
0 d+ 1+av/m
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The eigenvalues of J(E2) are m(1 —m) and —d + J_% The first eigenvalue is always
positive, as 0 < m < 1. The second one will be negative if and only if cy/m < d(1+a+/m).

Therefore, we have the following theorem.

Theorem 5.2 The equilibrium E2(m,0) is always unstable. It is a saddle point if
and only if cv/m < d(1 + ay/m).

Finally, we consider the stability issue of the most important equilibrium E*(z*, y*).
We have the following Jacobian matrix at E*(x*, y*):

sy = | e

where
ES

a;n = (1 —2z")(z" —m) + 2" (1 —2*) — by

2vx* (1 + av/z*)?’
bvx* cy”*
a2 = ——————, ag1 = .
- 14+ ava* A 2vx* (1 + av/x*)?

The characteristic equation of J(Es) is

N+ PA+Q=0,

where P = —tr J(E*) = —a11, Q@ = det J(E*) = —ajza21 > 0. A little algebraic
manipulation yields

ABm — d*{2¢(A — d?) + B}
N 2cA2 ’
where A = (¢ — ad)? and B = (c + ad)A — (3¢ + ad)d?. Then we have the following
theorem guaranteeing the stability of E*(z*, y*).

P

Theorem 5.3 The necessary and sufficient condition for local asymptotic stability of
the interior equilibrium E*(z*,y*) is that A = ABm — d*{2c¢(A — d?) + B} > 0.

It would be interesting if we can establish some sort of global behaviour of the interior
equilibrium. Let Q = {(z,y) € R?: 0 < x < 1, y > 0}. Clearly, E*(z*,y*) € Q. Then
we have the following theorem.

Theorem 5.4 If E*(z*,y*) is locally asymptotically stable with d > ¢+ m + 2, then
E* attracts all solutions of the system (@) lying in Q.

Proof. Let us write the first equation of the system (@) as % = P(z,y), and the
second equation as % = Q(x,y). Then, for all (x,y) € €, we notice that
oP 0Q by T
T S e 1) g VT
Oz + Ay ( )@ —m)+a(l—2) 2v/z(1 + a\/7)? * 1+ayzx

< 2x42mx—m—d+c/z

< 24m—-—d+c<0.

Therefore, by Bendixson’s criterion, there is no periodic orbit in 2. Hence the theorem
follows from the Poincaré-Bendixson theorem. O
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6 Hopf Bifurcation

In this section, we provide conditions for the occurrence of a simple Hopf bifurcation
near the interior equilibrium E*(z*,y*). We use the Hopf bifurcation theorem [81[23]32]
for this purpose.

Theorem 6.1 If the equilibrium point E*(x*,y*) exists, then Hopf bifurcation occurs

atm=m" = W, provided m™* is positive.

Proof. We notice that
(1) [tr J(E*)])m=m+* =0,
(7i) [det J(E*)]m=m= > 0,
(iii) when m = m* the characteristic equation is A\* + det J(E*) = 0, whose roots are
purely imaginary,
(i) [(d/dm)(tx J(E*)lmorme = o5 # 0.

Hence all the conditions of the Hopf-bifurcation theorem are satisfied, and the theorem
follows. O

7 Numerical Simulation

In this section, we present computer simulations of some solutions of the system ({@).
These simulations are performed to validate the analytical findings of the last two sec-
tions.

First, we take the parameters of the system (@) as m = 0.2, b=0.19, a = 0.89, d =
0.1 and ¢ = 0.17. Then ¢ < d(1 + a), and consequently by Theorem BT}, F1(1,0) is
locally asymptotically stable. Figure [3 illustrates this. Clearly,  approaches 1 and y
dies out in finite time.

Next we consider the stability of the interior equilibrium. We take the parameter val-
uesas m =0.17, b =0.19, a = 0.89, d = 0.1 and ¢ = 0.21. Then A = 0.0000016314 > 0.
Therefore, by Theorem [5.3] the interior equilibrium point E*(2*,y*) = (0.6830, 1.2276)
is locally asymptotically stable. The corresponding phase portrait for different choices of
(2(0),y(0)) is depicted in Figured Clearly the trajectories are stable spirals converging
to E*. Figure[Blshows the behaviour of z and y with time, when (z(0), y(0)) = (0.85,1.2),
and it is evident that (z,y) approaches to (z*,y*) in finite time.

If we gradually increase the value of m, keeping other parameters fixed, then following
Theorem [6.1] we have a critical value m* = 0.2096 such that E* loses its stability as m
passes through m*. For m = 0.22 > m*, we verify that E*(0.6830,1.1080) is unstable
(A = —0.0000004274 < 0) and there is a periodic orbit near E* (see Figure []). The
oscillations of z and y in time are shown in Figure[7

A bifurcation diagram is shown in Figure®8 As the parameter m passes through the
bifurcation value m* = 0.2096, there is a change in stability behaviour.

8 Concluding Remarks

Recently it has been suggested by researchers that herd behaviour of populations could
act as a buffer against population extinction due to the Allee effect (see [7]). Modelling
of the Allee effect has been done by many researchers. Nowadays there has been a
growing concern about modelling of herd behaviour of populations. In this paper, we



NONLINEAR DYNAMICS AND SYSTEMS THEORY, 16 (1) (2016) 97

14r

02f N

0 100 200 300 400 500 600

Figure 3: Behaviour of the system () with time when m = 0.2, b=0.19, a = 0.89, d = 0.1
and ¢ = 0.17.
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Figure 4: Here m = 0.17, b = 0.19, a = 089, d = 0.1 and ¢ = 0.21. Phase portrait

of the system (@) for different choices of x(0) and y(0) showing stable spirals converging to
E7(0.6830, 1.2276).

have considered a predator-prey model where the prey shows herd behaviour and also
susceptible to the Allee effect. The number of parameters of the model has been reduced
by suitable scaling. Then the dynamical behaviours of the resulting model (@) is studied.
It is shown (in Theorem B and Theorem [B.2)) that the solutions of the system () remain
non-negative forever, and they are uniformly bounded. These, in turn, imply that the
system is biologically well-behaved. We have derived some results on extinction of prey
and predator. It is seen that if there is a very strong the Allee effect, then it is almost
impossible for the prey to survive. Also, an aggressive predator might cause extinction
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Figure 5: Here the values of the parameters are as in Figure [l When (z(0),y(0)) = (0.85, 1.2),
both the populations converge to their equilibrium-state values in finite time. The blue curve
represents x and the red one represents y.
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Figure 6: Here all the parameters are same as in Figure [ except m = 0.22 > m™. Phase
portrait of the system (@) showing a periodic orbit near E*(0.6830, 1.1080).

of the prey, and this ultimately backfires (because the predator dies out in starvation,
which is clear from the second equation of ([@)). It is also established that if the maximal
benefit of the predator (in interaction with the prey) fails to overcome its loss due to
death, then the predator would ultimately be washed out.

It has long been recognized that most of the studies of continuous time deterministic
models reveal two basic patterns: approach to an equilibrium or to a limit cycle. The
basic rationale behind such type of analysis is perhaps that these two patterns are very
common in many predator-prey systems we observe in nature. From this viewpoint, we
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Figure 7: Here all the parameters are same as in Figure[@l It shows oscillations of the z and y
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Figure 8: A bifurcation diagram with m as bifurcation parameter, when b = 0.19, a = 0.89, d =
0.1 and ¢ = 0.21. The blue curve depicts stable behavior and the magenta curve depict unstable
behavior.

have presented the stability analysis of the equilibrium points, and bifurcation analysis of
the most important interior equilibrium point. The criterion for existence of the interior
equilibrium suggests that an aggressive predator with moderate death rate might give
a guarantee for the coexistence equilibrium to be feasible. Also, the existence of the
interior equilibrium destabilizes E7. The Allee effect has a negative effect on the fitness
of the predator (see Figure [§)). Further, the bifurcation analysis presented here shows
that the Allee effect could have a regulatory impact on the whole system.
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1 Introduction and Main Results

Our aim is to study the existence and uniqueness of a solution for nonlinear homogeneous
Neumann boundary value problem of the form

-V -a(z,Vu)+ B(u) > p in Q,
N (B, )
a(xz,Vu).n =0 on 01,

where 7 is the unit outward normal vector on 0f, S is a maximal monotone graph on R
such that 0 € 8(0), a is a Leray-Lions operator, p is a diffuse measure such that u = p|Q
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and 2 C RY is a smooth open bounded domain (N > 1). We set dom(3) = [m, M] C R
with m <0< M.

Recall that a Leray-Lions operator which involves variable exponents is a
Carathéodory function a(z,€) : Q@ x RY — RY (ie. a(z,€) is continuous in & for
a.e. x € ) and measurable in z for every £ € RN) such that:

e There exists a positive constant C; such that

laz,€)| < C1(j(z) + [P (1)

for almost every x € Q and for every ¢ € RY where j is a nonnegative function in
/ 1
LP(Q), with — + =
( o) @)

e The following inequalities hold

(a(z,€) —a(x,n))(§ —n) >0 (2)

for almost every x € Q and for every &,n € RV, with & # 1, and there exists C' > 0 such
that

ZIEP) < (e, )6 ®

for almost every = € €, and for every £ € RV,
In this paper, we make the following assumption on the variable exponent:

p(.) : @ — R is a continuous function such that 1 < p_ < p, < 400, (4)

where p_ := ess inf p(x) and p; := esssup p(z).
zeQ z€Q

We denote by LV the N-dimensional Lebesgue measure of RY and by M,;(X)
the space of bounded Radon measure in X, equipped with its standard norm
I[1lam,(x)-  Given v € My(X), we say that v is diffuse with respect to the ca-
pacity WP (X)(p(.)—capacity for short) if v(B) = 0 for every set B such that
Capyy(B, X) = 0, where the Sobolev p(.)—capacity of B is defined by

Capy()(B,X) = _inf /(|u|p<z>+|vu|p<z>) i,
X

u€Sy(y(B)
with
Sp()(B) ={u € Wol’p(')(X) :w > 11in an open set containing B and « > 0 in X}.

In the case Sp()(B) =0, we set Capy,()(B,X) = 400.

The set of bounded Radon diffuse measure in the variable exponent setting is denoted
by ./\/lg(')(X ).

Elliptic problems with measures data in the context of constant exponent was studied
by many authors (see [4HGJI0J12]). The multivalued case for Dirichlet boundary condition
with constant exponent was studied by some authors among whose papers one can cite
the most recent one by Igbida et als [I4]. The study of multivalued elliptic problems
with measure data in the context of variable exponent was carried out for the first time
by Nyanquini et als [16] under homogeneous Dirichlet Boundary condition. In [16], the
authors first proved a decomposition theorem for the measure data (more precisely, as
a sum of a function in L*(€) and of a measure in W=12'()(Q)) and used it to prove,
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following [I4], a result on existence and uniqueness of entropy solution of the problem
considered.

In this paper, we consider Neumann homogeneous boundary condition. Since the
boundary condition is the Neumann condition, we cannot work with the common space
WO1 P (')(Q) in which, we can use the Poincaré inequality but also, when one uses the
integration by parts formula, the term which appears at the boundary due to the part
of the measure in W~1?'()(Q), vanishes. We have to work in the space W?()(2). The
first main difficulty which appears in this case is that for the proof of some a priori
estimates, the famous Poincaré inequality doesn’t apply, and neither do the Poincaré-
Wirtinger inequality and the Poincaré-Sobolev inequality (since we have homogeneous
Neumann condition). A second main difficulty is that, when one uses the integration
by parts formula in the Yosida approximated problem (see problem N(f, tc) below),
a term which cannot vanish appears at the boundary, for the part of the measure data
which is in W~12'()(Q). In order to treat this difficulty, we consider a smooth domain
Q in order to work with the space Wol’p(')(UQ), where p(.) : Ug — (1, 00) is continuous
such that p(x) = p(z) for all z € Q, and to go back later to the space WP()(Q). More
precisely, (2 is assumed to be a bounded domain in RY with a boundary 9Q of class C'.
Then, Q is an extension domain (see [§]), so we can fix an open bounded subset Ug of
RY such that Q C Ug, and there exists a bounded linear operator

E:WhOQ) - WY (Ug),

for which

(i) E(u) = u a.e. in Q for each u € W) (Q),

(i) ||E(u)||W01,5(A>(UQ) < Cllullwr.re) (), where C' is a constant depending only on 2.
We define

Dﬁg(')(Q) ={pe Mf(')(UQ) : 1 is concentrated on Q}.

This definition is independent of the open set Ug. Note that for u € WP (Q)N L>®(Q)
and p € 93?5(')(9), we have
o B) = [ wdn

On the other hand, as y is diffuse (cf. Theorem Bl below), there exist f € L'(Ug) and
F e (L7 O(Uq))N such that u = f— div(F) in D’ (Ug). Therefore, we can also write

(u, E(w)) = fE(u) dz+/ FVE(u)dx.
Uq Ua

Now, define the following spaces which are similar to that introduced in [ILB3] (see
also [7]). We note

TLPO(Q) = {u:Q — R measurable; Tj(u) € WwhPL(Q) for all k > 0}.

As in [3], we can prove that for u € THP()(Q), there exists a unique measurable function
w : @ — R such that VT (u) = wx{ju/<k} V& > 0. This function w will be denoted by
Vu.

We define T}lt’p(')(Q) (see [7]) as the set of functions u € T+P() () such that there exists

a sequence (us)s C WP (Q) satisfying the following conditions:
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(i) us — w a.e. in Qas d — 0.
(ii) VT (us) — VTi(u) in L(Q) for any k > 0 as § — 0.
The symbol H in the notation is related to the fact that we consider here homogeneous
Neumann boundary condition.
Our main results are the following theorems.

Theorem 1.1 For any u € ﬁﬁg(')(ﬂ), the problem N(f, 1) has at least one solution
(u,w,v) in the sense that

(u,w,v) € WHPO(Q) x LH(Q) x MPY(Q)

such that

(i) u e dom(B) LY — a.e. in Q,

(i) w € B(u) LY — a.e. in Q,

(ii) v L LN, vT is concentrated on [u = M], v~ is concentrated on [u = m)],
(iv) for any ¢ € WHPL(Q) N L=(Q),

/a(z,Vu).chdz+/wg0dx+/@duz/gﬁdu. (5)
Q Q Q Q

The uniqueness of the solution is given in the following theorem.

Theorem 1.2 Let (u1,w1,v1) and (ug, we,ve) be two solutions of N(B, ).
Then
Uy — Us = ¢ a.e. in €,

wy = wy a.e. in ), (6)
v = Us.
Moreover,
v < g (Ju=M] (7)
and
V=< —piy [fu=m] (8)

2 Preliminary

As the exponent p(.) appearing in () and (@) depends on the variable z, we must work
with Lebesgue and Sobolev spaces with variable exponents. We define the Lebesgue
space with variable exponent LP()(Q) as the set of all measurable function v : Q — R
for which the convex modular

pp(,)(u) ::/ |u|p(z) dx
Q
is finite. If the exponent is bounded, i.e., if p; < +o0, then the expression
|u|p(_) =1inf{A>0: pp(,)(u/)\) <1}

defines a norm in LP()(Q), called the Luxembourg norm. The space (LP)(Q), l-Ipcy) is
a separable Banach space. Moreover, if 1 < p_ < p; < 400, then LP()(Q) is uniformly
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convex, hence reflexive, and its dual space is isomorphic to L?'(-) (Q), where ZﬁJFP - (190) =
1. Finally, we have the Holder type inequality:
| [uvda] < (o= + = bl (9)
0 p-  (P)-
for all u € LPO)(Q) and v € L' () ().
Now, let

w0 @) = {ue L7O(Q) |Vl € L@},
which is a Banach space equipped with the following norm
lullpy = lulpey + 1(VuDlp()-

The space (Wl’p(')(Q), ||u||17p(,)) is a separable and reflexive Banach space. For the
interested reader, more details about Lebesgue and Sobolev spaces with variable exponent
can be found in [IT[I5].

An important role in manipulating the generalized Lebesgue and Sobolev spaces is
played by the modular p,) of the space LPC) (). We have the following result (cf. [13]):

Lemma 2.1 If u,,u € LPY)(Q) and p, < 400, then the following properties hold:
Q) ulpey > 1= [ulpc) < ppey(w) < Julpiys
i) fulpy < 1= lulply < ppey(w) < Julyc);
i) |ulpy <1 (respectively = 1;> 1) <= ppy(u) < 1 (respectively = 1;>1);
) |un|py — 0 (respectively — +00) <= pp(.)(un) — 0 (respectively — +00);
v) ppcy (u/Iulpy) = 1.

For a measurable function u : 2 — R, we introduce the functional

o) = [ de s [ (9 d
Q Q

Then, we have the following lemma (see [I7,[18]).

Lemma 2.2 If u,,u € WP (Q) and p, < 400, then the following properties hold:
(i) Mullipey > 1= Nulli, ) < prpey (@) < llullf)
(i) gy < 1= Jullor ) < prpy () <l
(i) |ull1py <1 (respectively = 1;> 1) <= py py(u) <1 (respectively = 1;>1);
(i) |Junll1p) — O (respectively — +00) <= py p(.)(un) — 0 (respectively — +00).

For any given [,k > 0, we define the function ; by ;(r) = min ((I+1—|r|)*,1) and
the truncation function Ty : R — R by Tk(s) = max{—k, min(k, s)}.

For any [y > 0, we consider a function hg such that
(i) ho € CL(R), ho(r) >0, for all 7 € R,
(i) ho(r) =1if |r| <lp and ho(r) =0 if |r| > o + 1.

Let v be a maximal monotone operator defined on R. We recall the definition of the
main section 7y of 7:

the element of minimal absolute value of y(s), if y(s) # ¢,
Y(s) =< oo, if [s,+00) N D(7y) = ¢,
—00, if (—o0, s]N D(y) = ¢.
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We write for any w: Q — R and k > 0, {|u| < k(< k,> k,> k,= k)} for the set
{z € Q|u(x)] < k(< k,>k,>k=F)}.
To end this section, we give a useful convergence result.

Lemma 2.3 (Lebesgue generalized convergence theorem) Let (fn)nen be a sequence
of measurable functions and f be a measurable function such that f, — f a.e. in ). Let
(gn)nen C LY (Q) such that for all n € N, |f,| < g a.e. in Q and g, — g in L'().
Then

/ frndx — | fdx.
Q Q

3 Decomposition of a Measure in M’Z(')(X)

Let X be an open subset of RY. We have the following result.

Theorem 3.1 Let p(.) : X1 C X — [l,+oc0] with1 < p_ < py < 400 be a
continuous function and p € My(X). Then p € Mg(')(X) if and only if p € LY(X) +
w2 O(X).

Proof. The proof of Theorem [B1lis carried out in the same way as in [16], Theorem
1.2.

4 Proof of Theorem [1.1]

For every € > 0, we consider the Yosida regularisation 5. of § given by

o= (1 (T+eB)™)

€

In accordance to [9], there exists a nonnegative, convex and l.s.c. function j defined
on R, such that g = 9j. To regularize 3, we consider

. L2
je(S)—ITnel]E{ |s —r|* 4+ j(r )}, Vs € R, Ve > 0.

Accordmg to ( [9], Proposition 2.11) we have
i) dom( C dom(j) C dom( C dom(p).

(
(ii) j ‘ﬁe ’2 (J.) where J. = (I +¢B)~!
(
(

111) Je 18 convex Frechet-differentiable and 5. = 8]6,

iv) jeTjaselO.
Note that S is a nondecreasing and Lipschitz-continuous function.

Since u € Mg(')(UQ), recall that ( cf. Theorem BIl) p = f — div(F) in D' (Uq) with
f e LY (Uq) and F € (L” ) (Uq))N where U is the open bounded subset of RN which
extends (2 via the operator F.

We regularize p as follows: Ve > 0, Va € Ug we define

fe(w) =T1(f(z))xa(z).

€

Let (Fi)es1 C Cg°(Uq) be a sequence such that F. — [ strongly in (L7 O(Ug))N
For any ¢ > 0, we set F. = yoF. and pe = f. — div(F.). For any € > 0, one has
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e € Dﬁf(')(ﬂ), pe = pin My(Uq) and pe € L(Q). Furthermore, for any k£ > 0 and

any £ € Tl’p(')(Q),
/ T3 (€) dp.
Q

Lemma 4.1 The Yosida regularisation B¢ is a surjective operator.

< kC(p, ).

Proof. Since dom(8) C [m, M], we have Vr € R, J.(r) = (I + 66)_1(T) € [m, M].
Consequently

. . r—Je(r)
1 A = 1 _—_— =
A Pelr) = Tp o = oo
and J
lim Bc(r)= lim r=Jer) _ —00.
r——00 r——00 €

As B, is a maximal monotone graph, according to ( [9], Corollaire 2.3), we conclude
that S, is surjective.
Now, we consider the following approximating scheme problem

—div a(z, Vue) + Be(ue) = e in £,
N(BE? ME)
a(x,Vue).n=0 on ON).
We have the following results (see [16]).

Proposition 4.1
(i) There exists a unique weak solution u. for problem N (B, pc) in the sense that u. €
WPO(Q), Be(ue) € L®(Q) and Vo € WHPH(Q),

/Qa(x,Vue).Vgadx+/Qﬂe(u6)<pdz: /Qcpdue. (10)

(i) Moreover, for any k > 0,

/|VTk(u€)|p(””)dx < KC(1,9) (11)
Q
and

/Qﬁe(ue)Tk(ue)dx S kC(IU/aQ)a (12)

where C(p, Q) is a positive constant.

Proposition 4.2 The sequences (ﬁe(ue))
bounded in L' ().

» and (BE(Tk(uE)))E>O are uniformly

Proposition 4.3 Let u. be a solution of N(fB, ), then
Cp, )
min (ﬂe(k), \ﬂe(fk)\)

meas{|uc| >k} < for k>0 large enough (13)
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and
(k+1)C Cu, Q)
kr- min (56(/@), ‘66(—15)])

meas{|Vuc| >k} <

for k>0 large enough, (14)

where C' is a positive constant.

Proposition 4.4 For all k > 0, T (u.) = Ti(u) in LP~(Q) and a.e. in 2, as e — 0.
Moreover, u : Q@ — R is such that u € dom(B) a.e. in Q and u. — u in measure and a.e.
n Q, as e — 0.

Proposition 4.5 For any k > 0, as € tends to 0, we have
(1) a(x, VTi(ue)) = al(z, VI (u)) weakly in (LPI(')(Q))N
(11) VI (ue) — VTi(u) a.e. in Q.
(iii) a(x, VTi(ue)). VT (ue) — a(x, VI (u)).VTk(u) a.e. in Q and strongly in L*(S2).
() VT (ue) — VIi(u) strongly in (LP(')(Q))N .

Proof. The proof can be carried out in the same way as the proof of Proposition 4.5
in [I6). The following lemmas are useful for the subsequent presentation.

Lemma 4.2 For any h € C}(R) and ¢ € WPO)(Q) N L2(Q),
V[h(ue)p] — V[h(u)g] strongly in (LPO Q)N as e — 0.
Proof. For any h € C}(R) and ¢ € WhP()(Q) N L>®(Q), we have

Vh(ue)g] — V[h(u)p] = (h(uc) — h(w)) Ve + h' (ue)o[Vue — Vu]
+(h (ue) — W (u))pVu = ] + 95 + 5.

For the term 1], we consider p,(¥]) = / |(h(ue) — h(u))Vp|P® de.
Q

Set ©5(z) = |(h(uc) — h(u))Ve|P®. We have ©5(z) — 0 a.e. 2 € Qas e — 0 and
|05 (z)] < C(h,p_,py)|Ve|P™ € LY(Q). Then, by the Lebesgue dominated convergence
theorem, we get that 1111(1J pp() (1) = 0. Hence,

e—

%5l vy () — 0 as e — 0. (16)

For the term 15 we consider p,(¥5) = / |0 (u)p(VTi(ue) — VTi(u))[P® dz for
Q

some [ > 0 such that supp(h) C [-1,].

Set ©5(z) = | (ue) (VT (ue) — VT (1))|P®). We have ©5(z) — 0 a.e. 2 € Qas e —
0 and |©5(x)| < C(h,p—,ps, [2lloc) | VTi(ue) = VT (u)P). Since VTi(ue) — VTi(u)
strongly in (Lp(')(Q))N, we get p, ) (VT (ue) —VTi(u)) — 0 as € — 0, which is equivalent
to, say

1im/ VT (ue) — VT (w)|P™ dz = 0.
e—0 Jo
Then |VT;(uc) — VTi(u)[P) — 0 strongly in L(Q).

By the Lebesgue generalized convergence theorem, one has

lii% A 05(x) dx = lgl% pp(y(¥3) = 0.
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Hence,
||1/1§||LP(A>(Q) —0ase—0. (17)

For the term 15 we consider p,()(¢3) = / |(h (ue) — b (1) Vul|P®) d.
Q

Set ©5(z) = |(h'(uc) — B’ (1)) VulP™). We have ©5(z) — 0 a.e. € Q as e — 0 and
|95(z)] < C(h,p_,ps, l@lloo)IVTi () [P € LY(Q), with some [ > 0 such that supp(h) C
[—1,1]. Then, by the Lebesgue dominated convergence theorem, we get hm 1 0p(.) (¢¥5) = 0.

Hence,
||¢§||LP(A>(Q) —0ase—0. (18)

According to (I6)-(I8), we get ||¢f + ¥5 + ngLp(A)(Q) — 0 as e — 0 and the lemma is
proved.

Lemma 4.3 For any h € C}(R) and ¢ € W'PL)(Q) N L2(Q),

i [ hue dne = [ B
e—0 Q Q

Proof. We have

/ h(ue)p dpe
Q

/ E(h(uc)e) dpe = (e, E(h(uc)p))

<

/UQfEE (ue)p dx—i—/ F.VE(h(ul)p) du

/ % ( 6)50) d:ch/ (XQF€>.VE(]’L(UE>QO) dx
Ugq Uq

9

:/QT%(f)h(ue)godx—i— g F.VE(xah(uc)p) dx. (19)

By the Lebesgue dominated convergence theorem, we have for the first term of the right
hand side of ([I9),

lim [ T:i(f)h(u)pdx = h(u)pdx. 20
tim [ T2 (h(u)pde = [ fring (20)

Furthermore, the sequence (E (xgh(ue)cp)) is bounded in Wol’ﬁ(')(UQ). Indeed,
e>0
(XQh(ue)@)€>0 is bounded in W1P()(Q) and we use the inequality

HE(U)”WOI’ﬁ(')(ng) < CHU”WLP(-)(Q)v Yu € Wl,P()(Q)

We also have E(xgh(ue)cp) = xoh(ud)p ae. in Uy and xoh(ud)p —
xoh(u)p a.e. in Uy as € — 0. Hence E(xgh(ue)cp) — E(Xgh(u)gp) a.e. in U as € — 0.
Then,

. 5 N
VE(xoh(ue)p) = VE(xah(u)p) in (Lp(')(UQ))
Finally, we get for the second term in the right hand side of (I9)

lir% F.VE(xoh(ue)y) de = / F.VE(xoh(u)p) dz. (21)
€E—> Uq Uq
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Using (20) and 2II), we get from (I9),
lim [ h(ud)pdu. = / fh(u)pdx +/ FNE(xoh(u)p) dx
Q Ua

e—=0 /o
:/ JE(xah(u)e) der/ FNE(xoh(u)p) dx
Uq Ua

= <,u,E(XQh(U)<P)> :/U E(xah(u)y) du = /Qh(U)god,u.

We continue the proof of Theorem [Tl So we need to pass to the limit in the second
integral of (I0). Since, for any & > 0, (hx,(ue)Be(ue))e0 is bounded in L'(£2), there exists
2 € Mp(Q), such that

e () Be(ue) = 2 in My(2) as € — 0.

Moreover, for any ¢ € WHPH(Q) N L®(Q), we have
/ pdz = / whi(u) du f/ a(x, Vu) - V(hg(u)p)dz,
Q Q Q

which implies that z, € Mi(')(Q) and, for any k <1, zx = z; on [|Tx(u)| < k].
Let us consider the Radon measure z defined by
z =1z, on|[|[Tg(u)| < k] for k € N*,
(22)
=0 on () [Tk(u) =kl

keN*

For any h € C(R), h(u) € L™=(9,d|z|) and

/Qh(u)go dz = —/Qa(:z:,Vu) . V(h(u)tp)dm—i—/ h(u)edu,

Q

for any ¢ € WHPL(Q) N L®(Q). Indeed, let ko > 0 be such that supp(h) C [—ko, ko,

/ h(u)pdz = / h(u)p dzg, = — 1im/ a(z, Vue) - V(h(ue)p)dr + lim/ h(ue)pdpie
Q Q e—=0 Jo e—=0 /o

= —lim [ a(x, VT, (uc)) - V(h(uc)p)dx + hm/ h(ue)pdpie
Q e—=0 /o

e—0

= —/ a(xz,Vu) - V(h(u)p)dx + 1in% h(ue)dpie

< «VJa
=— / a(z, Vu) - V(h(u)p)dz + [ h(u)pdp.
Q Q
(23)
Moreover, we have (see [16])

Lemma 4.4 The Radon-Nikodym decomposition of the measure z given by (22) with
respect to LN,
z=wlN +v with v1 LY, (24)

satisfies the following properties:
(i) w e B(u) LN — a.e. inQ, we L),
(i1) v € /\/li(')(Q), vt is concentrated on [u = M| and v~ is concentrated on [u = m).



112 S. OUARO A. OUEDRAOGO AND S. SOMA

To finish the proof of Theorem LI, we consider ¢ € W'PL)(Q) N L¥(Q) and
h € C}(R). Then, we take h(uc)p as test function in (). We get

/Qa(x,Vue).V[h(uE)cp]dx+/Qﬂe(u5)h(ue)g0dx:/Qh(ue)cpdue. (25)

By Lemma [£3] we have for the term in the right hand side of (23)),

e—0

lim h(ug)tpduﬁz/h(u)(pdu.
Q Q

The first term of (23] can be written as

[ ale.Vu) Vibtalde = [ ate. 9711 (0).Viho(uc)elds
Q Q

for some [y > 0 so that, by Proposition [4.3}(¢) and Lemma [£2] we have
lim [ a(z,Vu.).Vih(u)plde = lm | a(z, VT 41(ue)).Vho(ue)plde
e—=0 /o e—0 Jq
— [ ae. VTigsa(w).Viho(u)elds
Q
= / a(xz, Vu).V[h(u)pldz.
Q
Due to the convergence of Lemma [£2] and Proposition [£5}(i) we have from (25)

g%/ﬂﬂe(ue)h(ue)@dx = /Qh(u)gaduf/Qa(z,Vu).V[h(u)ga]dz.
/Q h(u)pdz = /Q h(w)wedz + / h(u)pdy.

Q

Letting € go to 0 in (23], we obtain

/( ol Vu) Vlh(u)plde + /

Q

h(w)wedz + /

Qh(u)cpdl/:/ﬂh(u)cpdu. (26)

In Z6), we take h € CL(R) such that [m, M] C supp(h) C [~I,I] and h(s) = 1 for all
s € [m, M]. As u € dom(), then h(u) =1 and it yields that (u,w,v) is a solution of the
problem N (S, p). O

5 Proof of Theorem

Proof. For uy, we choose ¢ = u; — ug as test function in (B to get

/Qa(z,Vul).V(ul 7u2)dx+/

wy (ug — ug)dx < /(u1 — uz2)dp.
Q

Q

Similarly we get for us,

/Q a(x, Vug).V (uy — uy)dz + /

wa(ug — uy)dx < /(UQ — uq)dp.
Q

Q
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Adding these two last inequalities yields

/Q (a(:c, Vuy) — a(z, Vuz)) V(up — ug)dx +/ (w1 — w2) (ug — ug)dz. (27)

Q

From [27)) it yields
/Q (a(x, Vuyp) — a(z, Vug)) V(uy —ug)dz =0 (28)

From (28], it follows that there exists a constant ¢ such that u; — ug = ¢ a.e. in .
Now, let us see that wq = we a.e. in Q and v; = vy. Indeed, for any ¢ € D(Q), taking ¢
as a test function in (@) for the solutions (w1, w1, v1) and (u1,we, v2), after substraction,
we get

/Q(wl — wo)pdx + /Q wd(vy —1a) = 0.

/wlgpder/gpdVl*/wgcpdqu/<pdl/2.
Q Q Q Q

’LU1£N +uv = ’lUQEN + V.

Hence

Therefore

Since the Radon-Nikodym decomposition of a measure is unique, we get w; =
wo a.e. in Q and v = vo.

To complete the proof of Theorem [[2 it remains to show that (7) and (§)) hold. To
this aim, let us recall the following result.

Lemma 5.1 Letn € W'r0)(Q), Z € /\/li(')(ﬂ) and A € R be such that

7 <A ae. inQ (respectively n> \),
(29)
Z = —div a(z,Vn) in D'(Q).

Then
/ &dZ >0 (respectively / &dz < 0),
[n=Al [n=Al
for any £ € C2(Q), £>0.

Proof of Lemma [5.9] The proof of this lemma follows the same steps of [2].
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