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Abstract: This paper deals with some existence results for a class of boundary value
problems for Caputo fractional ¢-difference inclusions by using set-valued analysis,
fixed point theory, and the method of upper and lower solutions.

Keywords: fractional q-difference inclusion; upper solution; lower solution; bound-
ary condition; fized point.

Mathematics Subject Classification (2010): 26A33, 34A08, 34A60, 34B15,
39A13.

1 Introduction

Fractional differential equations and inclusions have been applied in various areas of
engineering, mathematics, physics, and other applied sciences. Recently, considerable
attention has been given to the existence of solutions of initial and boundary value prob-
lems for fractional differential equations and inclusions with Caputo fractional deriva-
tives. The method of upper and lower solutions has been successfully applied to study
the existence of solutions for differential equations and inclusions; see [1H5}/11,12] and
the references therein.

The study of fractional g-difference equations was initiated early in the 20-th cen-
tury [6,/14] and has received significant attention in recent years [10,/16]. Some inter-
esting details about initial and boundary value problems for g-difference and fractional

* Corresponding author: mailto:John-Graef@utc.edu
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2 S. ABBAS, M. BENCHOHRA AND J.R. GRAEF

g-difference equations can be found in [8}9,[15H17] and the included references. In this
paper, we discuss the existence of solutions to the fractional g-difference inclusion

(“Dgu)(t) € F(t,u(t)), t€I:=[0,T], (1)
with the boundary condition
L(u(0),u(T)) = 0, (2)

where g € (0,1), « € (0,1], T >0, F: I xR — P(R) is a multivalued map, P(R) is the
family of all nonempty subsets of R, “Dg is the Caputo fractional g-difference derivative
of order a, and L : R? — R is a given continuous function.

This paper initiates the application of the method of upper and lower solutions to
Caputo g-fractional difference equations.

2 Preliminaries

Consider the Banach space C(I) := C(I,R) of continuous functions from I into R
equipped with the supremum (uniform) norm

[ulloo := sup [u(t)].
tel

As usual, L(I) denotes the space of measurable functions v : I — R that are Lebesgue
integrable with the norm
T
ol = [ fo(oar

Let us recall some definitions and properties of the fractional g-calculus. For a € R,
we set

The q analogue of the power (a — b)" is
(a0 =1, (a—b)"™ =17"5(a - bg*), a,b R, n €N.

In general,

— bg*
(a— b)) = a1, (aabqura> , a,b,a €R.

Definition 2.1 ( [19]) The ¢g-gamma function is defined by

1— )¢
((1:2))5_1 fOI‘é‘GR*{O,*l,*Q,}

Notice that the ¢g-gamma function satisfies I'y(1 + &) = [£],'¢(£).
Next, we give definitions of different types of g-derivatives and g-integrals and indicate
some of their properties.

Fq(f) =

Definition 2.2 ( [19]) The g¢-derivative of order n € N of a function u : I — R is
defined by (Dju)(t) = u(t),
— (Dl = ) —ulat) L
(Dqu)(t) = (Dgu)(t) = Aot # 0, (Dqu)(0) = lim(Dgu)(?),
and

(DIu)(t) = (DyD2u)(t), te 1, ne{1,2,...}.
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We set I, := {t¢" : n € N} U {0}.
Definition 2.3 ( [19]) The ¢-integral of a function w : I; — R is defined by

<@wu>=/“w@%s:§ja1—@¢vufx

0 n=0

provided that the series converges.
We note that (D,I,u)(t) = u(t), while if u is continuous at 0, then
(I, Dgu) () = u(t) — u(0).

Definition 2.4 ( |7]) The Riemann-Liouville fractional g-integral of order v € R, :=
[0,00) of a function u : I — R is defined by (Iu)(t) = u(t), and

t a—1
(t—gs)*”V
ISu)(t :/ —————u(s)dys, t € 1.
( q )() o Fq(a) ( ) q

Lemma 2.1 ( [20]) For o € R4 := [0,00) and A € (—1,0), we have

(It — a)M)(t) = m(t —a)MY <a<t<T.

In particular,

(Io1)(t) = rc,(11+a)t(a)'

Definition 2.5 ( [21]) The Riemann-Liouville fractional g-derivative of order o € R
of a function u : I — R is defined by (DJu)(t) = u(t), and

(Dgu)(t) = (DilIl=eu)(t), t e,
where [a] is the integer part of «.

Definition 2.6 ( [21]) The Caputo fractional g-derivative of order @ € Ry of a
function u : I — R is defined by (“D9u)(t) = u(t) and

(Dgu)(t) = (Il Dlu) (), t e 1.

Lemma 2.2 ( [21]) Let « € Ry. Then the following equality holds:

k
3 k
q

(I¢ “Du)(t) = u(t) — m(p

u)(0).

In particular, if o € (0,1), then
Iy CDg‘u)(t) = u(t) — u(0).
For a given Banach space (X, || - ||), we define the following subsets of P(X) :
Py X)={Y e P(X):Y isclosed}, P(X)={Y € P(X):Y is bounded},
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P,(X)={Y e P(X):Y is compact}, P.(X)={Y €P(X):Y is convex},
Pcp,m;(X) = PC;D(X) m PC@(X)'

The following properties of multivalued maps will be needed.

Definition 2.7 A multivalued map G : X — P(X) is said to be convex (closed)
valued if G(z) is convex (closed) for all x € X. A multivalued map G is bounded
on bounded sets if G(B) = UzepG(z) is bounded in X for all B € Py(X) (ie.,

sup,cpi{sup{ly| : y € G()} exists).

Definition 2.8 A multivalued map G : X — P(X) is called upper semi-continuous
(u.s.c.) on X if for each zy € X, the set G(xg) is a nonempty closed subset of X, and
for each open set N C X containing G(zg), there exists an open neighborhood Ny of
xo such that G(Ng) C N. Moreover, G is said to be completely continuous if G(B) is
relatively compact for every B € Py(X).

Definition 2.9 Let G : X — P(X) be completely continuous with nonempty com-
pact values. Then G is u.s.c. if and only if G has a closed graph (i.e., z,, = Z«,yn —
Yus Yn € G(xy,) imply y. € G(x.)). We say that G has a fixed point if there is z € X
such that z € G(z).

We denote by Fix G the set of fixed points of the multivalued operator G.

Definition 2.10 A multivalued map G : J — P, (R) is said to be measurable if for
every y € R, the function

t—d(y,G(t)) =inf{ly — z| : z € G(¢¥)}
is measurable.

The following relationship between upper semi-continuous maps and closed graphs is
well known.

Lemma 2.3 ([18|) Let G be a completely continuous multivalued map with nonempty
compact values. Then G is u.s.c. if and only if G has a closed graph.

Definition 2.11 A multivalued map F : I x R — P(R) is said to be Carathéodory
if:

(1) t — F(t,u) is measurable for each u € R;
(2) u— F(t,u) is upper semicontinuous for almost all ¢ € I.

Moreover, F is said to be L!-Carathéodory if (1), (2), and the following condition hold:
(3) For each g > 0, there exists ¢, € L'(I,R) such that

|F(t,w)|lp =sup{|v] :v € F(t,u)} < ¢, for all |u| < g and for a.e. t el
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For each u € C(I,R), we define the set of selections of F by
Spouw = {v € LY(I,R) : v(t) € F(t,u(t)) ae. t € I}.

Let (X,d) be a metric space induced from the normed space (X,|-|). The function
H;:P(X)xP(X)— Ry U{oo} given by

H;(A, B) = max{sup d(a, B),supd(A4,b)}
acA beB

is known as the Hausdorff-Pompeiu metric. For more details on multivalued maps see
the books of Hu and Papageorgiou [1§].
In the sequel, we need the following fixed point theorem.

Theorem 2.1 (Bohnenblust-Karlin [13]) Let X be a Banach space and K €
Perco(X), and suppose that the operator G : K — P co(K) is upper semicontinuous
and the set G(K) is relatively compact in X. Then G has a fized point in K.

3 Main Results

We begin by defining what we mean by a solution, an upper solution, and a lower solution
to our problem.

Definition 3.1 A function u € C(I) is said to be a solution of (I))-(2) if there exists
a function f € Spo, such that CD(‘;‘u(t) = f(t) a.e. t € I and the boundary condition
L(u(0),u(T)) = 0 is satisfied.

Definition 3.2 A function w € C(I) is said to be an upper solution of f if
L(w(0),w(T)) > 0, and there exists a function v1 € Spoyw such that “Dw(t) > vy (t)
a.e. t € I. Similarly, a function v € C(I) is said to be a lower solution of (I)-(2) if
L(v(0),v(T)) < 0, and there exists a function vy € Spo, such that © DY (t) < va(t) a.e.
tel

We now present the main result in this paper.
Theorem 3.1 Assume that the following conditions hold:
(H1) F: I xR = Pepco(R) is Carathéodory;

(H2) There exist v,w € C(I), which are the lower and upper solutions, respectively, for
problem 7(@ such that v < w;

(H3) The function L(-,-) is continuous on [u(0), w(0)] x [u(T),w(T)] and is nonincreasing
in each of its arguments;

(H4) There exists | € L*(I,RT) such that
Hy(F(t,u), F(t,u)) <I(t)|lu —a| for every u,u € R,

and
d(0, F(t,0)) <I(t) ae. t € 1.
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Then the problem 7(@ has at least one solution u defined on I such that
v<u<w.

Proof. Consider the following modified problem

CD(‘;u(t) € F(t,7(u(t))), for a.e. t €1, (3)
u(0) = 7(u(0)) — L(u(0),u(T)), (4)
where
7(u(t)) = max{v(t), min{u(t), w(t)}},
and

u(t) = 7(u(t)).
A solution to (3)-(4) is a fixed point of the operator N : C(I) — P(C(I)) defined by

Nw)={h e C() : h(t) =u(0)+ (I2v)(t)},

where
vel{re g};w(u) cx(t) > v1(t) on Ay andz(t) < wva(t)on As},
S}%T(y) ={z e L*(I) : x(t) € F(t,(Tu)(t)), a.e. t €I},
Ar={tel ult) <o) <wt)}, Ao={tel v(t) <w(t) <u(t)}.

Remark 3.1 (1) For each u € C(I), the set Sp,_, is nonempty. In fact, (H1)
implies that there exists v3 € S},OT(H), S0 we set

UV =V1XA; + V2X A, + V3X Az,

where
As={tel:v(t) <ut) <w(t)}

Then, by decomposability, = € Szl«“or(u)-

(2) From the definition of 7, it is clear that F(-,7u(-)) is an L!-Carathéodory multi-
valued map with compact convex values and there exists ¢; € C(I,R™) such that

|E (¢, mu(t))||p < ¢1(t) for each u € R.

(3) Since 7(u(t)) = v(t) for t € Ay, and 7(u(t)) = w(t) for t € Ag, in view of (H3),
equation implies that

[u(0)] < [v(0)] +[L(v(0),v(T)| < [v(0)] + |L(u(0), u(T))| = [v(0)] on A,
and
u(1) = w(0) — L(w(0), w(T) < w(0) — L(u(0),u(T)) = w(0) on As.

Thus,
[u(0)] < min{|v(0)], |w(0)]}.
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Now set

t _ (a—1)

t

L= sup/ %dqs,
tel Jo Ly(a)

let
R := min{|v(0)], |w(0)|} + L||¢1 ] c0s

and consider the closed and convex subset of C(I) given by
B={uecC():||u/ew < R}.

We shall show that the operator N : B — P .,(B) satisfies all the assumptions of
Theorem The proof will be given in steps.

Step 1: N(u) is convez for each y € B.

Let hi, ho belong to N(u); then there exist vq, vy € g};w(u) such that, for each t € T
and any ¢ = 1,2, we have

hi(t) = w(0) + (Igvi)(t).
Let 0 < d < 1. Then, for each t € I, we have

t —gs)@b

(dhy + (1 — d)ha)(t) = u(0) + /o ( T, (a) [dvi(s) + (1 — d)va(s)]dys.

Since Spor(y) is convex (because F' has convex values), we have
dhy + (1 — d)hs € N(u).

Step 2: N maps bounded sets into bounded sets in B.
For each h € N(u), there exists v € S}%T(u) such that

t —gs)@=b

h(t) = u(0) Jr/o ( e

From conditions (H1)-(H3), for each ¢ € I, we have

f-go) b
Anmn'()%

—gs)@b

< win{o(0). o)) + [ I
< min[o(O)]. ()]} + L.

v(s)dys.

()] < [u(0)] +

lv(s)|dys

Thus,
7]l < R.

Step 3: N maps bounded sets into equicontinuous sets of B.
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Let t1, to € I with t; < to, and let w € B and h € N(u). Then

/t1 |(t2 _ qS)(a—l) _ (tl _ qs)(a—l)ly
0 Fq(a)

to ty — gs (a—1)
+ /t %u(s)dqs
1 q

t1 _ (a—1) _ _ (a—1)
</ |(t2 qs) (tl qs) |‘I/(S)|dq8
0 Ly(a)
2 |(ty — gs) 7V
+/ - |v(8)|d,s
W Tl M
" |(ta — gs) @7 — (1 —gs)l* Y|
<
<llorl | s 4y
2 |(ty — gs) 7V
+ H¢1||00/t T (O[) qu
1 q
— 0 as t1 — to.

|h(t2) = h(t1)] = (s)dqs

As a consequence of the three steps above, we can conclude from the Arzela-Ascoli
theorem that N : C(I) — P(C(I)) is continuous and completely continuous.

Step 4: N has a closed graph.
Let u, — u«, hy € N(uy), and h,, — h,. We need to show that h, € N(u.). Now

h, € N(uy,) implies there exists v, € §};OT(UH) such that, for each t € I,

t—gs)le=b

h(t) = u(0) +/0 ( ey Vn(8)dgs.

We must show that there exists v, € §}%T(u*) such that, for each ¢t € I,

t —qgs)@=b

h«(t) = u(0) +/O (Fq(a)u*(s)dqs.

Since F(t,-) is upper semi-continuous, for every e > 0, there exists a natural number
ng(e) such that, for every n > ng(e), we have

Un(t) € F(t, Tun(t)) C F(t,us(t)) + €B(0,1) ae. t€l.
Since F'(-,-) has compact values, there exists a subsequence v, () such that
Un, (1) = vi(-) as m — oo,

and
vi(t) € F(t,Tu.(t)) a.e. tel.

For every w € F(t, Tu.(t)), we have
[V (8) = v ()] < [vm,,, (1) = w] + [w — v (t)].

Hence,
Vi, () = vi(b)] < d(vm,, (1), F(E, Tus(t)).



NONLINEAR DYNAMICS AND SYSTEMS THEORY, 21 (1) (2021) 9

We obtain an analogous relation by interchanging the roles of v, and v. to obtain

Vi, (8) = va(O)] < Ha(F (8 Tun (1)), F (8 Tu (1)) < UE)][Yn = velloo-

Thus,
It —gs) ]
) =0 < [ ESETE () = o)l
q
t _ (a—1)
t
<t = el [ S
0 Ly(a)
Therefore,
t _ a—1)
|(t1 — gs) V)]
hn,, — P« < Jun,, — ux /—lsds%O as m — 00,
| oo < oo ; T, ) (s)dq

so Lemma |2.3| implies that N is upper semicontinuous.

Step 5: Every solution u of (3)-(4) satisfies v(t) < u(t) < w(t) for allt € I.
Let u be a solution of (B)—(). To prove that v(t) < u(t) for all ¢ € I, suppose this is not
the case. Then there exist t1, ta, with ¢; < g, such that v(¢;) = u(t1) and v(t) > u(t)
for all ¢ € (¢1, t2). In view of the definition of 7,

“Dou(t) € F(t,v(t)) for all t € (t1, t2).
Thus, there exists y € Spor(y) With y(t) > vi(t) a.e. on (t1, t2) such that
“Dou(t) = y(t) for all t € (ty, t2).

An integration on (¢1, t], with t € (t1, t2), yields

t —gs (a—1)
R

Since v is a lower solution of 7,

E g gg)(@—D)
v(t)—v(tl)g/ (trq()a)vl(s)dq, Le (b, ta).

From the facts that u(tg) = v(tg) and v(t) > vy (¢), it follows that
v(t) <wu(t) for all t € (t1, ta2).
This is a contradiction, since v(t) > u(t) for all ¢ € (¢1, t2). Consequently,
v(t) <wu(t) for all ¢t € I.
Similarly, we can prove that
u(t) <w(t) for all ¢t € I.

This shows that
v(t) <u(t) <w(t) for all t € I.
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Therefore, the problem 7 has a solution u satisfying v < u < w.

Step 6: Every solution of problem (@7 s a solution of 7@. Suppose that u
is a solution of the problem 7. Then, we have

CDg‘u(t) € F(t,7(u(t))) for ae. t € I,
and
u(0) = 7(u(0)) — L(u(0), u(T)).

Since, for all ¢t € I, we have v(t) < u(t) < w(t), it follows that 7(u(t)) = u(t). Thus, we
have
CD(‘;u(t) € F(t,u(t)) for a.e. t € I,

and  L(u(0),u(T)) = 0. We only need to prove that

v(0) < u(0) = L(u(0),u(T)) < w(1),

So suppose that
u(0) — L(u(0), u(T)) < u(0).

Since L(v(0),v(T)) < 0, we have
u(0) < u(l) = L(v(0),v(T)),

and since L(-,-) is nonincreasing with respect to both of its arguments,
u(0) < u(0) — L(v(0),v(T)) < u(0) — L(u(0),u(T)) < v(0).
Hence, u(0) < v(0), which is a contradiction. Similarly, we can prove that
u(0) = L(u(0),u(T)) < w(1).

Thus, v is a solution of (L)-(2).
This shows that the problem 7 has a solution u satisfying v < v < w, and
completes the proof of the theorem.

Remark 3.2 In the case where L(z,y) = ax — by — ¢, Theorem yields existence
results to the problem

CD{‘;u(t) € F(t,u(t)) for a.e. t€l, (5)

ay(1) = by(T) = c, (6)

where —b < a < 0 < b, ¢ € R, which includes the anti-periodic problem b = —a, ¢ = 0,
the initial value problem, and the terminal value problem.

4 An Example

Consider the following problem of a Caputo fractional i—diﬁerence inclusion of order
1
2

(*Diw) () € sy [u(®), 33(1 + ()], ¢ € [0,1],
(7)

u(0) +u(l) = 1.
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Set
Tt2

T 27(1 + u(®)])

and L(z,y) = —z —y +1 for z, y € R. It is easy to see that F': [0,1] X R = Pp cp(R) is
Carathéodory.

In order to see that (H2) holds, let v, w € C([0,1],R) be given by v(t) = ¢3 and
w(t) = t3. Now L(v(0),v(1)) = 0 < 0 and

F(t,u(t)) [u(t), 33(1 +u(t))], ¢ € [0,1],

(pio) (1) = %t? < m(m +310(t)) € F(t,0(t)).

Also, L(w(0),w(1)) =0 > 0 and

(CD?U) (t) = gt > T T (3+ 3w(t)) € F(t, w(t)).

9 27(1 + w(t))
Therefore, v and w are lower and upper solutions, respectively, for problem with
v < w. To see that condition (H3) is satisfied, note that L is continuous and

OL(z,y) B OL(z,y) B

= =-1 .
Or dy <0

Finally, for each u, @ € R and ¢ € [0, 1], we have

H(F(t,0), F(4, ) < 5-Flu—al and d(0, F(,0)) = |[F(,0)lp < 5-t%

so (H4) is satisfied with I(t) = =2
Consequently, all conditions of Theorem are satisfied, and so problem has at
least one solution u defined on [0, 1] with 2/t < u(t) < tv/t.

5 Concluding Remarks

In this paper the authors study the existence of solutions to a boundary value problem
for a fractional g-difference inclusion involving the Caputo fractional derivative. This
topic fits well in the scope of problems covered by the journal Nonlinear Dyamics and
Systems Theory.

This paper is the first attempt at using the method of upper and lower solutions to
study problems of this type. In order to illustrate the applicability of the results, an
example is given detailing how the various hypotheses are satisfied.
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Abstract: Selecting the best of a finite set of alternatives is a very important area
of research. In this paper, we discuss the stopping rules of the procedure of selecting
the optimum subset out of a very large alternative dynamic system. A combined
procedure with two stages is studied. The first stage employs the ordinal optimization
to select a subset that overlaps with the set of actual best k% designs with high
probability. After that, the optimal computing budget allocation is used in the second
stage to select the best m designs from the selected subset. The efficiency of selection
procedures with two different stopping rules is studied by implementing them on two
test problems to see the efficiency of the procedure in the context of the most effective
stopping rule. The first problem is a generic example and the second one is a buffer
allocation problem.

Keywords: large scale problems; simulation optimization; ordinal optimization;
stopping rules; optimal computing budget allocation.

1 Introduction

Statistical selection procedures are designed to answer the question “which treatment
can be considered the best?”, where the best refers to the design that has the maximum
or minimum expected performance measure. Different sampling assumptions, approxi-
mations, parameters and stopping rules were combined to define a procedure. Due to
the increasing demands that are being placed upon simulation optimization algorithms
together with having many differences between the statistical selection procedures, it is
getting important to find out which of these procedures is the most convenient one to
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use. However, evaluating selection procedures can be done in several ways, including the
theoretical, empirical, and practical perspectives.

Simulation is often used by managers to help make a decision by exploring different
options. Creating different physical models and conducting experiments on them in order
to choose the best model usually cost a lot. Simulation is a relatively cheap alternative
for collecting information, since it provides some estimates about the performance of
a system that does not exist physically. The experiments are conducted as statistical
experiments; the number of times the simulation runs is determined, the experiments are
performed, and the output data are analyzed. A stopping rule that decides when the
experiment ends -i. e., how many replicates of the simulation are made - must be chosen
by the manager. This paper studies how different stopping rules affect the simulation
output analysis.

Selection procedures used simulation to estimate the performance measure. Since the
simulation methods are used to indicate the performance measure for each alternative, an
incorrect selection is possible. Thus, some measures are needed to determine the selection
quality. Two measures of selection quality exist; the first one is the Probability of Correct
Selection (P(C'S)) and the second measure is the Expected Opportunity Cost (E(OC)) of
a potentially incorrect selection, see He et al. [1]. Traditional selection procedures identify
the best system with high probability of correct selection, by maximizing the P(CS).
However, the E(OC) is applied in business, engineering and many other applications.
This led recently to a new selection procedure that reduces the cost of a potentially
incorrect selection.

The measures of selection quality can be used to decide when to stop the sampling
process. In particular, Brank et al. [2] proposed the following stopping rules:

1. Sequential (S): Repeat sampling while """, T; < T, for some specified total budget
T and T; is the number of samples allocated to design i, where i =1,2,...,n.

2. Expected opportunity cost (EOC): Repeat sampling while E(OC) > e, for a
specified expected opportunity cost target ¢ > 0.

3. Probability of good selection (P(GS)s~): Repeat sampling while P(GS)s < 1 —
p*, for a specified probability target 1 — ¢* € [1/n,1) and given §* > 0. In
the Indifference Zone (IZ) procedure, see Bechhofer et al. [3], 6* is the difference
between the favorable design and the best design and is called the indifference zone.
It represents the smallest difference that one wants to achieve.

In many practical problems, selecting a set of m best solutions out of n solutions is
more convenient than selecting only one solution. This is done based on the simulation
output from each design. In case of having a small size of the feasible solution set, the
best design or a subset of the best designs can be selected using Ranking and Selection
procedures, see Bechhofer et al. [3], Law and Kelton [4], and Kim and Nelson [5], [6].
Ranking and Selection procedures for large alternatives require a very big computational
time. Thus, such procedures might not be feasible for large scale problems. For com-
prehensive reviews of the Ranking and Selection procedures, see Gibbons et al. [7] and
Gupta and Panchapakesan [8].

The Ordinal Optimization (OO) that was proposed by Ho et al. |9] relaxes the ob-
jective to finding good enough designs, rather than estimating the performance of the
designs accurately. In fact, the OO procedure seeks to isolate a subset of solutions with
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high goodness probability. After that, the optimal solution(s) can be located from the iso-
lated set by using any simulation optimization procedure. Previously, many procedures
have been proposed to select a good design (designs) to solve this selection problem, see
for example Alrefaei and Almomani [10], Almomani and Alrefaei |11, Almomani and
Abdul Rahman [12], Al-Salem et al. [13], Almomani et al. [14], Almomani et al. |15],
Alrefaei et al. |16].

Consider the problem of distributing an available budget computation in simulating
the different solutions. Instead of distributing this budget evenly on different alterna-
tives, the available budget can be distributed in a way that maximizes the probability
of correct selecting the good solutions.Therefore, the idea of the Optimal Computing
Budget Allocation OCBA,,, has been proposed by Chen et al. [17] for selecting the best
m designs.

Recently, a sequential selection procedure was considered by Almomani and Alrefaei
[18] for selecting a good subset of solutions from a large size problem. The procedure
combines the OCBA,,, and the OO procedures. In the first stage, an isolation of a subset
of good enough designs with high probability is made by the OO procedure. This reduces
the feasible solution set size and makes it appropriate to apply the OCBA,, procedure.
In the second stage, a maximization problem, that seeks to maximize the probability of
selecting all best m designs correctly from the subset found in the first stage, is formulated
using the OCBA,,. A constraint on the total number of available simulation replications
is considered for this maximization problem. The procedure starts by simulating each
alternative in the set and considers by initial simulation replications of size tg. After that,
a fixed increment of replications A is added and distributed among all solutions in the
set. The process is repeated until all available computations are consumed.

In this paper, the effect of the stopping rules is studied; we study two stopping
rules and implement them in our proposed algorithm; these are the sequential S and
the expected opportunity cost FOC. However, the third stopping rule that uses the
probability of good selection P(GS)s+ is not applicable in the proposed algorithm. These
stopping rules are tested and compared by different examples using different measures
to study their effect on the final solution of the selection procedure. These rules give
the chance to stop the procedure earlier whenever the evidence for correct selection is
high enough, and allow for additional sampling when it is not, which gives a kind of
flexibility. Furthermore, we apply a numerical illustration for this approach to display
the advantages and the disadvantages for each stopping rule, and to determine the most
effective stopping rule that works better with this selection procedure.

The rest of this paper is organized as follows. In Section [2] we provide the back-
ground of the problem statement, OO procedure, and OC BA,, procedure. In Section 3]
the sequential selection procedure is presented with two different stopping rules. The per-
formance of the selection approach under these stopping rules is illustrated with a series
of numerical examples in Section [4] Finally, Section [f| includes concluding remarks.

2 Background
2.1 Problem statement

Consider the following simulation optimization problem

gréiél Y (6), (1)
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where O is an arbitrary, large and finite feasible solution. Let Y (0) = E[L(0, X )] be the
expected performance measure in a specific complex stochastic design, where 6 represents
the system parameters as a vector, X represents the random effects on the system and
L is a deterministic function of § and X.

Simulation is used to infer the set of the best m designs, which are the designs
with the m smallest means out of the n designs we have in the feasible solution set.
Let Y;; (observation) represent the j!* sample of Y (i) for the design i. We assume
that Y;; are independent and identically distributed (i.4.d.) normally distributed with
unknown means Y; = E(Y;;) and variances 07 = Var(Y;;), ie. Yi1,Yo,...,Yir, are
ivi.d. N(Y;,02). There is no a problem with the normality assumption here since it
holds for sure. This can be shown using the Central Limit Theorem, regarding that
simulation outputs are acquired through an average performance or from batch means.
In practice, we estimate the variance o? using the sample variance s? for Y;; because
it is unknown. Our aim is to select a set, S,,, containing the best m designs. The
word “best”, in a minimization problem, refers to the one with the smallest sample
mean. Define Y|,) to be the r-th smallest (statistic order) of {Y1,Ys,...,Y,}, ie.,

Y < ?[2] <...< ?[n], where Y; = % Zszl Y;; is the sample mean for the design 7.

After that, let Sp, = {[1],[2], ..., [m]}, which gives the correct _selection that contains all
of the m designs with smallest means, i.e., CS,, = {max;cs,, Y < min;gg Y}

2.2 Ordinal optimization

For large scale selection problems, the Ordinal Optimization (OO) procedure was pro-
posed by Ho et al. [9]. Due to the high cost of accurate estimating the design performance
values in the optimization process, it would be more practical to select a subset of the
feasible set containing some of the best designs with high probability. This means that
ordinal optimization is first used to isolate a subset of good enough designs, then cardinal
optimization is applied on this isolated set. The main objective is to reduce the required
simulation time for the discrete event simulation. A review of the OO procedure can be
found in Ho et al. [19], Horng and Lin [20] and Ma et al. [21].

2.3 The selection procedure

Minimizing the total computational time for different designs in the simulation process
is important to make the OO procedure more effective. Therefore, it is necessary to
allocate the simulation samples cleverly, where a greater number of samples is applied to
the designs that are more effective in identifying the best design. In this case, noncritical
designs with smaller effect on discovering the best designs are not given much simulation
samples. Chen et al. [22] have proposed the Optimal Computing Budget Allocation
(OCBA) procedure which focuses on selecting the best design. On the other hand,
an efficient allocation procedure, (OCBA,,), was also proposed by Chen et al. [17] for
selecting the top m designs.

The problem is formulated by Chen et al. [17] so as to maximize the probability of
selecting the best m designs P(CS,,) correctly, subject to a constraint on the available
number of samples. In mathematical notation, the problem can be written as
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max P(CSp,)

1seeesdmn
n

st. Y T;=T,
i=1

where T is the number of available simulation samples, and for the design ¢ we set T;
simulation samples. n is the total number of designs, m is the size of the optimal subset,
Sm, that contains the best designs. The goal is to allocate the simulation samples we
have in a way that maximizes the probability of the correct selection, P(CS,,), given
the total number of samples as Z?zl T;. By this formulation, the computational cost
of each sample is implicitly assumed to be constant across designs. Chen and Lee [23]
suggested approximating P(C'Sy,) by a lower bound of it, APCS,,, which determines an
asymptotic approximation for the samples T;, i = 1,...,n that maximize APC'S,,. The
following theorem of Chen and Lee [23] gives the estimates of these T7s.

(2)

Theorem 2.1 Given a total number of simulation samples T to be distributed to
n competing designs whose performance is represented by random variables with means
Y1,Ya,..., Yy, and finite variances 03,02, ...,02, respectively. The Approzimate Prob-

ability of Correct Selection for m best (APCS,,) as T — oo can be asymptotically

2 _
maximized when % = (%) s foranyi,j€{1,2,...,n} and i # j, where §; =Y; —c,

for some constant c.

3 The Selection Procedure with Stopping Rules

We consider the sequential selection procedure that consists of two stages, see Almomani
and Alrefaei [18]. In the first stage, out of the search space, a subset G is selected
randomly using the OO procedure, such that G overlaps the set containing the actual
best k% designs with high probability. After that, in the second stage, the best m designs
are identified from the subset G using the OC BA,,, procedure.

In this section, we present the sequential selection procedure for selecting the optimal
subset, then we discuss the different stopping rules used to stop the procedure. These
are the sequential, the expected opportunity cost and the probability of good selection.

3.1 A selection procedure for selecting the best m designs

The run length of a simulation experiment is often determined using sequential stopping
rules. These rules can be used within confidence interval procedures for simulation output
analysis. In the sequential stopping rule if the total number of samples is exceeded (i.e.,
if Y9, T! > T), then the algorithm stops. In fact, most traditional selection procedures
use this stopping rule. Since the target is selecting the best design with minimum elapsed
time, we can control this by increasing or decreasing the total budget T

We first present the sequential algorithm proceedure and then we discuss the stopping
rules used to stop the algorithm.

Setup: Determine the precision level py and let |G| = ¢, where G is defined as
the required subset from O, that satisfies P(G contains at least m of the best
k% designs) > po. Determine the number of initial simulation samples t; > 5.
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Determine the total computing budget T, and the value of m (best top m). Let
I=0andlet T{ =Tt =... = T_é = o, where [ is the iteration number.

Select a subset G of g alternatives randomly from ©. Take random samples of ¢
observations Y;; (1 < j <) for each design ¢ in G, where i =1,2,...,g.

Initialization: For each i € G, find an estimate of the sample mean and the sample

1 1
: YV = LTy 2 _ _1 T (v, _ V)2
variance as Y; = 77 > ;21 Y and 57 = 1 > i1 (Yig — Y5)®.

Order the sample means }7[1] > 57[2] > ... > }7[9]. Then select the set of top m
designs, Sy, .

Stopping Rule: Test the stopping rule, if it is satisfied, then stop, return S,, as the
required subset. Otherwise, select randomly a subset S, of g —m alternatives from
© — S,,. Take random samples of ¢y observations Y;; (1 < j < ty) for each design ¢
in S,. Compute Y; and s; as in the Initialization step above. Let G = S, |J S..

Simulation Budget Allocation: Increase the computing budget by A and compute
I+1 T21+1

. . T

the new budget allocation, TllJrl7 21+1,...7Té+1 using ﬁ = 7ixz = =
&) (B)

ThH1 - Gippiy Yim +6im Yi S,

—2—, where §; = Y; — c and ¢ = —miLtmotm It with 6, = s;/+/ 17, for all

(%)2 , Gi Gy i1
i=1,2,...,9, see Chen and Lee [23].

Perform additional max{0, Til+1 —Til} simulations samples for each designs 7, where
1=1,2,...,9, let | +— [+ 1. Go to Initialization.

We consider two Stopping Rules for the proposed algorithm.

3.2 The sequential cost stopping rule

In this rule, a total number of samples T is predetermined. If the number of samples
used in the algorithm reaches T', stop the algorithm, otherwise, continue. Therefore, the
stopping rule becomes:

Stopping Rule: If >°7 | T} < T, for a specified total number of samples 7', then stop.
Otherwise, proceed.

3.3 The expected opportunity cost stopping rule

This rule uses the expected opportunity cost EOC to stop the algorithm. In fact, the
EOC stopping rule is recommended when the goal is to select the best design with
the minimum FE(OC), especially, in business applications. Therefore, the stopping rule
becomes:

Stopping Rule: If E(OC) < ¢, for a specified expected opportunity cost significant
€ > 0, then stop. Otherwise, proceed.

As we stated before, there is another stopping rule that was used in the literature but
it is not applicable in our algorithm. This stopping rule is called the probability of good
selection stopping rule. A selected design within §* from the best design is called the
“good” design. However, since the objective in this paper is to select good enough designs
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from the actual best designs, but we are not concerned with the difference between the
selected design and the actual best design(s), this stopping rule is not applicable. For
more details about these three stopping rules, please, refer to Brank et al. [2] who provide
an illustration about the difference between these three stopping rules through KN ++
procedure, see also Goldsman et al. [24].

4 Numerical Examples

In this section, we present two numerical examples: a generic monotone increasing mean
example and a queuing model example. In both examples, the algorithm is applied under
different experiment settings and different stopping rules.

4.1 Example 1

Consider n different designs, each one is normally distributed N (u;,0?) with mean u;
and variance 2 for i = 1,2, ...,n. Such problem is called the Monotone Increasing Mean
(MIM), which aims to find the best m designs with the minimum mean. If we let © be
the feasible solution set, then © = {61,02,...,60,} and f(6;) represents the index of §; in
the feasible region, the optimization problem is

~min  f(6;). (3)
1=1,...,n

The proposed algorithm is applied on this example where n = 1,000, using the
proposed selection procedure by implementing the first two stopping rules. It is assumed
that for cach i € ©,p; = 10 + U and variance 0? = 1. Let 0y],6y, . .-, 0}, be the
order of alternatives and we seek to select a subset of m = 5 solutions from the best 10%
designs that have minimum means. If the selected design is in {0}1), 0y, ..., 0100]}, then
it is considered as a correct selection. The selection algorithm is applied using g = 100
solutions in G in order to study the effect of the simulation parameters, such as tg and A,
on the performance of the algorithm. Furthermore, to achieve the normality assumption
we use multiple replications method, where the number of multiple replications for each
alternative equals M.

In the first experiment, we implement the proposed algorithm using the first stopping
rule- the sequential S stopping rule. Here n = 1,000, g = 100, k% = 10%, A = 40,
to = 10 and the total budget T' = 10,000 (these settings are chosen arbitrary). In
the second experiment, we implement the algorithm using the second stopping rule-
the expected opportunity cost stopping rule with the same parameters setting as in
the first experiment. The total budget condition is removed and replaced with the
expected opportunity cost condition such that E(OC) < 0.05 (i.e., the significance level
e = 0.05). Tablecontains the average performance of the algorithm over 100 replications
for selecting 5 of the best 10% designs, for the first and the second experiment. In
Table |1, T represents the average total sample size used in the algorithm >, T; over
the 100 replications. P represents the average probability of correctly selecting the
best m designs; P(CS,,) over the 100 replications, E represents the average expected
opportunity cost for selecting the best m designs, E(OC,,) over the 100 replications.

From Table [l we note that the performance of the algorithm under the two stopping
rules, the sequential S and the expected opportunity cost EOC, are almost the same
with a preference of EOC on S when the measure is the expected opportunity cost used.
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Table 1: The performance of the proposed procedure under different stopping rules for n =
1000, g = 100, A = 40,to = 10, k% = 10% over 100 replications.

Sequential Stopping Rule EOC Stopping Rule

T 6913 6995
P 93% 93%
E 0.010549 0.000523

To see the effect of the two stopping rules over different values of simulation budget
on the probability of correct selection P(CS,,), the results are depicted in Figure It is
clear from Figure [I| that the proposed algorithm with these two stopping rules produces
a high P(CS,,) quickly. Moreover, the performance of the two stopping rules is almost
the same.

0.9
0.8
0.7

— 06

@ 05

04
0.3
0.2
0.1

0 ‘ .

O O H H H H H O O
FELHFESLFSES S ,\,@& ,\;\9& \;\9@

—f—EOC

Total Budget

Figure 1: Comparison of the P(C'Sy,) of S and EOC stopping rules over T budget for (MIM).

To study the effect of the two stopping rules on the proposed algorithm from the
prospective of E(OC,,), the results are depicted in Figure[2} Figure[2shows the E(OC,,)
for the proposed algorithm using these two stopping rules over different values of simula-
tion budget. From Figure [2] it is clear that the second stopping rule that uses the EOC
gives better performance over the sequential procedure and that E(OC,,) becomes close
to 0 using this stopping rule under reasonable number of samples.

To enhance the performance of the algorithm, we increase the number of samples
used in the multiple replication simulation method in order to get better estimates of
the sample mean. Figure [3| shows the performance of the algorithm on the E(OC,,)
performance measure using the two stopping rules. Here M represents the samples used
for each alternative. Obviously, it shows that the increase in the number of multiple
replications M decreases the E(OC,,) in both of the stopping rules. Moreover, the
algorithm gives better performance when the EOC' stopping rule is used. This is because
when we increase the value of M we get better estimate value of the mean, therefore,



NONLINEAR DYNAMICS AND SYSTEMS THEORY, 21 (1) (2021) 21

N K':\
—fi—EOC
0.08 ‘\\
0.06

R TR S S N ST
SELLLL LSS SO

Total Budget

Figure 2: Comparison of the E(OC,,) of S and EOC stopping rules over T budget for (MIM).

the difference between the estimated mean and the actual mean will be very small. In
particular, when M is increased, then the E(OC,,) approaches zero.
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Figure 3: Comparison of the F(OCy,) of S and EOC stopping rules over M replications for
(MIM).

4.2 The buffer allocation problem (BAP)

We consider the Buffer Allocation Problem (BAP). The BAP consists of ¢+ 1 machines
and ¢ intermediate buffers in between. The question is how to distribute the available @)
buffer slots over the ¢ buffers in a way that meets a specific purpose.
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Each station is modeled as a single server queuing model with ¢ + 1 machines
My, M, ..., M, and g intermediate buffers By, B, ..., B, in a production line as shown
in Figure Suppose that there are limits neither on the jobs in front of machine Mj,
nor on the space for completed jobs after machine M,. The service time at each machine
is assumed to be independent and exponentially distributed random variable with rate
Wi, 1 =1,2,...,q. After the service is finished in machine M;, the job tries to enter the
queue of machine M;;1). This cannot be done if the queue is full, and this prevents
machine M; from receiving new jobs to serve until the current job leaves it. Our goal
is to maximize the production rate (throughput) by allocating the available spaces opti-
mally on the intermediate buffers. Let © be the solution set, then © contains (Q+5_1)

different solutions, see Almomani et al. [25], Papadopoulos et al. [26], Yuzukirmizia and
Smith [27] and Alrefaei and Andradéttir [28].

M, B, M, B, M,

Figure 4: A production line with ¢+ 1 machines, ¢ buffers, no limits either on the jobs in front
of the machine My, or on the space for completed jobs after the machine M,

The proposed algorithm is applied here on the specific type of BAP, with two stop-
ping rules under some assumptions. In fact, there are different classifications for BAP
problems. The first one is according to the length of the production line, which was
presented by Papadopoulos et al. [26]. A production line is considered as “short” if the
number of the machines is up to 6 with no more than 20 buffer spaces. Otherwise, the
line is “large”. Another point of view defines the BAP according to whether it has a
balanced line, with equal mean service time at each machine, or an unbalanced one.
Moreover, production lines can be seen as reliable (no machine fails) or unreliable. For
more information about these classifications, see Almomani et al. [25].

Suppose that there are (Q = 15 slots to be allocated over ¢ = 5 buffers. Thus, we have
6 workstation and © contains 3,876 different designs (n = 3,876). In addition, assume
that po = g1 = pe = p3 = 5 and pg = ps = 10, which means that we assumed an
unbalanced production line in this example. Furthermore, let the size of the set G be
g = 80, the number of initial simulation samples tg = 20, the total computing budget
T = 100,000, and the increment in simulation samples A = 50. Suppose that our
objective is to select the two design from the best 5% designs of ©. This means that the
correct selection here is to select the 2 designs that belong to the set {0[1], 2], - - -, O[193}
where 0};),i = 1,2,...,193 represents the set of the actual top 5% designs with the
maximum throughput in the set ©.

We apply the proposed algorithm using the two stopping rules, the sequential S
and the expected opportunity cost EFOC rules. The experiment is repeated for 100
replications and the results are summarized in Table In Table |2| T represents the
average total sample size used in the algorithm > 7 , 7T; over the 100 replications. P
represents the average probability of correct selecting the best m designs; P(C'S,,) over
the 100 replications, E represents the average expected opportunity cost for selecting
the best m designs, E(OC,,) over the 100 replications. Clearly, the proposed algorithm
selected the best buffer profile with high P(CS,,) and small E(OC,,). At the same time,
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there is a relatively small number of simulation samples needed.

Table 2: The performance of the proposed procedure under different stopping rules for n =
3876,g9 = 80, A = 50, to = 20, k% = 5% over 100 replications.

The S Stopping Rule The EOC Stopping Rule

T 241334 245921
P 85% 89%
E 0.002032 0.0000876

Figureshows the average P(C'S,,,) for selecting the 2 designs of the best 5% designs,
with the two stopping rules, the sequential S and the expected opportunity cost FOC
over different values of simulation budget. It is clear that the proposed algorithm selects
the best designs with hight P(CS,,) for the two stopping rules S and FOC and the two
stopping rules give almost the same results.
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Figure 5: Comparison of the P(C'Sy,) of S and FOC stopping rules over T budget for (BAP).

Figure |§| gives the E(OC,,) performance measure for the proposed algorithm with
two stopping rules, S and FEOC, over different values of simulation budget. Clearly,
the algorithm produces a very small E(OC,,) under the two stopping rules with a little
preferance of the EOC stopping rule over the sequential stopping rule. Also, with high
value of total budget, the algorithm gives a very small value of E(OC,,) which is close
to 0, especially when the expected opportunity cost EOC stopping rule is used.

To enhance the performance of the algorithm, we increase the number of samples
used in the multiple replication simulation method in order to get better estimates of the
sample mean. Figurem gives the value of the E(OC,,) against the number of samples M
in the multiple replications method, for the two stopping rules S and EOC. Obviously, it
shows that the increase in M gives a smaller value of E(OC,,). It is clear again that the
second stopping rule that uses FOC gives a slight better performance over the sequential
stopping rule.
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Figure 6: Comparison of the E(OC,,) of S and EOC stopping rules over T' budget for (BAP).
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Figure 7: Comparison of the F(OC),) of S and EOC stopping rules over M replications for
(BAP).

From MIM and BAP examples, it is clear that if objective is to select the best
designs with high P(CS,,) and minimum elapsed time, then the algorithm with the two
stopping rules gives almost the same results. On the other hand, if the objective is to
select the best design with minimum E(OC,,), then the algorithm behaves better when
the expected opportunity cost FOC is used as a stopping rule. Moreover, increasing the
samples in the multiple replications M increases the performance of the algorithm under
the second stopping rule. However, it is clear that when the value of the significant level
¢ is decreased, then the F(OC,,) will decrease, but we get the optimal value for the
E(OC,,) which is 0 when the € = 0. In this case the mean of the selected design will be
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equal to the mean of the actual best design. Nevertheless, we cannot take too small value
of ¢ since this will require that the number of multiple replications M to be increased,
and, of course, this leads to a huge computational time.

5 Conclusion

In this paper, we have discussed the effect of two stopping rules on the performance of a
sequential selection procedure that is used to select a set of good enough simulated designs
when the number of alternatives is very large. These two rules include the sequential S
stopping rule and the expected opportunity cost EOC stopping rule. We have applied
these rules on two different examples.

The results obtained from the numerical applications of the procedure using the two
stopping rules indicate that to improve the efficiency of the approach using the EOC
stopping rule, we need to increase the number of multiple replications M. We conclude
that if the objective of the experiment is to select the best designs with high P(CS,,),
then both stopping rules give almost the same performance. However, if the objective
is to select the best designs with minimum E(OC,,), then the second stopping rule that
uses FOC' gives better performance.
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1 Introduction

This paper is devoted to the study of the elliptic equation
Apu+au+fz-Vu+lzl w'=0  in RY, (1)

ou ou

where Apu:div(|Vu|p_2Vu),p>2, Vu=|=—,,— ], N>1,¢g>1, a<0,
8%1 8.%]\[

B <0 and [ is a real number such that —p <1 <0 and —N <[ < 0.
Equations of the above form occur in the study of self-similar solutions of the nonlinear
parabolic problem

u = Apu+ |z Jul" " u in RY x (0, +00). (2)

A lot of work has been done concerning equation when [ = 0; discussions and
bibliographies are found in [3], [4], [10], |11], |13], [15], [16] and [18]. When p = 2 and
—2 < 1 < 0, equation was studied in [8]. Note also that when p > 2 and [ < 0, the
equation was investigated for o« > 0 and 8 > 0 in [9] and was initiated in |7] by the
authors for a < 0 and S < 0.

In our paper [7], we studied radial solutions near 0 of the equation

r N-—-1
(\u'\pﬂu') + —— P72 4 au + Bru’ +rtulflu =0, r>0.
r

Among the results obtained, we showed that for any radial solution u with u(0) > 0,

liH(lJ r(Nfl)/(”*l)u’(r) exists and is finite. Moreover, for any a > 0 and b € R, there exists
r—s

a unique function u € C°([0, 400[) N C*(]0, +-00[) such that ['[P~2u" € C*(]0, +00[), and
satisfying the problem

r N-—-1
(|u'|p’2u') + — W/ P2 + au + Bru’ +rtul?lu =0, r>0,
(P)

uw(0) = a, lim rN =D/ P=Dy/ (1) = b,
r—0

wherep>2,¢g>1, N>1, —p<I<0,—-N<I<0,a<0and g <0.
It is also proved that if a is small and b = 0, w is strictly positive.

Our aim in this paper, is to continue our study on the problem (P). For this we must
start with the analysis of solutions of the equation

r N-—-1
<|u’|p72u’) + T|u’|p72u’ + ou+ Bru’ +rlu? =0, r>0. (3)

N —
First of all, it should be noted that when 0 < & [+p P

we have an
B q+l—-p p-1°

explicit solution Lr~*/# where

1/(g+1—p) (p—1)/(g+1-p)
o «
ORI () (3) |

This solution is bounded near infinity but singular at the origin. However, using the
theory of ODE, the equation , for bounded solutions whether they are singular or not,
can be considered in 400 as a perturbation of the equation

r N-—-1
(|u’|p_2u’> + |u/ P72 + au + Bru’ =0,
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whose solutions behave like the function r~/# near infinity.

On the other hand, the term r'u? plays a key role in (3 for unbounded solutions and
therefore, the perturbation theory can not be applicable. Hence the interest of focusing
our study on unbounded solutions.

For this purpose, let us represent equation in an equivalent but useful form.

For any real ¢, we set

ve(t) = ru(r) where r >0 and t = Inr. (4)
Then v, satisfies
Wi (t) + Acwe(t) + ae®v(t) + BeXethe(t) + eMetul(t) = 0, (5)
where
we(t) = |he[P72he(t),  he(t) = vi(t) — cve(t), (6)

Ac=N-p—clp—-1), Kc=clp—2)+p and Mc=1l+p—cl¢g+1—-p). (7)

l
Five critical values of the parameter ¢ will be involved: %, 1 and those which
q—
— N — l
cancel A, K. or M., that is, ¢ = 7}7, = TP o &
p—2 p—1 g+1-p

The study of monotonicity of r¢u(r) for these last five values, combined with the
behavior of bounded solutions, allows us to show the existence of unbounded solutions
of problem (P).

A fine analysis of the equation in logarithmic form, using some energy function,
gives the asymptotic behavior of solutions. Our main results are given by the following
theorems.

l
Theorem 1.1 Assume that g < p—1o0r ¢ >p—1 and ¢ #+ _tp or 2
Boaq+l=p B
l+p >N—p

> . Then any positive solution of problem (P) is unbounded.
qg+1-p p

l —a N —
Theorem 1.2 Assume q > p(2—|—2p_1) —1 and P < min (;, 1p> Let u
q— b=
be an unbounded positive solution of problem (P). Then

lim /@ Vy(r) =T
r—+400

and

-1
L O
T oo q —

1/(g—1)
I'= (ﬁl — a) .
qg—1

The rest of the paper is organized as follows. In the second section, we present
fundamental properties of solutions of equation . The third section concerns the
existence and the asymptotic behavior near infinity of unbounded positive solutions of
problem (P).

L,

where
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2 Fundamental Properties

In this section, we give some fundamental properties that are the key stone of the main
results. For this purpose, we introduce, for any real ¢ # 0, the function

Ec(r) = cu(r) +rd(r), r>0. (8)

It is clear that
(reu(r)) = r*"YE.(r), r>0. (9)

With the logarithmic change , we have
vl(t) = ¢ E.(r) and h.(t) = <t (r). (10)

The monotonicity of the function r¢u(r) can be obtained by the sign of the function
E.(r). Observe that for any = > 0 such that u'(r) # 0, we have

(=D OEW) = (p=N+elp—1) /"o (r) - () -

aru(r) — vl (r)

(= N+ eo— 1) WP () + 1Bl Eaya(r) -
rHluq(T). (11)

Consequently, if E.(rg) =0 for some ry > 0, equation (3] gives
(p= 1) [/ (ro)Eilro) = —rou(ro) [a — eB 4 rou (ro) +
(p — N +c(p— 1)) |c|p_207“0_pup_2(ro)]
— —ré“uq(ro) [1 + (o — cﬁ)ralul_q(ro) +

(= 8+ clp =)l ~Zery 10|, (12

from which we can study the sign of E.(r) and we use the following remarks.

Remark 2.1 If there exists g such that E.(rg) = 0and E/(rg) # 0, then E.(r) #0
for any r > rg.

Remark 2.2 If u is a bounded solution of equation , then, by expression and
Remark we have, for any ¢ > 0 such that ¢ —a #0, E.(r) # 0 for large r.

We first give the sign of Ej/,—1) and E_,/;,—2).
Proposition 2.1 Let u be a solution of equation (@ We put

1/(g—1)
()"

and u(r) > Tr=t@=Y for large r, then Eijq—1)(r) # 0 for large

The following holds:

. N—p
(1) If b1 g

-1
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r.

(5) If g > p— l,rLirfoou(r) = +o0 and TEIJPOO /@ Dy(r) = 0, then Eyjq—1)(r) <0 for
large 7.
(iii) If ¢>p—1and lim r/ @ Dy(r) = 400, then E_p/p—2)(r) <0 for large 7.

r—+00

The proof requires the following result.
Lemma 2.1 Let u be a solution of equation @ such that for large r,
u(r) > Tr /=1,
where T is given by (13). Then u'(r) > 0 for large r.
Proof. Suppose that there exists a large rg such that «'(ro) = 0, then

!/
(\u'|p_2u’) (ro) = — [a + réuq_l(ro)} u(rg) < — 1u(r0) < 0.
q-—
Hence, u'(r) # 0 for any r > ro. Moreover, since lirf u(r) = +oo, we have u/(r) > 0
T—+00
for large r. O

Now, we turn to the proof of Proposition 2.1
Proof. (of Proposition 2.1)). The cases (i) and (ii) follow easily from Remark and
relation @D Assume now that we are in the case (iii), then again Remark gives
E_p,/p—2(r) # 0 for large r. Suppose by contradiction that E_,/;,_2)(r) > 0 for large 7.

Hence, by (EI), lim 77/ ®=2y(r) €]0, +o00]. Set

r—4o00
o(r) = rN U |P2 (r) + Brivul(r), r>0, (14)
then, by equation , we get
o' (r) = rN " u(r) [Nﬁ —a —rlut=(r)], for any r > 0, (15)
SO TEIEOO @' (r) = —o0, in particular, (r) < 0 for large r, that is,
PN PR (r) < 1Bl u(r) (16)

for large r. Note that by Lemma we have u/(r) > 0 for large r and then a simple
integration of this last inequality on (rg, ) gives lirj_a P P2y (r) = dy > 0.
r—r+00

Now we are going to the logarithmic change. First, from we obtain
w/—p/(p—2)(t) = —A_p/(p-2) Wop/(p-2) (1) = QV_p/(p—2) ()~
Bh_pp-2)(t) — Mt ().
Note that, as E_,/(,,—2)(r) > 0 for large r, then by v'_p/(p_Q)(t) > 0 for large ¢. Then,

. . —p/(p—2) o . N ’ - . . .
since rggloor u(r) = dy > 0, necessarily tginoo U/ (p—2) (t) = 0, which implies

(17)

: p . p p-l
that t_13+moo h_pjp—2)(t) = - 2d1 and therefore t_l§+moo W_p/(p—2)(t) = (p — 2d1) . As
M_,/p—2) > 0, it follows by letting ¢ — +oo in that t_l)igloo wlfp/(p72) (t) = —oo0.
This is impossible as tliinm W_p/(p—2)(t) is finite.

Consequently, E_,/,—2y(r) < 0 for large . The proof is complete. m|
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Proposition 2.2 Let u be a solution of equation (@ Then, for any c¢ >

N —p a)
max (| ——,— |, E.(r) >0 for large r.
(p—l 5 ")

We need the following lemma.

Lemma 2.2 Assume that u is a bounded solution of equation (). Then u'(r) < 0
for large r.

Proof. First, we claim that v/(r) cannot vanish for large enough r. Assume by

contradiction that there exists a large extremum 7y of w. Then, according to equation
!

, we get (|u’|p’2u’> (ro) = f[oe + Téuq’l(ro)} u(rg) > 0, then u/(r) > 0 for any

r > ro, from which it turns out that u/(r) # 0 for large r. If «/(r) > 0 for large r, it
follows by the boundedness of u that l}rf u(r) = L > 0 and from , En(r) > 0 for

large r. On the other hand, by , we have that for large r

(=12 () ENT) = (p+Np—2) [/~ + |82 (r)
+ [|a| - rluqfl] ru(r)

> [|oz| — rluqfl} ru(r) > 0. (18)

So, lim En(r) €]0,+oc].
r—r+00
Note that if lim Ex(r) = 400, then by 1?' lim 7u/(r) = 400, which contradicts
T—+00 r—+00
the boundedness of u. On the other hand, if liril En(r) is finite and strictly posi-
r—+00

tive, necessarily 1ir4{1 ru'(r) = 0 and by letting r to +oo in equation li we obtain
T—>+00

lim (Ju/|P~%u)'(r) = —aL > 0, which implies that lim «/(r) = +o0 and we have
— 400 r——+00
again a contradiction. Consequently, u’(r) < 0 for large r. O

Now we prove Proposition 2.2}
Proof. (of Proposition [2.2). We distinguish two cases.
Case 1: u is bounded.

Assume % > ip We have easily from Remark Eq5(r) # 0 for large . Sup-
p—

pose that E,/z(r) < 0 for large r, it turns out by (9) that the function r*/Pu(r) is

. . . . . «
decreasing for large r, hence luf re/ Bu(r) exists and is finite. But — > 0, then
r—+400

necessarily 11111 u(r) = 0. On the other hand, using the equation , Lemma
T—> 400

N —
the fact that £, 3(r) < 0 and % > 711)
p—
i E,/3(r) € [~00,0[. Combining this with im u(r) = 0, we obtain from ,
liI'+n ru'(r) € [—o0o,0[. But this contradicts the fact that u is positive. Consequently,
r—+00

E,/s(r) > 0 for large r and E.(r) > 0 for ¢ > %.

N —
Assume now % < 1p Then, from Remark E(N—p)/(p—1)(r) # 0 for large 7.
p—

Suppose on the contrary that E(y_p)/p—1)(r) < 0 for large r. Since <

g p—-1’

, we get E;/ﬁ(r) < 0 for large r, hence

we
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have E, /g(r) < 0 for large 7. On the other hand, by , we have EEN_p)/(p_l)(r) <0
and thereby ligl E(N—p)/(p—1)(r) € [-00,0[. Using similar arguments as before, we get
r—r+00
a contradiction. In fact, as the function r(V=P)/(P=Ny(r) is decreasing, then it admits a
finite limit, this implies that lim wu(r) = 0. So, by 7 lim ru'(r) € [—o0,0[, which is
r—+00 r—+o00
—-p

impossible. Consequently, E(n_p)/p—1)(r) > 0 for large r and E.(r) > 0 for ¢ > T
p—

Case 2: wu is unbounded.

N —
It is easy to see by Remark that for ¢ > max ( 1p7 g), E.(r) # 0 for large r, that
p—
is, by (9), r¢u(r) is strictly monotone. Since u is unbounded, necessarily lirjra ru(r) =
rT—+00

+00. Consequently, by @D, E.(r) > 0 for large r. O

3 Unbounded Solutions

In this section we study the unbounded positive solutions of problem (P) and we give
their asymptotic behavior near infinity.
l+p «

Theorem 3.1 Assume that g <p—1or g >p—1 and ¢ #* —— or — =
z BT q+l-p B
+P

N —
> p‘ Then any positive solution of problem (P) is unbounded.
qg+1l-p p

Before giving the proof, we need the behavior of bounded solutions near infinity. For
this purpose we start with the following result.

Proposition 3.1 Assume that u is a bounded solution of equation (@ Then

lim u(r) = lim ru'(r)=0. (19)

r—+00 r—+00

400

Proof. Recall Lemma and Proposition we deduce that lim wu(r) = L exists
r—

N —
and for any ¢ > max (p’ a>7
p—1p

—cu(r) <ru/(r) <0 for large r. (20)

Thus ru/(r) is bounded for large r. Assume by contradiction that L > 0.

First, suppose that 7u/(r) is monotone for large r, then necessarily hrﬂ ru’(r) =0
T—>+00

and we get from equation

!
lim <|u’|p_2u’) (r)=—alL > 0.
r—+00
This is a contradiction with «/(r) < 0 for large r.
Next, suppose that ru/(r) is oscillating for large r. Since w is positive and strictly

decreasing, one has limsupru/(r) = 0. Otherwise, there exists a constant C' > 0 such
r——400

that ru/(r) < —C for large r. This contradicts u(r) > 0. Consequently, there exists a
sequence {&;} going to +o0o as i — +oo such that the function ru’(r) has a local maximum
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in & satisfying 41i21 &u/'(&) = limsuprd/(r) = 0 and u/(&) + &'/ (&) = 0 (u” exists
1—+00

r—-+o00
because u’ < 0). Therefore

lim /(&)= lim u”(&)=0.

1—+o00 1—+00

On the other hand, take r = & in equation , we obtain

/
lim OMW”uv(@):—aL>O,

1—+o00

that is,
L
lim /[P~ (&) = ——— > 0.
im0 (6) = =

This contradicts (21)).

r—4o00

(21)

It follows from both cases that lim w(r) = 0. Hence, by inequality , we have

lim ru/(r) = 0 and the proof is complete.
r—4o00

Proposition 3.2 Assume that u is a bounded solution of equation (@ Then

@)Uo<c<%<N;1mlﬁmm:0

r—-+4oo

lim ru(r) = +o0.
T—+00

(i4) If%<c<N,

O

Proof. According to Remark and expression @[), ru(r) is monotone for large r

for any ¢ # %. Hence EIJP reu(r) € [0, 4o00].

(7) Assume by contradiction that lim r°u(r) €]0,4o00]. Then, for 0 < ¢ < 2 < N,

r—+400 ﬁ

lim rNVu(r) = +oo and by Remark En(r) > 0 for large r. Hence, using the fact

r—+00
that u is bounded, u/(r) < 0 for large r and expression of Ey, we find

/ p—1
L )]
r—+00 U

Then by , and , we have

p(r) 2 Brifu(r) <0

=0.

and
¢'(r) ~ (NS —a)yr¥ tu(r).
+oo
Combining these two estimates, we get

H(re V) ~ (e - a)rulr).

Since lim ru(r) €]0,+oo] and ¢ — a > 0, there exists some Cy > 0 such that

r—4o00

r(reNe)(r) > Cy  for large r.

(22)
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Whence lim ¢(r) = +oo. This is a contradiction with . We deduce that

r——+00
lim ru(r) =0.
r——400
(2 ssume Dby contradiction a mm 7 ulr) = € 7-’-OO . € daistinguis WO
i) A b tradicti thtl'Jr ¢ K 0 We distinguish t
r——+400
cases:

e K =0. Then necessarily F.(r) < 0 for large r, this means that

u(r)

rlu!(r)]

1
< — for larger. (25)
c

«
Using equation and the fact that v > 0,4’ < 0 and E < ¢, we obtain

’ N -1
<|u/|p72u/) (’I’) < T|u/(7")| |:B + @ + 5 |ul(r)|p72i| <0 for large r.
C r

Thus «'(r) > 0 for large r, which is a contradiction with Lemma [2.2}
e K > 0. Since ¢ < N, lirf rNu(r) = +oo and Ey(r) > 0 for large r. Therefore, 1'
r—400

is satisfied and thereby from and (24)), we get

lim ¢(r) = —cc and lim 7N/ (r) = K(NB — a). (26)

r—-+00 r—-+00
Then Hopital’s rule implies

K(NS — «
lim rchgo(r):i( s )

2
r——+o0o N —c¢ ( 7)

But from lj this limit is exactly K 3. This contradicts the fact that ¢ > %. Conse-

quently, lirf r°u(r) = 400 and the proof of the proposition is complete. O
r—+00

Proposition 3.3 Assume that u is a bounded solution of equation (@) Then the
function ro‘/ﬁu(r) s mot strictly monotone for large r.

Proof. We argue by contradiction and assume that r®/# u(r) is strictly monotone for
large r. Therefore, according to @, E,/5(r) # 0 for large r. We distinguish two cases.
Case 1: E,/3(r) > 0 for large r.

We set
Ji(r) = u(r) —rP [P (28)
Then for large r,
Ty =t = a =t <P [ = B (o= N (29)

Using now Proposition and E,/(r) > 0 for large r, we get

lim Jl(T) = O,

r—+00

T () > u(r) l1 - (g)pl uﬂ(r)] >0 for large
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and
Ji(r) ~ —arPtu(r) + BrP|u/(r)| = =BrP~'E, 5(r) > 0 for large r.

—+oo
This is a contradiction.
Case 2: E,/3(r) <0 for large r.

N —
Then necessarily % < 71]), by Proposition
p—

Now, we set
Jo(r) = rFuP (r) — P '[P, (30)

with 0 < k£ < min (%,p). Then, for large r,
Joy(r) =rP"tu [ —a—rlutt ¢ krk_pup_l} —rP|| [ - B+

(31)
Frt e (o= N2

As k< p, k < % < N f < N, E4/3(r) < 0 for large r, by Proposition and
Proposition we obtfﬁn
lim Jg(?") = O,
r—+00
p—1
Jo(r) < uP~H(r) [— (;) +r*u(r)| <0 for large r

and
J5(r) o —ar?~tu(r) + Bre|u/(r)| = —BrP " E, 5(r) < 0 for large r.

oo

Again, we have a contradiction. Consequently, the function 7/ Bu(r) is not strictly

monotone for large r. The proof of the proposition is complete. o
Proposition 3.4 Assume that u is a bounded solution of equation (H) If % =
l _
P < N p’ then
qg+1—-p p-—-1
; a/p _
TETDOT u(r)=1L (32)
and N
li a/B+1, 1 _ _—L
Jim 7 u'(r) 7L (33)
where
a 1/(a+1=p) 7\ (P=1)/(a+1-p)
L= Npp1> (> . 34
(v-p-50-1) : (31)
Proof. Define the following function:
/\p—2 /(’I“)
(1) =re/utr) [ (35)

We have I(r) < 0 for large r. Its derivative is given by

I'(r) = (g - N) rO B2y P2 (1) — B (), (36)
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The proof will be done in five steps.
Step 1: I(r) o Bre/Bu(r).

N —
Since % < Ff, Proposition implies that FE(ny_p)/p—1)(r) > 0 for large r and
()
thus, from the boundedness of u, lim ————— =0 and one deduces that I(r) ~
r—+00 rU +oo
6ra/ﬁu(r).

Step 2: lim 7*/Pu(r) exists and is finite.
r—-+00
According to Step 1, it suffices to prove that lir+n I(r) exists and is finite. For this
r—400
purpose, consider a real o such that

<o (5800 5 (309 ))

So, by Proposition , lirf ra/ﬁ_"u(r) = 0. In particular, there exists a constant C > 0
r—+o00
such that
u(r) < Cro=*/%  for large r. (37)

Recall the positivity of E(x_p)/p—1)(r) for large r, we get that there exists C; > 0 such
that
r/ B2y Tt < CPTHY for large 7 (38)

@
WherevzE(Z—p)—&—a(p—l)—p—l.

By the choice of o, the functions r — r*/#+=144(r) and r — r/#=2|u/|P~1 are integrable
near +o0, therefore, I’(r) is also integrable near +00. To conclude, we observe that for
any ro > 0,

“+oo
lim I(r)= / I'(s)ds + I(ro)

r—>+00 o
exists and is finite. Therefore,
Set lim ra/ﬁu(r) =L>0.

r—-+00

T a/p -
Step 3: TEIEOOT u(r) =L > 0.

lim 7*/Pu(r) exists and is finite.
r—400

Assume that lim 7/Pu(r) = 0. Then lim I(r) = 0. Therefore, applying Hopital’s
r—+00 r—+00
rule and using the first step, we obtain

m gy IO g (39)
r——+o0 (ro‘/ﬁu(T))/ r—+oo /By

On the other hand, using , we have

I'(r) = ra/ﬁ_2\u'|p_1 N —

a rl“‘luq(r)} (40)

ER

Let 0 < ¢ < 2 < N, then ligl r“u(r) = 0 and according to Remark we have
T—>+00

E.(r) # 0 for large r. Therefore, necessarily by (9), E.(r) < 0 for large r. Hence,

Py (r)

0< 7|u’|19_1

< M TPplpy At (p), (41)
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l I+1,,q9
Since & = i, then lim 7Pu?™17P(r) = 0 and therefore lim T ul(r)
B q+l-p r—-+oo rotoo |u/[PT

Hence, as % < N and |v/(r)] > 0 for large r, we have by , I'(r) > 0 for large 7.

=0.

Consequently, by and the fact that 8 < 0, (ro‘/ﬁu(r))/ < 0 for large r. But this
contradicts Proposition [3.3]
Consequently, lir+n ra/ﬁu(r) =L>0.
r—+00

. a1,y — ¢
Step 4: ngloor u'(r) L.

Since lim wu(r) =0, then applying Hopital’s rule, we obtain
r——4o0

i afBly i) = —% /B _“
TEELHOOT u'(r) = 3 TBTOOT u(r) = 3 L.

a (a+1=p) 7N\ (P=1/(a+1-p)
Step 5: L = N—p—ﬁ(p—1)> <>

B
According to (|11f), we have

—BrEap(r) = |u/[" ' (r) [ (N —p— - 1>>

B
42
+(p- 1)E;/ﬁ(r) rHud(r) )
W) P (r)
Using Step 3 and Step 4 and applying Hopital’s rule, we get
E’ r E ’
o Dore) g Baspl) A GO (43)
r——+oo u’(r) r——+oo u('r) r——+oo u
and 1 o
q _[atl-p
hm " _Z (’r) - 1> (44)
r——+00 |u/|p u/(,r) <a>p
B
l
when & i Suppose by contradiction
Boa+l-p
a Lat1-p
—-p— E(P -1) - ﬁ #
(5)
After combining these estimates, equation gives
« Latli-rp np=2
—BrEays(r) ~ N—p—B(p—l)— [ |7 "' (r).

So, Eqo/5(r) # 0 for large r, that is, r®/Bu(r) is strictly monotone for large 7. Again, this
contradicts Proposition
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Consequently,

1/(qg+1-p) (p—1)/(g+1-p)
« «
L:<N_p_(p_1)) (ﬁ) '

IS

The proof is complete. O

The following figure illustrates the behavior of the bounded solution.

alpha = 0.05; beta =0.007, p=3;q=5N=7,1=-1.01,a=20

Figure 1: Bounded solution.

Now, we turn to the proof of Theorem [3.1
Proof. (of Theorem [3.1]). We argue by contradiction and assume that « is bounded.
We claim that if one of the first two cases holds, then E, /g(r) # 0 for large r and this

N —
contradicts Proposition In fact, if % >
p—

from Proposition [2.2

f, we have E,/3(r) > 0 for large r,

N-p

p—1

Assume that there exists a large ro such that E,/g(ro) = 0. Recall formula with ¢ =
e 4 l+p

BT q+1—p’
we have by Proposition lim TPy P(r) = 0 or lim rFPuITITP(r) = 400

r—-+4oo r——400

«
Now we consider the case where — <

«

7 we have in the case ¢ < p—1, E;/ﬁ(ro) # 0. In the case ¢ > p—1 and

N —
lp < N). Then we have also E, / 5(ro) # 0. Consequently, Remark

gives E,/g(r) # 0 for any r > ro.

(because % <
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N — l N —
pS P < p. Recall

Suppose now that we are in the third case &
p Boq+l-p p-1

the logarithmic change with ¢ = %, then

W/ 5(t) + Aayp wayp(t) + aeersty, 5 (t) + Beerathy 5(t) + vi/ﬁ(t) =0 (45)

and Proposition gives

. _ -
lim wv,/3(t) =L and tilgrnoo heys(t) = ?L. (46)

t——+o0

Define the following energy function:

_ a 0Tt a\P !
Z(t) = ]771 |ha/5(t)|p+wa/ﬁ(t)va/g(t)—&—a/ﬁ()—l-ﬁ () ’Ug/ﬁ(t), (47)

p B q+1 B
where o a

According to [7], we have lir% ru’(r) = 0. Therefore
r—

lim 7*/Pu(r) = lim 714/ (r) = 0.
r—0 r—0
It gives
lim wv,,5(t) = tli{noo heys(t) = 0.

t——o0

This implies by that lim Z(t) = 0.
——00
On the other hand, by a straightforward calculation, the function Z satisfies

Z'(t) = oY (1) — Beerst (ha/gm n gvaw(t)) , (49)

where

p—1

Y<t>=(|ham<t>|p‘2ha/ﬁ<t>+(§) vz/gu)) (aa®)+ Grasa(®) . (50)

As 9 > 0, 8 < 0 and the function s — |s|P™2s is increasing, then Z’(t) > 0 for any
t € (—o0,+00), that is, Z is increasing on (—oo,+00). Therefore, Z(t) > 0 for any
t € (—00,+00). But letting ¢ — 400 in , we get

p—1
: _ p (& p—gq—-1
S A0 = Aass L (ﬂ) ( plg+1) ) <

This is a contradiction. Consequently, u is unbounded. The proof of Theorem is
complete. O

In the following, we are concerned with the asymptotic behavior of unbounded solu-
tions near infinity.
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N —
Theorem 3.2 Assume ¢ > p — 1 and 1p > 1 Let v be an unbounded
p—= q—
solution of equation (@) Then
: —p/(p—2) — =2/(p—2),,/ (1) =
TEIJPOOT u(r) Tginmr u'(r) = 0. (51)
The proof requires some preliminary results.
Proposition 3.5 Assume ¢ > p—1 and _f > 3 Then there is no solution
p—= q—
of equation (@ such that
u(r) > Tr= @Y for large 7, (52)

where T' is given by .

Proof. We argue by contradiction and assume that u satisfies . Then, according
to Lemma and Proposition we have u/(r) > 0 and Ej/4—1)(r) # 0 for large r.
This gives, with logarithmic change , that wy/(q—1)(t) > 0 and ’Ul//(qil)(t) # 0 for
large t. We distinguish two cases.
Case 1: v;,,_y(t) <0 for large ¢. Then tiifrnoo V/(q-1)(t) = d € [T, +o0l.

From equation , we have

Wiy g-1)(8) + Apygnywip-y (1) = —eSVa Dty g (1) {% (53)
hij-n®) g1
B———L v ()]
vyg-n(t) @D
Note that )
hiyq—1)(t) _ Ul/(q—l)(t) o - l (54)

V-1t vye-nt) g-1 " gq-1
Then we deduce from and that

Wi (q—1) () + Aryg-1ywiyg-1y(t) <0 for large ¢.

This means that the function e4/(-vtw;,,_1)(t) is decreasing for large t. As
wi/(q—1)(t) > 0 for large ¢, then e“l/(q—l)twl/(q,l)(t) has a finite limit. Since 4;/(,—1) > 0,
necessarily tlifrnoo wi/(q—1)(t) = 0. Now, recalling (EP7 we obtain tligloo hy/(q—1)(t) = 0 and
lim wvy,,1)(t) = —1d < 0. But this contradicts the fact that v;/,—1) is positive.
q—

t——+oo

Case 2: v},(,_y(t) > 0 for large t. Then tiigloo Uy/(q—1)(t) €], +o0].

. o . . / _
(a) Assume that tlgrnoo U/(g—1)(t) = d < 400, then necessarily tl}gloo Ul (q-1)(t) = 0.

R : l p—1
This implies by (H} that tilgrnoo wiy(q—1)(t) = <7 q—ild> . Therefore,
. hl/(qfl)(t) -1 Bl -
1 BATAS B? AR Dl =a— " +d7 1 >0
t= 450 {a * BUZ/(Q—l)(t) - )} R >
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. . . . 12 _ fe e . .
by letting ¢ — 400 in , we obtain t—1}+moo wl/(q_l)(t) = —oo. This is a contradiction
with wy,(4—1) being positive.

liril /@~ Dy(r) = 400. Then,
T—1+00
according to Proposition E_p/(p—2)(r) <0 for large r. Hence, according to and
the fact that u/(r) > 0 for large r, we have

(b) Assume that t_l}iinoo U/(g—1)(t) = +oo, that is,

< P for large r.
U p—2

On the other hand, we have by equation ,

Hp—2,1 ! ru’ l,,q—1
(|u\ u)(r)<—u[a+67+ruq ]

So, lim (|u’|p_2u’)/(r) = —00, which means that lim «/(r) = —oo. This is
r—>+00 r—+00
impossible.

In conclusion, the two cases can not hold, so there is no solution satisfying (52). The
proof is complete. O

As a consequence of the previous proposition, we have the following result.

—p l

Corollary 3.1 Assume ¢ > p— 1 and 1 > P Let u be a solution of
p— q—
equation (H) Then liminf réu(r) =0 for any ¢ < and liminf /@Yy (r) < T.
r—+00 q—1 r—+00

Before giving the proof of Theorem [3:2] we need a comparison between the solutions of
equation and their derivatives.

N-—p l

Proposition 3.6 Assume ¢ > p—1 and 1 > 1 Let u be an unbounded
p—= q—
solution of equation (@) Then
|u/|P~2u/ () < max <|ozN|’ |B|> ru(r)  for large r. (55)
Proof. Let A = min (%, B) < 0 and set
G(r)=rN"1 [|u’|p_2u/(r) + Ar u(r)} . (56)
From equation , we have
G'(r) = rNTu(r) [AN —a- rl|u|fH] + (A= BN (). (57)

We will show that G(r) < 0 for large r.
Suppose that there exists a large r¢ such that G(rg) = 0, then G'(rp) can be written
in the following form:

G (r0) = 3/~ ulro) [AN—a=rfut=" (ro) |+ A/ @=D (A=) 1PV 07D ). (58)
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Therefore, according to the choice of A, we have G'(rg) < 0. Hence, G(r) # 0 for any
r>Tp.
If G(r) > 0 for large r, then «/(r) > 0 for large r and by a simple integration, we deduce
that there exists a constant ¢ > 0 such that r~=?/(P=2)y(r) > ¢ for large . But this is a
contradiction with Proposition [3.5
In conclusion, G(r) < 0 for large r and the proof is complete. O

N - l

f > —1 Let u be an unbounded
b= q—
solution of equation (@ Then the functions r—P/P=2u(r) and r=2/P=2)4/ (1) are bounded
for large r.

Proposition 3.7 Assume ¢ > p—1 and

Proof. The proof will be done in two steps.
Step 1: The function r~?/(P=2)y(r) is bounded for large r.
We argue by contradiction and assume that v_,/(,—2)(t) = r~?/?=2y(r) is unbounded

for large t, where we use the notation . Since 1 > %7 Proposition ensures
q—

p—
that v_,/,—2)(f) can not converge to +oo. Hence, it must necessarily oscillate. Then
there exists a sequence {¢;} going to +oc0 as i — 400 such that v_,,,_2) has a local

maximum in &; satisfying zilﬂo U_p/(p—2)(&i) = +00. Since Ul—p/(p—2) (&) = 0, we have

p
hepp—2)(&) = o aVr/-2) (&) >0,

therefore )
P \PT p1
w*p/(p72)(§i) = (m) ng/(p_2)(€i)'
On the other hand, estimate (55) can be written in the following form:
w_p/(p-2)(t) <A v_p/p-2)(t)  for large t, (59)

|

where |A| = max (N’ |6|> In particular, for t = &;, we obtain

- p—2\r-1 '
Uﬁp?(p—Q)(fi) <Al (T) for large 3.

But this contradicts the fact that li+m VU_p/(p—2)(&i) = +o0o. Consequently, v_,/,—2)(t)
1—>+00

is bounded for large ¢.
Step 2: The function r=2/(P=2)¢/(r) is bounded for large r, that means that w_,;(,—o)(t)
is bounded for large t.

Observe preliminary that if u(r) is monotone for large r, necessarily u'(r) > 0 for
large 7 (because u is unbounded) and then w_j/,—2)(t) > 0 for large t. Therefore, by
and Step 1, w_,/(p—2)(t) is bounded for large t.

So, we only have to deal with the case where u(r) is not monotone for large r and
then the idea of the proof is the same as for Step 1.

Suppose by contradiction that w_,/,—2)(t) is not bounded and let a sequence {k;}
go to +00 as i — 400 such that W/_p/(p_z) (ki) = 0 and zllgloo W_p/(p—2) (ki) = +o0 or

—0OQ.
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First, note that as v_/(,—2)(t) is bounded for large ¢, then implies that we can not

N —
have ligl W_p/(p—2) (ki) = +00. Secondly, take some constant § > max ( » 1p, g) >
1—+00 —
0, then by Proposition Es(r) > 0 for large r. So,

h—p/(p—2) (t) > —5U_p/(p_2) (t) for large t. (60)

In particular,

h_pjp—2) (ki) > —0v_p (p—2y(k;)  for large i. (61)
Again, as v_,/(,—2)(t) is bounded for large ¢, we deduce that w_,,/;,—2)(k;) is bounded
for large i. This is a contradiction. It follows that w_,/,—2)(t) is bounded for large t¢.
Hence 7~2/(P=2)4/(r) is bounded for large r. O

Now, we are ready to give the proof of Theorem [3.2}

Proof. (of Theorem . Using the logarithmic change and Proposition
we deduce that the functions v_,/,—2)(t) and w_,/,—2)(t) are bounded for large .
We proceed in two steps.
Step 1: t_l}gloo W_p/(p—2)(t) = 0.
First, we claim that w_,/,_2)(t) converges when ¢t — +o00. Assume by contradiction
that w_,/,—2)(t) oscillates, that is, there exist two sequences {s;} and {k;} going to +o0
as i — +o0o such that w_,/,—2)(t) has a local minimum in s; and a local maximum in
k; satisfying s; < k; < s;41 and
M infwp) -2 (8) = 1im @ p/p—z)(s:) <UMSUpw_p/(p2)(t) = T _w_p/(p2)(ki)-

(62)

Applying equation at the point t = k;, we get erp/(pd)kivq_p/(p_Q)(ki) is bounded.
Therefore, since M_,,/,_2) > 0, Z_l}gloo U_p/(p—2) (ki) = 0 and thanks to , we deduce

Jm wop/p-2) (ki) = Hmsupw_p/p-2)(t) < 0.

As wu is unbounded, then u cannot be decreasing and by @ and necessarily
lims —p/(p—2)(t) = 0, so, by (62
im SUpw_p (-2) (¢) y

lim w_p,/(p—2)(s;) = liminfw_, 2 (t) <O0.

i— 400 t——+o0
This implies that ‘li1+n h_p/p—2)(s8:) < 0 and therefore, by (60), we find
1—>+00

Aligrn U_p/(p—2)(8:) > 0. On the other hand, w’

1—>+00

implies that lir+n U_p/(p—2)(8:) = 0. This is a contradiction. So, w_,/p—2)(t) is mono-
1—>+00

p/(p—2)(8i) = 0, then equation "

tone and then it has a finite limit when ¢ — +o00.
As u is positive and unbounded, then necessarily tli+m W_p/(p—2)(t) > 0. If
—+00

lim w_,/p—2)(t) > 0, then, by , there exists a constant C > 0 such

t——+oo

that v_,/p—2)(t) > C for large t. Therefore, we obtain by equation that

t_l}inoo wlp/(p72)(t) = —o0, which is a contradiction with the boundedness of w_,/(,—2)-
Consequently, t_liToo W_p/(p—2)(t) = 0. Therefore, T‘EI—iI-loo T—2/(pf2)u/(7,) -0
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Step 2: t—ljgloo V_p/(p—2) (t) =0.

Knowing that v_,,,—2)(t) is bounded, assume by contradiction that it oscillates, that
is, there exist two sequences {7;} and {&;} going to 400 as i — 400 such that v_,,/;,_2)
has a local minimum in 7; and a local maximum in &; satisfying 7; < & < 1;41 and

i infv_p)p-2)(t) = B _v_p/p2)(mi) <HMSUPV_p/p2)(t) = 1M 0—p/(p—2)(&i)-
(63)

Since v’fp/(pd)(m) = Uip/(p72)(§i) =0, then we have by @
hep) o2 (1) =~ 0y (1) And By (6) = —2—0 o2 (€0):
p—2 p—2
Since tl>i+mw h_p/p—2)(t) =0,

im hppo2y(ni) = lim h_p/p-0)(&) = 0.

1—+o00 1—+o00

This implies that

im v_p/(p-2)(i) = UM v_pp-2)(&) = 0.

1——+00 1—+o00

But this contradicts 1) Therefore, v_,/,—2) converges. Hence, by (@, U/_p/(p_Q) con-
. . . . _ _92
verges necessarily to 0. Consequently, tilgrnoo U_p/p—2)(t) = 0, e, ’I‘EIJ,I:IOOT, »/(p )u(r) =

0. The proof is complete. m]

l —a N —
Theorem 3.3 Assume q > p(2 + 2p71) —1 and —3 < min (;, f) Let u
p—
be an unbounded positive solution of problem (P). Then

i 1/(¢=1) —
TETOOT u(r) =T (64)
and l
li V@D (p) = " T
i V() = 5T )

where T' is given by .
To prove this theorem we will need the following results.

N-—p

Proposition 3.8 Assume ¢ > p— 1 and 1 > 1 Let u be an unbounded
N
positive solution of problem (P). Then, for any ¢ > <5> ,
|/ |P=2! (1) > —er'™PuP " (r)  for large r. (66)

A
Proof. Let c > (5) and

F(r) = V=Y |P72d (r) + e 7PuP 1 (7). (67)
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Then, according to equation ,
F'(r)=rN"1y { —a—rlutt fo(N —p)r”u”g] + N’ [— B+clp— 1)rpup2] . (68)

We will show that F(r) > 0 for large r.
First, we prove that F(r) # 0 for large r. Suppose that there exists a large ro such
that F(rg) = 0. Then, according to (67) and (68)), we have

F'(rg) = réVlu[— o+ et/ =D byt 4 (C(N—p) — P/ =D (p— 1)>r0pup2] . (69)
Since —a + B/~ < 0, rlu?=1(r) > 0 and liI'+n rPuP~%(r) = 0 (by Theorem ,
r—+00

we get F'(rg) < 0. Hence, F(r) # 0 for any r» > r¢ and then, as u is unbounded, F(r)
cannot be negative for large r. The proof is complete. O

l —a N —
Proposition 3.9 Assume g > p(2—|—2p’1) —1 and P < min <;, lp) Let
p—
u be an unbounded positive solution of problem (P). Then the functions r'/(9=Du(r) and
Pt/ a=D+1y (1) are bounded for large r.

Proof. (i) We first show that /(@ Dy(r) is bounded for large 7.

We make the change for ¢ = and we set

_ Kyg-nlp—-1) 1

D » -1 + Al/(q—l) > 0, (70)

We define, for any real > 0, the following energy function:

g+1
Pl Kt p D0, Viyg-1)®)
Fe(t) = T@ 1/(g—1) U’Ll/(q_l) (t)| — Tvl/(qfl) (t) =+ q_|_71
L oKyt o0 -1\ —Kijq-ty,P
—1° wi/(g—1) (E)vi/(g—1)(t) = ] e V) (g—1)(1)-
(71)
Using equation , a straightforward calculation gives
. I ?
Fé(t) = Qe Kl/(qfl)tX(t) - B (hl/(ql)(t) + - lvl/(ql)(t)) +
Dlele/(qfl)t |hl/(q_1)(t)|p + Dge*K”(‘I*”twl/(q_U(t)vz/(q_1)(t) +
L S R
/(a=1)tq,P t 72
v =1 e K Ul/(q_1)( )s (72)
where
p—2 -1\ p—1
X0 = ||hy@n®  hyg-n) - -1 U (g-1) D | [hyq-1) () +

()], (73)
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D =—(D+6) <0 (74)

and
-1 K/
D2:<D+9+”(q”>>o. (75)
q—1 P
We show in two steps that v;/(;—1)(t) is bounded for large .
Step 1: Fy(t) > 0 for large t by choosing a suitable 6.
We know that for any p > 2 and for any a,b € R, we have

ja = b7 < 2¢7 (Jal” + [b]") .

l
q—1

Therefore, particulary for p = p, a = ’Ull/(q_l)(t) and b = Uy/(g—1)(t), we obtain

p

!
V-0~ - ®)

< or-1 ’v’ (t)’p+ e pv” (t)
= 1/(qg—1) g—1 1/(g—1) ’

\huyq—n(®)|" =

Since Dy < 0,

Fy(t) > 0e™M0antX (1) + v, (1) [—6+2p—1ple—f<~wt

/ p—2
Ul/(g-1) +

p p—1
—Kijgnt, 1 l Kiyq-1f (1]
iy o[y (LY K (Y

Dawiy(g-1yv, /_(5—1):| : (76)

l
i > g, we have by Proposition
-1 p

- I\
wl/(q,l)(t)vll/(g_l)(t) > — (q|—1> for large t. (77)

As

Therefore, according to we get

Fé(t) > ge—Kz/(q—l)tX(t) +Ul/?(q71)(t) |:—ﬁ+2p_1D16_K’/(‘1—1)t

’ p=2
Ul/(qfl)’ T

—1
— Ko -1 |l] i Kl/(qfl)e |l] b
e” Mg [2p = (q 1) M a—1 -

o ()]

Now, we choose in

_ 2P|l|pD + 2|l|pD + 2|I| Ky (g-1)

0 —
Kjjq-1)(g—1) +Ip(2r=1 +1)

> 0. (79)
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Note that, since q¢ > p(2 + 2”_1) — 1, we have Kj/,—1)(q — 1) + Ip(2P~t +1) > 0, and
the expression gives

I \? Kb [ ]| \*! I \""
2p1D1(q|_|1) N z/(; 1) <q|_|1> —D2<q|_|1> > 0. (80)

qi 1U1/(q—1)(t)> , (81)

Moreover,

e K Dl (1) = oKt <h1/<q_1>(t) N

and from Theorem [3.2

Jim e a2y (1) = dim 7P/ Du(r) =0 (82)

and
Jim e K@t P=20p, 4 (t) = im r D/ (r) = 0, (83)

then
i em et o) (@) = 0. (84)

Using the last equality, the estimate , the fact that X (¢) > 0 (because the function
s — |s|P™?s is increasing), v/4—1)(t) > 0, 8 > 0 and 8 < 0, we deduce from that
Fy(t) > 0 for large t.
Step 2: The function vl/(q,l)(t) cannot oscillate about a constant B such that B >
(¢ +1)"/@=DT > T, where T is given by (13).

We argue by contradiction and assume that there exist two sequences {n;} and {&;}
going to +o0o as i — +o00 such that v;/(4_1) has a local minimum in 7; and a local
maximum in §; satisfying 7; < &§ < mi41 and vy g—1)(&) > B.

. ! :
Since hy/q—1)(1n:) = —mvl/(q,l)(m) > 0, we see that h;/(q_l)(m) exists and, more

exactly, hy,,_1)(m:) = vl”/(q_l)(m) > 0 (because vg/(q_l)(m) = 0), which implies that
l
qg—1

Wiy (g—1y(1i) = 0. Taking ¢ = in , we obtain
e Mty ) (1) = —Ayg-ne” @D Wy (E) = avyg-1 (1)
= Bhujq-) (1) = Vi1 (0)- (85)

So, for t = n;
e~ Ry, () < =(viyg-1) (),
where
Y(s)=[sT7' =T7']s, s>0. (86)
Since wy,,_1y(m:) = 0, one has ¥ (vy/(g-1)(n;)) < 0 and therefore, necessarily
V1/(q—1)(ni) < T'. On the other hand, according to , we have

), o

Fy(mi) g+ 1 + Viy(g-1) (1) —T+C2€_K‘/<“’”"Wf/_(§_1)(m‘) . (87)
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L/ =1\
where Cy = — ( ) < — 9) < 0. In particular, we obtain
p\g—1 q—1
Fop(ni) < ¢1(viy(q-1)(ni)), where
gat+1 a1

g+1 2

o1(s) = s2, §>0. (88)
Therefore, since 0 < wvy/g—1)(n:) < T', a simple study of the function ¢; gives
¢1(vy/(g—1)(n:)) < 0. Consequently, Fp(n;) < 0 for large i.

In the same way, since vl’/(qfl)(gi) =0,

vl (&) ra-!
1 1)\Si _
Fo(&) = /;T + 071 (&) [— 5~ T Cae Ki/(a- 1>§Wz/( (&) - (89)
Si li —Ki/(q-1)€iy,P )=0b ,
ince zJTme vy (§ )= y
lq+1 1 (gz)
Fp(&i) > L — I‘qflvlz/(q_l)(&) for large 1. (90)
qg+1
Set
Sq+1 1o
als) = S TR sz o1)

Therefore, by , Fy(&) > ¢2(vy)(q—1y(&)) for large i. Since vy/q—1)(&) > B >
(g + DYV, we have ¢o(vi/q—1)(&)) > 0, which implies that Fp(¢) > 0 for
large i. Hence, Fy(n;) < 0 and Fp(&;) > 0, for large i, which clearly contradicts the
monotonicity of Fy(t) for large . It follows that v;/,—1)(t) cannot oscillate about the
constant B. Moreover, since v;/(,—1)(t) cannot stay above B (from Proposition7 one
has v;/(q—1)(t) < B for large t. Consequently, v;/4—1)(t) is bounded for large ¢. That is,
rl/(@=Dy(r) is bounded for large 7.

(ii) Now, we show that r//(==D+1y/(7) is bounded for large r, i.e., by (6) and (10),
wi/(g—1)(t) is bounded for large .

We argue by contradiction. As w is positive and unbounded, then we have two pos-
sibilities.
° t—1>i+moo Wi/(q—1)(t) = 400, then t_l>i+moo hyj(q—1)(t) = 4o0. Using and the fact that

. . . ’ _
Uy/(q—1)(t) is bounded for large ¢, we obtain t_l}gloo Ul/(q—l)(t) = +4oo and therefore,
tiigloo Uy/(q—1)(t) = +00, which is impossible.
e There exists a sequence {k;} going to +oc0 as i — +oo such that w;/,—1) has a local
extremum in k; satisfying liin Wi /(g—1) (ki) = +00 or —oo.
1—+00

We use expression @, equation and the fact that w;/(q_l)(/@i) =0, then

hy(g—1y (k) [P 73] .
(92)

) . “Ky -2 :

Since thm e i/ 1)t|hl/(q,1)(t)|p =0 by 1) Z_lz+moo hyj(q—1) (ki) = +00 or —oo and

—+00

B < 0, we have

vy g1y (ki) + 01y (ki) = huygoy (ki) [=8 — Ayygnye” Ttk

lim vy (1) (i) + 0] g1y (ki) = +00

1—+00
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or
lim  ovy(g—1) (ki) + 0f) g1y (ki) = —0.

1—400
But this contradicts the fact that v;,,—1)(t) is bounded for large t.

Hence wy/(4—1)(t) is bounded for large ¢ and therefore r'/(4=D+1y/(r) is bounded for
large r. O

We can now give the proof of Theorem [3.3

Proof. (of Theorem .We use the logarithmic change, we have by Proposi-
tion U/(q—1)(t) and hy/q—1)(t) are bounded for large ¢. The proof will be done in
three steps.
Step 1: The function v;(4—1)(t) converges.
We argue by contradiction and assume that v;;,_1) oscillates, that is, there exist two
sequences {n;} and {§;} going to 400 as i — 400 such that v;/(,—1) has a local minimum
in n; and a local maximum in &; satisfying n; < & < n;41 and

i inf oy -1 (8) = Tim _oryq-n) (m) = m1 <lTmsupuvy ) (t) = 1 vy q-1)(&)

= M. (93)

On the other hand, we know by the proof of Proposition that Fy(t) > 0 for large ¢
where 6 and Fy are given, respectively, by and . Then Fy(t) # 0 for large t. We
show that Fy(t) < 0 for large t.

If Fy(t) > 0 for large ¢, then, since Fy(t) > 0 for large t, t_l)i+moo Fy(t) €]0, +o0].

Using the fact that

m Fo(ni) = ¢1(m1) < +oo (94)
and
m Fp(&i) = ¢1(M1) < +o0, (95)

where ¢ is given by , we see that tligloo Fy(t) is finite and strictly positive. More
exactly, we have
t—lg—&-moo Fg(t) = ¢1<m1) = ¢1<M1) > 0.

But this contradicts the fact that ¢1(m;) < 0 because by Corollary we have 0 <
lim inf vy /(g_1)(t) = m1 <T. We deduce that Fy(t) < 0 for large ¢.
t——+oo

Since Fj(t) > 0 for large t, one has . Ii? Fp(t) is finite and negative. Therefore,

—+oo

according to and , we have

t—+o0

Set L1 = . ligl Fy(t). Then
— 00

Ly = ¢1(m1) = ¢1(My).

Therefore, there exist v € (my, M1) and t; € (n;,&;) such that vy q—1)(t:) =, ¢1(y) =0
and ¢1(v) # L1.

On the other hand, Ul/(qi(t), hl/(qfl

y(t), wi/(q—1)(t) are bounded for large ¢ and
v/q-1)(t) = 7, we get by (71), lim Fy(t

i) = ¢1(7), hence ¢1(y) = L. But this
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contradicts the fact that ¢y () # L.
Consequently, v;/(4—1) converges. Set tiigloo V)(q—1)(t) =d > 0.

Step 2: The function h;/4_1)(t) converges.

According to @7 it suffices to show that w;/(,—1) converges. Since hy;(,—1)(t) is bounded
for large ¢, we see that w;/(q—1)(t) is also bounded for large ¢. Assume by contradiction
that it oscillates, that is, there exist two sequences {s;} and {k;} going to 400 asi — +o0
such that w;/,—1) has a local minimum in s; and a local maximum in k; satisfying
s < k; < Si+1 and

it () = B et0-0(6) < Bmepey (0 = i (k). (0D
Using equation , the fact that w;/(,—1)(t) is bounded for large ¢, tiigrnoo vg-1)(t) =d
and wy,,)(8i) = wj ;) (ki) = 0, we obtain

lim _6hl/(q71)(8i) = lim —ﬂhl/(q,l)(ki) = ad+ di.

i—~400 i—+00

Since 8 < 0,
lim hl/(q—l)(si) = lim h’l/(q—l)(ki)a

1—+00 1——+00
which gives

Jim wygn(si) = m wyg- (ki).

But this contradicts . Hence, w;/(4—1) converges and therefore h;,,_1) converges.
According to @, . liHl Ul//(q_l)(t) exists and must be 0. Hence,
—+00

: —l
lim hl/(qfl)(t) = ——2:d. (98)

t—+oo qg—1
Step 3: t£+mm v)(q-1)(t) =T
Combining equation , expression of I' given by , Step 1 and Step 2, we get
lim ele/W”)twl’/(q_l)(t) =d([Tr !t —ai7h).

t——+oo

. . _Kl/( 71)1; / . .
Since  wj/(q—1) converges and t—1>15-nooe 9w g—1)(t)  exists,  necessarily

tii?oo e M@ty 1y(t) = 0. Therefore, d(T7"*—di™') = 0. We claim that
d=T.
Assume by contradiction that d = . ligrn U1/(q-1)(t) = 0. First, we prove that
—+o0
wi/(q—1)(t) # 0 for large t.
For any large T" such that w;/q—1)(T") = 0, we have hy;,—1)(T) = 0 and by equation

(85)

e KTy, ) (T) = viyq1)(T) |[—a = (T)].

Since a < 0, vy/(g—1)(t) > 0 and tgglm vlq/_(;_l)(t) = 0, one has w;/(q_l)(T) > 0. Hence,
wi/(q—1)(t) # 0 for any t > T
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As u is positive and unbounded, then w;/;—1)(t) > 0 for large .
On the other hand, we have by

— _ -2
Rl 1) (0) = iy (®) [ =B = Auyq-ne M by O] +

Vg () [—a - Ug/—(;_l)(t)} . (99)

Using the fact that 8 < 0, a < 0, tl}gl eiK”("’”t‘hl/(q71)(t)|p_2 = 0 (by )7
lim Uf/_(;l)(t) =0, vy/(g-1)(t) > 0 and hy/(4_1(t) > 0 for large ¢, we have wy ) (t) >

t—+o0

0 for large t. This implies, since w;/(q—1)(t) > 0 for large ¢, that t_l>1+m wi(g—1)(t) €
oo

]0, +-0c]. But this contradicts the fact that tilgloo wi/(q—1)(t) = 0 by (ﬁ) and .

Consequently, d = T". It follows that

. _ 4
t—lgTw vi/g-1)(t) =T and t_13+moo hyjq—1)(t) = q_il]_",
The proof is complete. .

The behavior of unbounded solution is illustrated by the following figure.

0 5 10 15 20
apha = -5, beta=-3; p=39=25 N=T7,1=-101,a=8

Figure 2: Unbounded solution.

To finish this work, we note that if we have the monotonicity of u, then the asymptotic
behavior and is validated by reducing the assumptions of Theorem More
precisely, we have the following result.
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N — l
P > ——. Let u be an
p—1 " q-1

unbounded positive solution of problem (P). If u is an increasing function for large r,

then it satisfies and (@)

Proof. First of all we note that the idea of the proof is similar to that of Theorem 3.3
So, we follow the same steps and we only change the step where we use the monotonicity
of u.

According to the proof of Propostition we choose a suitable 6 to show that Fy(t)
is strictly increasing for large ¢, where Fy is given by . In fact, we choose in

Proposition 3.10 Assume q > p(l + 2p_1) —1 and

_ 2P|l|pD
Kjj(q—1)(q —1) + Ip2r~1

0 > 0. (100)

Note that, since ¢ > p(l + 2p*1> — 1, one has Kj/,—1y(q —1) + Ip2P~1 > 0 and by
expression (100)),

I\ K0 [ 1| \P~* I \*"'or-1ID
2p1D1( |1) + By < |1) < ||1> \l >o.
q— p q— q— q—

According to inequality and using expressions (100) and and the fact that
wi/(q—1)(t) > 0 for large t (because u'(r) > 0 for large ), we deduce that

p—2
Fé(t) > ee—Kz/(q—l)tX(t) +Ull?(q71)(t) |:—5+2p_1D16_K”(th ‘Ul//(qfl)‘ :| +

p—1 _
( ‘l| ) 2P 1|Z|D6*Kl/(q—1)tvp

- - T (101)

Using (84)), the fact that X (¢) > 0, vi/q—1)(t) > 0, 0 > 0 and § < 0, we deduce from
estimate (101) that Fy(¢) > 0 for large t. We complete the proof in the same way as that
of Theorem [3.3] O

4 Conclusion

We consider equation as a natural generalization of the pure Laplacian case (p = 2)
already studied by Filippas and Tertikas in [8]. Its appears in studying the self-similar
solution of the parabolic equation . This equation admits a family of radial self-similar
solutions defined in the form

v(x,t) =t~ %u(t™? |z]),
where u is the solution of equation with

g+1-—p
plg—1)+1Up—2)

o I+p 8=
plg—1)+1Up—2)

There is an extensive literature on equation in the case [ = 0. The study of equation
in this case is a reasonable first step towards the understanding of the behavior of
blowing up solutions of .
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Taking the case | < 0, we have proven in [7] the existence of an entire solution u of

l
. In this paper we have proven that if ¢ <p—1or ¢ > p—1 and % + %
q -D
l N —
or % = +—|1—p > p, this solution is unbounded. The study of its asymptotic
q -Pp

behavior depends strongly on the study of the following nonlinear dynamical system by
using the logarithmic change , V1 (g—1)(t) = /@ Duy(r),

e I
Vista-n)(®) = Jryta-n) TP () + S o6 (),

Wi g1y () = = A g-1ywiyg-1)(t) — aefU @ gy (t) — BeRt D hy 1) (t) -
eBi/q-1)td (t)
1/(a-»)H):

It is shown that under some assumptions, the solution (v;;(q—1),wi/(q—1)) of the above

1 p—1
system tends to the equilibrium point (I‘, <1F> >7 where T is given by 1'
q-—

This result can be translated in terms of v and u’ by

u(r) ~ Tpt/ab

+oo
and

1 p—1

|u’|p_2u’(r) ~ T p— U/ @=D+D)(p—1)
+oo \qg—1
l N —
The more complicated case % = +—|1—p < P has not been completely inves-
q -Pp

tigated.
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Abstract: An SIRS epidemic model for the geographic spread is considered. The
linear stability analysis is conducted to obtain the threshold condition and a super-
critical instability region is found whenever the reproduction number R > 1. An
evolution equation for the leading order of infectives is derived by the long wave-
length expansion method and full pattern formation analysis is carried out. The
Poincaré-Lindstedt method is applied to obtain a uniformly periodic valid solution.
Numerical simulations are used to present the results.

Keywords: evolution equation; SIRS; stability; pattern formation; Poincaré-
Lindstedt method.
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1 Introduction

In epidemiology the use of mathematical models starts from the pioneering works of
Kermack and McKendrick [IH4]. To describe the Great Plague of London of 1665-1666,
Kermack and McKendrick use a simple basic deterministic differential equation model
called the SIR model [3], [4]. Many mathematical models in the literature are built based
on the modeling framework of Kermack and McKendrick.

Most of existing studies rely on different types of differential equations. For instance,
first-order partial differential equations are used for modeling of age structures [5H3];
delay-differential equations or integral equations are suitable when time delay or delay
factors appear [9H13]; second-order partial differential equations are more realistic when
a diffusion term exists.
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Recently, the study of geographic spread of epidemics becomes of much interest.
Diffusion epidemic models have been studied by many authors [14H19]. Liu and Jin [18]
considered an SI model with either constant or nonlinear incidence function. The authors
studied numerically the pattern formation of the model. In [19], Hadji applied the long
wavelength expansion method to analyze a simple model for the geographic spread of a
rabies epidemic in a population of foxes. The author studied the pattern formation of the
model. In [14], the authors studied the effect of different types of animal movement on
threshold conditions for disease spread by considering a simple SI diffusion model. Jawaz
et. al. |10] considered a time delay HIV/AIDS reaction diffusion SIR model. The authors
designed a numerical scheme to solve the model. Moreover, the proposed technique was
compared with the results obtained by Euler’s technique, also the results are presented
by numerical simulations.

The main objective of this study is to develop and analyze a mathematical model of
an epidemic incorporating with diffusion of the various epidemic sub-population within
a geographical region. We conducted the linear and weakly nonlinear stability analysis
of an SIRS with diffusion model. The long wavelength expansion is applied to obtain the
evolution equation. Furthermore, a periodic uniformly valid solution is obtained by the
Poincaré-Lindstedt method.

This paper is organized as follows, The mathematical model formulation is presented
in Section 2. In Section 3, the linear stability analysis is conducted to obtain the threshold
conditions. The weakly nonlinear stability is investigated in Section 4. In Section 5, a full
pattern formation analysis is carried out. A uniformly periodic valid solution is obtained
in Section 6. The results are concluded in Section 7.

2 Mathematical Model

We consider a population which consists of three subgroups. The susceptible, S, which
can get the disease. The infected, I, those who have the disease and can transmit it.
The removed, R, those who recovered, are immune, isolated or dead. The population is
considered to have a constant size, N, where N = S + I + R. All the classes, S, I and
R depend on space and time. The SIR reaction diffusion epidemic model is presented by
J. D. Murray [20]:

9 _pv2§- BT+ R,

ot

O pvei+ pST—iT,
ot
O pV2R4 TR, W
ot
where D is the diffusion coefficient, 8 is the disease transmission coefficient, r is the
recovery rate and v is the loss of natural immunity. Upon using the following scaling
I=1/Sy,8=05/Sy,R/Sy,x=7/H and t = 3Syt, where Sy is a reference value of the
susceptible species, we obtain the dimensionless system which is described by

o8 )

= = —SI+6
o = VIS —SI+4R,
—6I:V21+SI—)\I,

ot
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%—f:VQRJrM—&R, (2)

where § = /85y and A = /3.5y is the reciprocal of the reproduction rate, R. The
corresponding boundary conditions are

oI
0z
at z = 0,1. The basic states of S, I and R are

S =1, 0 and R=0
Sle, IBZO and RBZO (3)

for any values of A and 6. We introduce the perturbations ¢, 0 and 1 to the base state
so that S=1+¢,I =0+0 and R = ¢+ 0. Hence the system of equations becomes

o —
E—ng—&—(b@—i—zsw,
00 9
E—V0+¢9+(1—)\)9,
ai’:v%pﬂefw, (4)
ot
subject to
o=0. 20 ad  w=0
0z
at z=0,1.

3  Stability Threshold Condition

Following a standard procedure (see [21] and [22]), the linearized system of equations
governing the convective perturbations is given by

9 _ o2y

o = V6 0+5Y,

o

a_v9+(1—A)e,

g—f:v%+w—5¢. (5)

We investigate the linear stability by considering the normal modes [®,0,9] =
[D(2),0(2),U(z)] exp(i K- X+ 0t), where X = (z,y), o is the growth rate and |K| =k
is the wavenumber in the system of equations to obtain the following system of second
order ordinary differential equations:

c®=(D*-kH®-0+07, (6)

00 =(D*-k)O+(1-)\)06, (7)
oU = (D> k)T +10 -5V, (8)
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where D =d/d 2.

Multiply both sides of equation by the complex conjugate of © and integrate with
respect to z from 0 to 1 to get

(IDOP) — (k2 + A~ 1){je]?)
or) ’ ©)

where () = fol -dz. If o = 0, the solution of equation (Eb is® = A; cosha z+ A, sinh a z,
d
where @ = Vk2 + X — 1. Apply the boundary conditions d—@ =0at 2z =0,1. We get
z

o = 0 and hence, A = 1 — k2. Thus, the critical A value, A\, = 1 when the wavenumber

1
k = 0. Therefore, the reproduction number R = — and hence R, = 1.

ATk
Theorem 3.1 The model (@ has a supercritical instability region whenever the re-
production number R > 1.

The numerical simulation of the relation between the reproduction number R and
the wavenumber k is depicted in Figure [} Figure [2] shows the plot of the recovered
compartment R as functions of z.

w

[
o

N

I
N
@

-

o
o

-
N

Recovered Compartment, R
=
0

Reproduction Number, 7
e
N
&

o

o

. 02 0.4 06 08 1
0 01 02 03 04 05 z
Wavenumber, k

. Figure 2: The plot of the recovered
Figure 1: The plot of the repro- compartment, R, as functions of z
duction number R as a function of with r = 0.1, = 0.9,5 = 0.01 and

the wavenumber k. So = 1000.

4  Weakly Nonlinear Stability Analysis

A nonlinear evolution equation will be derived in this section. Since the population
wavenumber is zero, the long wavelength expansion can be applied to the equations
(5). A small perturbation parameter ¢, 0 < ¢ < 1, will be introduced. We scale the
dimensions

O _ap0 0 _ap0 0 _ 9
ox 0xX’ Jdy oy’ 0z 07’

T=€t

and we expand A =1 — 22

¢=€¢1+€2¢2+"'7

0=e0+e> 04,
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Y=er +EE P+,
(52651+6252+"' 5

where 1, §; and 09 are of O(1) quantities. For simplicity, we consider the one-dimensional
problem. The O(e) problem is described by

D?*¢1 — 61 =0,
D?9, =0,
D%y + 6, =0, (10)

where D = 9/0 Z. Tt is subject to the boundary conditions 11 = ¢; = 0 and 96,/9 Z =0
at Z =0, 1. Its solution is given by

0, = f(XvT)v
1= g(Zz - Z)a
h=-Lz-2)

Proceed to the next order, the O(e?) problem is described by
D? ¢y + (p1)xx — 02 — 01 1 + 6191 =0,
D6y + (61)xx + 0141 =0,

Do + (Y1) xx + 02 — 0191 =0,

subject to the boundary conditions 9 = ¢o = 0 and 902/0Z = 0 at Z = 0,1. Tts
solution is given by

__inX 4 73 _ﬁ 6 5 4 3
¢o = 12 (Z Z) 720 (Z 37 3072%+60~7 282),

+M(

3 B
51 —-2Z +Z)+2 (z2-27),

@:—fﬂy_fi (74 ~22°)+B
2 24 ’

Py = XX (7% - Z)+f—2 (ZG—SZ5+QZ)—51—f (Z4—223+Z)—§ (22 - 7),

12 720 24
where 137 176
B=_—""f?4 Ly
TR fXX+ 168 1
Proceeding to the order O(e®), we get
(61)7 = D05+ (2) xx — 1201 + 02 ¢1 + 61 9. (11)

Application of the orthogonality conditions on equation yields the sought evolution
equation:

5 151

fT:_E fxxxx— fXX u? f—

43
5040

1559 ,
FIxx+1555 () xx -

(12)

3 2,
45360 / U 1260
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5 Pattern Formation

By generalizing the procedure which has been used above, the three-dimensional nonlin-
ear evolution equation will be obtained:

174,
168

~ 199
45360

43
5040

11
1260

1559
fV%{f‘*‘m (V& 7)),
(13)

where Vi = (0/0 X,0/0Y). Upon using the following transformation in equation (13)):

176, 170, 289 52 )
SV N SNV Y T e

equation ([13)) is transferred to

fr= = Vh T foAy f ot e

F,=-V4F-2V4F-wF - AF® - BF? + CFV% + EV%4F? (14)
159272 344y 444 1559
h = A= = = = d
where Vi = (9/0€,9/9¢), 780362 8670, 2550, 7650,
13440
¥ = 95921

The linear stability analysis will be applied, where the growth rate of normal modes
with small amplitude can be determined by considering the linearized version of equation

(14)
or

an

Application of the normal modes f = exp(on+iK - r), where o is the growth rate, K
is the wave vector such that |K| =k and r = (&, (), in equation yields

= -VyF-2V4F—-wF. (15)

a:—(k2—1)2+1—w.
289 67
13440 The effect

of nonlinear terms in the evolution equation (|14]) can be depicted by considering the
following expansions:

Hence, the range of instability is 0 < w < 1. That is, 0 < mu? <

F=eR+F+-,
w=1-—€cw; —€wy—---
and 1 = €27). The solution to the O(e) which is described by
VHFL4+2V4 P4+ F =0 (16)
is given by

FI(&,C.7) = U() cos (€) + V(A) cos (“?) s (§)- (17)

Equation yields a roll structure when V(77) = 0 and a square structure when U (7)) =
0. Proceed to the next order O(e?), the problem is described by

VhEFy+2VL Fy+ Fy=w Fy —BF: 4+ CF V4 FL+ EV? F2 (18)
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Upon averaging equation by multiplying both sides by F} and integrating over the
domain of ¢ and (, we get w; = 0. Hence the solution of equation is given by

F2<B;FC+(B+CQ+4E) cos(g)> e

9 <E cos <32<> +(E+ B+C) cos(() cos <g>> x cos (VBE) UV+

[(BJF(;“—E) cos(¢) — (CIB> B <3E+46’+B)

+ (‘W) cos(¢) cos(V/3 5)} V2.

Proceed to the next order, O(e?), the problem is described by

OF
67: = -V —-2VEF—F+w Bh+wFy
n

—AF} ~BF\ P, + C (P V4 Fy + B, V4L F) + EV(F) ). (19)

In order to obtain the amplitude equations, we will average equation with F to get

oF;

( 5 VB = (VB3 +2V% By + F3, F)

+(wo By — AF} — BFy B>, Fy) + (C (Fy Vi F + F, Vi Fy) + EV3(Fy ), Fy). (20)
The following are the amplitude equations of U and V:

ouU
8—?]:—F1U3+w2U+F2UV2, (21)
oV
?:—F3V3+w2V+F2VU2, (22)
n
where
398 1341428296 2504438396 796
Iy = - 27 2= 2
260107 169130025 65 169130025607 26016
and

_ 199 320488891
17346, 5637667507

We set V = 0 in equation to determine the stability of roll structure. Hence the
[9%)

equilibrium points are (U, V) = (0,0) and (U,V) = <:I:, / T ,O).
1

I's

Theorem 5.1 IfI'y > 0 and wy > 0, then the roll solutions exist and the bifurcation
is sub-critical. If both T'y and ws are negative, then the roll solutions exist and the
bifurcation is supercritical.

Following the same analysis, the square structure can be determined. If we set U = 0

in equation , the equilibrium points are (U, V) = (0,0) and (U, V) = (0, +,/ ?2)
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Theorem 5.2 The square solutions exist with sub-critical bifurcation when both T's
and wy are positive. But if both are negative, the square solutions exist with supercritical
bifurcation.

To determine the hexagons structure, we set V = 2U in equation and assume
that 7 = 7). Hence, the O(€?) problem is described by

0 F1

vk —Vh Fy—2V4Fy—F+w Fy —BF} 4+ CF V4 F,+EVL FE. (23)

To obtain the amplitude equation for hexagons, we average equation with F} so
that

oF
<—%} B = (=YY F,—2V% Fy—Fy+w Fi—BF?+C Fy VY Fy+EV% F2 F). (24)
Thus, the amplitude equation for hexagons is given by
oU 1559
— = —— | U+TU?, 25
2468
here I' = — .
where 43354,

Theorem 5.3 Since I' < 0, the solution of equation has sub-critical down
hexagons formation.

6 Uniformly Periodic Valid Solution

Upon applying the following scales on equation f=ah E=bX,T=er,v=a)\,
e = 1/a, we obtain

oh

87 = 7h§£5§ — 2/L hgf - h — o h — Qg h + a3 h h&t + oy (hf) (26)
where @ = — ‘7 _ 1Ty X £ 13 oy = A3 o = _ 199

\ﬁ 5 ~ 8455 57 71701000 7T 13650 V65

/13 1559 wit)
6 \f 5 1950 f

We investigate the stability of the static solution of equation , when its linear
part is given by

ag = and a4 =

oh
- _ —92 - 2
Br heeee — 21% hee — v h. (27)

or+i k€

Upon introducing the normal modes h(§,7) = e , we obtain the following dispersion

relation:
= (K —p®)? -7, (28)

The static state solution is unstable whenever v < p*. To investigate the weakly nonlinear
stability of the evolution equation we introduce the small parameter, ¢ < 1, and conduct
the perturbation analysis near the linear solution. We expand

y=p'—emn— €y, T=é,
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h=¢hi+€ehy+ehg+---
The order O(e) of equation is described by

(h1)eeee + 2% (h1)ee +vh1 = 0. (29)

The solution of equation is hy = cos(u€). Because of the secular terms, we will
apply the Poincaré - Lindstedt method [23] to obtain a uniformly valid periodic solution.
Substitute v = w ¢ and expand w = 1 + ew; + €2 wy + - -+ in equation to obtain

’LU4 hl/l/l/l/ +2/J'2 U}2 huu +7h = h2 + ag h3 +U}2 (a3hhlll/ +ay (hl/)z) . (30)
Define: .Z(h) = hyuuy + 2u% by, + v h. The order O(e) problem is described by
ZL(hy) =0. (31)

The solution of equation is hy = cos(uv). Proceed to order O(e?), the problem
is described by

Z(h2) = cos(uv) +T'1 +T'y cos(2uv). (32)

To remove the secular terms, we set 73 = 0, which means that there is no subcritical
r r

instability. The solution of the resulting equation is given by hs = —i + 32 cos(2 uv),

where

—_

Iy (a1 — u2 as + ,u2 a4) and I'; = (al — ,u2 ag — [1,2 044) .

DO =

)

Proceed to the next order O(e?), the problem is described by

T
ZL(h3) = [—4/14 wi + 2 — /71(2@1 + u? az)

r
+3—§(—4a1 — 2Ty — 10p2az + 16u2a4)] cos(uv) — [%(96M4F2 +9p2as)| cos(2uv)

T 2
+ [2(—4041 — 9y — 10p%ag + 16/;2044)} cos(3uv) — %. (33)

36

Removing the secular term by setting

I I
—4ut wi + g — ’u—i(Zal + p?az) + 3—;(—4041 — 27ap — 10p2as + 16p%ay) =0

yields

Ty
144,74

Y2 Iy
=4 _—
i dpt  4u8

(2a1 + plaz) + (—day — 27 — 10p2 a3 + 16p2ay).

Upon solving the rest of equation , we get

Ty
23044

hg = [?:1:1}2(32/,62F2 + 30&3):| COS(Q/,LZ/) + |:

(=4 — 9o — 10423
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wy a3

+161%ay)] cos(3uv) + TR (34)
Thus, a uniformly valid steady state solution to equation is given by
ry I 2
h = cos(p(1 + ewy)€) e + E—&—? cos(2 (1 + ewr)é) | €
+ ([;:2(32;12F2 + 3043)} cos(2u(1 + ewr)§)) (35)

T
%_[ 2u (_4a1__9a2"10“2a34‘16u2a44 COSGn41—+eun)£D-+10133) e

2p

2 4 6 8 10

Mmool

Figure 3: The plot of & as a function of { with g = 0.3 (dotted line), pr = 0.7 (solid line), p =1
(dashed line) and 72 = 10.

7 Conclusion

An SIRS model for the spread of a disease has been considered. This model involves
the spatial diffusion so that the effect of landscape can be captured. The domain of the
model is not infinite, it is complemented with two horizontal boundaries. The stability
threshold condition is obtained so that whenever the reproduction number R > 1, a
supercritical instability region is depicted. See Theorem

Because of the infinite wavelength, the weakly nonlinear stability analysis was con-
ducted by applying the long wavelength asymptotic analysis method and the proposed
model is reduced to a single evolution equation . Full pattern formation analysis of
equation is carried out and the subcritical down hexagons are depicted.

It is found that there exists a stable uniform solution, namely F' = 1. Upon retrieving

VvV1—2A
€

the original variables, we have f = pu F = , which yields the following expression

of infected, susceptible and recovered:
Vv1-— Vv1-—
1= )\, S=1+ A

€ 2¢

1—A
2€

(Z - Z%).
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Figure shows the plot of I as a function of the reproducing number R and the

space dependent functions S and R.

BTy
N
N

Figure 4: The plot of the infected, I, as a function of the reproduction number, R, (left), the
plot of the susceptible, S, as a function of z, (middle), and the plot of the recovered, R, as a
function of z, (right).

Moreover, the Poincaré-Lindstedt method is applied to obtain a uniformly periodic

valid steady state solution which is depicted in Figure
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Abstract: A modified 2-D discrete chaotic system with rational fraction is intro-
duced in this paper, it has more complicated dynamical structures than the Hénon
map and Lozi map. Some dynamical behaviors, value domain, fixed point, period-
doubling bifurcation, the route to chaos, and Lyapunov exponents spectrum are fur-
ther investigated using both theoretical analysis and numerical simulation. In partic-
ular, the map under consideration is a simple rational discrete bounded map capable
of generating multi-fold strange attractors via period-doubling bifurcation routes to
chaos. This new discrete chaotic system has extensive application in many fields such
as optimization chaos and secure communication.

Keywords: 2-D rational chaotic map; new chaotic attractor; coexisting attractors.

Mathematics Subject Classification (2010): 34D45, 7T0K55, 34D20.

1 Introduction

A discrete-time dynamical system is given by a map 7' : X — X from a space X
into itself; we are interested in the asymptotic behavior of sequences (x(n)) defined by
x(n+1) = T'(z(n)), depending on the initial condition x(0). Interest in dynamical systems
sprang up in the 1960s-70s when it was shown that: (a) very simple dynamical systems
can have an extremely complex ”chaotic” behavior, which appears to be "random”;
(b) such ”chaotic” behavior can paradoxically be ”stable”; (c) the behavior of some
dynamical systems is so ”chaotic” and "random” that it is best studied statistically. One
of these models is the Lozi map [1},[2]. Moreover, it is possible to change the form of

* Corresponding author: mailto:el.tayyebQumc.edu.dz

(© 2021 InforMath Publishing Group/1562-8353 (print)/1813-7385 (online)/http://e-ndst.kiev.ua 68


mailto:el.tayyeb@umc.edu.dz 
http://e-ndst.kiev.ua

NONLINEAR DYNAMICS AND SYSTEMS THEORY, 21 (1) (2021) [68 69

the Lozi map for obtaining others chaotic attractors [1,[3H6]. In [7], a one-dimensional
discrete chaotic system with rational fraction was proposed. In [8], the authors extended
the first one-dimensional discrete chaotic system with two-dimensional and in a recent
work given in [9] the dynamics of a new simple 2-D rational discrete mapping was studied.
In particular, an example of coexistence of several chaotic attractors was presented and
discussed. In this paper, we propose the new discrete chaotic system with rational

fraction given by
+1-—a(—~1t=
fl@y) = ( Zz (o) ) (1)

The map (1) is obtained by changing the term |z| in the nonlinear Lozi mapping by
the fraction (ﬁ), the discrete iterative systems with rational fraction was discov-
ered in the study of evolutionary algorithm, this type of applications is used in secure
communications using the notions of chaos [10}/11].

2 Analytical Results

The new chaotic attractors described by map (1) have several important properties such
as: (i) The map (1) is defined for all points in the plane. (ii) The associated function
f(x,y) of the map (1) is of class C°°(R?), and it has no vanishing denominator. (iii) The
system (1) and the Lozi system are not topologically equivalent, because the Lozi system
is a piecewise linear, but the model (1) is a nonlinear system.

3 Fixed Points and Their Stability

In this section, we begin by studying the existence of fixed points of the f mapping and
determine their stability type. Indeed, we have

1
=br+1-—a(——
{ z=bxr + a(0.1+x2), @)
y = bx.
1
Hence, x = bx + 1 — a(m), then [(1 —b)z — 1](0.1 + 22?) +a =0, so
(1-ba® —224+01(1-b)z —0.1+a=0. (3)
First, eliminate the term x? by substituting z = X — ( —ﬁ) which yields the reduced
cubic equation X3 + PX + ¢ = 0, where
P=01- _ 4)
T 3(1—1b)2
and
L 2 Jra—O.l n 0.1 (5)
=70 —p T 1-b 30102

The reduced cubic equations with the negative discriminate 27¢? + 4p> will have 3
real roots only if P < 0.

Proposition 3.1 The f mapping will have 3 fived points only if

bell - /2,111, 1+ /2
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Proof. Let

€Tr = b.’I; + 1-— a.(ﬁ)7
y=b.x.

Then we have x =b.x + 1 — a(ﬁ). Hence, [(1 — b)z — 1](0.1 + 2?) + a = 0. That is,
(1-b)z®—22+0.1(1-b)z—0.14a = 0. In this case, we have ¢> < —5-p® & ¢* < —sLpxp?
only if p < 0. That is, 0.1 — gty < 05 (b—1# 0). 50 gy > 0.1, then (1-b)* < 4.

Thus 1 — /3 <b<1+,/3

The Jacobian matrix of the map (1) is

(012(11) 1
_ 1422)2
J <b 0).

We have |J| = —b. So, if b > —1, then the system is dissipative. J has the following
characteristic polynomial:

2ax

—\2_ ey
PO)=A (0.1+x2)2’\ b,

S0, the eigenvalues are

2
Ny = azx (ax)

b.
N (N e R T (i

It is easy to check that the smallest absolute values are always less than 1. Then we
deduce that the fixed points are of saddle type.

4 Determination of Bounded and Unbounded Orbits

We remark that the variations of the right-hand side of system (1) depend mainly on the
fraction which is a smooth function. In what follows, we shall prove the boundedness of
system (1) using a comparison criterion. It is possible to rewrite system (1) in the form

@ below:

a

0dag) T ©

Tpy1 =1 _(

Now, by successive substitution of the terms of the sequence (z,), we can prove that
this sequence is bounded for all b < 1 as shown by the following result.

Theorem 4.1 For every n > 1, and all values of a and b, and for all values of the
initial conditions (xg,x1) € R?, the sequence (), satisfies the following conditions:

(a) If b # 1, then

n—1

n—1 m=
b 2 —1 n—1 . .
1 tb T ai—a Y gire if n is odd,

Ty = ., m=1 (2m—1) (7)

n m=3g
b2 —1 n pm 1t
— +bzxo—a 21 e

m=

bwt—l

e if n is even;
n—(2m—1)
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(b) If b=1, then

n—1 1 - .
e tri—a ) T if nis odd,

Ty = %,,n:l 1—(2m—1) (8)

n 1
§t+xo—a ) >
2 = 0TRel

if nis even.

Theorem 4.2 The sequence (x,,), given in (1) satisfies the following inequality:

Va,b € R,¥n > 1,|1 — zy, + bx,—2| < |10a. (9)
Proof. We have for every n > 1: ,, =1 — a.(ﬁ) + b.x,,—2, then one has
- n—1
| = @+ 1+ bty _o| = |————| < [10q| (10)
— Ty Tp_o| = | ————5—] < |10al.
A0+ a22

Since 2 > 0, one has 0.1 + 22 > 0.1, so 0%% < 10, then we get |ﬁ| < |10al.

5 Existence of Bounded and Unbounded Orbits

In the following theorem, we give sufficient conditions for bounded and unbounded orbits
of the system (1).

Theorem 5.1 For all a € R and all initial conditions (x¢;x1) € R?:

i. The orbits of the map (1) are bounded in the following subregions of R* :
Iy = {(a,b,zg,21) €R*/|b] < 1}. (11)
ii. The map (1) possesses unbounded orbits in the following subregions of R* :

|10a|+1}

B 1 (12)

Iy = {(mb,xo,xl) € R*/|b| > 1, and both |xo|, 1| >

and
I's = {(a,b,zg,21) € R*/|b| = 1, and [10a| < 1} . (13)

Proof. I) From equation (1) and the fact that (ﬁ) is a bounded function for all

x € R, one has the following inequalities for all n > 1:
|z, <1+ [10a| + |bzy_2]. (14)

If we replace the successive terms x,_o, Z,_4, Tp_g..., in the term x,,, then the last term
is obtained:

|| < (14 [10al) + [bl(1 + [10al) + [b*(1 + [10a]) + [b]*|zs—6l. (15)

Since |[b] < 1, the use of and induction about some integer k using the sum of a
geometric growth formula permits us to obtain the following inequalities for every n > 1,
k>0:

1— o
1— o]

|zn| < (14 [10a])( ) + 16" 2ok |- (16)
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Thus, one has the following two cases:
1) if n = 2m + 1, then (z,), satisfies the following inequalities:

1—[o[™

|Zom41] < (1+ |10a|)(1—7|b|

)+ 1Bl 1| = wi; (17)

2) if n = 2m, then (z,), satisfies the following inequalities:

1—[o[™

m| < (14 |1 —_—
|Z2m| < ( +‘Oa‘)(1_‘b|

) + 16l zo| = v (18)

Thus, since |b] < 1, the sequences (W, )m and (Vp,)m are bounded, and one has

(19)

vn < 5L+ [lool - S5l for allm € N.

{ wy, < lirlllgfl + [|z1] — 11+11‘(£|a|| for all m € N,
1—[0]
Thus, the previous formulas give the following bounds for the sequence (2, )n:

1+ |10a|
1—1b|

1+ 110a|

+||.’I}1|— 17|b|

+ [Jzo| — D (20)

1 10 1 10
] < maa( + 0], 1+ 10

1— 1] 0]

Finally, for all values of a and all values of b satisfying |b| < 1 and all initial conditions
(ro;21) € R2, one concludes that all orbits of the map (1) are bounded, i.e., in the
sub-region of R*

Iy = {(a,b,z9,71) € RY/|b| < 1}.

Hence the proof (i) is completed.

II) (a) For every n > 1 we have z, = 1 — a.( + b.xy_o, then |b.x,_o —

1
041+LE$171 )

a.(ﬁﬂ = |z, — 1] and ||b.zp_2| — |a.( | < |z, — 1], (we use the triangular

1 ) |
0. 1+:Ei 1
inequality ), this 1mphes that

baz—a] — la.( )| < Jaa + 1. (21)

0.1+22

Since |( )| < 10, this implies that |a(
1

1
0.1+a:fb_
[b.2p—a| — |a(

ﬁﬂ > |b.xp—2| — 10|al. Finally, one has from (21) that
. n—1
|b.2p—2| — (10]a] + 1) < |zp]. (22)

Then, by induction, as in the previous section, one has

(|1|2\af£1 + \zl\)lb\"T_l + |1|2ﬂ+11 if n is odd,
|| > [10a|+1 n | |10aj41 o (23)
( -1 T |lzol)|b]> + 1 if n is even.
Thus, if |b| > 1 and both |zg|, |z1| > (\1‘271\4;1)’ one has 1imy, o0 |Tn| = +00.
(b) For b =1, one has
(1—[10a|)(251) + |z1| if n is odd
> 2 s
] 2 { (1 —[10a|)(5) + |zo if n is even. (24)
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Hence, if |10a| < 1, then one has lim, 1o |Tn| = +00.
For b = —1, one has from Theorem 1 the following inequalities:

n—1

2 m—1
(") taritla X 01_&;1)7| if n is odd,
Ty S m,:znzl n—(2m—1) (25)
—2 _qym-1
—(%)+x0+a mzﬂ T ——|

n—(2m—1)

if n is even.

a(=n™

Because |(0-1+xi7

- )| <]10a], then one has
(2m—1)
(|10a| — 1)(252) + |1] if n is odd
= { (|10al = 1)(%) + |z if n is even. (26)

Thus, if [10a| < 1, then one has limy,—, ;o|2n| = +00. Note that there is no similar proof
for the following subregions of R* defined by

(27)

10 1
ry,= {(a,b,xo,xl) € R*/|b| > 1,and both |zo|, |z1| < |a|+}

b =1

and
I's = {(a,b,z9,21) € R*/|b| = 1,and |a| > 1}. (28)

Hence, the proof (ii) is completed.

6 Some Observed New Attractors

As already mentioned in the introduction, we study the two-dimensional discrete chaotic
system with two parameters a and b, obtained via a direct modification in the Lozi map,
where the absolute value term is replaced by the rational fraction defined on all R and
being differentiable continuous. This fact is the central idea which makes the solutions
of system (1) bounded for some values of b. This new map generates chaotic attractors
with multiple ”multifold” that evolves around three points as shown in Fig.1.

7 Numerical Simulations and Route to Chaos

In this section, the dynamic behavior of the map (1) is studied numerically. We shall
illustrate some observed chaotic attractors. The bifurcation diagram is a way for a
discrete dynamical system to make a transition from regular behavior to chaos [12]. To
demonstrate the chaotic dynamics, the largest Lyapunov exponent should be the first
thing to be considered, because any system containing at least one positive Lyapunov
exponent is defined to be chaotic. From Fig.2 and Fig.3, it is clear that the bifurcation
diagram well coincides with the spectrum of Lyapunov exponents. Fig.2 shows that
the system (1) can evolve into periodic and chaotic behaviors. Indeed, when a varies
from 0.108 to 0.347, it can be seen that there is a positive Lyapunov exponent over a
wide range of parameters, implying that the system is chaotic over this range. When a
increases in the region [0.118, 0.220], the system (1) converges to a stable fixed point.
In the interval section (0.108, 0.112), the trajectory of the system will turn to a stable
limit cycle. In addition, the system shows a periodic motion of some windows in the
chaotic region, i.e., [0.245, 0.255]. Finally, it is clear that the system is chaotic for
a € (0.220,0.245) U (0.255,0.347).
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© @

Figure 1: Attractors of the map (1) with (a) a = 0.9, 6 =10.9, (b) a =0.9, b =2, (¢) a = 0.3,

b=0.115, (d) a = 0.3, b= 0.3, (¢) a = 0.6, b= 0.4, (f) a = 0.6, b = 0.9.

Figure 2: (a) The bifurcation diagram for the map (1) obtained for b = 0.3 and 0,108 < a <
0.347. (b) Variation of the Lyapunov exponents of map (1) versus the parameter 0,108 < a <

0.347 with b = 0.3.
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Figure 3: (a) The bifurcation diagram for the map (3) obtained for b= 0.9 and 0,13 < a < 2.
(b) Variation of the Lyapunov exponents of map (3) versus the parameter 0,13 < a < 2 with
b=0.9.

8 Conclusion

In this paper we have presented a modified two-dimensional discrete chaotic system
with rational fraction, obtained via direct modification of the Hénon mapping. The
detailed dynamical behaviors of this map (which is useful for the evolutionary algorithm
and secure communication) are further investigated using both theoretical analysis and
numerical simulation.
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Abstract: This paper is dedicated to the model predictive control (MPC) for con-
strained discrete time systems with additive uncertainties to track a reference sys-
tem. The tracking MPC problem distributes a control law appropriate for regulating
constrained uncertain system to a given target system. Though, when the target op-
erating point changes, the feasibility of the controller may be lost and the controller
misses to track the reference. In this paper, a novel MPC for tracking variation
system references is introduced. The main issue consists in minimizing a cost that
penalizes the error between the state of the original system and the reference system
state. The polyhedral invariant set for tracking is considired an extended terminal
constraint. The properties of the proposed controller have been tested in two exam-
ples. Simulation results show that the proposed tracking MPC successfully achieves
robust tracking in terms of control performance.
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1 Introduction

An effective strategy for the practical implementation of the robust MPC is the tube-
based MPC. The design of a robust control law guarantees the satisfaction of hard con-
straints and is addressed by means of calculating a sequence of state space regions, called
an accessibility tube. The term tube is based on control techniques whose purpose is to
maintain all the possible trajectories of an uncertain system inside a sequence of admis-
sible regions using set-theory related tools. Such approach has been widely employed to
robustify MPC [1H5].

The tube-based robust model predictive control (TMPC) is an advanced control algo-
rithm that can deal with model uncertainty. The basic idea of the tube-based robust MPC
is to maintain a state trajectory of an uncertain system inside a sequence of tubes [6].
The TMPC is motivated by the fact that a real state trajectory differs from a state
trajectory of a nominal system due to uncertainty [17]. In 2001, [8] developed a tube-
based robust model predictive controller for a linear time-invariant (LTI) system subject
to bounded disturbance. The control law is obtained by solving an unconstrained LQR
problem. The objective is to drive the state of an uncertain system to a terminal set while
using the input as little as possible. Constraint fulfillment is guaranteed by replacing
the original constraints with more stringent ones. A larger control horizon implies better
control performance at the price of a higher computational load, so a suitable trade off
is required. In 2004, [11] proposed a tube-based robust MPC using the time-varying
control inputs instead of the LTI control law. A sequence of time-varying control inputs
is obtained by solving an optimal control problem subject to additional constraints sets
in order to guarantee robust stability. Since the control inputs are time-varying, the
proposed MPC algorithm can achieve better control performances than the conventional
tube-based MPC algorithm using the LTI control law.

Tube-based MPC approaches are motivated by the fact that the predicted evolution
of a system obtained using a nominal model differs from the real evolution due to un-
certainty. An MPC formulation that permits to consider this mismatch in the controller
synthesis is the tube-based one, whose basis consists in computing the region around the
nominal prediction that contains the state of the system under any possible uncertain-
ties [8H10].

Gonzalez et al. |12] proposed a tube-based robust MPC for tracking of a linear time-
varying (LTV) system subject to bounded disturbance. The proposed MPC algorithm
requires an additional assumption that the time-varying parameter at each step within
the prediction horizon is known a priori. Then a reachable set at each time step is
calculated instead of a disturbance invariant set in order to reduce the conservativeness.
Although the conservativeness is reduced, the computational problem is more severe
because both the optimal control problem and the reachable set are computed on-line.

Bumroongsri and Kheawhom [13] proposed a strategy for the design of a tube-based
output feedback MPC which is independent of the estimation method employed. They
formulate a control policy by choosing a candidate estimate that is consistent with the
reachable sets of the system under control. The proposed method can be combined
with any estimation scheme as long as the assumed error bounds are satisfied. They
show that the proposed method is recursively feasible, robustly exponentially stable, and
performs better than other available strategies. The idea of the Tube MPC is motivated
by robustness considerations for system dynamics affected by bounded disturbances.

In this work, a new strategy for formulation of an optimal problem of the robust
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tube MPC based on zonotopic invariant sets was established. This method contains two
steps. The first one, off-line, calculates a sequence of state feedback control laws for
global systems corresponding to a sequence of zonotopic invariant sets using the LMI
technique proposed by [14]. For the nominal system, a feedback control law using the
LQR problem is computed. The second step, on-line, at each sampling time, determines
the smallest invariant tube containing the measured state and implements the computed
state feedback control. Such a control is obtained from the last two control laws. Finally,
the global control law is applied to the original process allowing to improve system control
performances.

The paper is organized as follows. General problem setup is presented in Section 2.
Then, in Section 3, the robust model predictive control is described. Polyhedral and
zonotopic sets are introduced in Section 4. Main result is presented in Section 5. The
implementation of the proposed algorithm is illustrated in two numerical examples in
Section 6. Finally, the paper is concluded.

2 General Problem Setup

Consider the following discrete-time LTV system with disturbance:
Tp+1 = A(k)zy, + B(k)ug + w, (1)

where z(k) € R" is the state, u(k) € R™ is the control input, w € R™ is the bounded
disturbance. The system is subject to the state constraint x € X, the control constraint
u € U, and the disturbance constraint w € W, where X C R™", U C R™ and W C R"
are convex polytopes and each set contains the origin as an interior point.

Remark 2.1 [A(k), B(k)] € conv{[A;, B;],Vj €1, 2, ..., L}, where [A;, B;] are ver-
tices of the convex hull and L is the number of vertices of the convex hull. The pair
[A;, B;j] is controllable.

Let the nominal system be defined by
T = Az + Buy, (2)

where ' € R™ and v € R™ are the state and control input of the nominal system,
respectively. Now, we calculate the difference between the global and the nominal system:

Tht1 — x}cH = Azy, + Bug + w — (Az,, + Buy) 3)
= Azy, — x,) + Blug, — up,) + w.

The objective is to robustly stabilize the system (1). The presence of a persistent dis-
turbance w means that it is not possible to regulate the state x to the origin. The best
that can be hoped for, is to regulate the state to a neighborhood of the origin. Then the
proposed idea is to compensate the mismatch between the real and the nominal state,
and to steer the nominal system as close as possible to the reference without constraints
violation. For that purpose, we consider the following control law:

ug = K(xg — x;c) + u}c, (4)

where K is the disturbance rejection gain whose goal is to compensate the system
realisation at each sampling instant.
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The system (3) is rewritten as

Thp1 — Ty = (A + BK)(z, — z) + . (5)

Then, using the nominal dynamics, an effective invariant tube is defined in the state
space of the nominal system and a deterministic finite horizon optimization problem
is formulated and solved on-line resulting in an optimal sequence of nominal controls

uy, = {u;c/k7u;c+1/k7 } Finally, the control law (4) is implemented to the process (1).

3 Robust Model Predictive Control

In this section, we present an off-line step for the MPC problem developed by [15], which
consists in determining a sequence of feedback control law. In order to build an invariant
tubes based on zonotopes, from the gains K; to be found by this algorithm we establish
the zonotopic invariant sets.

By solving the optimization problem presented in (6)-(10), we obtain a state feedback
control law u, = K;xp with a state feedback gain K; = YiQ;l that can stabilize the
system while satisfying the input and output constraints.

The optimization problem is shown in the following LMI:

Jmin (6)
subject to
1 T
l g ] >0, (7)
Xg i
A;Qi + B;Y; Qi 0 0 ;
@JmQ T S >0Vi=12..L, (8
R'/?y; 0 0 vil
X Y 5
Y’T Q 20’ Xhh guh,ma}ﬂ h:172""7n“’ (9)
S C((A;Q; + B;Y;
(( JQ ! ) = b ST’I" < y'l%ma)u
(A;Q; + B;y)Tet @, ’ (10)

r=1,2,...,n,, ¥j=12,...,L,

where @ is a symmetric matrix. For each K, calculate the sequence of zonotopic invariant
sets as shown in [14].

4 Polyhedral and Zonotopic Sets

Definition 4.1 (G-representation of a zonotope) Given a vector ¢ € R™ and a set
G ={g1, ..., gm} of vectors of R", m > n, a zonotope Z of order m is defined as follows:

p
ZZ{xER",xZCJrZ%gi; —1<%<1}. (11)
=1
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The vector ¢ is called the center of the zonotope Z. The vectors g, ..., gm are called
generators of Z.

Definition 4.2 (V-representation of a polytope). Given r vertices v; € R", P =
conv {vy, ..., v, } is a convex polytope, where conv is the convex hull operator. To obtain
zonotopic sets from polyhedral ones, we have to perform the following three steps:

Step 1: Compute the vertices v; € R™ (V-representation) of all N polytopes S;,i =
1,...,N.
Step 2: Obtain the minimum and maximum values of each polytope i:

Mmin = min(V;, ..., V") |
(12)

Mumax = max(V;l, ..., Vi),
where V" is the i-th component of the vector V7 and r is the number of the vertices of
each polytope.

Step 3: Compute a G-representation of the n-dimensional interval [Mmin, Mmax]:

P
[mmin;mmax] = {$:C+Z’Y1gl,—1 <71 < 1}? (13)
i=1
where
¢ = 0.5(Mmin + Mmax), (14)

; . (15)
0, otherwise.

() _ { 0~5(mmax - mmin)v Zf 1= jv

5 Main Result

In this part, we propose a robust tube-based MPC controller via invariant zonotopic
sets. The idea of the Tube MPC is motivated by robustness considerations for system
dynamics affected by bounded disturbances instead of considering each possible distur-
bance sequence separately in the prediction. The effect of the bounded disturbances is
over-approximated by a sequence of sets which contains all possible state trajectories. In
order to prevent these sets from growing too quickly within the prediction horizon, feed-
back is assumed in the predictions. Here we do not consider system dynamics affected
by disturbances at each time instance, but instead consider (uncertain) initial offsets,
which lead to a similar uncertainty in the predictions. In this way, we use robust MPC
methods in order to approximate the input generated by a (nominal) MPC controller for
an infinite number of initial conditions by a single robust MPC controller.
Determination of the invariant tube: Consider the zonotopic sets

P
Z={xGR",xZCJrZ%gi;—léviél}- (16)
=1

O/k’xl/k’ o ’xN—l/k-

The predicted state trajectory when the initial state r = (x ), where

a:;f Jk C R™ is the k steps ahead prediction calculated from the set of initial conditions
Tl
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An invariant tube is written in the form

T:({x;/k}@Z,{x;/k}EBZ,...,{m;\Fl/k}@Z>, (17)

where @ is the Minkowski sum. Since zj1 — x; 41 is bounded by T', we can control the

nominal system :z:;c 1= A:::;C + Bulk in such a way that the LTI system with disturbance
41 = A(k)zr + B(k)uy + w satisfies the original state and control constraints z € X
and u € U, respectively. To achieve this, the tighter constraint sets for the nominal
system are employed, x; e XapT, u; eU® KT forie{0,.., N—1}.

It has been demonstrated, that the control law u, = K (z — x;) + Kqu:I::,f keeps the
states x of the original system x4y, = A(k)xy, + B(k)uy, +w close to the state z of the
nominal system wlk_H = AJC;C + Bu}c. It is clear that if we can regulate z to the origin,
then x must be regulated to a robust positively invariant set 1" whose center is at the
origin.

Terminal cost and terminal invariant set: A common technique to ensure the asymp-
totic stability of MPC is to incorporate both a terminal cost and a set of terminal
constraints |16,[17]. In this part, we are interested in the two problems related to the
nominal system (2). Note that the stability properties for analogous control approaches
have been analyzed in the literature. The goal of the final cost is to provide closed-loop
stability. For this reason, it requires the use of a Lyapunov function with a stabilization
control law. In our case, a procedure similar to [1] was followed for the nominal system
(2).

In order to ensure stability, an additional terminal constraint is implemented,
Ty € X} C X @ T, where X} is the terminal constraint set.

Hence, (A+BK)X; C X;, X; C X&T, KX; C UGKT, and Vy(A+BK)z' +l(z',u') <
Vi(z'), vz € X},

where w, = K(zy — 7)) + Kigrx), is the stage cost, and Vj(z') = 1(z)"P2 is
the terminal cost, ©®, R and P are the positive definite weighting matrices.

Proposition 5.1 Ifzy € x;c@T, .Z‘;C € X®T and Kquxlk e UBT, with K4, provided
by solving an LQR problem optimisation for the nominal system (2). Then the control law
up = K(xkfx;c)+Kqux;€ of the global system (1) ensures satisfaction of the original con-
straints x € X,u € U for Vw € W and [A(k), B(k)] € conv{[A;,B;],Vj €1, 2, ..., L}.

Proposition 5.1 states that the control law uy, = K (), — x;c) —l—ulk, where u;c = Klqrx;f,
ensures satisfaction of the original state and control constraints.

Theorem 5.1 For the LTV system as shown in (1), given the control law up =
K(z, — xlk) + Klqrgc;6 with a state feedback gain K = Y Q™! provided by solving the
optimization problem presented in (6)-(10) and a state feedback gain K4 provided by
solving an LQR optimisation problem for the nominal system (2), the invariant tubes as
shown in (17) provide a set of states whereby the system will evolve to the origin without
input and output constraints violation.

Proof. The feedback gain K; = Y;Q; ! used in the construction of the zonotopic

P
invariant set Z, Z = {x ER", x=c+ > vigi; —1 <y < 1}, is obtained by solving
i=1
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convex optimization problem with LMI constraints as shown in (6)-(10). The satisfaction
of (8) for a state feedback gain K ensures that ([4; + BK] z1) Q1 ([A; + BK]xy) —
xwa‘lack < [xf@xk—i—u{Ruk}, j=1,..,0. Also, V} = xf'y@‘lxk is a strictly de-
creasing Lyapunov function (negative derivative) and the closed-loop system is robustly
stabilized by the state feedback gain K.

Hence, a set of initial states T = ({xo/k} ¢ Z, {x } ®Z,..., {:L'N—l/k} @ Z) is

1/k
constructed such that all predicted states remain inside T'(z; C T'), and approach to the
origin without constraint violation. Moreover, the invariant tube 7" constructed is never
an empty set (I' ¢ {}) because the given feedback gain Kj,, is a stabilizable gain.

Corollary 5.1 The state of the LTV system with disturbance xy1 = Axy+ Bug +w
at each time step is restricted to lie within a tube whose center is the state of the nominal
LTV system x| = Az, + Buy,.

So, in summary, with Theorem 1 and Proposition 1, the off-line tube robust MPC
algorithm based on zonotopes for the LTV system with disturbance zx4+1 = Azp+Bug+w
can be formulated as follows.

Off-line:

— Solve (6)-(10) using Yalmip toolbox MATLAB.
— Calculate the feedback gain K = YQ~!.
— Construction of the corresponding zonotopic invariant sets:
P
7= {“R”’“HZ%gi; -1 <%‘<1}
i=1
— Calculate the feedback gain K4, for the nominal system (2) using the LQR problem.

On-line: At each sampling time, calculate z;c 41 from x}c 41 =

(Aj+BKjgp)zy, j = 1,2,..., L. Then obtain the invariant tubes T =

({xo/k} ® Z, {x } ®Z, ..., {a:Nil/k} &) Z), and we determine the smallest tube

1/k
invariant set containing the measured state and implement the corresponding state
feedback control law uy, = K;(xp — x) + Kigrzy, © = 1,2,..., N, to the process.

6 Numerical Examples

6.1 Example 1

Let us consider an uncertain non-isothermal CSTR [12], where the exothermic reaction
A — B takes place. The reaction is irreversible and the rate of reaction is first order
with respect to component A. A cooling coil is used to remove heat that is released in
the exothermic reaction. The uncertain parameters are: the reaction rate constant kg
and the heat of reaction 0 H,;,. The linearized model based on the component balance
and the energy balance is given by the following state equations:

{ i (t) = Az (t) + Bu (t) + w, (18)

y (1) = Cx (1),

Ca,r
Fo

Ca
T
Matrices are defined by

where is the state vector z(t) and ( ) is the input control vector u(t).
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A [ 0:85 —0.0986a(k) — 0.0014c(k)
= | 0.9864a(k)B(k)  0.0487 + 0.01403a (k) B3(k)

015 0 10
B=1y9 —0.912]’ C‘[o 1}’

where C4 is the concentration of A in the reactor, C4 r is the feed concentration of A,
T is the reactor temperature, and F¢ is the coolant flow. The operating parameters
are: F = 1m?/min,V = 1m?, ky = 10° — 101%min~!, E/R = 8330.1K, —?H,y, =
107 — 108¢cal /kmol, p = 10%g/m3, UA = 5.34105¢cal /(Kmin?) and C, = 1cal/(gK).

Let 6,4 =(Cy — CA7eq7 6A,F = CA7F - CA,F,eq and FC = Fc — Fg,eq, where the
subscript eq is used to denote the corresponding variable at the equilibrium condition.
By discretization, using a sampling time of 15min, and the discrete-time model with

] sw=[0 0, (19)

6A(k) 3 r Car as a control vector, is given as follows:
[T(k) } as a state vecto [Fc(k’) } trol tor, is g foll :
x(k+1) = Az(k) + Bu(k) + w,
{ ot 20)
[ Calk+1)
w(k+1) = { T(Ak+1) }
| 0.85—0.0986c(k) —0.0014a(k) Ca(k)

o [ 0.9864a(k)8(k) 0.0487 + 0.01403a(k)B(k) T(k) (21)

015 0 Car
0 —0912 || Fo(k) |’

10 Ca(k)
wo=[o V[5|
where 1 < a(k) = ko/10° < 10 and 1 < B(k) = —AH,,,,/107 < 10.

The two parameters a(k) and (k) are independent of each other. Then we consider
the following polytopic uncertain model with four vertices:

{ 0.751 —0.0014 } [ 0.751 —0.0014 }

0.986 0.063 9.864 0.189
Q = conv . (22)
0.751 —0.0014 0.751 —0.0014
{ 0.986 0.063 } ’ [ 9.864 0.189 }

These matrices are used to calculate four off-line feedback gains Kjg for the nominal
system x}cH = Az, + Bu,,.

The objective is to regulate the concentration C' 4 and the reactor temperature T to
the origin by manipulating C 4 r and F¢ , respectively. These variables are constrained
by |Ca,r| < 0.5kmol/m? and |Fc| < 1.5m3 /min.

The weighting matrices in the cost function are given as © = I and R = 0.11.

Let us choose a sequence of states

(0.0525,0.0525), (0.0475, 0.0475),
z; =< (0.0425,0.0425), (0.0375,0.0375), v . (23)
(0.0325,0.0325), (0.0275, 0.0275).

The nominal feedback control laws v = Klqrx/ calculated with the LQR problem, are
given by
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034 0 —341 0 0.12 0.04
K= {0.50 0.03]’ Ky = {5.08 0.09}’ K = [4.91 0.09}’
—4.28 0.01
Ke= [ 49.49 0.72}

Six feedback gains calculated off-line using the LMI methods, are given by
K, — —1.51 —-0.01 K, — —1.54 —-0.01 K. — —1.56 —0.01
Yol 2466 013 |0 7P | 2739 015 |7 P T | 3064 0.8 |
—1.60 —0.01 —1.66 —0.01 —0.93 —-0.00
Ke= [ 38.83  0.21 } Ks = [ 38.83  0.22 } Ko = [ 47.32  0.34 ]

Figure 1 shows six invariant polytopes computed off-line corresponding to six feedback
gains previously defined.

x2
=1

. . . . . . . . .
01 008 006 -004 -002 0 002 004 006 008 01
x1

Figure 1: Polyhedral invariant sets constructed off-line.

Six zonotopes Z are defined by their centers:

¢ ={2.9842, 3.1745, —1.3132, 1.3132, —3.1745, —2.9842} . (24)
The generators matrices are defined by
3.1047 0 0 0
0 3.2739 0 0
0 0 1.2955 0
G1 = o |G = o | &= o |G = | 12055 |
0 0 0 0
0 0 0 0
0 0
0 0
0 0
G5 - 0 ) G6 - O
3.2739 0
0 3.1047

In Figure 2, the terminal cost Vy(x) and the invariant tubes are obtained with the
optimal finite horizon value N = 10 function for the unconstrained problem and Xy
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= 10

Figure 2: The terminal cost V¢ (z), 10 invariant tubes with N = 10, and the maximal set X.

is the associated maximal output admissible set. The regulated outputs are shown,
respectively, in Figure 3 and Figure 4, it is seen that the proposed algorithm is able to
steer faster the state of the uncertain CSTR to the neighborhood of the origin, and we
have concluded that the use of invariant tubes based on zonotopes gives less conservative
results as compared with invariant tubes based on polytope.

=@ Proposed approach
=@ Bumroongsri et al., 2016

Time(min)

Figure 3: The concentration of A in the reactor of the regulated output.



86 W. HAMDI, W. BEY AND N. BENHADJ BRAIEK

= Proposed approach
= Bumroongsti et al., 2016

Time(min)

Figure 4: The reactor temperature of the regulated output.

6.2 Example 2

Consider the following LTV system with bounded disturbance:

s+ 0= (o e )+ (% )t (25)

where 0.9 < a < 1.1. The state z € X, where X = {z € R?*[[0 1]z <2}, the
control v € U, where U = {u € R||u] <1}, and the disturbance w € W, where
W= {w e R?|[-0.1 0.1)T < w}

The weighting matrices in the cost function are given as ® = I and R = 0.01. The
following nominal LTV system:

x/(k+1)={é Oll]xl—l—{olﬁ]ul (26)

is subject to a tighter state and control constraints, 2 € X @ T and v eU® K, T.
By solving the LMIs problem (6)-(10) we obtain seven feedback gains corresponding to
seven invariant polytopic sets shown in Figure 5.

K, = [ —-045 -1.02 ], Ky = [ —-047 -1.11 ], K3 = [ —-0.51 —-1.24 ],
Ky, = [ —-047 -1.14 ], Ky = [ —-0.53 —1.26 ]’Kﬁ = [ —-0.53 —1.26 }, K; =
[ —0.53 —1.26 |.

Using these feedback gains we obtained seven zonotopes Z defined by their centers
c={-1.93, —0.49, 0.69, 1.93, 0, 0, 0}. The generators matrices are defined by

[3.38 ] [0 ] [0 ] [0 ] [0 ]

0 2.79 0 0 0

0 0 3.04 0 0
Gi=] 0 [,Go=]| 0 [, Gs=| 0 |,Ga=[328|,Gs=]| 0 |,

0 0 0 0 —4.63

0 0 0 0 0

0 0 0 0 0]
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Figure 5: Polyhedral invariant sets.

Figure 6: The terminal cost Vy(z), ten invariant tubes with N = 10, and the maximal set X.
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= Proposed approach
== Bumroongsri et al., 2016

Time(s)

Figure 7: The regulated output using invariant tubes.



88 W. HAMDI, W. BEY AND N. BENHADJ BRAIEK

=@ Proposed approach
w={ii== Bumroongsri et al., 2016

Figure 8: The control input.

0 0
0 0
0 0
Go=| 0 |.Gi=| 0
0 0
—2.34 0
0] | —4.63 |

By solving an LQR problem to the nominal system (30) we obtain two feedback gains:
K, =[-0.65—1.25] and Ko = [—0.67—1.39]. And using an optimal finite horizon N = 10
we obtain ten invariant tubes (Figure 6). Figure 7 and Figure 8 represent the closed-loop
response of the system and the control input, respectively. The chosen horizon is N = 10
and the initial state [0.10.2]7. It is seen that the proposed Tube MPC algorithm achieves
better control performances.

7 Conclusion

In this paper, we have presented a new approach of uncertain discrete time system
stabilization based on the robust tube MPC algorithm using zonotopic invariant sets. The
proposed algorithm used an off-line solution of an optimal control optimization problem
to determine a sequence of feedback gains for the global system. Then a sequence of
feedback gains for the nominal system is computed using an LQR problem. Finally, a
sequence of nested invariant tubes is constructed. At each sampling time, we determine
the smallest zonotopic invariant set containing the measured state and implement the
obtained global state feedback control law.

The proposed approach applied on two examples, provides better control perfor-
mances and less computational cost.
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Abstract: Using a minimization method we study the existence of weak solutions for
a family of nonlinear discrete Dirichlet boundary value problems where the solution
lies in a discrete (71 x T»)-Hilbert space. The originality of this work is the study
done on a two-dimensional Hilbert space.
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1 Introduction

In the last few years, great attention has been paid to the study of fourth-order nonlinear
difference equations. These equations have been widely used to study discrete models in
many fields such as computer science, economics, neural network, ecology, cybernetics,
etc. For background and recent results, we refer the reader to [3]- [12], [13] and the
references therein.

* Corresponding author: mailto:ibrango2006@yahoo.fr

(© 2021 InforMath Publishing Group/1562-8353 (print)/1813-7385 (online)/http://e-ndst.kiev.ua 90


mailto:ibrango2006@yahoo.fr
http://e-ndst.kiev.ua

NONLINEAR DYNAMICS AND SYSTEMS THEORY, 21 (1) (2021) [90H99] 91

The main purpose of the present paper is to extend the study of difference equations
in two dimensions. These models are of independent interest since their mathematical
structure has a different nature. In the literature, to our knowledge, no scientific study
has concerned these types of problems which are nevertheless discrete variants of the
anisotropic or isotropic partial differential equations and are usually studied in connection
with numerical analysis.

We study a p-Laplacian difference equation on the subset of integers. So, for i,j7 € N
with ¢ < j, we define NJi, j] as the discrete interval {i,i + 1,...,j} and we investigate
the existence of solutions for the following nonlinear discrete Dirichlet boundary value
problem:

~Ala(k —1,h =1, Au(k — 1,h — 1)) = f(k,h), (k,h) € N[1,Ty] x N[1, T3],
(1)
u(k,h) =0, V(h,k)€eT,

where
I'=({0,7y + 1} x N[0, T» + 1]) U (N[0, T} + 1] x {0, T2 + 1})

is the boundary of the domain N[0, T} +1] x N[0, T5+1]; Au(k, h) = u(k+1, h+1)—u(k, h)
is the forward difference operator and

a:N[1,T1] x N[I,T)) xR — R, f:N[1,71] x N[l,T5] — R

are functions to be defined later.

Our goal is to use a minimization method in order to establish some existence results
of solutions of . The idea of the proof is to transfer the problem of the existence of
solutions for into the problem of existence of a minimizer for some associated energy
functional. This method was successfully used by Bonanno et al. [2] for the study of an
eigenvalue nonhomogeneous Neumann problem, where, under an appropriate oscillating
behavior of the nonlinear term, they proved the existence of a determined open interval
of positive parameters for which the problem under consideration admits infinitely many
weak solutions that strongly converge to zero, in an appropriate Orlicz-Sobolev space.

The remaining part of this paper is organized as follows. Section 2 is devoted to
mathematical preliminaries. The main existence result is stated and proved in Section
3. In the last section of this paper we study an extension of the problem .

2 Mathematical Preliminaries
We define the (77 x Th)-dimensional Hilbert space
H={u:N[0,T7 +1]) x N[0,75 +1] — R such that wu(k,h) =0, V (h,k)eT}

with the inner product
T Ts

(u,v) = Z Z u(k, h)v(k, h)

k=1h=1
and the associated norm defined by

T T, 1/2
= (zz|u<k,h>|2) |

k=1h=1
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However, we introduced another norm on the space H, namely

T Ty 1/m
Ul = (Z Z |u(k, h)|m> , Ym>2.
k=1h=1
Due to equivalence of ||.|| and |.|,, there exist constants Cy > C7 > 0 such that
Cillull < fulm < Colull,  Vu e H.
For the data f and a we impose the following conditions:

feH, a(kh,.):R— R iscontinuous V(k,h) € N[1,T1] x N[1, T3]

and there exists a mapping A : N[1,T1] x N[1,T5] x R — R which satisfies

ko h€) = L A(h€)  and  A(k,h,0) =0 Y(kh) € N[, T3] x N[1,T3)].

9¢

We also assume that there exists a positive constant C3 such that
lalk, h,€)] < C3 (1+ g =1)
The following relations hold true for all (k,h) € N[1,T1] x N[1, T3]

(a(k; h,§) —a(k, h,n)) (€ —n) >0, VEneR with & 7

and
€PN < alk, b, €)€ < p(k, h)A(k, h,€), V € €R.

Example 2.1 We can give the following function:

A(k, h,€) = (14 ]e2) ™M/ ),

p(k,h)
where

(k,h)—2)/2

a(k,h,€) = (1+1¢)* ¢,V (k,h) EN[L,Ti] x N[1,T], £ €R

and conditions on the function a are checked.
In this paper, we assume that the function
p: N[1,T1] x N[1,T5] — (1, 4+00).

We will use the following notations:

- _ : ; k. h d pt = k,h) .
) R (E RN

(9)

The discrete Wirtinger type inequalities can be generalized in two dimensions as follows.
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Lemma 2.1 For any function v € H, the following inequality holds:

Ty T Ty T
2
ey DI IO 9) SIS
h=1k=1 h=1k=1
Ty Th
2
< 4(:05( T+1)22\ukh

h=1k=1

Proof. Let u € H. For h fixed in N[0, T + 1], since u(0,h) = 0 = u(Ty + 1, h), the
discrete Wirtinger type inequalities hold (see Theorem 12.6.1, page 860 in |1]). So, just
apply the sum for h =0,...,77 + 1 and make a variable change. O

We need the following auxiliary result throughout our paper.

Lemma 2.2 For any function u € H with ||u|| > 1, there exist constants Cy,Cs > 0

such that
Thi+1T2+1

SN Au(k — 1, = HPELETD > Cyflul|PT — Cs. (10)

k=1 h=1

Proof. Fix v € H with |lul > 1.
Let
v:N[0,T1 +1] — R, k— v(k) = u(k,h)

and
q:N[0,T1] — (1,400), k— q(k) = p(k, h) with h fixed in N[0, T5 + 1].
According to Lemma 1 in [9] we have

Ti41
Z |A’U |q(lc 1) >T(2 q )/2H ||l1

Then, there exist two constants Cy, Cs > 0 such that

Ti+1T2+1

SN Au(k = 1,h = DPEED > CylufP - Cs. O
k=1 h=1

3 Main Results

In this section we study the existence of weak solution that we state in the following
theorem.

Theorem 3.1 Assume that (@-(@ are satisfied. Then there is at least one weak
solution for problem .

By a weak solution for problem we understand a function u € H such that

T1+1T>+1

>N a(k—l,h—1,Au(k—17h—1))Av(k—1,h—1):iif(k,h)v(k,h) (11)

k=1 h=1 k=1h=1
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for any v € H. The energy functional J : H — R corresponding to problem is
defined by the formula

Ti+1To+1 T T2
w =Y 3 Alk—1Lh-1Au(k—1,h—1) =Y 3" f(kh)ulk.h).  (12)
k=1 h=1 k=1h=1

This energy functional is vastly different from the energy functions defined before this
work. Thus we indicate its properties. It is easy to see that the functional J is continuous,
Gateaux differentiable and its Gateaux derivative J' at u reads

Ti+1T5+1 T T>
=33 a(k—1,h—1,Au(k—1,h=1))Av(k=1,h=1)=> > " f(k, h)v(k, h)
k=1 h=1 k=1h=1

(13)
for all v € H. If u € H is a critical point to J, namely (J'(u),v) =0 for all v € H, we
observe that

Ti+1To+1 T T2
SN alk—1,h—1,Au(k —1,h— 1D))Av(k = 1,h—1) = > " f(k,h)v(k,h) =
k=1 h=1 k=1h=1

Since v is any in H, we see that the critical point u to J satisfies the problem .

The following results prove Theorem
Lemma 3.1 The functional J is coercive and bounded from below.

Proof. We will only prove that the energy functional is coercive since the bounded-
ness from below of .J is a consequence of coerciveness.

Ti+1T2+1 T T2
J) = > Y Ak —1L,h—=1,Au(k —1,h=1)) =Y > f(k,h)u(k,h)
k=1 h=1 k=1 h=1
T +1T2+1 T T2
> ZZ —1h )\Au<—1h—1|p<““> SO 1f (R h)ulk, b))
k=1 h=1 k=1h=1
Ty4+1Ts+1
> — Z > |Au(k =1,k — 1)L
p k=1 h=1
- lZZUkh 1 lZkah 1
k=1h=1 k=1h=1
Co e
> FHUII” = C5 — Cllul|. (14)

Hence, since p~ > 1, the functional J is coercive. O
Lemma 3.2 The functional J is weakly lower semi-continuous.

Proof. For any u € H, let

T1+1Tr+1

=Y > Ak-1,h—1,Au(k—1,h—1)).

k=1 h=1
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According to the convexity of A, the function I is convex. Thus it is enough to show
that I is lower semi-continuous.

Let us fix u € H and € > 0. Since I is convex, we have I(v) — I(u) > (I'(u),v — u)
for any v € H. Therefore

Ti+1T2+1
I(v) > I(u)+ Z Z a(k:— 1,h—1,Au(k —1,h — 1)) X
k=1 h=1
(Av(k —1,h—1)—Au(k—1,h — 1))
Ti+1T2+1
> Iw)— > > |a(k—1,h—1,Au(k—1,h—1))| x
k=1 h=1
‘Av(k— 1,h—1)—Au(k—1,h—1)‘
T1+1T2+1
> Iw)— > Y |a(k—1,h—1,Au(k—1,h—1))| x
k=1 h=1
((k,h) —v(k —1,h— 1)) — (u(k,h) —u(k — 1,h — 1))‘
> I(u) — (A(u) + (2(w)),
where
Ty +1T2+1
Aw) =" > la(k —1,h—1,Au(k — 1,1 — 1))|[v(k, h) — u(k, h)]
k=1 h=1
and
Ty +1T2+1
w) =Y > la(k—1,h—1,Aulk —1,h—1)|jv(k = 1,h— 1) —u(k - 1,h - 1)].
k=1 h=1

We use the Schwartz inequality to get

N|=

A(u)

IN

Ti+1T2+1
lz > la(k—1,h—1,Au(k - 1,h — 1))|21

k=1 h=1

Ti+1T2+1 3
X [Z > Jo(k,h) —u(k,h)F]

k=1 h=1

=

IN

T +1T2+1
lz Z la(k —1,h — 1, Au(k —1,h — 1))|21 lv — ul|

k=1 h=1

and

T1+1T2+1 %
du) < lz > la(k—1,h—1,Au(k —1,h - 1))21 v —ul.

k=1 h=1
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Consequently, we have

Ti+1T2+1 2
I(v) > 142 Z Z la(k —1,h — 1, Au(k —1,h — 1))|2] lv — ul]
k=1 h=1
> I(u)—¢
for all v € H with |[v —u|| <o = m, where
Ti+1To+1 3
K(Ty, Ty,u) = (142 > la(k—1,h—1,Au(k — 1,h - 1))|2]
k=1 h=1

We conclude that the functional I is lower semi-continuous. This implies that the
functional J is also semi-continuous. O

Proof of Theorem 3.1} Since J is proper, weakly lower semi-continuous and coercive
on H, using the relation between critical points of J and problem , we deduce that J
has a minimizer which is a weak solution of . O

4 Uniqueness of Solution

In this section we examine the uniqueness of the weak solution for the problem . To do
this, let us consider u, v € H being two solutions to the problem. By choosing u—v € H
as a test function, according to the notion of weak solution, we obtain

Th+1T5+1 T T>

> alk—1,h=1, Au(k—1,h=1)A (u — v) (k=1,h=1) =Y >~ f(k, k) (u—v) (k, h)
k=1 h=1 k=1h=1

and

T +1Tx+1 T T

>N alk—1,h—=1, Av(k=1,h=1))A (u — v) (k=1,h=1) = > Y f(k,h) (u—v) (k,h).
k=1 h=1 k=1 h=1

By subtracting the two equalities above, we have

Ty +1T2+1

SN (alk—1,h—1,Au(k —1,h = 1)) —a(k — 1,h— 1, Av(k — 1,h — 1)) x
k=1 h=1
A(u—v)(k—1,h—1)=0.

Therefore, according to the assumption (@, necessarily
Au(k —1,h—1) = Av(k —1,h — 1), forall (k,h) e N[1,T) + 1] x N[1,T» + 1],
so, using Lemma [2.]]

T T»
lu—ol* = > Julk,h) = o(k, h)?
k=1h=1
T -1 T Ty
< <4sin2(2(Tl)> SN 1Au(k =1,k —1) = Av(k - 1,h — 1)
1+1) h=1k=1
< 0,
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which means that

5 An Extension

In this section we are going to show that the existence result obtained for problem
can be extended to the problem

“Ala(k = 1,h— 1, Au(k — 1,h — 1)) = f(k, h,u(k, b)), (k,h) € N[1,Ty] x N[1, T3],

u(k,h) =0, (h,k)eT.
(15)
We shall replace the hypothesis on the source term f by the following. For each couple
(k,h) € N[0, T1] x N[0, T3], the function f(k,h,.) : R — R is continuous and there exists
a constant C7 > 0 and r : N[0, T1] x N[0, T3] — [2, +00) such that

1f (s hyulk, )| < Cr (14 fulk, 571 (16)

where 2 <r(k,h) < p~ for all (k,h) € N[0, T1] x N[0, T%].
In what follows, we denote by

r(k, h) and rt = r(k,h).

min = max
{(k,h)€N[0,T1]xN[0, T3]} {(k,h)€N[0,T1]xN[0,T>]}

We denote
3
Pk h,¢) = / Fk by s)ds for (k,h,€) € N[0, T3] x N[0, T] x R
0
and we deduce that there exists a constant Cg > 0 such that

\F(k, h,u)| < Cs (1 n |u(k,h)|r(k’h)) . (17)

By a weak solution, we mean a function u € H such that

Th+1T5+1 T T2

Y alk—1,h—1,Au(k—1,h=1)Av(k—1,h—1) = > > f(k, h,u(k, h))v(k, h)
k=1 h=1 k=1h=1 (18)
for any v € H.
Let
T, Ts
L(u) =Y > F(k h,u(k,h)).
k=1h=1

Then, for any u,v € H,

T T>

(L ()v) = 305 F (ko By uk, 1)) ok, b).

k=1h=1



98 I. IBRANGO, B. KONE, A. GUIRO AND S. OUARO

It is easy to see that L’ is completely continuous and thus, the functional L is weakly
lower semi-continuous. Therefore, the energy functional J associated with problem ,
defined by

T1+1To+1 T, T»
Jw)=Y" > Ak —1,h=1,Aulk = 1,h—=1)) = > Y F(khu(k,h)) (19
k=1 h=1 k=1h=1

is such that J € C'(H,R) and is weakly lower semi-continuous with

Ty +1T2+1
(J'(w,v) = Y > ak—1,h=1,Aulk—1,h-1)Av(k—1,h—1)
k=1 h=1
T T2
=3 Flk hyulk, h))v(k, h)
k=1 h=1

for all v € H. This implies that the weak solution of problem coincides with the
critical points of the functional J. It suffices now to show that the energy functional J
is coercive to conclude that the problem admits at least one weak solution.
According to hypothesis and using the relation , we have

T T>

Lw) = Y > F(khu(k,h))

k=1h=1

T T2

INE (1 + Juk, h)|r<’€’h>)

k=1h=1

IN

T T2

CsTiTr +Cs » > [u(k,h)["*")
k=1 h=1
T1 T2 Tl T2

Co+Csy > [ulk, W) +Cs > > |ulk,h)[""

k=1h=1 k=1h=1
T rt
Cy+ Cro (Jlull”™ + [lull ™).

Therefore the inequality becomes

IN

IN

IN

C - T T
T) = Sl = s = (Cot oo (Jul™ + ™)) (20)

namely
Coy ip- ot -
T > el = o (el 4+l ) = O, (21)
where C1g9 and C1; are positive constants. Hence, since p~ > r+ > r~ > 2, the functional

J is coercive.
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Abstract: In this paper, an analogue of Bogolyubov’s first theorem of the averaging
method for systems of Fredholm integro-differential equations is established. The
averaging method is also applied to boundary value problems for such systems. It is
shown that if a boundary value problem for an averaged system, which is a system of
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1 Introduction

In this paper, we study systems of Fredholm integro-differential equations

el
B

d
=Xt [ ltsas)ds) (1)
subject to the Cauchy conditions
z(0) = o, (1)
or to the boundary conditions
F(z(0),2(F)) =0, (1)

* Corresponding author: mailto:ostanzh@gmail.com

(© 2021 InforMath Publishing Group/1562-8353 (print)/1813-7385 (online)/http://e-ndst.kiev.ual00


mailto: ostanzh@gmail.com
http://e-ndst.kiev.ua

NONLINEAR DYNAMICS AND SYSTEMS THEORY, 21 (1) (2021) 101

where € > 0 is a small parameter, X and F' are d-dimensional vector functions, ¢ is an
m-dimensional vector function, 7" > 0 is a fixed number. We define the integral average
Xo(x) as

Xo(z) = lim Z/ (t,z,01(t, x))dt, (2)

A—o0

where ¢4 (t,z) = fg cp(t,s,:z:)ds, and put the problems (1) and (1”) in correspondence
with the averaged problems

y= EXO(y)a (3)
y(0) = o, 3)
F(y(0),9(%)) =0, (3")
or, on the slow time scale 7 = et,
Y~ Xo(w), Fu(0),y(T)) =0. @

The main results of the present paper are the justification of the averaging method
for the Cauchy problem and the statement that if the problem (3) has a solution, then
for small values of the parameter ¢ the problem (2) has a solution as well, in a small
neighborhood of the solution of the boundary value problem (3). The exact statement
of the problems and the results formulation are presented in the main part of the paper.

It should be noted that the averaging method has not lost its relevance and is widely
used in the study of various problems, for example, optimal control [16,19], systems with
a multi-valued right-hand side [13], and many others.

Integro-differential equations arise as mathematical models of various processes in nat-
ural sciences; for instance, in population dynamics [1], chemical kinetics, fluid dynamics
(2, 12, 22], epidemiology [21]. Interaction of modeling objects with the environment leads
to boundary value problems for integro-differential equations. These problems have been
studied by many authors [3,4,6-8,17].

In [20], boundary value problems for systems of Volterra integro-differential equations
are investigated by using the averaging method. It is shown that, for small , the existence
of a solution of a boundary value problem for an averaged system (3) implies that of the
original boundary value problem (1); the proximity between corresponding solutions
is proven. The result of [20] is a generalization of the classical result [18] concerning
boundary value problems for systems of ordinary differential equations.

Note that the averaging method has already been used for solving boundary value
problems for systems of Volterra integro-differential equations (see [15] and the references
therein). However, in these works only an estimate of proximity between the solutions
of the exact and averaged problems was established. The very fact of the existence of a
solution was only postulated.

The present work is devoted to the further development of the ideas [20] as applied
to the studying boundary value problems for Fredholm equations. Analogues of the
Bogolyubov first theorem for Fredholm equations, unlike those for Volterra equations,
were obtained only in a very special case, when the right-hand part is a sum of an ordinary
term and an integral part, and the integration is carried out over a finite interval (see [9,
11]). Again, the existence of a solution is only a postulate. However, this theorem plays
an essential role in obtaining results analogous to those of [20].
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The paper is organized as follows. In Section 2, the problem statement and the
main results are formulated. Section 3 contains some auxiliary results which are also of
independent interest. For a Cauchy problem for systems of Fredholm integro-differential
equations, we prove the existence and uniqueness theorem and investigate the continuous
dependence of solutions on initial data. Section 4 is devoted to the justification of the
averaging method. In Section 5, the existence of a solution of the boundary value problem
is proved.

2 Problem Statement and Main Results

Throughout the rest of this paper, we denote by | - | the norm of a vector in R? and by
I - || the matrix norm consistent with a vector norm.
The following theorem justifies the averaging method.

Theorem 2.1 Let the following conditions hold:

(1.1) X(t,z,y) is defined and continuous in a domain Q = {t > 0,z € R%y € R™},
bounded by a constant M in this domain, and satisfies a Lipschitz condition with
respect to the wvariables x and y in the following sense: there exists a function
a(t) > 0 such that

IX(t,z,y) — X(t,z1, )] < at)(|z — z1| + |y — n1]); (5)

(1.2) ¢(t,s,2) is defined and continuous in Q1 = {t > 0,5 > 0,z € R}, bounded by a
constant M > 0, and satisfies a Lipschitz condition in the following sense: there
exists a function u(t,s) > 0 such that

‘(p(tv&z)_qb(tasazlﬂ SM(t,S)|Z—21| (6)
Besides, there exists a constant pg > 0 such that u(t,s) < po, fooo w(t, s)ds < po,
and
1 t T
E/ dT/ w(r,8)ds =0, t— oo (7)
0 0

there also exists € > 0 such that for e € (0,%]

T

5</OT o(s)ds + /0? a(s) (/OT u(r, s)dr) ds) <1; (8)

(1.8) the limits (2) and
t e}
lim 1 (/ go(T,s,z)|ds> dr=0 (9)

t—oo t 0
exist uniformly with respect to x € D (D is a domain in R?); and

(1.4) the averaged system (3) has a solution y(7) = y(et) that belongs to D together with
some p-neighborhood, for T € [0,T].

Then, for every n > 0, there exists g = £0(n) < & such that for e € [0,e0] the Cauchy
problem z(0) = y(0) = zg for (1) has a unique solution x(t,e) defined on [0, L], and the
following inequality holds:

ly(et) —x(t,e)| <n, te[0,T]. (10)

’ e
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For boundary value problem (1) — (1), the following statement holds true.

Theorem 2.2 Let conditions (1.1)-(1.8) hold. Suppose, in addition, that the av-
eraged boundary value problem (3)-(3") has a solution y = y(7) = y(et) belonging to

D together with some p-neighborhood, in which Xo(z), F(x,y) have continuous partial

0Xo(x) OF ~nq OF gnd

derivatives —5-=, 5-, 5y

0Fy(o)
det =3 52 £0, (11)

where xo = y(0), Fo(zo) = F (2o, y(T’, z0)).
Then there exists €g > 0 such that, for e € (0,¢0), boundary value problem (1) — (1”)
has a solution x(t,€), and one can specify a function & = £(g) — 0, € — 0, such that

|z(t,e) —y(et) <€), telo, T (12)

3 Cauchy Problem for Fredholm Integro-Differential Equations

In this section, we consider the Cauchy problem

T
T = X(t,:c,/o cp(t,s,x(s))ds), z(0) = zo, (13)

where [0,77] is a fixed interval.

Theorem 3.1 Let the following conditions be satisfied:

(2.1) the function X (t,,y) is defined in a domain Q = {t € [0,T],z € R%,y € D} (D
is a domain in R™) and satisfies a Lipschitz condition

|X(tz,y) — X(t, 21, y1)] < a)(|z — 1] + |y — w1]), (14)

as well as a linear growth condition with respect to x,y; that s, there exists a
constant M > 0 such that, fort € [0,T],z € R*, y € D

|X (8, 2, y)| < M(1+ |2 + |y]); (15)
(2.2) the function (t,s,z) is defined and continuous in a domain Q1 = {t € [0,T],s €

[0,T),z € R4}, bounded by a constant M in Q, and, with respect to z, satisfies a
Lipschitz condition

|90(t757z) - QD(t, Sazl)| < /L(t,S)|Z - Zl‘; (16)

/OTa(t)dt+/0T oz(t)(/OTu(t,s)ds>dt< 1 (17)

(2.4) the region D contains a closed ball Bray, (0) of radius TMy, centered at the origin.

(2.3) the inequality

holds;

Then, for all xo € R?, the Cauchy problem (13) has a unique solution x(t, zq) (z(0,z0) =
xg) on [0,T], which depends continuously on the initial data xg.
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Remark 3.1 The behavior of systems of kind (13) is substantially different from
that of similar systems of Volterra type. In [5, p.71], an example is provided for the
following equation
2
/ Bx(s)ds + f(t),x € R?, t € (0;27), (18)
T Jo

. . (0 1 (00 _( @)
with matrices A = 1 0>,B—< 1 O)’f(t)_<f2(t) .
It was shown that (18) is solvable only if the following condition is met:

/o 7T(— f1(t)sint 4 (1 — cost) f2(t))dt = 0.

1
= Az + —
& Tty

Note that equation (18) does not satisfy conditions of Theorem 3.1.

Proof. The proof of Theorem 3.1 falls into three parts.
1. Uniqueness. Let the Cauchy problem have two solutions z(t) and y(t) on [0, T,

such that sup |z(t) —y(¢)| = v > 0. Note that x(t) and y(t) satisfy the equations

x(t) = zo + /Ot X<T,x(7'), /OT o(T, s,x(s))ds) dr

te[0,T)

nd
a v =an+ [ X ( o). [ " ors, y(s))ds) dr.

respectively. Thus, by (15) and (16), we get the estimate
t t T
o) =01 < [ afer) = umlir+ [ o) [ utr.olet) - yio)las )ar <

<</OT a(T)dT+/OT a(7)</[)Tp(T,s)ds)dT) tes[%%] |lz(t) — y(1)],

which contradicts (17).
2. Fuistence. We construct a system of functions {x,(¢)} in the following way:
xo(t) = xo and z,(t) is a solution of the following Cauchy problem for a system of

differential equations

T
Tp = X<tvx7w/ @(ta 8,$n_1(8))d8>, .Z‘n(O) = Zo-
0

Let us show that this sequence is defined correctly. Indeed, we have

T
T = X(t,xl,/ go(t,s,xo)ds) 21(0) = xo. (21)
0

o(t, s, z0)ds is

Since ¢(t, s,20) is continuous jointly in its variables, then g(t)

< M;T; hence,

T
Moreover, | [ ¢(t,s,xq)ds
0

continuous with respect to t as well.
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T
[ (t,s,z0)ds € D. It follows that the function Y (¢,z) = X(¢,2,9(t)) is defined, con-
0

tinuous with respect to t € [0,7],x € R, and satisfies a linear growth condition with
respect to x € R%.

So, the Cauchy problem (21) has the global solution z;(t) on [0,7]. In the same
manner, we can see that the whole sequence {x,(t)} is defined on [0,T] as well.

We proceed to show that z,(¢) is uniformly convergent on [0,7]. We have

() = 70 + /O tx(r,a:n(f), /0 ' @(T,s,xn_l(s))d8>d7, (22)

1 (t) = 0 + /O tX(T,a:n_l(T), /0 ! cp(T,S,xn_g(s))ds)dT.

We thus get
T
2at) = 20 (0] < [ ar)dr sup fon(t) = 2aa(0)}+
0 te[0,T]
T T
+/ a(T)(/ ,u(T,s)ds>d7' sup |zp—1(t) — xn—2(t)|.
0 0 te[0,T]
Then

fOT a(r) ( fOT u(r, s)ds) dr
a0 = 2ams (0] S =2 e ) aacalOl @9

But it follows from (17) that

Jy ol7) ( Jo S)ds> dr
1— [y a(r)dr

=A<1.

Thus, in view of (22), we can conclude that the sequence x,,(t) uniformly converges to a
limit function z*(¢) on [0,7]. We can now easily obtain from (14) and (16) that

/OtX<wn(T),/OT so(T,s,xn_l(s))ds>dT%/OtX<T,x*(T),/OT <p(7,5,x*(s))ds>d7

as n — oo. From this it follows that z*(t) is a solution of the Cauchy problem (13).

3. Continuous dependence on initial data. Assume that continuous dependence does
not hold. Then there exist ¢ > 0, a sequence of initial data x, converging to =y as
n — 0o, and a sequence {t,}, t, € (0,7] such that

|x(tn, xn) — x(tn, z0)| = €. (24)

Here x(t,2,) is a solution of the system (13) subject to initial data 2(0,2,) = z,. Let
us show that the sequence z(t, x,) is compact in C([0,7T]). Indeed, from (15) we obtain

t t
[2(t, 20| < |0 + / ML+ |z (r)]dr + / (o, 5, 2a(s))dsldr <
0 0
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t
< an| + MT + M/ |2, (7)|dT + T? M M.
0

By Gronwall’s lemma, we get
|z (t, 2| §<|a:n| —|—MT+T2MM1>6MT <C (25)

due to the boundedness of the sequence {x,}.
Further, for t < to, t1,t2 € [0,T],

ta
(@ (ta, ) — 2ty 20)| < / M(1+C +TMy), (26)
ty

whence it follows that the sequence {x(t, )} is equicontinuous. Consequently, {z(¢, z,)}
contains a uniformly convergent on [0, 7] subsequence {x(t,z,,)}. It is clear that this
subsequence can be chosen so that the number sequence {t,, } converges simultaneously
to some t* € [0,T]. Thus, z(t,n;) = z*(t), nx — oo, and

2t ng) = T, + /O ‘x (T, 2, (7), /0 " (s, (s)ds) dr. (27)

Letting ng — oo in (27), we obtain

7 (1) =x0+/0tx<7,x*(r),/OT @(T,S,x*(s)d8>d7'.

Hence z*(t) is a solution of the Cauchy problem (13) as well. Let us show that a*(t)
does not coincide identically with z(t, o). Taking into account that x(t,z,,) converges
uniformly to z*(t), which is continuous, from the inequality

| (tngs @y ) — 2" ()] < Jatnyg, Tny) = 27 (Eny)| + |27 (B0 ) — 27 ()]

we conclude that z(t,,,x,,) — x*(t*), np — oco. Therefore, passing to the limit, as
n, — 00, in (24), we get
lx* (t*) — x(t*, zo)| = €. (28)

Note that t* # 0, since otherwise (24) would not hold for large n. Thus (28) contradicts
the uniqueness of a solution of the Cauchy problem. The proof is complete. O

4 Averaging Method for Systems (1)

In this section, we prove Theorem 2.1 on a justification of the averaging method.
4.1 Averaging Lemma

Assume the condition (1.4) of Theorem 2.1 to be fulfilled. Fix K > 0.

Definition 4.1 We say that a function a(t, €) belongs to a class Ak if:

(i) a(t,e) is defined for € > 0, t > 0, and takes on values in a p-neighborhood of y(7),
which is a solution of the averaged Cauchy problem (3)—(3’);
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(ii) for t > 0,8 > 0, and € > 0, the following inequality holds:
la(t,e) —a(s,e)| < Kelt — s|. (29)
Lemma 4.1 Let the conditions of Theorem 2.1, except (8), be fulfilled. Then, for

every n > 0, there exists eg = €o(n, K) such that, for e € (0,0, the system

T

=X <t,x,/€ ap(t, S,CL(S,E))dS) (30)
0
has a solution x(t), x(0) = y(0) = xo, defined on [0, L], and the inequality

ly(et) —x(t)] <n, te0, L], (31)

’ e
holds.

Remark 4.1 In the above lemma, €y does not depend on x( and is uniform through-
out the class Ax.

Proof. As in the proof of Theorem 3.1, we can show that, for all €, the Cauchy

problem
T

p=ex(ta [ pltsatse)ds). a(0) = s (32
0
has a solution z(t,e) defined on [0, £].

Fix n > 0. Let us estimate the difference between z(t) and y(t) (for the convenience
of notation, we will omit the dependence on ¢). We have

T
e

lz(t)—y(t)| = s/ot {X (T,z(T), /07 o(1,s,a(s))ds—X <s,z(7), /OT o(T, s, a(s,e)) ds] dr+

te /Ot [X (T,x(f),/ngp(T,s,a(s))ds) —Xo(y(T))]dT _

_ L) 4e /0 t {X (T,m(T), /O ' cp(T,s,a(s))ds) - X(T,y(T), /O e s,y(s))ds)}dﬂ-

se [ (ro. [ etmsaonas) - x(ru). [ etmsaos) |ars

+e /OT |:X(’T,y(7'), /OT (T, s,y(7))ds> - Xo(y(T)):| dr =15 + 1o+ 13+ 14. (33)

Let us now estimate each term of (33) separately. Due to the Lipschitz condition in
(1.1), we have

dr <

I1(2)] Se/OtL‘/OZ@(T,s,a(s))ds—/OTgo(T,s,a(s))ds

T

SEL/Ot(/TE|<p(7',s,a(s))‘ds>d7. (34)
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Let us divide [0, %] into m subintervals of equal length by points ¢;, tg = 0 < t; <
L<t,= % Then

T

SL/Ot(/TE‘@(T,S,G(S))‘dS)dT:aL/Ot<§/t;i+l‘<p(T,s,a(s)) (75, a(t:))|ds+

n=1l ity
+Z/ ‘(p(Ta S,G(S)) QP(T S, CL ‘ds>d7—_lll( )+Il2(t) (35)
i Jti
Here, for every € € [0, t], the summation is performed over such indices i that [t;, ;+1)
cover the interval [r, Z].
We now proceed to estimate each term of (35) separately. To estimate 11, note that,
by virtue of (1.2) and (29),

T KT
|(7s5,a(s)) = @(7,8,a(ts))| < poeK]s — ti| < epoeK — = po——. (36)

o+ K poKT?L
T (¢ |<5L/ (Z/ uods)dr< L pk g L@

n

Then

We now turn to estimation of I11 (). Observe that, by virtue of (9), there exists such
a function 5(t), continuous and decreasing monotonically to zero as t — oo, that

IAVA

If ¢ belongs to any subinterval [¢;,t;11] except the first one, then it follows from (38) that

QD(T, s, a(si)) ds) dr <tB(t). (38)

Lo (1)) < eLtB(t) < LTB(E). (39)

For fixed n, the right-hand side of (39) approaches zero as € — 0.
If ¢t € [0,t1], we obtain by virtue of (38) and Dini’s theorem that

Na(8)] < eB(t) < sup 7A(T) =0, &0, (40)
T€[0,T)

Let us estimate the term I5(t) of (33). We have

|I:(8)| < EL/ |x(r T)|dT + €L /t(/OT lo(T, 8,a(s)) — @(T,s7y(s))|ds>d7.

But, under the conditions of Lemma 4.1, a(s,e) belongs to a p-neighborhood of y(7),
which is a bounded on [0, 7] solution of the averaged problem. Therefore, for all € > 0,
s > 0, the function a(s,¢) is bounded by a constant R = R(p,y(7)) independent of that
function. Consequently,

) <t [ ( [ ntrsyiats) ~wislas Jar < o | ( | st )ar.

Similarly to the previous case, it follows from (7) that there exists a function (3 (¢),
monotonically approaching zero as t — oo, such that

[I2(t)| < 2Retpa(t) < 2RTB (). (41)
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Hence, for chosen n > 0, there exists Ty such that
[I2(t)] < 7 (42)

for t > Tj.

Obviously, we can assume T € [0, g] The estimate (42) for ¢t € [O, TO] is obtained by
choosing a small g, taking into account that fooo u(t, s)ds < po.

An estimate of I3(t) is obtained similarly to that of I5(¢) due to the fact that the
function y(7) is bounded on [0, T].

The term I,(t) is estimated in the same way as in the proof of Theorem 3.3 in [10],
taking into account the first condition of (1.3). The method of estimation is similar to
that for I (t).

For given 1 > 0, we choose n and Ty large enough to make the terms (39) sufficiently
small to satisfy the estimate (42). Once such n and T are fixed, we choose ¢ > 0 such
that, for e < gg, the terms (39),(40) and (42) for t € [0,Tp] are sufficiently small. The
application of Gronwall’s inequality completes the proof. O

4.2 Proof of Theorem 2.1

Proof. Choose 1 > 0 such that 7 < § and keep it fixed. Let us construct a functional
sequence {z,(t,€)} in the following way: z(t) = zo and x,(t,¢), for every € > 0, are
defined recurrently as solutions of the Cauchy problems

T

o = X (t,xn, /0? olt, s,xnl(s,a))ds>. (43)

As in the proof of Theorem 3.1, by virtue of (8), we can show that, for all 0 < e < &,

the sequence {z,(t,€)} converges uniformly with respect to t € [0, L] as n — oo, and

its limit function x(¢,€) is a unique solution of the Cauchy problem for equation (1),
2(0) = xo, on [0, Z]. Clearly, the following estimate is valid for functions {z,(t,€)}:

|In(t2,€) — In(t1,€)| S €M|t2 — tl‘. (44)

Further, the system

z1(t,e) = eX (t,xl(t,s),/o

1‘1(078) = 2o,

ol

o(t, s, a:o)ds> , (45)

is a system of kind (30) in the Averaging Lemma with the function a(t,e) = xg, which
obviously satisfies the conditions of Lemma 4.1.
Thus, for chosen 77 > 0, there exists g < € such that, for € < ¢, the estimate

' e

yet) — (o)l <n <G tel0 ), (46)

holds.

By (44), the function x4 (¢, €) belongs to the class A introduced above, with K = M.
Therefore, the system of equations for determining xo(¢,¢) is a system of kind (30) with
a(t,e) = x1(t,e). Hence, for € < eq, the function z4(t, €) satisfies inequality (46) as well.
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Now, setting a(t, ) = x,_1(t,€) for every n, we can conclude that all functions z,, (¢, €)
satisfy (26) with K = M, and hence

p

[on(t:e) —yle)l <m <5, tel0, 2], (47)
for all € < ey = gg(n, M). We can therefore choose one and the same ¢q for all n. In (47),
passing to the limit as n — oo for every ¢ < ¢y and taking into account the convergence
of z,,(t,€) to z(t,e), we obtain the assertion of Theorem 2.1. O

5 Proof of Theorem 2.2

Proof. Let y(r) = y(et) be a solution of the boundary value problem (3) — (3").
According to (1.4), for ¢ € [0,T] this solution belongs to a domain D with some p-
neighborhood.
Let zo = y(0) be an initial value of this solution. We now seek a solution of (1) — (1")
in the form
x(t,e) = x(t,x0 + T, €), (48)

where Z is chosen in some neighborhood of zero. We consider a solution y(7,z¢ + Z),
y(0,290+7Z) = 29+ of the averaged problem. It follows from condition (8) and definition
(2) of the averaged system that the function Xy (z) satisfies the Lipschitz condition with
a constant L < % (according to the problem statement, T is fixed).

By Gronwall’s lemma, the following estimate

ly(7) = y(1,20 + 2)| < |z]e"T (49)
holds until y(7, z¢ + Z) reaches the boundary of D. Therefore, if
z] < ge_LT, (50)

then a solution y(7, 2o + ) exists for 7 € [0, 7] and belongs to a £-neighborhood of y(7).
Hence y(7, 2o + Z), together with its £-neighborhood, belong to D.

We determine an unknown parameter Z in (48) from the equation
F(zo+Z,2(L, 20+ Z,¢)) = 0. (51)

Note that Theorem 2.1 applies to the solution z(t,z¢ + Z,e). Therefore, for ¢ > 0
sufficiently small, x(t,z¢ + T, ) exists on [0, %] Moreover, for any 1 > 0, there exists
go(n) > 0 such that, for ¢ € (0,q), the following estimate is valid:

|z(t, xo + Z,e) —y(et,xo + ) <n(e) = 0, € —0. (52)

From this we see that, for € € (0,&¢), the mapping F(xq + i,x(%,xo + Z,¢)), with
respect to Z, is well-defined in a ball B,.(0), where r < Se= L7

We note also that the points z¢ + & and m(%, Zo + T, ¢) belong to the p-neighborhood
of y(7), for € € (0,¢ep).

Then, by virtue of conditions (1.4) imposed upon the function F(x,y), there exists a
constant N (r) > 0 such that || 2E| < N(r) and ||%—5|| < N(r), for T € B,(0).

Let us represent F(z¢ + Z,x(L, 29 + Z,¢)) in the following way:

g

F(zo+Z,2(L, w0+ Z,¢)) = F(xo + &, 2(L, 20 + 2,2))—
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—F(.’EO + jay(Ta o + j)) + F(xo + jvy(Ta o + 'f))_
—F(x0,y(T,x0)) = R1(Z,e) + M1(Z,¢).
For R;(Z,¢), the estimate

|R1(Z,¢e)| < |N(7‘)(x(%,xo +Z,e) —y(T 20+ 2))| < N(r)n(e) = 0, —0, (53)

holds due to (52).
Under conditions of Theorem 2.2, solutions of the averaged problem depend smoothly
on initial data, hence

Ml(i’7€) _ aF(any(Ta ‘TO)) + aF(IL’(),y(T, i)’]())) . ay(Ta IL’()) T4
ox oy dxg
+/1 8F(x0 + Si'vy(Tv To + sz)) . 8F(:c0,y(T, $0)) Zds+
0 oz oz

/ Y (OF (w9 + sz,y(T,x0 + 7))  9y(T, w9 + sT)
+ .
0 dy 0z

z2=xo+sT

)mds =
Z=X0

_OF (0, y(T,20)) 0y(T, o)

dy 0z
=<8F(IO’§£T’ 7)) | 8F(I0’8yy(T’ 7)) | ay(gj‘)) z—m)f + Ro(2) + Rs(2)7. (54)

Let us consider each term of (54) separately. Using the notation of Fy(xg) in (11),
the first term can be represented as
__0Fy _
I=_—=.
2=z0 8%0

8F($0,y(T, 1’0)) 8F(.’I,‘07y(T7 l‘o)) ay(T7 .'130)

+ .
Ox oy 0z

Regarding Rs(Z), by the uniform continuity of partial derivatives and (49), for |Z| < r,

we get the estimate

|R2(Z)| <6(r) =0, r—0, (55)
where r < £e= LT,

To estimate R3(Z), note that the derivative %j;’z) with respect to initial data satisfies

a linear variational equation and hence is a continuous function of a parameter z. So,
similarly as above, for |Z| < r, we get the estimate

|Rs(z)| < 61(r) =0, r—0. (56)

Now, equation (51) for determining Z can be represented in the form

-1
|Z| = —(Zf‘;) (R1(z,e)+(Ra2(Z) + R3(2))2),

T :(?)S‘;) _}\4(50,5), (57)

or
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where M (Z, ¢) satisfies the inequality
[M(z,€)| < N(r)n(e) + 02(r)z, (58)

where n(e) = 0, ¢ — 0, 62(r), r = 0.
Let C = [|(2£2)~1||. Choose 7 so that

8£E0
1
52(r) S 53 (59)
and then choose €1 < g such that
§ (60)

n(e) < NG

Then, for |Z| < r, from (40) we obtain

0Fy
6370
Thus, if (59) and (60) hold, (aFO) W (Z,€) maps the ball By(r) into itself. Note also

that, by Theorem 3.1, there exists a solution x(¢,zg + Z,¢) that is unique on [0, g] and

z,e)|| < C(N(r)n(e) + d2(r)[z]) <

N)\*E
l\D\ﬁ

continuously depends on Z. Therefore the mapping (aF o)~/ (z,¢) is well-defined and
continuous, and, by Brouwer’s theorem, it has a fixed pomt Z* = z*(e,r), which is the
initial value of the solution of the boundary value problem (1) — (1”).

Let us now pick r, as a function of a parameter ¢, so that r(¢) — 0,e — 0. We then
pick €1 < gg so that the function n(e) in (53) satisfies the inequality

ne) o1
r(e) =~ 2CN(r(e))’
Note that such a choice is possible, since a function N(r(g)), by which the partial
derivatives 2C and %—I; are bounded in the ball By(r), does not increase as r(e) decreases.

The estimate (12) now follows from (49) and (52), and the proof is complete. O
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