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Abstract

Delay dynamic equations on time scales appear as a natural description of observed evo-
lution phenomena in various scientific areas such as physics, engineering, medicine, elec-
trochemistry, control theory, etc. The effectiveness of these equations in the modeling of
several real-world phenomena has motivated many researchers to study their quantitative
and qualitative aspects. The objective of this thesis is the study the existence, periodicity,
positivity and stability of solutions of neutral dynamic equations with delay on time scale.
Results in this work are based on fixed point techniques. Using Krasnoselskii-Burton’s
fixed point theorem for show the existence results of periodic and nonnegative solutions
and their stability for nonlinear dynamic equations of neutral type on time scale, and also
study of asymptotic behavior of solutions of mixed type neutral dynamic equations on
time scales using the contraction principle.

Keywords: Fixed point theory, periodicity, positivity, stability, neutral dynamic equa-

tions, asymptotic behavior, time scales.
Mathematics Subject Classification: 34K20, 34K30, 34K40.



Résumé

Les équations dynamiques a retard sur des échelles de temps apparaissent naturelle-
ment dans différents domaines scientiques comme la physique, 1'ingénierie, la médicine,
I’électrochimie, la théorie du controle, etc. L’efficacité de ces équations dans la
modélisation de plusieurs phénomenes du monde réel a motivé beaucoup de chercheurs
a étudier leurs aspects quantitatifs et qualitatifs. L’objectif de cette these est I'étude de
I'existence, la périodicité, la positivité et la stabilité des solutions d’équations dynamiques
neutrales a retard sur des échelle de temps. Les résultats dans ce travail sont basée sur les
techniques du point fixe. En utilisant le théoreme du point fixe de Krasnoselskii-Burton
pour montrer les résultats d’existence de solutions périodiques et non négatives et leur
stabilité pour des équations dynamiques non linéaires de type neutre sur des échelles de
temps, et étude aussi le comportement asymptotique de solutions d’équations dynamiques
de type neutre mixte sur une échelle de temps a I’aide le principe d’application contrac-
tante.

Mots-clés: Théorie de point fixe, periodicité, positivité, stabilité, equations dy-
namique neutral, le comportement asymptotique, échelles de temps.

Mathematics Subject Classification: 34K20, 34K30, 34K40.
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Introduction

Delay differential equations play significant roles in every facet of real life applications.
For example, in the birth process biological populations. Many phenomena encountered in
physics, biology, chemistry, engineering, medicine, electrochemistry, control theory, etc,
have found in the theory of delay differential equations, late, a good modeling means,
(a more realistic means than in the case of ordinary differential equations). DDEs are
differential equations where the derivatives of some unknown functions at two different

time instants (past and present) are correlated.
From years (40), the theory of delay equations has known a great development, notably

we find Belman and Cooke (1963), Hale (1977), etc. But recently, many phenomena have
been proposed for the modeling of some complicated situations, the delay equations were
introduced to model phenomena in which there is a time lag between the action on the
system and the response of the system to this action. The nature of the delay (discrete,
continuous, infin, dependent on the state, ...) potentially complicates the study of the

equations.

Many researchers are studying the existence, uniqueness, periodicity and positivity of
solutions of delay differential equations [1], [4]-[6], [25], [26], [27], [41], [49], [52].

Fixed point theory is at the heart of nonlinear analysis and then provides the tools
necessary to have existence theorems in many different non-linear problems. In the 19th
century The study of fixed point theory was initiated by Poincare and in 20th century
developed by many mathematicians like Brouwer, Schauder, Kakutani, Banach, Kannan,
Tarski, and others. The precursors of the approximate fixed-point theory are explicit in
Picard’s work, and in 1922 the Polish mathematician Stefan Banach, who is credited on
the placement of an abstract idea, Banach established the existence and the uniqueness
of the fixed point of a contraction mapping in a complete metric space. This theorem
gives a regular behavior of the fixed point with respect to the parameters. In addition, it
provides a fixed point approximation algorithm as the limit of an iterated sequence.

Among the hundreds of fixed point theorems, Brouwer’s is particularly famous, in
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partly because it is used in many mathematical branches. The theorem is supposed to
have originated from Brouwer’s observation of a cup of coffee. If one stirs to dissolve a
lump of sugar, it appears there is always a point without motion. He drew the conclusion
that at any moment, there is a point on the surface that is not moving. The fixed point is
not necessarily the point that seems to be motionless, since the center of the turbulence
moves a little bit. The result is not intuitive, since the original fixed point may become

mobile when another fixed point appears.
Schauder’s Fixed Point Theorem established in 1930, and states that a continuous

application on a compact convex admits a fixed point, which is not necessarily unique.
In 1955, Krasnoselskii combined the geometrical fixed point theory of Banach and the
topological fixed point theory of Schauder and established a theorem of point fixes hybrid
known under its name. In 1996, Burton introduced the concept of large contraction
and established that a large contraction possesses a fixed point in a complete metric
space. Subsequently, Burton has investigated Krasnoselskii’s fixed point theorem and has
established, what we have called, Krasnoselskii-Burton theorem,

In 1892 Liapunov published a large work on the stability of ordinary differential equa-
tions based on definite positive functions. His work was the foundation of the theory of
stability as we know it today for EDP, EDO, differential equations and integral equations
as well as in control theory.

There is still a multitude of difficulties that persist in this theory and it seems that
there are no other avenues to study. During this last decade several investigators have
undertaken a study, with the aim of overcoming these difficulties, based on the fixed point

theory.
The fixed point method used for stability purposes has been used in a number of recent

works such as [1], [4], [5], (6], [7], [12], [20], [21], [22], (23], [25], [26], [36], [37), [40], [49],
[50], [56]. This method is based on three fundamental elements. Namely,

e A fixed point application,
e A functional space suitable for containing the desirable solutions,
e A fixed point theorem.

This method has shown significant advantages over that of Liapunov. In particular
when the coefficients are unbounded and / or if the delay is unbounded the direct method
of Liapunov showed its limits in contrast to that of the fixed point. In addition, the
conditions of the fixed point method are average, on the other hand, those of the second

are always punctual.
The concept of time scales analysis is a fairly new idea, was introduced in 1988 by the

German mathematician Stefan Hilger [35] in its thesis of doctorate under the direction of

Contents



Contents 5

professor Bern Aulbach. However, similar ideas have been used before and go back at least
to the introduction of the Riemann-Stieltjes integral which unifies sums and integrals. Its
principal objective is to unify the discrete analysis and the continuous analysis, Bohner and
Peterson [8] and [9] (2001, 2003) further develop TSC using many of the usual notions of
calculus over time scales, including a generalized derivative, a unified set of differentiation
rules for finding derivatives (power, product, quotient, and chain rules), and solutions to
first-order equations.

A time scale is simply any closed subset of real numbers with the purpose of developing
an equation that evolves over values in this scale.It is clear that if T = R, the dynamic
equations on a the time scales become differential equations. If T = Z, the dynamic
equations on a the time scales become difference equations.

For example, for a differential equation that models population density, the time scale
would begin at time equals zero and run over all positive real numbers. In the case of a
difference equation model that describes a population of dividing cells, time is discrete.
Each time step is the amount of time it takes for a single cell to divide. In this case, the
time scale would be positive integers. Time-scale calculus provides a unified theoretical
tool for any combination of differential and difference equations.

For example, they can model insect populations that evolve continuously while in
season, die out in winter while their eggs are incubating or dormant, and then hatch in
a new season, giving rise to a non-overlapping population. The time scale for a mosquito
population would be T = mosquito season 1 U winter moths U mosquito season 2 U winter
moths ...

By working under a general time scale, it is possible to simultaneously advance these
two fields of mathematics. In a second step, the theory developed around the time scales
allows the study of phenomena modeling in a way that calls simultaneously discrete and
continuous.

Presentation of the thesis

This thesis consists of five chapters. In the following, a summary of the content of each
part is presented:

Chapter 1: This chapter is devoted to the presentation of some useful preliminaries
as well as reminders of some essential definitions and necessary to better understand the
manuscript.

Chapter 2: This Chapter presents a theoretical basis for calculating at time scales.

The essential of this thesis is presented in the Third, Fourth and Fifth chapters which
correspond to published articles.

Chapter 3: The subject of the third chapter is the study of the existence of periodic

and nonnegative periodic solutions of nonlinear neutral dynamic equation with variable

Contents
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delay of the form
22 () = —a(t)h(z7 (1)) + Q(t, z(t — 7(£)))> + G(t, z(t), z(t — 7(1))).

This existence is obtained by the Krasnoselskii-Burton theorem. We invert the given
equation to obtain an equivalent integral equation from which we define a fixed point
mapping written as a sum of a large contraction and a completely continuous map. The
Caratheodory condition is used for the functions ) and GG. The results presented in this
chapter are published in International Journal of Analysis and Applications (2018) (see
[28]).

Chapter 4: We use the Krasnoselskii-Burton fixed point theorem to obtain stability
results about the zero solution for the following neutral nonlinear dynamic equations with

variable delay given by
22(t) = —a(H)h(2(t) + Q(t,x(t — 7(1)))* + G(t,2(t), a(t — 7(t))),
with an assumed initial function
2(t) = (1), t € [mo,0]N'T.

The results presented in this chapter are accepted publication in Memoirs on Differential
Equations and Mathematical Physics (2020) (see [30]).

Chapter 5: We concentrate on the asymptotic behavior of solutions for the neutral
mixed type dynamic equation

k !
() +a)z® (T )+ b (nt)+ Y etz (r;(t) =0,
i=1 j=1
with the initial condition where 6 € C,.4([10, to] T, R). The results presented in this chap-
ter are published in Mathematics in Engineering, Science and Aerospace MESA (2019)
(see [29]).
We conclude this thesis with a general conclusion, as well as the perspectives of our

future research.

Contents



Chapter 1

Fixed point theory, functional differential

equations and stability

Keywords. Fixed point theory, functional differential equations, stability.
In this chapter, We introduce the concepts necessary for the proper understanding of

manuscript, It shares in four sections, the first section includes a brief reminder on the
basic elements of functional analysis. the second section reserved for the various fixed
point theorems used in this work. the third section is devoted to the presentation of
the basic notion of the theory of delay functional differential equations. we conclude the
chapter by the theory of stability. The illustrated in this chapter for specific references
and many more examples and applications, (see (2], [10], [11], [14], [32], [33] [41], [42],
[43], [45], [53], [54] and [55]).

1.1 Notation and preliminaries

Definition 1.1 (Metric space) A pair (X,d) is a metric space if X is a set and d :
X x X — [0,00) such that when y, z and u are in X then

i) d(y,z) >0, d(y,y) = 0 and d(y, z) = 0 implies y = z,
i) d(y,z) =d(z,y),
iii) d(y, 2) < d(y,u) +d(u, 2).

The metric space is complete if every Cauchy sequence in (X, d) has a limit in that
space. A sequence {z,} C X is a Cauchy sequence if for each ¢ > 0 there exists N such
that n,m > N imply d(z,, z,) < €.

Theorem 1.1 (Convergent sequence ) Every convergent sequence in a metric space

1s a Cauchy sequence.
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Definition 1.2 (Normed space) A vector space (X, +,.) is a normed space if for each

x,y € X there is a nonnegative real number ||z||, called the norm of x, such that
i) [|z|| = 0 if and only if z = 0,

ii) |laz|| = |af ||x|/for each o € R,

iii) [lz +yll < [le] + lyl-

A normed space is a vector space and it a metric space with d (z,y) = ||z — y||. But a

vector space with a metric is not always a normed space.

Definition 1.3 A normed space (X, ||.||) is said to be complete if it is complete as a

metric space (X, d), i.e., every Cauchy sequence is convergent in X.
Definition 1.4 (Banach space) A Banach space is a complete normed space.

Example 1.1 (a) Let X =R" n > 1 be a linear space. Then R" is a normed space with
the following norms

zll, = > |ai| for all x = (24, 29, ..., z,,) € R™
i=1

n 3

][, = (Z |z;|" | for all z = (z1,29,...,2,) € R" and p € (1, 00);
i=1

z||,, = max |z;| for all x = (x4, 29, ..., x,) € R™

(b) With any of these norms, (R", ||.||) is a Banach space. It is complete because the

real numbers are complete.
Theorem 1.2 A closed subspace of a Banach space is a Banach space.

Definition 1.5 (Compactness ) A subset M of a metric space (X;d) is compact if any
sequence {x,} of M admits a subsequence with limit in M. M is relatively compact if
every sequence of M admits a subsequence converging towards a limit belonging to X

(i.e. M is compact).

Lemma 1.1 A compact subset M of a metric space is closed and bounded.
Proposition 1.1 The set M is compact if f it is relatively compact and closed.
Proposition 1.2 Fach relatively compact set is bounded.

Definition 1.6 Let {f,} be a sequence of real valued functions with f, : [a,b] — R.

a) {f.} is uniformly bounded on [a, b] if there exists M > 0 such that |f,, (t)] < M for
all n and all ¢ € [a, b].

1.1. Notation and preliminaries
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b) {f.} is equicontinuous if for any ¢ > 0 there exists 0 > 0 such that ¢,,t5 € [a, ]
and |t — ta] < § imply | f,, (t1) — fn (t2)| < € for all n.

Theorem 1.3 (Ascoli-Arzela [14]) If {f. (t)} is a uniformly bounded and equicontin-
uous sequence of real functions on an interval [a,b], then there is a subsequence which

converges uniformly on |a,b] to a continuous function.

But here we manipulate function spaces defined on infinite ¢-intervals. So, for com-
pactness we need an extension of the Arzela-Ascoli theorem. This extension is taken from
([19], Theorem 1.2.2 p. 20) and is as follows.

Theorem 1.4 Let g : Rt — R be a continuous function such that q(t) — 0 as t — oo.
If {f.} is an equicontinuous sequence of R™-valued functions on RY with |f, (t)| < q(t)
fort € RT, then there is a subsequence that converges uniformly on R to a continuous
function f (t) with |f (t)| < q(t) fort € RT, where || denotes the Euclidean norm on R™.

Definition 1.7 Let M be a subset of a Banach space X and T': M — X. If T is

continuous and 7 (M) is contained in a compact subset of X then T is a compact

mapping.

Definition 1.8 Let M and Y be Banach space, and T': D (T') C M — Y an operator.T’

is called compact if

(i) T is continuous,

(ii) 7 maps bounded sets into relatively compact sets.

Example 1.2 a) The space C ([a,b],R") consisting of all continuous functions f :

[a,b] — R™ is a vector space over the reels.
b) If || f|| = maxseiqy | f (t)], where |-| is a norm in R™, then it is a Banach space.

c) For a given pair of positive constants M and K, the set
L={feC(a,b],R") | [|[f[| <M, |f (u) = f(v)| < K|u—vl},

is compact. To see this, note first that Ascoli’s theorem is also true for vector
sequences; apply it to each component successively. If {f,} is any sequence in L,
then it is uniformly bounded and equicontinuous. By Ascoli’s theorem it has a

subsequence converging uniformly to a continuous function f : [a,b] — R". But

1.1. Notation and preliminaries
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|fu (t)] < M for any fixed ¢, so ||f|| < M. Moreover, if we denote the subsequence
by {f.} again, then for fixed u and v there exist &, > 0 and ¢,, > 0 with

[ () = f @) <1 () = fo (W) + [fo () = fu (0)] + [ (v) = f (v)]
= en +[fu () = fu (V)] + 0n
<v+4+6,+k|lu—v| = klu—1l,

as n — oo. Hence, f € L and L is compact.

Definition 1.9 Let P be a mapping from a metric space (X, d) into another metric space
(Y,p). Then P is said to satisfy Lipschitz condition on X if there exists a constant
L > 0 such that

p(Pz, Py) < Ld(z,y) for all z,y € X.

If L is the least number for which Lipschitz condition holds, then L is called Lipschitz
constant. In this case, we say that P is an L-Lipschitz mapping or simply a Lipschitzia
mapping with Lipschitz constant L. Otherwise, it is called non-Lipschitzian mapping.
An L-Lipschitz mapping P is said to be contraction if L. < 1 and nonexpansive if L = 1.

The mapping P is said to be contractive if
p(Px, Py) < d(xz,y) for all z,y € X, = # y.

Definition 1.10 Let (X, d) be a complete metric space and P : X — X. The mapping
P is a contraction if there is an « € (0, 1) such that z,y € X imply

d(Px,Py) < ad(z,y) .

Definition 1.11 Let (X, d) be a metric space and assume that P : X — X. P is said to

be a large contraction, if for x,y € X, with = # y, we have
d(Pz, Py) < d(z,y), and Ve > 0, 30 < 1 such that

[z,y € X,d(x,y) > ¢] = d(Px, Py) < dd(x,y).

Definition 1.12 A set X in a vector space is convex if z,y € X and 0 < k < 1 imply
kx4 (1—Fk)y e X.

1.2 Fixed point theorems

Definition 1.13 Let f be a mapping in the set M. we call fixed point of f any point
x satisfying f (z) = z. If there exists such z, we say that f has a fixed point, which is

equivalent to saying that the equation f (z) —x = 0 has a null solution.

1.2. Fixed point theorems
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Theorem 1.5 (Brouwer Fixed Point Theorem (1912)) Suppose that M is a
nonempty, convex, compact subset of RN where N > 1, and that f : M — M is a

continuous mapping. Then f has a fixed point.

Theorem 1.6 (Contraction Mapping Principle (1922) [14]) Let (X,d) a complete
metric space and let P : X — X a contraction mapping. Then there is one and only
one point z € X with Pz = z. Moreover z = lim z, where z,,1 = Pz, and z, chosen

arbitrarily in X.

Theorem 1.7 ([14]) Let (X,d) a compact nonempty metric space and let P : X — X.

If
d(Pz,Py) <d(z,y), forz#y

Then P has a fixed point.

Theorem 1.8 ([14]) If (X,d) is a complete metric space and P : X — X is a a-
contraction operator with fixed point x, then for any y € X we have

(a) d(z,y) <d(y,Py) /(1 —a).

(b) d(P"y,x) < ad(y,Py) /(1 —a).

1.2.1 Krasnoselskii fixed point theorem

The fixed point theorem of Krasnoselskii is an hybrid result and is based on Banach and

Schauder theorems. Firstly, we recall the theorem of Schauder

Definition 1.14 ([53]) A topological space X has the fixed-point property if whenever
P : X — X is continuous, then P has a fixed point.

Theorem 1.9 (Schauder’s first fixed-point theorem (1930) [53]) Any  compact
convex nonempty subset M of a Banach space has the X fixed-point property.

Theorem 1.10 (Schauder’s second fixed point theorem [53]) Let M be «a
nonempty closed conver bounded subset of a Banach space (X,|.||). Then every

continuous compact mapping P : M — M has a fized point.

The fixed point theorem of Krasnoselskii is a combination of Banach theorem and that
of Schauder. It was the object of several studies these last years and one meets it in several
forms. In particular, the theorem of Krasnoselskii gives the existence and the stability of
the solutions of the functional differential equations and the nonlinear integral equations
with delay of mixed type.

In 1955 Krasnoselskii (see [52], [53]) observed that in a good number of problems, the
integration of a perturbed differential operator gives rise to a sum of two applications, a

contraction and a compact application. It declares then,

1.2. Fixed point theorems
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Principle: the integration of a perturbed differential operator can produce
a sum of two applications, a contraction and a compact operator.
Consider the differential equation

() =-a)x(t)—g(tx). (1.1)
We can transform this equation in another form while writing, formally
' (t) eloal®)ds — _g (t)x (t) elo als)ds _ g(t,x)e Jy a(s)ds.

thus
2 () eho o5 g (1) 1 (t) o M = _g (¢, ) elo ale)ds
or ,
<$ (£) elo a(s)ds) — g (t x) el at)as,
then integrating from ¢t — 71" to t, we obtain

t

t . , )
/ <$ (u) efo a(s)ds> du = — / g (u’ ZL‘) efo a(s)dsdu’
t=T t—T

what gives

t
x(t)=x(t—T)e Jra®ds _ / Tg (u, ) e~ Fu ol gy, (1.2)
t—

If we suppose that e~ Jra®ds — o < 1 and if (M, ||.|l) is the Banach space of functions

continuous and T-periodic ¢ : R — R, then the equation (1.2) can be written as

() = (Be) (1) + (Ap) (t) := (Pe) (1),

where B is contraction provides that the constant a < 1 and A is compact mapping.

This example shows the birth of the mapping (Py) := (By) + (Ap) who is identified
with a sum of a contraction and a compact mapping.

Thus, the search of the solution for (1.2) requires an adequate theorem which applies
to this hybrid operator P and who can conclude the existence for a fixed point which will
be, in his turn, solution of the initial equation (1.1). Krasnoselskii found the solution by
combining the two theorems of Banach and that of Schauder in one hybrid theorem which
bears its name. In light, it establishes the following result ([15], [53]).

Theorem 1.11 (Krasnoselskii (1955)) Let M be a closed bounded convex nonempty
subset of a Banach space (X, ||.||). Suppose that A and B map M into X such that

(i) A is compact and continuous,

(ii) B is a contraction mapping,

1.2. Fixed point theorems
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(iii) =,y € M, implies Az + By € M,

Then there exists z € M with z = Az + Bz.

Note that if A = 0, the theorem become the theorem of Banach. If B = 0, then the

theorem is not other than the theorem of Schauder.
Proof. According to the condition (iii) we have

(I =B)z— (I = B)yl

l(z —y) — (Bx — By

< |z =yl + [|Bx — Byl
< lz =yl +aflz -y
= (1+a)lz—yl,

and

(I -B)x—({I-DB)y|l = |(zr—y)— (Br— By

> ||z =yl - [|Bx — By||
> |z —yl| —allz -yl
= (1-a)llz—y|.

In short

(I—a)llz -yl <[l =B)z = (I =B)y| <(1+a)|z -yl

This inequality shows that (I — B) : M — (I — B)M is continuous and bijective. Thus,
(I — B)™! exist and is continuous. Let us pose U := (I — B)"'A. Tt is clear that U is
compact mapping, because U is a composition of a continuous mapping with a compact.

Under the theorem of Schauder, U has a fixed point, i.e.
3z € M such that (I — B) 'Az = z.

This is equivalent to z = Az + Bz. =

1.2.2 Krasnoselskii-Burton fixed point theorem

In this many work on stability with the help of the technique of fixed point T.A. Burton
( [11]) observed that Krasnoselskii result can be more interesting in applications with

certain changes and formulated the Theorem 1.13 below (see [11] for the proof).

Burton ([11]) remarked that in certain problems the situation does not arise in con-
traction form. For example, if we consider the equation 2’ = —2% = —x + (v — 2%).

It is proved in [11] that a large contraction defined on a bounded and complete metric

space has a unique fixed point.

1.2. Fixed point theorems
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Theorem 1.12 (Burton [11]) Let (X,d) be a complete metric space and P be a large
contraction. Suppose there is an x € X and an L > 0, such that (z, P"z) < L for all
n > 1. Then P has a unique fized point in X.

Proof. Suppose there exist x € X, consider { P*z}. If this is a Cauchy sequence then by

the triangle inequality we have for m > n

d(P"z,P"z) < d(P'z,P""'z)+d(P"'2, P"z) + .. +d(P" 'z, P")
(6" + 6"+ .4+ 0" 1) d(x, Px)

5n
1-46

IN

IN

d(z, Px).

Thus d (P"z, P™z) — 0if n,m — oo, since (X, d) is a complete metric space the sequence

{P"z} has a limit y in X. This fixed point is unique since Pz = z and Pw = w we have
d(z,w) =d(Pz, Pw) < dd(z,w),

so that d (z,w) = 0, that is z = w.
Suppose now the contradiction, if { P"x} is not a Cauchy sequence, then there

3e > 0, {Np} T 0o, g > N, my > ny,
with d (P™x, P x) > . Thus

d(P™x, P™z) <d (Pm’“_lzv, P"’“_lx) <d (Pm’“_Qx, P"’“_Q:B)
< ...<d (Pm’“_””lx, Px) <d (Pm’“_"’“x,x) .

3

IN

Since P is large contraction, for this € > 0 there is a § < 1 such that

IA

d(P™x, PYz) < d(P™ x, P ')
< L <™ (Pmk_"km,x) ,

£

which contradict the fact that € > 0 and 6 < 1 for n, — oo. Then P has a unique fixed
point in X. m

Lemma 1.2 ([11]) If (X.|.||) is @ normed space, if M C X, if B: M — X is a large
contraction, then (I — B) is a homeomorphism of M onto (I — B) M.

Proof. Clearly, [ — B is continuous. To see that if x # y, then

Il =B)z = (I =Byl = [(z—-y)—(Bx—By
> |z —yll = | Bz — Byl

v

[ =yl = [l =yl
0.

1.2. Fixed point theorems
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Hence, ] — Bis 1 — 1 and (I — B)™" exists.

Suppose that (I — B)~' is not continuous. Then 3(I — B)y and (I — B)z, —
(I — B)y but x,, - y.

Now for

Ve > 04N such that n > N =
e > [[U=B)r,— (I =Byl > l|zn —yl — || Bxn — Byl|. (1.3)

Since x,, » y Jeg > 0 and {z,, } with ||y — z,,|| > €o; as B is a large contraction there is
a0 <1 with ||By — Bz, || < ||y — zn, || Thus, from (1.3) we have

™
Y

(I = B)n, — (I = B)yll
> len, —yll = 0 llzn, —yl
(1 =0) ||z, —yl

(1 —19)eo.

v

But ¢g is fixed, § < 1, and a contradiction occurs as ¢ — 0; that is, as ¢ — 0, np — 00,

but €y remains fixed. This completes the proof. m

Theorem 1.13 (Krasnoselskii-Burton’s (1996) [11]) Let M be a closed bounded
convex non-empty subset of a Banach space (X, |.||). Suppose that A, B map M into
M and that

(1) A is continuous and AM is contained in a compact subset of M,
(ii) B is a large contraction,
(iii) for allz,y € M = Ax + By € M,

Then there is y € M with y = Ay + By.

Proof. For each fixed y € M the mapping Pz = Bz + Ay is a large contraction on
M with unique fixed point z (since M is bounded the L is assured in Theorem 1.12) so
that z = Bz + Ay has a unique solution z. Thus, (I — B) z = Ay and by the lemma 1.2
Hy = (I — B)™' Ay is a continuous mapping of M into M. Now AM is contained in a
compact subset of M and (I — B)_1 is a continuous mapping of A into M; it is then well
known that (I — B) " AM is contained in a compact subset of M. By Schauder’s second
theorem there is a fixed point y = (I — B)_1 Ay or y = Ay + By, as required. m

1.2. Fixed point theorems
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1.3 Functional differential equations with delay

Delay-differential equations (DDESs) are a large and important class of dynamical systems.
They often arise in either natural or technological control problems The delay is a natural
component of different processes in biology, chemistry and communications to mention a
few.

A delay differential equation (DDE) is an equation where the evolution of the system
at a certain time, solution ¢, depends on the state of the system at an earlier time;

Depending on the kind of delay, we distinguish

Constant delay problems (7 = const), time dependent delay problems (7 = 7(t)), state

dependent delay problems (7 = 7(t,y(t))), neutral delay problems (7 = 7(t, y(¢),y(t))).

1.3.1 Basic statements on functional differential equations with

delays

suppose 7 > 0 is a given real number, R = (—o00, c0) , R" is an n-dimensional linear vector
space over the reals with norm |[.|, denote C ([a, b] ,R™), is the Banach space of continuous
functions mapping the interval [a,b] into R™ with the topology of uniform convergence.
If [a,b] = [-7,0], we let C'= C ([-7,0],R") and designate the norm of an element ¢ in
C by |lo|l = sup_,<p<q | (0)]. Even though single bars are used for norms is different
spaces, no confusion should arise.

Let to € R, A>0and x € C ([ty — 7,19 + A] ,R™), then for any ¢ € [to, to + A], we let
xy € C, be defined by

z(0)=x(t+0), for —7<6<0.

Definition 1.15 ([32]) If D is a subset of R x C, and f : D — R" is a given function

and represents the right - hand derivative, we say that the relation

o= f(tx), (1.4)
() = xz(t+0), for 0 € [-7,0].

is a retarded functional differential equation on D and will denote this equation by RFDE.

Definition 1.16 ([32]) A function x is said to be a solution of equation (1.4) on
[to — T,to + A) if there are ty € R and A > 0 such that x € C ([to — 7,19 + A) ,R"),
(t,x¢) € D and x (t) satisfies equation (1.4) for t € [ty,to + A). For given ty € R, ¢ € C,
we say z (t,1,p) is a solution of equation (1.4) with initial value ¢ at ¢y or simply a
solution through (%o, ¢) if there is an A > 0 such that x (¢, o, ) is a solution of equation
(1.4) on [ty — 7,to + A) and zy, (t, 0, ) = .

1.3. Functional differential equations with delay



Chapter 1. Fixed point theory, functional differential equations and stability 17

Equation (1.4) is a very general type of equation and includes ordinary differential
equations (7 = 0)

' (t) = f (= (1)),

differential-difference equations of the type

Zdt)=ftx@),z(t—n (), ..at—102)),

with 0 <7, (t) <r, j=1,2,..,p, as well as the integro-differential equation
0
' (t) = / g(t,0,z(t+0))do.

Much more general equation are also included in equation (1.4).
We say equation (1.4) is linear delay differential equation if f (¢,) = L (t,¢) + h (¢)
where L (t,¢) is linear in ¢ and; Linear homogeneous if h = 0. The equation (1.4) is

autonomous if f (¢, ¢) = g (¢) where g does not depend on .
Example 1.3 For example the following equation EDFR.
a) 2 (t)==x(t—-1),

b) 2/(t) = —x(t) + 2*(5),

c) 2'(t) = —2(t) + z(t — sint).

Equation a) has a constant delay 7(t) = 1. Equation b) has a variable delay 7(t) = £

and equation c) has a variable and bounded funtional delay 7(t) = sin® ().

Remark 1.1 A natural classification of functional differential equation is retarded
FDEs, neutral FDEs, advanced FDEs, and mixed FDEs. This classification de-
pends on whether the rate of change of the current state of the system depends on past

values or future values or both.

Lemma 1.3 ([32]) Ifty € R, ¢ € C are given and f (t,¢) is continuous, then finding a
solution of Equation (1.4) through (to, ) is equivalent to solving the integral equation

(p7
z(t) = cp(())+/f(t,x5)ds, t > to.

Lemma 1.4 ([32]) Ifz € C ([to — 7,to + A] ,R"), then z; is a continuous function of t
for t in [to,to + A].

1.3. Functional differential equations with delay
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Proof. Since z is continuous on [ty — 7,ty + A], it is uniformly continuous and thus for
any € > 0 there is 6 > 0, such that |z (t) — z (s)| < ¢ if |t — s| < 0. Consequently for ¢ in
[to, to + A], |t — s| < ¢ we have

lz(t+0)—x(s+0) <e, VOe|-7,0].
]

Theorem 1.14 (Existence, [32]) Let M be an open subset of R x C and f: M — R"
be continuous. For any (to,p) € M, there exists a solution of equation (1.4) through

(to, ).

Theorem 1.15 (uniqueness [32]) Let M be an open subset of R x C' and suppose that
f: M — R™ be continuous and f (t,¢) be lipschitzian with respect to ¢ in every compact
subset of M. If (to,) € M, then equation (1.4) has a unique solution passing through

(to, ).

1.3.2 The Method of steps

One way of solving the delay differential equations (DDESs) is using the so-called Method
of Steps. The idea is to start with the initial history on the interval [—7, 0] and then use the
differential equation to obtain a piece of solution on the next interval [0, 7]. This process
can then be repeated to generate the solution on succeeding intervals.n for understanding

these method we give illustrative example.

Example 1.4 A delay differential equation is given by the following relation
1
") = 2z (t—=
) = 2 (t-3).
1
z(t) = 1 forte {—5,0} ,
to find a solution for ¢ € [O, %}

0<t<

N | —

:>_

N | —

<t L <0=uxz|t ! 1
_—— I _—— g
— 2 - 2 7
the equation becomes z’ (t) = 2 and the general solution will be

x(t) =2t+c.

Now we replace t by zero to obtain

1
z(t) =142t on {0,5].

1.3. Functional differential equations with delay
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We repeat this process now for ¢t € [%, 1],

and

It has the general solution
x(t)=2t"+d, d= constant.

We replace t = % in the solution which we found for t € [O, %] to obtain d = %, we have

3 1
ty=22+>, te|=,1].
s =243, te |3

We can progress in this process and solve the DDE (1.4) like an infinite series of EDO.

1.3.3 Neutral delay differential equations

Definition 1.17 ([32]) Suppose © C R x C' is open with elements (¢,¢). A function
D : Q) — R" is said to be atomic at $ on (2. if D is continuous together with its first and
second Fréchet derivatives with respect to "¢ and D,’, the derivative with respect to "¢,

is atomic at 8 on ).

Definition 1.18 ([32]) Suppose 2 CR x C'is open, f: Q — R" D :Q — R" are given

continuous functions with D atomic at zero. The equation

d
%D (t,x¢) = f(t,zy), (1.5)

is called the neutral delay differential equation NDDE.

Definition 1.19 ([32]) A function z is said to be a solution of Equation (1.5) if there
are to € R and A > 0 such that

xeC([ty—T,to+ A),R"), (t,x;) € Q, t € [to, to+ A),

D (t,x;) is continuously differentiable and satisfies Eq. (1.5) on ¢ € [tg, o + A). For given
to ER, ¢ € C, and (to, p) € 2, we say x (tg, ¢) is a solution of Eq. (1.5) with initial value
¢ at ty or simply a solution through (g, ) if there is an A > 0 such that x (to,¢) is a
solution of Eq. (1.5) on [ty — T,to + A) and x4, (to, ) = ¢.

1.3. Functional differential equations with delay
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Example 1.5 ([32]) If 7 > 0, B is an n X n constant matrix, D (¢) = ¢ (0) — B(—r)
and f: Q — R™ is continuous, then the pair (D, f) defines an NDDE,

d

5 [2(@) = Br(t =)= f(t, ).
Theorem 1.16 ([32]) Let 2 be an open subset of R x C' and f : Q@ — R"™ be continuous.
For any (to, p) € Q, there exists a solution of equation (1.5) through (ty, ).

Theorem 1.17 (Existence and uniqueness [32]) Let Q2 be an open subset of R x C
and suppose that f : Q — R™ be continuous and f (t,p) be lipschitzian with respect to ¢
in every compact subset of Q. If (to,) € ), then equation (1.5) has a unique solution
passing through (to, ).

1.3.4 Real examples of delay differential equations
Modeling of Cancer with delays

Time delays in the immune response (Delay equations for Tumor modelling)
In [44], a further class of models deals with interactions of tumor cells with the cells of

the immune system.

These models are simplifications of the physiological phenomenon and consider mainly
the following two-populations dynamics

tumor cells = target cells = prey,

immune system cells = effectors = predators.

Hypothesis of antitumoral immune surveillance (Burnet, 1970): the immune system

patrols the cells of the body, and, upon recognition of a (group of) cell(s) that has become
cancerous, it will attempt to destroy it (them), thus preventing the growth of some tumors.
Observed facts

e The immune system can, in some cases, eradicate the tumor.
e The tumor may escape from the immune system control and grow.
e An equilibrium is established: the tumor survives in a microscopic (steady) state.

Idea: do not treat the tumor but the immune system!
Immunotherapy focuses on the stimulation of the immune system

e Cancer vaccine trains the immune system to recognize tumor cells as targets ma-
nipulation of therapeutic antibodies stimulates the immune system to attack the

tumor.

Aim: if it is not possible to eradicate the tumor, reduce its size to a life-compatible
dimension.

1.3. Functional differential equations with delay
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One of the first models. Starting from an existing ODE Model (Mayer, 1995), Biiric
et al. investigated the effects of time delays in the immune system response. Their
motivation was essentially mathematical: since the ODE model could not describe the
frequently observed, irregular or chaotic dynamics, they introduced chaotic behavior as

an effect of the time delay

T' =T — kT1I, target cells,

I'=pf(aT 4+ (1 —a)T,.)+ sg(bl + (1 —b)I,,) — I, immuneagent (IS),

where
X=X, X, =X({t—1),
and with .
f(T) = T activation of IS duetothetumor,
3
g(I)=p self-regulation of IS.

1+ 13
This model includes two constant delays for the activation of the immune system:

1) 7, is the delay due to the size of the tumor

2) 7, is the delay due to the self-regulation processes in the IS effectors.

Predator-prey models by A. d’Onofrio A. d’Onofrio worked from 2005 to a general
class of predator-prey models for tumor-immune system interplay. The general model is

an ODE system

T = T(f(T)—¢(T,1I)), tumor,
I' = B(M)I — u(T)I +oq(T) + 6(t), immune agent (IS).

e f(T) is a bounded, positive, non-growing function which describes the tumor
growth.

o ¢(T, 1) is the loss of tumor cells due to the attack by the immune system.

e 0q(T), with ¢(0) = 1, represents the influx of immune cells in tumor in situ (may

depend on the tumor size).

e 3(T) is a growing function of T" and models the stimulating effect of the tumor on

immune cells proliferation.

1.3. Functional differential equations with delay
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e 1(T) is the loss rate of effectors(IS) due to their interactions with the tumor.
e 0(t) models the immunotherapy (constant, periodic or absent).

In 2010 the basic ODE model was modified by including a delay for the immune system

response

T = T(f(T)— ¢(T,I)), tumor,
I' = B(T)HI — u(T)I + oq(T) + 6(t), immune agent (IS).

Interactions between delayed immune response and immunotherapy were investigated.
The therapy was assumed to be w-periodic

=[]

where 04 is the maximal 'boost’ for the influx of effectors, w is the time between two

consecutive deliveries and v is a measure of decay time.

Blowfly equation

The blowfly equation describes the (adult) population of flies P at time ¢

Pit) = b(PE-—7)Pt—7)—p(P ()P,
Pt) = (1), t<0.

Here the delay occurs in the birth-term b: individuals have to grow up before they can

reproduce.

1.4 Stability theory for the functional differential
equations with delay

This section is devoted to the study of stability properties of solutions of the differential

system

o' () = f(tx), [(t,0)=0, (1.6)
where f : (—o0,+0) x C — R", with C = C(]-7,0],R") the Banach space of
continuous functions ¢ : [-7,0] — R™ 7 > 0 equipped with the supremum norm

ol = sup_,<i<o | (t)], » € C. We suppose that f is continuous and is supposed to

satisfy all the conditions which guarantee a solution. We define

Bt)=A{p:[t—r7,t] > R" ¢ is continuous} .

1.4. Stability theory for the functional differential equations with delay
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Definition 1.20 ([14]) The zero solution of (1.6) is

a) Stable if for every ¢ > 0 and to ¢ty > 0 there exists 6 > 0 such that
[p € B(to), |lell <0 and t > to] imply that |z (¢, 10, ¢)| < e.

b) Uniformly stable if it is stable and if § is independent of ¢.
c) Asymptotically stable if it is stable and for each ¢; > ¢, there is an n > 0 such that

(o€ B(t1), |lell <mandt>t] = |x(t te, )| — 0ast — +oo.

d) Uniformly asymptotically stable if it is uniformly stable and if there is an n > 0
and for v > 0, 37" > 0 such that

[t1 > to, p € B(t1), |loll <nandt>ty+T)=|z(tto,p) <.

The method of fixed point theory

When one wants to study the stability of the trivial solution of a differential equation

with delay by the method of fixed point one will have to proceed as follows
1) A delay differential equation requires primarily a an initial function defined on an

appropriate initial interval I, i.e. ¢ : [, — R". We must fall immediately after a suitable
space C' of functions ¢ : I, U [ty,00) — R™ which coincide on I, with 1. According to
the case of needs we can always add other restrictions to the functions ¢ of C' such as the
boundary or the condition ¢ (t) — 0 when ¢ — oco. This last condition is necessary if we

wish to study asymptotic stability.
2) Then we have to invert the differential equation to define what we call a fixed point

application i.e., a mapping S : C' — C whose fixed point is the solution of the given delay
equation (the original equation). Nevertheless, this inversion can be a delicate task in
many cases. For example if the equation does not have a linear term in its structure we
will not be able to use the variation of the parameters. It is therefore essential to act
differently and to try if a transformation of this equation is possible.

3) A fixed point theorem must be chosen allowing the equation S(z) = z to have a
solution. Especially if S is a contraction we can apply the Banach fixed point theorem,
if S is compact then we will apply the theorem of Schauder or Schaeffer and if S is puts
in the form of a sum of a contraction and a compact application then the Krasnoselskii
hybrid theorem can give satisfaction. It thus becomes clear that the stability method by
the fixed point method relies on three essential things, the variation of the parameters, a
complete space and a fixed point theorem. In one stage we can conclude the existence(or
even uniqueness) and stability. In addition, it will be seen that this method always
requires conditions on average however the conditions of the Lyapunov method are always

punctual.

1.4. Stability theory for the functional differential equations with delay
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Time scale calculus

Keywords. Time scales, differentiation, integration, exponential function.

In this chapter, We introduce the time scales. We also present usual derivation and
integration results for denoted functions on arbitrary time scales. In addition, We recall
the exponential function on time scales. which will allow us to study the nonlinear delay
differential equations of neutral type on time scales. For specific references and many

more examples and applications, see [8], [9] and [51].

2.1 Terminology of time scales

Definition 2.1 A time scale is an arbitrary nonempty closed subset of the set of real
numbers R and denoted by T. Examples of time scales are the reals R, the integers
7., the positive integers N, and the nonnegative integers Ny, along with any finite union
of closed intervals, such as [0,1] U [2,3]. The most common time scales are T = R for

continuous calculus and T = Z for discrete calculus.

Definition 2.2 Let T be a time scale.
e The forward and backward jump operators o,p: T — T are defined by

o(t)=inf{s€T:s>t} forallt €T,

and
p(t)=sup{seT:s<t} forallt €T,

respectively.
Let @ denotes the empty set, we put inf @ =sup T (i.e., o (t) = ¢ if T has a maximum

t) and sup@ = inf T (i.e., p(t) = ¢ if T has a minimum ¢).

Definition 2.3 ([51]) For ¢t € T we have the following cases
(a) If o (t) > t, then we say that t is right-scattered.

24
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b) If t < sup Tand o (t) = t, then we say that ¢ is right-dense.

(b)

(c) If p(t) < t, then we say that ¢ is left-scattered.

(d) If t > inf T and p (t) = ¢, then we say that ¢ is left-dense.
(e) If p(t) <t <o(t), then we say that ¢ is isolated.

(f)If p(t) =t =o0(t), then we say that ¢ is dense.

In addition to the set T, the set T* is defined as follows. If T contains the left scattered
maximum m, then T = T\ {m}. Else T* = T. Therefore,

T* — T\ (p(supT),sup T] if supT < oo,
T if supT = oo.

Definition 2.4 Let T be a time scale. The graininess function p : T — [0, 00) is given
by the formula
p(t)=o(t)—tforallteT.

Example 2.1 We consider the two examples of time scales T =R and T = Z.
i) If T =R, then for any t € R
o(t)=inf{s€R:s>t} =inf|t,00] =t,

and
u(t)=o(t)—t=0"forall t € T.

ii) If T =Z, then for any ¢t € Z
o(t)=inf{seR:s>t}=inf{t+1,t+2,..} =t+1,

and

p(t)=(t+1)—t=1forall t €T.

The next definitions are about periodic time scale.

Definition 2.5 We say that a time scale T is periodic if there exist a w > 0 such that
if t € T thent+w € T. For T # R, the smallest positive w is called the period of the

time scale.
Example 2.2 The following time scales are periodic.
1) T= U [2(i— 1)h,2ih], h > 0 has period w = 2h.

2) T = hZ has period w = h.

3) T =R.

2.1. Terminology of time scales



Chapter 2. Time scale calculus 26

Remark 2.1 ([39]) All periodic time scales are unbounded above and below.

Definition 2.6 Let T # R be a periodic time scales with the period w. We say that the
function f : T — R is periodic with period 7' if there exists a natural number n such
that 7' = nw, f(t £ T) = f(t) for all ¢ € T and T is the smallest number such that
f(t£T) = f(t). If T=R, we say that f is periodic with period T" > 0 if T is the smallest
positive number such that f(t £ 7T) = f (¢t) for all t € T.

Remark 2.2 If T is a periodic time scale with period w, then o(t £ nw) = o(t) £ nw.
Consequently, the graininess function p satisfies p(t + nw) = o(t £ nw) — (t £ nw) =

o(t) —t = u(t) and so, is a periodic function with period w.

2.2 Differentiation on time scales

Further we explore new properties of delta derivative (Hilger derivative) of function f :
T — R at a point t € T*.

Definition 2.7 ([8]) The function f : T — R is called A-differentiable at a point
t € T* if there exists v € R such that for any ¢ > 0 there exists a U-neighborhood of
t € T* satisfying

L (e@) = f(s)l=vlo@t)—s][<elo(t)—s|, forallsel.

In this case we shall write f2 (t) = 7.
The function f is A-differentiable for any ¢ € T*, then f : T — R is called A-
differentiable on T*.

Theorem 2.1 ([8]) Assume that f: T — R be a function and t € T*. Then we have the
following

1) If f is differentiable at t, then f is continuous at t.

2) If f is continuous at t and t is right-scattered, then f is differentiable at t with

Ay Je@)—f(1t)
0= e (t) ‘
3) If t is right-dense, then f is differentiable at t if f there exists the limit
LB f )

s—t t— s

as a finite number, and then
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4) If f is differentiable at t, then
Flo®)=rf@)+f2@)n).

t), which is the usual derivative of f, and if

Note that, if T = R, then f2(t) = f(
— f(t), which is the forward difference of f.

T =Z, then f2(t) = Af(t)=f(t+1)

Theorem 2.2 ([8]) Assume that the functions f,g: T — R are differentiable at t € T*.

Then the following assertions are valid:

1) The sum f+¢g:T — R is differentiable at t and
(f+9) (1) = F2(1) + g°(8).
2) For any constant «, the function af : T — R is differentiable at t and
(af)™ (8) = af2(t).
3) The product f,g: T — R is differentiable at t and

S g+ 7 g% (1),
A

f
F@&)g™ @)+ f2(

N~—
Q
<)
~—~
~
~—

3) If f(t) f7(t) # 0 then the function %z’s differentiable at t and

N Al
(f) O=—Fwro

5) If g (t) g° (t) # 0 then the function § is differentiable at t and

N PO - F0 e
(g> =" wrwn

Theorem 2.3 ( Chain Rule [8]) Assume v : T — R is strictly increasing and T :=
v(T) is a time scale. Let w: T — R. If v2(t) and w™ (v(t)) exist for t € T*, then

A

)& = (wzov)v .

(wow

In the sequel we will need to differentiate and integrate functions of the form f(¢ —
7(t)) = f (v (t)) where, v(t) :=t — 7(t). Our next theorem is the substitution rule
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2.3 Integration on time scales

Definition 2.8 ([8]) A function f: T — R is called regulated provided its right-sided
limit exist (finite) at all right-dense points in T and its left-sided limits exist (finite) at

all left-dense points in T.

Definition 2.9 ([8]) e A function f : T — R is called rd-continuous provided it is
continuous at all right-dense points in T and its left-sided limits exist (finite) at all left-

dense points in T.
e The set of all rd-continuous functions f : T — R is denoted by

Cra = Cpa(T) = Cra(T, R).

The set of functions f : T — R that are delta differentiable and whose derivatives are

rd-continuous is denoted by

Cld = Oid(T) = Crld(Ta R).

T

Proposition 2.1 If T is compact, C,q(T,R) is a Banach space.

Theorem 2.4 ([8]) Assume that f: T — R. Then the following assertions are true.
1) If f is continuous on T, then it is rd-continuous on T;
2) if f is rd-continuous on T, then it is requlated on T;
3) the jump operator o : T — T is rd-continuous;

4) if f is regulated or rd-continuous on T, then the function f oo possesses the same

property;

5)if [T — R is continuous and g : T — R is requlated and rd-continuous, then the

function f o g possesses the same property.

Definition 2.10 ([8]) A continuous function f : T — R is called pre-differentiable
with (region of differentiation) D, provided D C T*, T*\D is countable and contains no
right-scattered elements of T, and f is differentiable at each t € D.

Definition 2.11 ([8]) Assume f : T — R is a regulated function. Any function F is

called a pre-antiderivative of f. We define the indefinite integral of a regulated function
f by
/f(t)At =F(t)+C,

2.3. Integration on time scales
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where C'is an arbitrary constant and F' is a pre-antiderivative of f. We define the Cauchy

integral by
/ f(t)At = F(s) — F(r) forall s,reT.

A function F': T — R is called an antiderivative of f : T — R provided
FA(t) = f(t) holds for all ¢ ¢ T".

Theorem 2.5 (Existence of Antiderivatives [8]) FEvery rd-continuous function has

an antiderivative. In particular if to € T, then F' defined by

t
F(t) —/ f(r)AT for teT,
to
s an antiderivative of f.

Theorem 2.6 ([8]) If f € C,q and t € T, then

[ rwar=wwro.
Some properties of integration on T are presented next.
Theorem 2.7 ([8]) Let a,b,c €T, a € R, and f,g € Cpq(T). Then

1) U0 + 9] At = [ FOAE+ [ g(D)At;

2) [Jaf)(At=a [} F)AL;

3) [} F(O)At == [ f()AL;

1) [ FAL= [ FOAL+ [7 (1AL

5) J) Fo()g> (At = (f9) (b) = (fg) (a) + [ FA(£)g()AL;
5) 1 FABgAL = (fg) (b) = (fg) (a) + [} Fo()g™(t)AL;
7) Ji F()AE=0;

8) [T F(r)AT = u(t) f(t);

9) If |f| < g on [a,b), then ‘f;f(t)At‘ < [Pgt)At;
10) If f >0 on [a,b), then [* f(t)At > 0.

Theorem 2.8 ([8]) Let a,b € T and f € Cyqy.

2.3. Integration on time scales
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Lv@ﬂvzzjﬂﬂﬁ

where the integral on the right is the usual Riemann integral from calculus.

1) If T =R, then

2) If [a,b] = {t € T : a <t < b} consists of only isolated points, then

l[}@ﬂﬁz

3) If T=hZ = {hk : k € Z}, where h > 0, then

Zte[a,b) H (t> f (t) Zfa < b>
0 if a =0,

- Zte[b,a) p(t) ft) ifa>b.

b SIS FR R ifa<b,
/f(t)At: 0 ifa:b7
' YR r G E ifa>b

4) If T =127, then

b af (@) if a <b,
/ f)At=¢ 0 ifa =0,
‘ @) if a > b.

The notion of the improper integral is defined as follows.

Definition 2.12 ([8]) If supT = oo, and f is rd-continuous on [a,0); then the im-
proper integral is defined by

00 b
/ f)At = lim [ F(t)At for a €T

b—oo [,

provided this limit exists, and we say that the improper integral converges in this case.

If this limit does not exist, then we say that the improper integral diverges.

Theorem 2.9 ([8]) Suppose f : R — R is continuously differentiable and g : T — R is
A-differentiable on T. Then fog: T — R is A-differentiable, and the formula

LfomA(w=={[:f’«g@D-%hu@)fﬁﬂndh}gA@%

holds.
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Theorem 2.10 (Substitution [8]) Assume v : T — R is strictly increasing and T :=
v(T) is a time scale. If f : T — R is an rd-continuous function and v is differentiable

with rd-continuous derivative, then for a,b € T,

/ FwA ()AL = /v(b) (fouv™)(s)As.

v(a)
Theorem 2.11 ([8]) Let a € T%, b € T* and assume f : T x T"— R is continuous at
(t,t), where t € TF with t > a. Also assume that f2(t,.) is rd-continuous on [a,o(t)].
Suppose that for each € > 0 there ezists a neighborhood U of t, independent of r € [a, o (t)],
such that

£ (t)) = f(s,7) = FA(E) () = 8)| < elo(t) — | for all s € U,

where f2 denotes the derivative of f with respect to the first variable. Then

(i) g(t) /ftrArzmplzesg /f (t,r)Ar + f(o(t),1),

(ii) h(t) /ftrArzmplzesh /fAtrAr—f( (1),1),

Lemma 2.1 ([8]) Let a € T* and assume f : T x T*— R is continuous at (t,t), where
t € TF with t > a. Also assume that f2(t,.) is rd-continuous on [a,c(t)]. Where f&
denotes the derivative of f with respect to the first variable. then

B(t) A B(t)
( f(tﬂ“)A?“> :ﬂA(t)f(U(t),ﬁ(t))+04A(t)f(0(t),a(t))+/(t) fA(t ) Ar

a(t)

2.4 The exponential function on time scales

Definition 2.13 ([8]) We say that a function p: T — R is regressive provided
14+ p(t)p(t) #0 for all t € T,
holds. The set of all regressive and rd-continuous function p : T — R will be denoted by
R=R(T)=R(T,R).
And an rd-continuous function p : T — R is positively regressive if

1+pu(t)p(t) >0forallteT.

Definition 2.14 ([8]) Let p € R, the exponential function e, is defined by the ex-

pression

!
ep(t,s) = exp (/S mlog 1+ p(2)p(2) Az) for all (¢,s) e TxT (2.1)
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It is well known that if p € R, then e,(t,s) > 0 for all ¢ € T. Also, the exponential
function y(t) = e,(t, s) is the solution to the initial value problem y* = p(t)y, y(s) = 1.
Other properties of the exponential function are given in the following lemma

Theorem 2.12 ([8]) Let p,q € R and t,r,s € T Then
1) eo(t,s) =1 ande,(t,t) =1;
2) ep(a(t),s) =1 +n)p(t)) e, (t,s);

3) 'ep(%;s—) = egp (t,5), where Sp (t) = p(t)

IETOOK

4) €p (tv S) = ep(ls’t) = €gp (‘97 t);
5) ep(t,s)ep(s,r)=re,(t,1);
6) €p (tv S) €q <t7 S) = Epaq (ta 8);

A
7) 6,?(.,3) =pe, (., s) and < 1 > = _eféi)s);

ep('vs)

8) =) €pogq (ta 5)7'

eq(t,s)

9) if T =R, then e, (t,s) = ef;p(T)dT;

10) if T=R and p (t) = «, then e, (t,5) = e*(=9);

t—1

11) if T =Z, then e, (t,s) = [[ (1 +p(7));

T=5§

t—s

12) if T = hZ with h > 0 and p (t) = «, then e, (t,s) = (1 + ha) = .

Lemma 2.2 ([1]) Ifp € RT, then

t
0<e,(t,s) <exp (/ p(u)Au), vteT.

Corollary 2.1 Ifp € RT and p(t) < 0 for allt € T, then for all s € T with s <t we
have

0<e,(ts) <exp (/Stp(u)Au) < 1.

Theorem 2.13 ([8]) Let T be a periodic time scale with period w > 0. If p € Cpq(T) is
a periodic function with the period T = nw, then

b+T b
/ p(w) Au = / (W), e(b+Toa+T) = ey(b.a) if p € R,

+T

and e,(t +T,t) is independent of t € T whenever p € R.
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Definition 2.15 A function f : [0,7] x R®™ — R is an L —Caratheodory function if

it satisfies the following conditions
(i) For each z € R", the mapping ¢t — f(t, z) is A—measurable.
(ii) For almost all ¢ € [0, 7], the mapping z — f(t, z) is continuous on R™.

(iii) For each r > 0, there exists o, € L4 ([0,7],R) such that for almost all ¢ € [0, T
and for all z such that |z| < r, we have |f(¢, )| < a.(t).

2.4. The exponential function on time scales
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Periodic and nonnegative periodic solutions

of nonlinear neutral dynamic equations on a

time scale

Keywords. Fixed points, Neutral dynamic equations, Time scales.
In this chapter, we expose the work cited in [28] as follow
M. Gouasmia, A. Ardjouni and A. Djoudi, Periodic and nonnegative periodic solutions

of nonlinear neutral dynamic equations on a time scale, International Journal of Analysis

and Applications 16(2) (2018), 162-177.
We use in this chapter the Krasnoselskii-Burton’s fixed point theorem to obtain periodic

and nonnegative periodic solutions of nonlinear neutral dynamic equations on a time scale.
The results obtained here extend the work of Mesmouli, Ardjouni and Djoudi [46].

3.1 Introduction

In 1988, Stephan Hilger [35] introduced the theory of time scales (measure chains) as a
means of unifying discrete and continuum calculi. Since Hilger’s initial work there has
been significant growth in the theory of dynamic equations on time scales, covering a

variety of different problems; see [8], [9], and references therein.
Let T be a periodic time scale such that 0 € T. In this research, we are interested

in the analysis of qualitative theory of periodic and positive periodic solutions of neutral
dynamic equations. Motivated by the papers [[1], [18], [[38], [37], [48], [46]] and the

references therein, we consider the following nonlinear neutral dynamic equation
22(t) = —a(t)h(z7(1) + Q(t,x(t — 7(t)) + G(t,x(t),2(t — 7(1)), te T.  (3.1)
Throughout this chapter we assume that a and 7 are positive rd-continuous functions,

34



Chapter 3. Periodic and nonnegative periodic solutions of nonlinear neutral
dynamic equations on a time scale 35

id — 7 : T — T is increasing so that the function x(t — 7(t)) is well defined over T. The
function h is continuous, () and G satisfying the Caratheodory condition. To reach our
desired end we have to transform (3.1) into an integral equation written as a sum of
two mapping, one is a contraction and the other is continuous and compact. After that,
we use Krasnoselskii-Burton’s fixed point theorem, to show the existence of periodic and

nonnegative periodic solutions.

3.2 Existence of periodic solutions

Let T > 0, T € T be fixed and if T # R, T = nw for some n € N. By the notation
la,b] N'T we mean
[a, b NT={teT:a<t<b},

unless otherwise specified. The intervals [a,0) N'T, (a,b] N'T and (a,b) N T are defined
similarly.
For T" > 0 define
Pr={¢eC(T,R), ¢(t+T)=o(t)},

where C(T, R) is the space of all real valued rd-continuous functions. Then (Pr, ||.||) is a

Banach space when it is endowed with the supremum norm

0[] = sup |o(t)].

te[0,7
Lemma 3.1 Let x € Pr. Then ||z°| = ||x o o exists and ||z7|| = ||z||.

In this chapter we assume that h is continuous, a € R™ is rd-continuous and
alt—T)=a(t), 7t —T)=17(t), 7(t)>7">0, (3.2)
with 7 continuously and 7* is positive constant, a is positive function and
1
1 —equ(t,t—T)=—#0. (3.3)
n
The functions Q(t,x) and G(t,x,y) are periodic in ¢ of period T. That is

Qt—T,x)=Q(t,z), Gt —T,z,y) = G(t,z,y). (3.4)

The following lemma is fundamental to our results.

3.2. Existence of periodic solutions
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Lemma 3.2 Suppose (3.2)-(3.4) hold. If v € Pr, then x is a solution of equation (3.1)
if and only if

x(t)
=1 /t_T k(t wa(u)e” (u) — h(z? (w))]Au + Q(t, x(t — 7(t)))

+nl;ﬁ@mﬂ—amQ%mxm—Tm»y+Gmﬂmmxm—T@»ﬂA% (3.5)

where
k(t,u) = eoq(t,u). (3.6)

Proof. Let z € Pr be a solution of (3.1). Rewrite the equation (3.1) as

(
(2(t) = Q(t, x(t = 7(1))))* + a()[27(t) — Q7 (t,x(t — 7(t)))]
= a(t) [27(t) = W27 (t))] = a@®)Q7 (¢, x(t — (1)) + G(t, x(t), 2(t — 7(1))).

Multiply both sides of the above equation by e,(¢,0) and then integrate from ¢t — T to t

to obtain
/t_T((x(U) — Qu, z(u — 7(u))))eq(u, 0))> Au
- /tT a(u)[z(u) — h(x?(u))]eq(u, 0)Au

+ /tT[—a(u)Q”(u, r(u—7(u))) + Gu,z(u), z(u — 7(u)))]eq(u, 0) Awu.
As a consequence, we arrive at

(z(t) — Q(t, z(t — 7(1))))ea(t, 0)
(@t —T) = Qt — T,a(t — T — 7(t — T))))ea(t — T, 0)

— /t_T a(u) [z (u) — h(z (u))]eq(u, 0) Au

+ /tT[—a(u)Q”(u, r(u—7(u))) + Gu, z(u), z(u — 7(u)))]eq(u, 0) Au.

By dividing both sides of the above equation by e,(¢,0) and using the fact that z(t) =
x(t —T), we obtain

o(0) = QU ot = (1)
=0 [ alla”(w) = ha(w)leos(t. A

+1n /t_T[—a(u)QU(U, z(u—71(u)) + Gu, z(u), z(u — 7(u)))]eca(t, u) Au. (3.7)
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The converse implication is easily obtained and the proof is complete. m
To apply Theorem 1.13, we need to define a Banach space B, a closed bounded convex

subset M of B and construct two mappings; one is a completely continuous and the other

is large contraction. So, we let (B, |.||) = (Pr,|.||) and
M={p€Pr, |l¢| <L}, (3-8)
with L € (0,1]. For x € M, let the mapping H be defined by
H(z) =27 — h(x?), (3.9)
and by (3.5), define the mapping S : Pr — Pr by
(S¢) (1)

= [ bt we() H(e)Au+ QU o(t = 7(t)
+1 /t_T k(t, w)[=a(u)Q7 (u, o(u — 7(u))) + Glu, o(u), o(u — 7(u)))] Au. (3.10)
Therefore, we express the above equation as

(S¢) (1) = (Ap) (8) + (By) (1),

where A, B : Pr — Pr are given by

0 [ Kt o (gl = () + Gl (), gl = @) Au. (@.11)

and .
(Bp) (t) = ﬁ/tT k(t, u)a(u) H(p(u)) Au. (3.12)
We will assume that the following conditions hold.
(H1) a € LY [0,T] is bounded.
(H2) @, G satisfies Caratheodory conditions with respect to L [0, 7.

ere exists periodic functions qq, gs € , 1’|, with perio , such that
H3) Th ists periodic f i q1,q2 € L\ [0, T], with period T h th

Qt, 2)] < i (t) 2] + ¢a(1).
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(H4) There exists periodic functions gy, g2, g3 € L [0, T], with period T, such that

|G(t, 2, y)| < g1(t) 2| + g2(t) [y| + ga(t).

Now, we need the following assumptions

a(t)L + go(t) < %L, (3.13)
g1(t) L+ g2(t) L + g3(t) < voLa(t), (3.14)
J(n+7) <1, (3.15)

where 71, 79 and J are positive constants with J > 3.

Lemma 3.3 For A defined in (3.11), suppose that (3.2)-(5.4), (3.13)-(3.15) and (H1)-
(H4) hold. Then A : M — M.

Proof. Let A be defined by (3.11). Obviously, Ay is rd-continuous. First by (3.2) and
(3.4), a change of variable in (3.11) shows that (Ap)(t+7T) = (Ap)(t). That is, if p € Pr
then Ay is periodic with period T'. Next, let ¢ € M, by (3.13)—(3.15) and (H1)-(H4) we
have

—~

Ap) (1)]
Q(t, ¢(t —7(1)))|

n/t k(t,u) [a(u) |Q7 (u, o(u = 7(u)] + [G(u, p(u), p(u = 7(u)))[] Au

=T

IN

+

< @) [t = 70))] + ¢(?)

k(t, u)a(u)lqi(u) [o(u = 7(u))] + g2(u)]Au

+

Ui

t

+n [kt w)]gr(u) le(u)] + g2(w) [e(u = 7(u))| + gs(u)] Au

L
L
L
<L +yL < 7 < L.
That is Ap e M. =

Lemma 3.4 For A: M — M defined in (3.11), suppose that (3.2)-(3.4), (3.13)-(5.15)
and (H1)-(H}) hold. Then A is completely continuous.

Proof. We show that A is continuous in the supremum norm, Let ¢, € M where n is a
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positive integer such that ¢, — ¢ as n — oo.

[(An) (1) = (Ap) (1)]
<[Q, en(t = 7(1))) — QUL (t — 7(1)))]

+ n/tT k(t, w)a(u) Q7 (u, pn(u — 7(u))) — Q7 (u, o(u — 7(u)))[ Au

+ n/tT k(t,u) |G(u, on(u), on(u —7(u))) — G(u, p(u), o(u — 7(u)))| Au.

By the Dominated Convergence Theorem, lim |[(Ag,) (t) — (Ag) (t)] = 0. Then A is
continuous. We next show that A is completerf}_f> continuous. Let ¢ € M, then, by Lemma
3.3, we see that

[ Al < L.

And so the family of functions Ay is uniformly bounded. Again, let p € M. Without
loss of generality, we can pick w < t such that t —w < T. Then

|(Ap) (1) = (Ap) (W)
< QL ot — 7(1))) — Qw, p(w — 7(w)))|

/t B(t, w)a(u)Q° (u, (u — 7(w)))Au

=T

+n

[ keu)a)@ w et - rw))au

0| [ kG pu)plu = ) A

[ MG ) ol = )
< 10U plt = (1) — Qe ol = ()

+ ano/ ) [a(u)qL(u) +g\/§L(u)} Au

=T

[ bt = k)] [aw)an ) + g,5,0] Au
< 1l ¢t — (1)) ~ Qe pleo — ()

+ 2nk0/ [a(u)qL(u) + g\/ﬂ(u)} Au

tn / Ikt ) — K(w, )| [a(w)az(u) + g5, (u)] Au,

where ky = rf1a>T< ]{k(t,u)}, then by the Dominated Convergence Theorem
uc|t—T,t

|(Ap)(t) — (Ap)(w)] — 0 as t — w — 0 independently of p € M. Thus (Ay) is equicon-

tinuous. Hence by Ascoli-Arzela’s theorem A is completely continuous. m
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Now, we state an important result see [1, Theorem 3.4] and for convenience we present
below its proof, we deduce by this theorem that the following are sufficient conditions

implying that the mapping H given by (3.9) is a large contraction on the set M.

(H5) h:R — R is continuous on [—L, L] and differentiable on (—L, L),
(H6) the function h is strictly increasing on [—L, L],

(H7) sup A/(t) <1
te(—L,L)

Theorem 3.1 Let h: R — R be a function satisfying (H5)—(H7). Then the mapping H

in (3.9) is a large contraction on the set M.

Proof. Let ¢7,¢7 € M with ¢ # 1°. Then ¢7(t) # ¢°(t) for some ¢t € T. Let us
denote the set of all such ¢ by D(p,), i.e

D(p,¢) ={t e T: ¢°(t) #¢7(1)} -

For all t € D(p,%), we have

h(o® — h(y°
<l (0) - wio)l |1 - M =) (3.10
Since h is a strictly increasing function we have
Me(1)) = h(1" () > ( for all t € D(p, ). (3.17)

w7 (t) — 7 (t)

For each fixed ¢t € D(p, ) define the interval I; C [-L, L] by
;= ] F@T0) i () <y (1),
(W7 (2), 7 (1)) if 7(t) < ¢ (1).

The Mean Value Theorem implies that for each fixed t € D(p,1)) there exists a real

M (1) e (®)
F—vm

number ¢; € I; such that

By (H6) and (H7) we have

0< inf A(u) < infh'(u) <h'(¢) <suph'(u) < suph’ (u) < 1. (3.18)

ue(—L,L) u€ly u€ly ue(—L,L)
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Hence, by (3.16)—(3.18) we obtain

, (3.19)

u€(—L,L)

|<Hso><t>—<Hw><t>|sww—waﬂ'l— inf #(u)

for all t € D(p,1). This implies a large contraction in the supremum norm. To see this,

choose a fixed € € (0, 1) and assume that ¢ and ¢ are two functions in M satisfying

e< sup fo(t) =) = lle -
te(—L,L)

If |p7(t) — 47 (t)] < § for some ¢t € D(p,1)), then we get by (3.18) and (3.19) that

[(He)(t) = (H) )] < | (1) =97 (0)] < 5 llp = 2] (3.20)

1
2
Since h is continuous and strictly increasing, the function h(u + §) — h(u) attains its
minimum on the closed and bounded interval [—L, L]. Thus, if § < |¢7(t) —¢7(t)| for

some t € D(p,1), then by (H6) and (H7) we conclude that

S he?(1) — h(y? (1))
T e7(t) —yr(t)

> )\,

where

A= %min{h(u—i— g) — h(u) :u € [—L,L]} > 0.

Hence, (3.16) implies

[(He)(t) — (H) (@) < (1= A) [le — ol (3.21)

Consequently, combining (3.20) and (3.21) we obtain

[(He)(t) = (H) )] < 0l =l (3.22)

1
= - 11— .
) maX{Q, )\}

The next result shows the relationship between the mappings H and B in the sense of

where

The proof is complete. =

large contractions. Assume that

max {|H(—L)|,|H(L)|} < % (3.23)

Lemma 3.5 Let B be defined by (3.12), suppose (H5)-(H6) hold. Then B : M — M is

a large contraction.
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Proof. Let B be defined by (3.12). Obviously, By is continuous and it is easy to show
that (By)(t+T) = (By)(t). Let p € M

((Be)(®)| < n/t_T k(t, u)a(u) max {|H(=L)[, |[H(L)|} Au
S — < La

which implies B : M — M.
By Theorem 3.1, H is large contraction on M, then for any ¢, ¥» € M, with ¢ #
and for any € > 0, from the proof of that Theorem, we have found a ¢ < 1, such that

(B0~ (B0 = |o [ Heua(lH(p(w) - H)Au

t
sww—wm/’kWMMMAusmW—ww
t—=T
The proof is complete. =

Theorem 3.2 Suppose the hypothesis of Lemmas 3.3, 3.4 and 3.5 hold. Let M defined
by (3.8). Then the equation (3.1) has a T-periodic solution in M.

Proof. By Lemma 3.3, 3.4, A is continuous and A(M) is contained in a compact set. Also,
from Lemma 3.5, the mapping B is a large contraction. Next, we show that if ¢, ¢ € M,
we have ||AY + Bypl|| < L. Let p,v € M with |||, ||¥]] < L. By (3.13)-(3.15)

oL
|AY + Bo|| < (1 +7)L + —

J
L 2L
<-4+ —<L.
<7 + 7S
Clearly, all the hypotheses of the Krasnoselskii-Burton’s theorem are satisfied. Thus there
exists a fixed point z € M such that z = Az + Bz. By Lemma 3.2 this fixed point is a

solution of (3.1). Hence (3.1) has a T-periodic solution. m

3.3 Existence of nonnegative periodic solutions

In this section we obtain the existence of a nonnegative periodic solution of (3.1). By
applying Theorem 1.13, we need to define a closed, convex, and bounded subset M of Py.
So, let

M={pePr:0<¢<K}. (3.24)

where K is positive constant. To simplify notation, we let

— min eog(t,u), M = calt ). 3.25
m uerﬁgr%’ﬂe@( u) uéﬁ?}ﬁt}e@( u) (3.25)
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It is easy to see that for all (t,u) € [0,2777,
m < k(t,u) < M. (3.26)

Then we obtain the existence of a nonnegative periodic solution of (3.1) by considering

the two cases;
1) Qt,y) > 0,Vt€[0,T], y € M.
2) Qt,y) <0,vte[0,T],y € M.

In the case one, we assume for all ¢ € [0,T], x,y € M, that there exist a positive

constant ¢; such that

0<Q,y) <ay, (3.27)

6 <1, (3.28)

0 < —a(t)Q(t,y) + G(t,x,y), (3.29)
K (1 — Cl)

a(t)H(p(t)) —a(t) Q7 (t,y) + G(t, 2,y) < (3.30)

MnT

Lemma 3.6 Let A, B given by (3.11), (3.12) respectively, assume (3.27)-(5.30) hold.
Then A, B : M — M.

Proof. Let A defined by (3.12). So, for any ¢ € M, we have
0 < (Ap) (t) < Q(t, p(t —7(t)))
[kt ) (a0l = () + Gl (). o = ()] Au

c1)
< =)\ K=K,
77/ MnT uta

That is Ap € M.
Now, let B defined by (3.12). So, for any ¢ € M, we have

K(1—e) K
Bo)(t) < M TNy < T — K.
0 < (Bo)(t) ”/ MgT = AT

That is Bp e M. m

Theorem 3.3 Suppose the hypothesis of Lemmas 3.4, 3.5 and 3.6 hold. Then equation

(3.1) has a nonnegative T-periodic solution x in the subset M.
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Proof. By Lemma 3.4, A is completely continuous. Also, from Lemma 3.5, the mapping
B is a large contraction. By Lemma 3.6, A, B : Ml — M. Next, we show that if ¢, € M,
we have 0 < A+ By < K. Let ¢, € M with 0 < ¢,¢ < K. By (3.27)—(3.30)

(Ap)(t) + (Bo)(1)
= n/tT k(t, w)a(u)H(p(u) Au+ Q(L, ¢(t — (1))

+1 /t_T k(t,u) [=a(u)Q7 (u, Y (u — 7(u))) + Glu, Y(u), Y(u = 7(u)))] Au

¢ K(1-

¢1)
M Au K =K.
/ M77T + ¢

On the other hand,
(AY)(t) + (Byp)(t) = 0.

(Clearly, all the hypotheses of the Krasnoselskii-Burton’s theorem are satisfied. Thus there
exists a fixed point z € M such that z = Az + Bz. By Lemma 3.2 this fixed point is a

solution of (3.1) and the proof is complete. m
In the case two, we substitute conditions (3.27)—(3.30) with the following conditions

respectively. We assume that there exist a negative constant c, such that

ey < Q(ty) <0, (3.31)

<1, (3.32)

A < dOH(0) - aQt) + Gt ), (3.33)
(D) = ()Q (t.9) + Glt.9) < 7 (3.34)

Theorem 3.4 Suppose (3.31)-(3.34) and the hypothesis of Lemmas 3.3, 3.4 and 3.5 hold.

Then equation (3.1) has a nonnegative T-periodic solution x in the subset M.

Proof. By Lemma 3.3, 3.4, A is completely continuous. Also, from Lemma 3.5, the
mapping B is a large contraction. To see that, it is easy to show as in Lemma 3.6,
A, B : M — M. Next, we show that if ©,9 € M, we have 0 < Ay + By < K. Let

3.3. Existence of nonnegative periodic solutions
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©,1 € M, with 0 < 4 < K. By (3.31) (3.34)

(A9) (1) + (By) (1)
— 1 / Kt u)alu) H(p(w) u + Qe vt ~ (1)

Tty / (e 0) () Q" (= 7(0) + Gl (), = ()] A

< k(t M—A =
= / (e / MyT ="
On the other hand,

(AG)(t) + (Bg) (t >n/ MMnTAu+c2K—O

Clearly, all the hypotheses of the Krasnoselskii-Burton’s theorem are satisfied. Thus there
exists a fixed point z € M such that z = Az + Bz. By Lemma 3.2 this fixed point is a
solution of (3.1) and the proof is complete. m

3.3. Existence of nonnegative periodic solutions
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Krasnoselskii-Burton'’s fixed point
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In this chapter, we expose the work cited in [30] as follow

M. Gouasmia, A. Ardjouni, A. Djoudi, Study of stability in nonlinear neutral dynamic
equations on time scales using Krasnoselskii-Burton’s fixed point, Memoirs on Differential

Equations and Mathematical Physics, Accepted 2020.
In this chapter, we use the Krasnoselskii-Burton’s fixed point theorem to obtain stabil-

ity results about the zero solution for a nonlinear neutral dynamic equation with variable

delay.

4.1 Introduction

In this chapter, we consider the following nonlinear neutral dynamic equations with vari-

able delay given by
w2 (t) = —a(t)h(z (1) + (Qt, x(t — 7(1)" + G(t, x(t), x(t — 7(1))),  (4.1)
with an assumed initial function
x(t) = ¥(t), t € [mo,0]NT,

where T is an unbounded above and below time scale and such that 0 € T.
Our purpose here is to use a modification of Krasnoselskii’s fixed point theorem due to

Burton (see [16, Theorem 3]) to show the asymptotic stability and the stability of the zero

solution for equation (4.1). Clearly, the present problem is totally nonlinear so that the

46
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variation of parameters can not be applied directly. Then, we resort to the idea of adding
and subtracting a linear term. As noted by Burton in [16], the added term destroys a
contraction already present in part of the equation but it replaces it with the so called a
large contraction mapping which is suitable for fixed point theory. During the process we
have to transform (4.1) into an integral equation written as a sum of two mapping; one is
a large contraction and the other is compact. After that, we use a variant of Krasnoselskii
fixed point theorem, to show the asymptotic stability and the stability of the zero for
equation (4.1). In the special case T = R, Mesmouli, Ardjouni and Djoudi [47] show the
zero solution of (4.1) is asymptotically stable by using Krasnoselskii-Burton’s fixed point
theorem. Then, the results presented in this chapter extend the main results in [47].

In this chapter, we give the assumptions as follows that will be used in the main results.

(H1) 7 : [0,00) N T — T is a positive rd-continuous function, id — 7 : [0,00) N T — T
is an increasing mapping such that (id — 7) ([0,00) N'T) is closed where id is the identity

function. Moreover, there exists a constants [ > 0 such that for 0 < t; <ty
|T(t2> — T(tl)’ S l2|t2 — tll

(H2) ¢ : [mp,0]N'T — R is a rd-continuous function with my = —7 (0).
(H3) a : [0,00) N T — (0,00) is a bounded rd-continuous function and there exists a
constant [3 > 0 such that for 0 < ¢; < t,

/t :2 a(u)Au

(H4) @ : T x R — R is a Lipschitz continuous function and @ (¢,0) = 0, that is, for
t1,to > 0 and 2,y € [—R, R] where R € (0, 1], there exist constants ly, g > 0, such that

S l3|t2 — t1|.

|Q(t1,2) — Qta, y)| < lolty — to| + Eglz —yl .

Also, @) is a bounded function and satisfies the Caratheodory condition with respect to
L} ([0,00) N'T), such that

Q(t ot = 7)) < grlt) < TR

where «a; is a positive constant.

(H5) The function G : T x R x R — R satisfies the Caratheodory condition with re-
spect to L) ([0,00) NT), G/a is a bounded function and G (¢,0,0) = 0, such that for
t >0,

|Gt 0(t), ot = 7(1))] < 92r(t) < aza(t)R,
where s is a positive constant.

(H6) There exists a constant J > 3, such that

J(on + ag) < 1,

4.1. Introduction
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and

2
(EQ+EQl2)l1+lo+3R (%4‘0&24—3) l3 <l17

where [; is a positive constant.

(H7) h : R — R is continuous and strictly increasing on [—R, R], h(0) = 0, h is
differentiable on (—R, R) with h/(z) <1 for x € (=R, R).

(H8) For v > 0 small enough,

2
[1+EQH+(E@+EQZQ)Z1+lo+3R(ﬂ+a2+—> I3 <1y,

2 J
and IR
[1 + EQ] ’ye@a(t, O) + 7 < R.
Also,
2R
max {|H(=R)|, |[H(R)[} < —,
where H(z) = 27 — h(z?).
9var (t)

(H9) t — 7(t) = 00, eca(t,0) — 0, gr(t) — 0 and —0ast— 0.

a(t)
4.2  Stability

We begin this section by the following lemma.

Lemma 4.1 z is a solution of equation (4.1) if and only if

z(t) = [(0) = Q(0,¥(=7(0)))] eca(t, 0)

a(s)eca(t,s)H(x(s))As + Q(t,x(t — 7(t)))

ealt; s) [=a(s)Q7(s, (s — 7(s))) + G(s,2(s), (s — 7(s)))] As, (4.2)

+

S— S—

_|_

where
H(x) =2 — h(x?). (4.3)

Proof. Let z be a solution of (4.1). Rewrite the equation (4.1) as

(2(t) = Q(t,a(t — 7(1))))" + a()[x”(t) — Q7 (t, x(t — 7(t)))]
= a(t) [27(t) = h(z ()] — a(H)Q7(t, x(t — 7(1))) + G(t, 2(t), 2(t — 7(1)))-

4.2. Stability
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Multiply both sides of the above equation by e,(t,0) and then integrate from 0 to ¢ , we
obtain

/0 ((2(s) = Q(s,x(s — 7(5)))eals, 0)As
= /Ot a(s)[z7(s) — h(z7(s))]ea(s,0)As

+ /Ot[—a(s)QU(s, (s —7(8))) + G(s,2(s),z(s — 7(5)))]ea(s,0)As.
As a consequence, we arrive at

[o(6) — QUt. ot — (1)) ea(t,0) — (0) + Q0. (~r(0)))

= [ ala7(6) = e Dl 025

+ /Ot[—a(S)QU(S, (s —7(8))) + G(s,2(s),x(s — 7(5)))]ea(s, 0)As.
By dividing both sides of the above equation by eq(t, 0) we obtain
#(8) — QU 2(t — 7(6) — [6(0) — Q0. $(~7(0)))] (.0
= [ a)a” ) = i Dlecalr )25

+ /0 [—a(s)Q7(s,x(s — 7(s))) + G(s,z(s),z(s — 7(s)))]eca(t, s)As. (4.4)

The converse implication is easily obtained and the proof is complete. m

From the existence theory, which can be found in [18] or [32], we conclude that for each
rd-continuous initial function ¢ € Cyq([mo,0]NT, R), there exists a rd-continuous solution
x(t, 0,) which satisfies (4.1) on an interval [0,0)NT for some o > 0 and z(¢,0, ) = (1),
t € [mo,0]NT.

To apply Theorem 1.13, we need to define a Banach space x, a closed bounded convex
subset M of y and construct two mappings; one large contraction and the other is compact
operator. So, let w : [mgy,00) N T — [1,00) be any strictly increasing and rd-continuous
function with w(mgy) = 1, w(t) — oo as t — oo. Let (S5,].|,) be the Banach space of
rd-continuous ¢ : [mg,00) N T — R for which

p(t
= sup |—=| < 0.
Pl = 20 [t
Let R € (0, 1] and define the set
M . ={p € S:¢isl-Lipschitzian, |p(t)| < R, t € [mg,00)NT
and p(t) = ¢(t) if t € [mo,0]NT}. (4.5)

4.2. Stability
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Clearly, if {¢,} is a sequence of [;-Lipschitzian functions converging to some function ¢,
then

lp(t) — ()| = [p(t) = n(t) + Pult) — wn(s) + @n(s) — p(s)]
< [p(t) = eu(®)] + [en(t) — n(s)] + lpn(s) — ©(s)]
< |t — s,

as n — oo, which implies ¢ is [-Lipschitzian. It is clear that M is closed convex and
bounded. For ¢ € M and t > 0, we define by (4.2) the mapping P : M — S as follows

(P) () = [4(0) — Q0, i~ (0)))] eoa(t,0)
n / a(8)eoalts ) H(o(s)) As + Q(t olt — 7(t))

+ /Ot ea(t; s) [=a(s)Q7(s, (s — 7(s))) + G(s,0(s), (s — 7(s)))] As.  (4.6)

Therefore, we express mapping (4.6) as
Py =Ap+ By,
where A, B : M — S are given by
(Ap)(t) = Q(t, p(t — 7(1)))

+ /Ot eca(l, 5) [=a(s)Q7(s, (s — 7(s))) + G(s, (s), p(s — 7(s)))] As,  (4.7)

and
(Be)(t) = [¢(0) = Q0,9 (=7(0)))] eca(t, 0) + /Ot a(s)eca(t, s)H(p(s))As.  (4.8)

By applying Theorem 1.13, we need to prove that P has a fixed point ¢ on the set M,
where x(t,0,v) = @(t) for ¢ > 0 and z(¢,0,¢) = ¥(t) on [my, 0] N'T, =(t,0,1) satisfies
(4.1) and |z(t,0,v)| < R with R € (0, 1].

By a series of steps we will prove the fulfillment of (i), (ii) and (iii) in Theorem 1.13.

Lemma 4.2 For A defined in (4.7), suppose that (H1)-(HG) hold. Then, A : M — M

and A is continuous and AM is contained in a compact subset of M.

Proof. Let A be defined by (4.7). Then, for any ¢ € M, we have

|(Ae) ()] < 1QE ot — 7(1)))] + /Ot eca(t, 5) [a(s) [Q7 (s, p(s — 7(s)))]

+[G(s,0(s), 0(s = 7(s)))[] As

< qp(t) + R/Ot eca(t, ) (a(S)QR];S) + gﬂg(S)) As

a aq R

4.2. Stability
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That is |(Ag) (f)] < R. Second we show that, for any ¢ € M the function Ay is [;-
Lipschitzian. Let ¢ € M, and let 0 <¢; < 15, then

[(Ap) (t2) — (Ap) (t1)]
< |Q(t2, p(ta — 7(t2))) — Q(t1, p(ts — 7(t1)))]
/0 2 eealta; s) [—a(s)Q7(s, (s — 7(5))) + G(s,0(s), p(s — 7(s)))] As

+

- /0 ecalts, $) [a(s)Q7 (s, (s — 7(5))) + G(s, 9(s), (s — 7(5))] As| (4.9)
By hypotheses (H1), (H3) and (H4), we have

|Q(t2, p(ta — 7(t2))) — Q(t1, p(ts — 7(t1)))]
<lolty — t1] + Egli|(t2 — t1) — (7(t2) — 7(t1))]
< (lo + Eoly + Eolily)[ts — t1], (4.10)

where [y is the Lipschitz constant of ¢. In the same way, by (H3)-(H5), we have

to

/e@a(tz, s) [=a(s)Q° (s, (s = 7(5))) + G(s,¢(s), (s = 7(s)))] As

- /6ea(t1, s) [—a(s)Q (s, 0(s = 7(5))) + G(s,9(s), (s — 7(s)))] As

0

t1

/ —a(s)Q° (s, 0(s — 7())) + G (5, 0(5), pls — 7()))] As

0

<

Xeoa(t1, s) (eoalta, t1) — 1) As|

to

+ /eea(t% s) [—a(s)Q° (s, p(s — 7(s))) + G(s,0(s), p(s — 7(5)))] As
<<%+a2 R |eca(ta, t1) —1]/ s)esa(t1, $)A
+/ coaltz: 5) (a()ar(s) + 9,2n(s)) As

<%+>/ »

a(s)eca(tz, s) (/((r)qR(THgﬁR(T))N)AAS,

_I_

4.2. Stability
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S0,

/ a(t2,8) [=a(s)Q7 (s, (s — 7(s))) + G(s,0(s), p(s — 7(s)))] As

- / eca(tr, s) [-a(s)Q° (s, p(s — 7(s))) + G(s,¢(s), p(s — 7(s)))] As

to

(%+ :) R / | (SMS*{%N%S) X (a<r>qR<r>+gﬁR<r>)m}

t1 t1

_l’_
\

 a(s)ecaltn ) [ (arhants) + g,utr)) Arss

t1 t1

< (% +a2> R/: a(s)As

+ [ s 9+ s (14 [ ats e@a<t2,s>As)

< (% +a2) As+2/ (a(s)qr(s) + gyzr(s)) As

< (% o) R / $)As + 2 (% +ax) R /:2 a(s)As

< 3R( +a2) stz — tal. (4.11)

Thus, by substituting (4.10) and (4.11) in (4.9), we obtain

|(Ap) (t2) — (Agp) (11)]
(lo + EQll + EQl l2)|t2 — t1| + 3R < + CYQ) l3 |t2 — t1|
<li|ta —t].
This shows that A is [-Lipschitzian if ¢ is. This completes the proof of A : M — M.

Since Ay is [-Lipschitzian, then AM is equicontinuous, which implies that the set
AM resides in a compact set in the space (5, ].|,).

4.2. Stability
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Now, we show that A is continuous in the weighted norm, let ¢, € M where n is a
positive integer such that ¢, — ¢ as n — oo. Then
(Awn) (1) = (Ap) (1)
w(t)
< QU n(t = 7(1)) — QUE @t — 7(1)))],,
t

+ /a(S)eea(t, 8) Q7 (s, pn(s = 7(s))) = Q7(s, (s = 7(s)))],, As

+ /eea(t s)|G(s, on(s), on(s — 7(s))) = G(s,0(s), p(s — 7(s)))l,, As.
0
By the dominated convergence theorem, lim [(Ap,)(t) — (Ap)(t)|, = 0. Then A is con-
tinuous. This completes the proof of A : /n\/—{ Oo—> M is continuous and AM is contained in
a compact subset of M. m
Now, we state an important result implying that the mapping H given by (4.3) is a

large contraction on the set M. This result was already obtained in [1, Theorem 3.4].

Theorem 4.1 Let h : R — R be a function satisfying (H7). Then the mapping H in
(4.3) is a large contraction on the set M.

The relations of (H8) will be used below in Lemma 4.3 and Theorem 4.2 to show that
if ¢ = R and if ||1]| < 7, then the solutions satisfies |z(t,0, )| < e.

Lemma 4.3 Let B be defined by (4.8). Suppose that (H1)-(H3), (H7) and (H8) hold.
Then B : M — M and B is a large contraction.

Proof. Let B be defined by (4.8). Obviously, B is continuous with the weighted norm.
Let ¢ € M,

((Be) ()] < [#(0) = Q(0,9(=7(0)))] eea(t, 0) + /Ota(S)eea(t, s) [H(o(s))| As

< [1+ Eq]yea(t,0) + / a(s)ecalt, s) max {|H(~R)| ,|H(R)[} As < R,

and we use a method like in Lemma 4.2, we deduce that, for any ¢ € M the function By
is [;-Lipschitzian, which implies B : M — M.

By Theorem 4.1, H is large contraction on M, then for any ¢, ¢ € M, with ¢ # ¢ and
for any € > 0, from the proof of that Theorem, we have found a 6 < 1, such that

‘Bso<t>—B¢<t> < /0 a(s)ecalt, s) [H(p(s)) — H(¢(s))|, As

w(t)

The proof is complete. m

4.2. Stability
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Theorem 4.2 Assume that (H1)-(H8) hold. Then the zero solution of (4.1) is stable.

Proof. By Lemmas 4.2 and 4.4, A : M — M is continuous and AM is contained in a
compact set. Also, from Lemma 4.3, the mapping B : M — M is a large contraction.
Firstly, we show that if ¢,¢ € M, we have ||[Ap+ B¢| < R. Let p,¢ € M with
el ¢l < R, then

2R
[Ap + Bo| < (1+ Eq)veea(t,0) + (an + az) R+ —

J
R 2R
< (14 Eg)vesa(t,0) + i + N <R.

Secondly, we prove that, for any ¢, ¢ € M the function Ap + B¢ is [-Lipschitzian. Let
o, € M, and let 0 < t; < ty, then

[(Ap + B9) (t2) — (Ap + B9o) (1)

2
< ([1 + Eg|lvy+ (Eg + Egly) li + 1o+ 3R (% + ay + j) l3) |te — t1]
<yt —t4].

Clearly, all the hypotheses of the Krasnoselskii-Burton theorem are satisfied. Thus there
exists a fixed point z € M such that z = Az + Bz. By Lemma 4.1 this fixed point is a

solution of (4.1). Hence the zero solution of (4.1) is stable. m

Remark 4.1 When T = R, Theorem 4.2 reduces to Theorem 4 of [47]. Therefore,

Theorem 4.2 is a generalization of Theorem 4 of [47].

4.3 Asymptotic stability
Now, for the asymptotic stability, define Mg by
Mo = {p € S: pis [;-Lipschitzian, |p(t)] < R, t € [mgy,00) NT,
o(t) =(t) if t € [mp,0)N'T and |p(t)] — 0 ast — oo} . (4.12)

All of the calculations in the proof of Theorem 4.2 hold with w(t) = 1 when |.| , is replaced

by the supremum norm ||.||.

Lemma 4.4 Let (H1)-(H6) and (H9) hold. Then, the operator A maps M into a compact
subset of M.

Proof. First, we deduce by the Lemma 4.2 that AM is equicontinuous. Next, we notice

that for arbitrary ¢ € M we have

A0 01 < an0) + [ ecalt: ha(s) (ante) + 2227 ) s i gt
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We see that ¢(t) — 0 as t — oo which implies that the set AM resides in a compact set
in the space (5, ||.||) by Theorem 1.4. m

Theorem 4.3 Assume that (H1)-(H9) hold. Then the zero solution of (4.1) is asymp-
totically stable.

Proof. Note that, all of the steps in the proof of Theorem 4.2 hold with w(t) = 1 when
||, is replaced by the supremum norm ||.||. It is sufficient to show, for ¢ € M, then
Ap — 0 and By — 0. Let ¢ € M, be fixed, we will prove that [(Ap) (t)] — 0 as t — oo,

as above we have

[(Ap) ()] < 1Q(E, ot — 7(1)))]
+ /O eoa(t; s) [a(s) Q% (s, (s = 7(5))) + 1G5, ¢(s), p(s = 7(s)))[] As.

First, we have
Q(t, o(t = 7(t)))] < qr () = 0 as t — oo,

Second, let ¢ > 0 be given. Find T" such that |p(t — 7(t))|,|¢(t)| < e, for t > T. Then

we have
/0 eca(l, s) [a(s) [Q7 (s, o(s — 7(s)))| + |G (s, 0(s), p(s — 7(s)))[] As
= eca(t, T) /0 eca(T',5) [als) |Q7 (s, (s — 7(s)))| + |G (s, ¢(s), p(s — 7(s)))|] As

+ / esa(t, 8) [a(s) |Q7 (s, (s = 7(s)))| + |G(s, (s), (s = 7(5)))[] As

T

< eqa(t,T) <% + a2> R+ <% + a2> E.

By (H9) the term eqq(t, T) (% + o) R is arbitrarily small, as t — oo, In the same way,
we obtain By — 0. Then, by the Krasnoselskii-Burton theorem, there exists a fixed point
z € My such that z = Az + Bz. By Lemma 4.1 this fixed point is a solution of (4.1).
Hence the zero solution of (4.1) is asymptotically stable.This completes the proof. m

Remark 4.2 1) When T = R, Theorem 4.3 reduces to Theorem 5 of [47]. Therefore,

Theorem 4.3 is a generalization of Theorem 5 of [47].
2) The sufficient conditions (H1)-(H9) of Theorem 4.3 are essentially for applying

Theorems 1.13 and 1.4.

4.3. Asymptotic stability



Chapter 5

Study of asymptotic behavior of solutions of

neutral mixed type dynamic equations on a

time scale

Keywords. Contraction mapping, neutral dynamic equations, mixed type, asymptotic
behavior, time scales.

In this chapter, we expose the work cited in [29] as follow

M. Gouasmia, A. Ardjouni and A. Djoudi, Study of asymptotic behavior solution of
neutral mixed type dynamic equations on a time scale, Mathematics in Engineering,

Science and Aerospace MESA 10(2) (2019), 291-301.
The objective of this work is to study the asymptotic behavior of solutions of a neutral

mixed type dynamic equation on a time scale.

5.1 Introduction

Let T be a time scale which is unbounded above and below and such that ¢; € T. In this

work, we consider the mixed type neutral dynamic equation on time scale of the from:

~ k I

T2 () Fa(t)a® (T () + Y bi (@) x(r () + Y e (D) (r; () =0, (5.1)

=1 Jj=1

with the initial condition
z(t) = 0(t) for t € [y, 0] N'T, (5.2)
where 6 € Cyq([70,t0] N T, R) and

10 = inf{7;(s) : s > ty, i = 1,...k}.

26
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Also, a, b; and ¢; are rd-continuous functions and 7, 7; and r; are non-negative rd-

continuous functions such that
7(t) — ooast— oo, 7(1) >t t>t
Ti(t) — oocast—o0,i=1,...k 7,(t) <t, t>1.
rj(t) — oocast—o0, j=1,...,0, r;(t) >t t>1.

In order for the functions z(7(t)), x(7;(t)) and x(r;(t)) to be well-defined and rd-continuous
over [ty, 00)NT, we assume that 7, 7;,7; : [to, 00)NT — T are increasing mappings such that
7 ([to,00) N'T), 7 ([to,00) NT) and 7; ([tg, 00) N'T) are closed. To show the asymptotic
behavior of solutions of (5.1), we transform (5.1) into an integral equation and then use
the contraction mapping principle. Further, we will establish necessary and sufficient
conditions for all solutions of (5.1) to converge to zero. In the special case T = R, Bicer
[24] show the asymptotic behavior of solutions of (5.1) by using the fixed point theorem.
Then, the results obtained here extend the work of Bicer [24].

5.2 Asymptotic behavior of solutions

Theorem 5.1 Let a, b; and c; non-positive functions. Assume that the following inequal-

ity has a nonnegative solution A € R*
l

—a(t)X(T (1)) ey Zb eon (6,7 (1) =) i () e (r (t) 1) < A (t), (5.3)

j=1
fort >ty. Then (5.1) has a positive solution.
Proof. Let Ay € RT be a nonnegative solution of (5.3). Set
Aot (t), if o <t <tp,
A (8) = 4 =a(t) Aot (7 (1)) ex,y (7 (1) 8) = 00 bi () e,y (17 (8))
=g (B en,, (ri (1), 1), t>to,

for n =1,2,.... Then, by (5.3), we get
k

Ao (1) 2 —a(t) Ao (T (1)) exy (7 () 1) = D bi () ean, (.7 (1))

i=1
=D G Wen (5 (6),1) = M (1),
j=1
Then, we obtain Ag(t) > Ai(t) > ... > A\, (f) > 0. So, there exists a pointwise limit
A(t) = lim A\, (t). So, from the Lebesgue convergence theorem, we obtain
n—oo

~

k l

At) = —a(®)A (T () ex (T (1), 8) = Y bi(t) ean (7 (1) = )¢5 (t) ex(r; (£) 1)

i—1 j=1
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Hence,

is a positive solution of (5.1). m

A
Theorem 5.2 Let 72(t) # 0, %, b; and ¢; be non-positive functions and let [T“A(ZJ > 0,
allo) . 4 oo, If

T8 (to)

o |
/ Z ¢j (u) Au = —oo,
to j=1

and x is a eventually positive solution of (5.1), then x(t) — oo ast — oo.

Proof. Assume that x(t) > 0 for ¢ > T7. Choose T' > T; such that 77 < inf{r;(s) : s >
T, i=1,...k}. Let m(t) = <9 Then #2(t) + a(t)z®(r(t)) > 0, for t > T, and

TA()"

2 () +a(t) 2™ (7 (1) = - Z bi () (7: (1)) — Z ¢; (1) x (r; (1)),

that is

[ (8) + m(t)a (r ()] = m® (82 (7 (8) = = D¢ (D) z (r; (1))

j=1

From this, we can write

which implies
x(t)+m(t)z (1 (t) > m(ty)x (7 (to)) — x (T) /t Z ¢j (u) Au.

So, we get

Then z(t) > 00 ast — co. =

5.2. Asymptotic behavior of solutions
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A
Theorem 5.3 Let T‘ZA(Z) > 0, b; and c¢j be non-negative functions and let [TGA(Z)] < 0,
a(to) £ o0o. If

T (to)

o |
/ Z ¢; (u) Au = oo,
to j=1

and x is a eventually positive solution of (5.1), then z(t) — 0 as t — oo.

Proof. Let m(t) = 7‘2(2). For t > Ty, since x(t) > 0 we choose T" > T; such that

Ty <inf{7i(s):s>T, i =1,....,k}. Then z2(¢) + a(t)mZ(T(t)) <0, fort>T, and

2 (1) +a()a® (1) < =D e Bz (r(t),

j=1

that is l

[ () + m(t)z (7 (6)] = m® (£)2” (1 (1) < = D¢ (D) (15 (£).

j=1
From this, we can write

AN
|
Q(‘.)
=
8
5
<.
=
AN
|
8
S
S~—
QO
—~
=

[ () + m(t)e (7 ()]

which implies

Since z(t) > 0, we get a contradiction.Then z(t) - 0 ast — co. m
Now, we investigate the asymptotic behavior of (5.1), free of the sign of the coefficients.

During the process of inverting (5.1), an integration by parts will have to performed on

the term involving z2 (7(t)). Thus, we require that
™ () #0, VteT. (5.4)

Lemma 5.1 Suppose (5.4) holds. A function x is a solution of equation (5.1)-(5.2) if
and only if

2= () + S (7 () ) o (1) -

t

—i—/ h(u)x (T (u))esn (t,u)Au—i—/ eop (t,u) B (u) 2% (u) Au

to to

k ¢ l t
— Z/t eop (t,u) b; (u) x (7; (u)) Au — Z/t ecp (t,u) ¢ (u)z (r; (v) Au, (5.5)
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for t > to, where

and

Proof. Since

we can rewrite (5.1) as

~ o(t)
A (t)+ B(t)x? (t) = —a(t) 2 (T(t) + Z b; (t) / 2 (u) Au

! 7;(t)

> g (t)/' z® (u) Au.

j=1 a(t)

(5.6)

Multiplying both sides of (5.6) with egp (¢, %), and integrating from ¢, to ¢, we obtain

/ [z (u)ep (u, to)]A Au

to

— / —a(u) 2 (r (u)) ep (u, to) Au

to

+/to (u, o) (Zb /( ()As—icj(u)/rj(U)xA(s)As> Au.

J 1 U(u)

As a consequence, we arrive at

x(t) =z (to) ecp (t, to) — / a(u)z® (1 (u)) ess (t,u) Au

+/t:e@B (t,u (Zb / xA(S)AS—Z::Cj(U)/l

Rewrite
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By performing an integration by parts on the above integral we get

/t 0 () 2 (7 (u)) o (1 u) Au = L7 (1)) -
= [ bty () con (t0) A (5.8)

Therefore, we obtain (5.5) by substituting (5.8) in (5.7). Since each step is reversible, the

converse follows easily. This completes the proof. m

Theorem 5.4 Assume that B € R", (5.4) and the following conditions hold

/t ! log (1 + u(s) B(s)) As — 00 ast — o0, (5.9)
w0 H(5)

and

T‘L(fz)‘+ / 11 ()] eap (£ u) Au + / e (6u) | B (u)] Au

to

k t l t
+Z/ eon (t,u) |b; (u)|Au+Z/ ean (tu) | (u)| Au < B < 1. (5.10)
i=1 Yto j=1 70

Then for each initial condition (5.2), every solution of (5.1) converges to zero.

Proof. Let C,4([19,00) N'T) is the space of rd-continuous functions on [, 00) N T and
M = {z € Cry([10,00) NT) : x(t) — 0, as t — oo},
be a closed subspace of C,4([19, 00) N'T). Then (M, ||.||) is a Banach space with the norm

| z]] = sup |z (£)]

t>70

Define the operator ¢ : M — M by

;

O(t), ingStSt()’
(= (t0) + 5252 (7 (t0)) ) ec (8 t0) — (7 (1)

(62) (6) = + f;io ht(u) x (7 (u)esp (t,u) Au + fto eop (t,u) B (u) 27 (u) Au (5.11)
_ 2221 fto eop (t,u) b; (u) z (15 (u)) Au

_; SEeop (bu) e (w)x (ry (w) Au, £ > o,

\
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It is clear that for x € M, ¢x is rd-continuous. Now, we will show that, (¢z) — 0 as

t — 00. Actually, for x € M, we have

a(to)
A (to)

; / h ()] |2 (7 ()] eon (t, u) Au

a(t)
T4 (1)

(o) (t)] < |z (to) + (7 (to))| s (1, 10) +

e (7 (0)

T / e (1) | B (w)] |27 (u)] A

to

+Z:/to b; (w)| |z (13 ()| ecn (t,u) Au

l ¢
+Z/t ¢ ()] |z (rj (w))] ecn (£, u) Au. (5.12)
Note that by (5.9),

z (to) + eop (t,to) = 0 as t — oo.

A (to) € (T (tO))

Moreover, since z(t) — 0 as t — oo, for each € > 0, there exists T} > to such that u > T}
implies that |z(7(u))| < 5. Thus, for ¢ > Ty, the third term I3 in (5.11) satisfies

I; = /th(u)a:(T(u))e@B(t,u)Au

< /leeB(taU)\h(U)\\:B(T(U))!Au+/ eop (t,u) [h (u)] [z (7 (u))] Au

to Ty

Ty t
€
< [ eonttu) @l e (@) dut 5 [ eon (b)) A
to T1
€ €
< - —<e.
S 3 + ﬁz <e
Thus I3 — 0 as t — oco. By a similar technique, we can prove that the rest of terms in
(5.11) tend zero as t — oo. Therefore (¢z)(t) — 0 as t — oo. Now, we will show that ¢

is a contraction. Let x,y be two continuous function on [ty,00) N T and satisfying same

5.2. Asymptotic behavior of solutions
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initial condition (5.2). Then for t > t,, we get

|(9) (8) = (¢w) (1)]

a(t) '
R ey (t)'|x(7(t))—y(7(t))|+/to [ ()] |2 (7 () =y (7 (u)] ecp (£, u) Au

+ / e (t,u) |27 (u) — 57 (w)] | B (w)] Au

to

#3  @lle : 0) ) e (.0) A

l t
+Z/to lej (W)] |z (r; (w) —y (r; (u)| ean (t,u) Au

<Bllz =yl

Thus, by the contraction mapping principle (see [24]), the operator ¢ has a unique fixed

point in M, which solves (5.1) and tends to zero as t — oco. This completes the proof. m

Theorem 5.5 Suppose that B € R* (5.4) and(5.10) holds, and

o
lim inf /t S lom (14 (s) B(5) As > o (5.13)

If all solutions of (5.1) converge to zero, then (5.9) holds.

Proof. Suppose that (5.9) does not hold. That is,

o ! B
lim inf /to () log (1 + u(s)B(s))As =0 < 0. (5.14)

t—o00

So, from (5.13), we can write 6 > —oo. Then, there exists a sequence {t,} approaching

00, such that

o1
/t0 N(8>10g(1+u(s)B(s))As—>5, as n — oo.

For z(ty) # 0, let « be a solution. Then,

n—oo

lim <x (fo) + 5 w)” (T (to))> eon (tn, o) = (x (to) + 3 (1) (T (to))) e 0 #£0.
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From Lemma 5.1, x(t,) satisfies (5.5). On the other hand, we know that

/nh(U)fc(T () e (tnr 1) du — 0z (1))

1-
i | [ e

+/ neeB (tn,u) B (u) 27 (u) Au

to

- Z /t Ceos (tn, ) i (u) z (i (u)) Au

—Z/tneeB (tn,w) ¢j (u) @ (rj (u)) Au | = 0. (5.16)

Since all solutions tend zero, from (5.5), (5.15) and (5.16), we get

lim z (t,,) = (x (to) + (o) x (T (to))> e #£0,

n—o0

which contradicts all solutions of (5.1) converge to zero. The proof is completed. m

5.2. Asymptotic behavior of solutions



Conclusion and perspectives

The works presented in this thesis study the existence, periodicity, positivity and stability
of solutions of neutral dynamic equations on the time scale. The fixed point technique
used for this type of equations which shows in this thesis are efficiency.

At the beginning, we gave the preliminary notions useful for a good understanding of
this work. Then we have established the conditions of the existence results of periodic
and non-negative solutions and their stability for nonlinear dynamic equations of neutral
type on time scale using Krasnoselskii-Burton’s theorem. Finally, we have found the
conditions the asymptotic behavior of solutions of mixed-type dynamic equations on a

time scale using the contraction principle.
As a future work on the presented results in this thesis, we can mention a few points

that can be developed and improved

e [t can make change in space from either in the type of delay or add stochastic term.

e [t can study dynamic equations with a delay superior than two orders, extend to
dynamical equations with distributed delay or dynamic equations with fractional

delay.

e [t can also do numerical study.
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