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On the Alternative Structures for
a Three-Grade Markov Manpower System

Vincent A. Amenaghawon, Virtue U. Ekhosuehi
and Augustine A. Osagiede

ABSTRACT: This paper considers a manpower system modelled within
the Markov chain context under the condition that recruitment is done
to replace outgoing flows. The paper takes up the embeddability problem
in a three-grade manpower system and examines it from the standpoint
of generating function (i.e., the z-transform of stochastic matrices). The
method constructs a stochastic matrix that is made up of a limiting-state
probability matrix and a partial sum of transient matrices. Examples are
provided to illustrate the utility of the method.

AMS Subject Classification: 15A18, 91D35.
Keywords and Phrases: Embeddability problem; Manpower system; Markov chain;
Stochastic matrix; Z-transform.

1. Introduction

Mathematical models are often used to describe how changes take place in a manpower
system, where individuals move through a network of states which may be defined
in terms of ranks or position. One of the widely used approaches to the modeling of
manpower systems is the Markov chain framework [1, 7, 9]. The basic Markov chain
model for a k—grade manpower system is expressed algebraically using the following
recursive relation

k
n](t+ 1) = an(t)plj + R(t+ 1)rja J: 1325 t 7ka (11)

i=1
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where n;(t) is the expected number of individuals in state ¢ at time ¢, p;; is the internal
homogeneous transition probability from state ¢ to state j, r; is the proportion of
recruits allocated to state j and R(t + 1) is the expected number of recruits to the
system at time t+1. The manpower accounts for the system are assumed to take place
at the end of the time period and recruitment is recorded as if it took place at the
beginning of the next time period [1]. The transition probabilities, p;;’s, are estimated
based on data from observable variables using the maximum likelihood method [14].
In many practical instances, the transition probability, p;;, satisfies the conditions:
Z?leij <1,i€8,pi; >0,4,5 €S, where S = {1,2,--- ,k} is the set of mutually
exclusive and collectively exhaustive states of the k—grade manpower system. The
shortfall in the sum Z?:l pi; < 11is attributed to outgoing flows (wastage) from the
system. With w; as the wastage from the system,

k
Zpij +w; =1, ied. (1.2)
j=1

The recursive relation in equation (1.1) can be rewritten in matrix notation as

n(t+1)=n()P + R(t+ 1)r, (1.3)
where n(t) = [n1(t),n2(2), - ,nk(t)] is the structure of the system at any given
time ¢, P = (p;;) is the homogeneous transition matrix and r = [ry,7,--- ,7%] is the
recruitment vector with Z§:1 r; = 1. Let w = [wy,ws, -+ ,wy] denote the wastage

vector for the system. Since a fixed size manpower system is considered, where wastage
is replaced by new recruits, the expected number of recruits to the system at time
t+1is

R(t+1) =n(t)w'. (1.4)

Thus, equation (1.3) can be expressed as
n(t+1)=n(t) (P+w'r), (1.5)

where (P + w'r) is a stochastic matrix. Equation (1.5) is suitable to predict what
the manpower structure will become one-step ahead year after year. If the manpower
structure is to be maintained, then n(¢ + 1) = n(¢) = n in equation (1.5), cf. [13].
Suppose for motivational reasons, that the manpower structure is to be projected
for a semester beyond one-step (that is, one year and six months) or a quarter beyond
one-step (that is, one year and three months). Then representation becomes an issue
when we have the fractional indicial stochastic matrix, (P + w’r)lﬂ/n, forn=2or
4. This problem is an embeddability problem. Singer and Spilerman [11] considered
the embeddability problem by verifying whether an observed transition matrix could
have arisen from the evolution of a stationary continuous-time Markov process. The
approach does not give a unique solution. Osagiede and Ekhosuehi [10] solved the
embeddability problem for a manpower system with sparse stochastic matrices within
the context of determining the nearest Markov generator arising from the continuous-
time Markov chain to the higher order observable Markov chain. The resulting Markov
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chain was an approximation to the higher order observable Markov chain. In [6], the
problem was solved by finding the diagonalizable form of the observable Markov chain.
This study considers a three-grade manpower system, that is, k¥ = 3. Markovian
manpower systems with three grades arise in many practical situations [1, 3, 4, 7, 8,
13]. Following [12], the study assumes a fixed size manpower system that operates
a policy that allows wastage to be replaced by new recruits. In this case, the con-
sequential outflow from state ¢ which goes back to state j as recruitment would be
w;ry, 1,5 € S. The study is aimed at finding the fractional indicial stochastic ma-
trix, (P + w’ r)1+1/ ", arising from a hierarchical manpower system with three grades
using the generating function technique (the so called z-transform). This approach
that is based on z-transform has been used to model population dynamics within the
Leslie matrices framework [2]. The study develops an additive representation for the
stochastic matrix describing the evolution of the personnel structure of a Markov man-
power system with fixed total size. The assumption of a fixed total size for manpower
system is appropriate in practice when an organization is faced with limited personnel
availability on the external labour market, facility and budget restrictions [8]. The
usefulness of the additive representation is justified when there is a lack of observa-
tions regarding the time unit of the Markov chain (that was earlier estimated using
historical data in discrete time) owing to a policy change in the short-term on the
effective date of promotion. For instance, extending the effective date of promotion
from October 1 of the current year to January 1 of the following year for budgetary
reasons. This kind of policy change is dealt with in the additive representation.

2. The generating function standpoint

In this section, we prove the following using the z-transform: If Q = (P + w'r) € R3%3
is a stochastic matrix that satisfies the axioms that: (i) Q is irreducible, (ii) the
determinant of Q is non-singular, and (iii) the characteristic polynomial arising from
the determinant det(I — Qz) has linear factors, then the fractional indicial stochastic
matrix, T = Q" n > 0, can be expressed in the form

r = {X:(xij)€R3X3|X:Am—|—Tm(1+1/n),
3
injzl,xijEO,Vi,jES,mzl,Q}, (2.1)
j=1

where A, is the 3 x 3 matrix of limiting-state probabilities for case m and

a; TTVB) 40y TV C =1 (1(Q)—1)2 > 4 det(Q)
T,,(14+1/n)=
(24+1/n)a=G+/MBy+a=CH/MD, m =2 if (tr(Q)—1)?=4det(Q)

provided that o, a1, a0 € ¥ = {v|v > 1,v € R} with «, a1, as being the zeros of the
characteristic function det(I — Qz) = 1 — tr(Q)z + (Zle Qii) 22 — det(Q)z? with
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Q; being the cofactor of the diagonal entries in Q, and B,,, C, D are matrices of
constant values for each respective case m.

Consider the recurrence relation in equation (1.5): Using the z-transform, the
generation function vector g(z) that is associated with the manpower structure n(t)
is defined by

g(z) =Y n(t)z". (2.2)

t=0
Thus,

IS

Son(t+ 1) = ~(g(z) ~ n(0),

t=0

g(2)Q = Z n(t)Qz' = Zn(t +1)2" =
t=0 t=0
where n(0) is the initial manpower structure. Further simplifications lead to

g(z) =n(0) [I-Qz".
Let -
Gz =[1-Q ' =) Q% Q" =I, (2.3)
t=0

where G(z) is the 3 x 3 Green function matrix and I is the 3 x 3 identity matrix.
Since

P11 P12 P13 w1y
Q= | pa1 pa2 p23 |+ | we [ T T2 T3 } = (qi5)
P31 P32 P33 ws

where g;; = pij +wirj, 1,7 € S, then

1—quz —qu2z —q13%
I-Qz= —q212 1 —qa2z  —@232
—q312 —q32z 1 —gq332

The inverse of I — Qz is defined as

adj (I-Qz)

I-Qz t=" v =2 2.4
1-Qi) ! =S (2.4
The determinant, det (I — Qz), is obtained as follows: Factorizing (1 — ¢112), q12%,

q13z from column 1, 2, 3 respectively of det (I — Qz) yields

1 -1 -1
2| ___g212 1—ga2z _ G23
det (T - Qz) = (1 = q112)q12q13% -z @2z a3
_ @312 _ 932 1=gaaz
(I—q112) q12 q13%
Subtracting column 2 from column 3, we have
1 -1 0
_ 2| _ _gaz 1—go2z g2z _ 1—g222
det (I - QZ) = (1 - Q112’)Q1QQ13Z (1-q112) q122 q13 q122
g312 _ 432 1—qgs3z q32

_(1—(1112) q12 q132 q12



On the Alternative Structures for a Three-Grade Markov Manpower System

Adding column 1 to column 2,

1 0 0
o 21 __g212 1—go2z _ _ go12 _g23 _ 1—ga2z2
det (I B QZ) - (1 - q113)q12q132 (1-q112) q122 (I—q112) q13 q12%
4312 __ 932 __ g312 —433z + 432
(1—q112) q12 (1—q112) q13% q12

Taking the determinant

q12%z (1 - Q112) q13% q12

<Q231QQ22) (%2 4312 ))
q13 qi12% q12 (1- Q11Z) '

det (I — Qz) = 1—(q11+qa2+433) 2+ (q11922+G11933+G22G33 — 421 G12 — §23932 — 3113 ) 2°

1-— 1-—
det (T— Q2) = (1 — q112)q1oq1s2 (( G222 @212 ) ( G332 Q3,2) B
This simplifies to

—(q11922033 — @21912433 + 421932413 — 2311932 + G23¢12431 — Q13Q22Q31)Z3
Thus

i=1

3
det(I—Qz)=1—-tr(Q)z + (Z Q“) 22 — det(Q)2>. (2.5)

Now (1 — z) is a factor of the cubic characteristic function (2.5) since at z = 1,

3 1—qu —aq —q13
1-tr(Q) + (Z Qii) —det(Q) = | —gz
=1

I—qa2 —qa |- (2.6)
—gs1 —q32  1l—gss3
Equation (2.6) simplifies to
q12 + 13 —q12 —q13 q13 —q12 —q13
—q21 q21 + q23 —q23 = q23 Q21 + q23 —q23 =0,
—q31 —q32 q31 + q32 —(g31 + q32) —q32 q31 + q32

as column 1 and column 3 are identical. It follows that

det(I—Qz) = (1—2) (1 — (tr(Q) — 1)z + det(Q)z?) .

Using the fundamental theorem of algebra, equation (2.7) is expressed as

det(I — Qz) = det(Q)(1 — 2) (a1 — 2) (a2 — 2),

tr(Q—1) 4det(Q) \'?
QI_M<1—(1—W) )

where
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_ Q-1 [ (1 | 4det(Q) )1/2
M 2dei(Q) (r(@-172) )’
provided that det(Q) # 0. The roots a; and aq are real if (tr(Q) — 1)? > 4det(Q).
If (tr(Q) — 1)? < 4det(Q), a1 and ap would produce complex entries and these have
no meaning within the context of Markov chains. Thus, the case where the quadratic
form (1 — (tr(Q) — 1)z + det(Q)z?) does not have linear factors is not considered.

Moreover, it is difficult to simplify the reciprocal of (1 — (t7(Q) — 1)z + det(Q)z?) as
a series in the form Z;fozo 0" 2", where 0 is independent of z. More specifically,

and

[e%s} T T
1

(1= (tr(Q) — 1)z + det(Q)22) o2

r=0 \ s=0 S

(det(Q))” (tr(Q)—1)" =" | ="

However, the reciprocal of each of the factors in equation (2.8) when oy and «y are
real can be expressed in the following series

132 => 2 (2.9)

t=0
1 (oo}
— = ZO o~ (FD 5t (2.10)
t=
1 o0
rEec > (@4 t)a G (2.11)
o —Z

To obtain the adj (I — Qz), we first find the cofactors of each entry in (I — Qz).
The cofactor of 1 —qq12 is A11(2) = 1 — (g2 +q33)2 + (q22433 — q23q32) 22, the cofactor
of —q127 is A12(2) = g212 — (¢21¢33 — @23q31)2% and so on. Proceeding in this way,
the entries in the adj (I — Qz) are found to be a polynomial in z of degree two. More
precisely,

An(2) A2i(z) Asi(2)
adj (I-Qz) = | A12(z) Aoa(z) Asa(2) |,
Alg(Z) Agg(z) A33(Z)

where A13(2) = gs124(g21432— q22431) 2%, A21(2) = qu2z+(q13¢32—q12433) 2%, Aoz (2) =
1= (qu1 + g33)z + (q11033 — q13G31)2%, Aa3(2) = @322 — (qu1g32 — q12¢31)2°, Azi(2) =
0132+ (q12G23 — Q13G22) 2%, N32(2) = qa32 — (qu1G23 — qu3qe1)2* and Asz(z) = 1— (qu1 +
422)7 + (q11G22 — Q12G21) 2>,

Resolving the quotient (2.4) into the sum of partial fractions and using the ex-
pressions (2.9) to (2.11), we obtain the following results for each case m according to

whether (tr(Q) — 1)? > 4det(Q) or (tr(Q) — 1)? = 4det(Q).
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Case 1
If (tr(Q) — 1)? > 4det(Q), then

a a a — (14t
1 11 12 13 a1(+)

Zdet(Q) (ar—Dlaz—1) | 22 2 98 1T (o —ag) |

az1 asz ass

I-Qz]”

bin b2 bi3 —(141) c11 Ci2 €13
Qg t

b21 b22 b23 + Co1 C22 Co3 z, (2.12)
bs1 b3z bss (a2 = 1){az —an)

where a1; = 1—(g22+¢33) +(q22433 — G23¢32), @12 = q12+(q13q32 — q12433), @13 = Q13+
(q12G23 — q13922), az1 = q21 — (q21933 — G23G31), @22 = 1 —(q11 +¢33) + (911433 — q13931),
a23 = 23 — (Q11(Z23 —CI13Q21), as1 = g31+(g21932 —Q22Q31), a32 = (32 — (Q11Q32 _QI2CI31)7
ass = 1—(q11 + q22) + (11922 — q12G21), b11 = 1 — (g22 + q33) 1 + (q22G33 — G23q32) 03,
ba1 = qrzon + (q13qs2 — q12g33)a, bs1 = Gz + (q12423 — q13¢22)0d, b1z = a1y —
(q21q33 — q23g31)03, bao = 1 — (qu1 + g33)an + (q11q33 — q13931)0, bso = qozar —
((J11Q23—Q1SQQ1)OZ%, b1z = QS101+((]21QS2—C]22Q31)0¢%, baz = QS2OZ1—((]11QB2—(11QQ31)0¢%,
bsz = 1—(q11+q22)o +(q11g22— q12921) 3, c11 = 1—(ga2+q33) 2+ (g22q33 — 423932) 03,
€21 = qi120v2 + (Q13Q32 - Q12Q33)OK%7 €31 = qi3a2 + (Q12Q23 - Q13(J22)0l§, C12 = (2102 —
(QQ1Q33 - (123@31)0437 c2 = 1— (Q11 + Q33)042 + (Q11Q33 - Q13Q31)Oé§, C32 = (2302 —
(Q11Q23*Q13(I21)0¢§, €13 = Q31a2+((J21Q32*Q22Q31)C¥§, C23 = Q32a2*(Q111132*1112¢I31)a§7
cs3 =1 — (qu1 + g22)a2 + (q11g22 — q12G21)03.

Case 2
If (tr(Q) — 1)? = 4det(Q), then a; = as = a and

ai; Q12 a3 (1+t)a—(2+t)

=@l =3 | e | 2 | e

t=0 a31 asz2 @33
bin b2 bis a—(+1) din diz di3
bor  baz baz | + o dor  daz das 2t (2.13)
b31 b3z b33 d31 dzz ds3

where d11 = (l/det(Q) — a2a11 — bll), d12 = — (a2a12 + b12)7 d13 = — (a2a13 + blg),
dyy = — (052(121 + b21), dyy = (1/ det(Q) — a?as — b22), daz = — (042023 + b23)7
d31 = — (®ag + bs1), ds2 = — (a®asz + bs2), dsz = (1/det(Q) — a®ass — bss).

In the expression for Case 1, let

1 ail a2 ais

A= a1 A2z a23 |,
—1 -1
(a1 =1)(az =1)det(Q) |~ = 4o,
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bll b12 b13

1
B, = b1 baa  bas
(a1 — 1) (g — a2) det(Q) b31 b3z b33
and
) Ci11 Ci12 C13
C- C21 C22 (23 )

(a2 — 1)(az — ag) det(Q) €31 C32 (33

and for Case 2, let
a1 ai2 a3
1
A= ———— Ga21 Q22 a23

asz1 asz2 as3

bll b12 b13

B, = bar baa  bas
(@ = 1) det(Q) b31 b3z b33
and
1| du diz dus
D=—| da do das

“| dsy dsp dss

Making the appropriate substitution for [I — Qz] ™", it follows from equation (2.1) for
any given t =1+ 1/n, n > 0, that

where
ay PTYYB 40, T E, m=1 i (tr(Q)—1)2 >4 det(Q)

(2 +1/n)a=GH/MBy+a~ /"D, m =2 if (tr(Q)—1)?=4det(Q).

As Q is irreducible, it follows for large ¢ that

lim Q' = A,, + lim T,, ()
t—o0 t—o0
exists. This would hold only if a1, > 1. With oy, s > 1, lim;_,o Ty (t) = 0. In
either case m, A,, is a matrix of limiting-state probabilities.
To show that the matrix Q' is meaningful for any given t = 1 + 1/n, n > 0, if
aq, o > 1, consider the doubly stochastic matrix in [5]:

0.5 0.5 0
P+wr=1| 05 025 025
0 0.25 0.75

b
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which has the real roots a; = 1.4641 and as = —5.4641. The additive representation
is

0.3333 0.3333 0.3333 0.4880 0.1786 —0.6667
Q'T/"=10.3333 0.3333 0.3333 | +(1.4641)~C+Y/™ | 01786  0.0654 —0.2440
0.3333 0.3333 0.3333 —0.6667 —0.2440 0.9107

—1.8214 24880 —0.6667
+(—5.4641)"FL/m | 24880 —3.3987 0.9107
—0.6667 0.9107 —0.2440

For any n > 0, the third term is a matrix of complex entries because the nth root,
(—5.4641)/" arising from the scalar (—5.4641)~(2*1/") does not exist. Thus the
fractional indicial matrix (P +w’'r)(!T1/) cannot be represented as a sum of constant
matrices that is meaningful within the Markov chain framework.

3. Illustration

The applicability of the new representation for the irreducible stochastic matrix Q is
demonstrated in this section. We consider two test problems. The first problem is
contained in [11] and the second one is in [12].

Example 1. Singer and Spilerman [11] expressed the following transition matrix

B 0.16 0.53 0.31
P=| 00525 049 04575 |,
0.11 0.14 0.75

in terms of the intensity matrix as

) —2.046 1.993  0.053
P = exp 0.024 —0.818 0.794 7
0.315  0.043 —0.358

where P is an embeddable matrix of P. Clearly, P is an approximation of P as

R —2.046  1.993 0.053 0.1601 0.5296 0.3103
P =exp 0.024 —0.818 0.794 = | 0.0525 0.4894 0.4581
0.315 0.043 —0.358 0.1105 0.1405 0.7489

The additive representation is possible as det(f’) = 0.0399 is non-singular, the differ-
ence (tr(P) — 1)2 — 4det(P) = 0.16 — 0.1597 > 0, and the roots of the determinant

det(I — Pz) are real and greater than one, viz.

04 4(0.0399)\/*\
o = 35.0309) <1— (1—(04)2> ) — 4.7925
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0.4 4(0.0399) \ */*
SRS Y i) — 5.2263.
2 2(0.0399)( +< (0.4)? ) 52263

Using the additive representation, the (1+1/n)—step transition matrix, Q'
n > 0, is represented as:

and

1+1/n)’ for

0.0992 0.2749 0.6260
Q' = 0.0992 0.2749 0.6260
0.0992 0.2749 0.6260

[ —30.8570  85.1439  —54.2869
4+ (4.7925)"CFU/n) | 76590  21.1336  —13.4746
8.2509  —22.7667 14.5158

38.3583 —94.2879  55.9296
4+ (5.2263)"(F/™) | 78341 —19.2569  11.4228
| —9.5160 23.3910 —13.8751

This representation does not require any form of perturbation as Q is equal to P.

Example 2. Tsaklidis [12] considered a continuous time homogeneous Markov system
with fixed size, where the matrix of the transition intensities of the memberships is
given as
—1/2 0 1/2
b = 1/8 —-1/2 3/8
0 172 —1/2

In this example, the determinant det(I — z exp(®)) has equal roots, that is, a3 =
ag = 2.1170. We obtain a meaningful (1 + 1/n)—step transition matrix for any given
n > 0, using the additive representation as:

0.1111 0.4444 0.4444
Qitt/n = 0.1111 0.4444 0.4444
0.1111 0.4444 0.4444

0.7469 —1.4939  0.7469
+ (24 1/n)(2117)"6G+H/™M | 01867 —0.3735  0.1867
—0.3735  0.7469  —0.3735

1.5289  —0.2352 —1.2937
+ (2117)”CGH/m 1 03234 1.3525  —1.0291
—0.0588 —1.2937  1.3525

The matrix Q1+1/ " is a stochastic matrix and is compatible with the continuous-time
representation, exp ((1 + 1/n)®), for any given n > 0.

Suppose that there exist an initial structure n(0) = [55, 40, 5]. Then the results of
using the additive representation for a shift in the unit interval of the Markov chain by
3 months, 6 months and 9 months are n(14+1/4) = [33,33,34], n(1+1/2) = [30, 33, 37]
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and n(1 + 3/4) = [28,33,39], respectively!. These results are consistent with the
continuous time process for t = 5/4,3/2,7/4.

4. Conclusion

This paper has provided the additive representation of stochastic matrices as a means
for obtaining fractional indicial matrices for the manpower system where the personnel
structure is to be projected for a few months beyond one year (for instance, one
year and six months, one year and three months, etc.). As an alternative to the
assertion that supports the continuous-time formulation in place of the discrete-time
Markov framework [11], this study gives instances where certain discrete-time Markov
framework for forecasting manpower structure could have a meaningful fractional
indicial stochastic matrix without recourse to the continuous-time representation via
the transition intensities. The approach in this paper circumvents the problem of non-
uniqueness that exists in the earlier formulations [6, 11]. Even so three conditions
should be satisfied: (i) the transition matrix Q is irreducible, (ii) the determinant of
Q is non-singular, and (iii) the characteristic polynomial arising from the determinant
det(I — Qz) has linear factors with real roots, which exceeds one. For instances where
these conditions are violated, no substantive meaning can be attached in the additive
context. In that case, the appropriate mathematical structure is a continuous-time
formulation.
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Let C be the set of all finite complex numbers. For any entire function f(z) =
>~ anz" defined in C, the maximum modulus function My (r) on |z| = r is defined
n=0
by My (r) = ‘m‘ax |f (2)]. If f(z) is non-constant then M/ (r) is strictly increasing

and continuous. Also its inverse My~ : (|f (0)|,00) — (0,00) exists and is such that

lim M;~! (s) = oco. Naturally, M;~! (r) is also an increasing function of r. Also a
§— 00

non-constant entire function f (z) is said to have the Property (A) if for any 6 > 1
and for all sufficiently large r, [M} ()P <M 7 (r?) holds (see [3]). For examples of
functions with or without the Property (A), one may see [3]. In this connection Lahiri
et al. (see [6]) prove that every entire function f (z) satisfying the property (A) is
transcendental. Moreover for any transcendental entire function f (z), it is well known

that lim % = oo and for its application in growth measurement, one may see
r—00
[8]. For another entire function g (z), the ratio ]J\V/Z E:; as r — oo is called the growth

of f (z) with respect to g (z) in terms of their maximum moduli. The notion of order
and lower order which are the main tools to study the comparative growth properties
of entire functions are very classical in complex analysis and their definitions are as
follows:

COPYRIGHT (© by Publishing House of Rzeszéw University of Technology
P.O. Box 85, 35-959 Rzeszéw, Poland
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Definition 1. The order and the lower order of an entire function f (z) denoted by
p(f) and A (f) respectively are defined as

p(f) _ sup loglog My (r) L SUP loglog M (1)
M) r5oe inf log log Mexp - (1) oo inf log r ’

The rate of growth of an entire function generally depends upon order (respec-
tively, lower order) of it. The entire function with higher order is of faster growth
than that of lesser order. But if orders of two entire functions are same, then it is
impossible to detect the function with faster growth. In that case, it is necessary
to compute another class of growth indicators of entire functions called their types.
Thus the type o (f) and lower type @ (f) of an entire function f (z) are defined as:

Definition 2. Let f(z) be an entire function with non zero finite order. Then the
type o (f) and lower type @ (f) of an entire function f (z) are defined as

log M log M
( lim o o M) =l = (J{)(T)
r—oo 11 (IOgMepo(’l"))p r—oo 11 rP

In order to calculate the order, it is seen that we have compared the maximum
modulus of entire function f(z) with that of expz but here a question may arise
why should we compare the maximum modulus of any entire function with that of
only exp z whose growth rate is too high. From this view point, the relative order of
entire functions may be thought of by Bernal (see [2, 3]) who introduced the concept
of relative order between two entire functions to avoid comparing growth just with
exp z. Thus the relative order of an entire function f (z) with respect to an entire
function g (z), denoted by p, (f) is define as:

Pg (f)

inf {p > 0: My (r) < My (r*) for all r > ro (1) > 0}
. log Myt (My (1))
= limsup .

r—00 1Og r

Similarly, one can define the relative lower order of f (z) with respect to g (z)
denoted by A, (f) as follows :

-1
Ag (f) = liminflog My~ (M (?"))'

r—00 logr

In the definition of relative order and relative lower order we generally compare
the maximum modulus of any entire function f(z) with that of any entire function
g (z) and it is quite natural that when g(z) = exp z, both the definitions of relative
order and relative lower order coincide with Definition 1.

In order to compare the relative growth of two entire functions having same non
zero finite relative order with respect to another entire function, Roy [7] introduced
the notion of relative type of two entire functions in the following way:
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Definition 3. [7] Let f(z) and g¢(z) be any two entire functions such that
0 < pg (f) < co. Then the relative type o4 (f) of f(z) with respect to g (z) is de-
fined as:

og(f) = inf {k >0: My (r) < M, (krpg(f)) for all sufficiently large values of r}

Myt (My ()

rPg (f)

= limsup

r—00
Similarly, one can define the relative lower type of an entire function f (z) with
respect to another entire function g (z) denoted by @, (f) when 0 < p, (f) < co which

is as follows: M= (M, (1)
_ M g (r
7o () =Nt =
It is obvious that 0 <7, (f) < g4 (f) < 0.
If we consider g (z) = exp z, then one can easily verify that Definition 3 coincides

with the classical definitions of type and lower type respectively.

Like wise, to determine the relative growth of two entire functions having same
non zero finite relative lower order with respect to another entire function, one may
introduce the definition of relative weak type of an entire function f (z) with respect
to another entire function g (z) of finite positive relative lower order A, (f) in the
following way:

Definition 4. Let f (z) and g(z) be any two entire functions such that 0 <\, (f) <oo.
The relative -weak type 7, (f) and the growth indicator 74 (f) of an entire function
f (2) with respect to another entire function g (z) are defined as:

() it Myt (M ()
Fg (f) _rinolo sup 'r)‘g(f)

For any two entire functions f (z), g(z) defined in C and for any real number
a € (0,1], Banerjee et al. [1] introduced the concept of generalized iteration of f (z)
with respect to g (z) in the following manner:

frg(z) =(1-a)z+af ()
fog(2) = (L =) g1 (2) + af (91,5 (2))
fs9(2) = (1 =) g25 (2) + af (92,5 (2))

and so

92.5 (2) = (1 = @) f1,4 (2) + ag (f1,4 (2))
93.5 (2) = (1 = @) fa,0 (2) + ag (f2, (2))

gn,s (2) = (1 = @) fa1,9 (2) + ag (fa-1,4 (2))-
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Clearly all f,, 4 (2) and g, ¢ (2) are entire functions.
Further for another two non constant entire functions h (z) and k(z), one may
define the iteration of Mj;~* (r) with respect to M, ' (r) in the following manner:

M;! (R (Mh_l (Mk_1 (M ? (r)))) = Mh_n1 (r) when n is even.

Obviously My, =1 (r) is an increasing functions of 7.

During the past decades, several researchers made close investigations on the
growth properties of composite entire functions in different directions using their
classical growth indicators such as order and type but the study of growth properties
of composite entire functions using the concepts of relative order and relative type was
mostly unknown to complex analysis which is and is the prime concern of the paper.
The main aim of this paper is to study the growth properties of generalized iterated
entire functions in almost a new direction in the light of their relative orders, relative
types and relative weak types. Also our notation is standard within the theory of
Nevanlinna’s value distribution of entire functions which are available in [5] and [10].
Hence we do not explain those in details.

1. Lemmas

In this section we present some lemmas which will be needed in the sequel.

Lemma 1. [4] If f () and g(z) are any two entire functions with g (0) = 0. Let

satisfy 0 < B <1 and ¢ (B) = (115)2. Then for all sufficiently large values of r,

My (c(B) My (Br)) < Myoq (r) < My (Mg (r)) -

In addition if 8 = %, then for all sufficiently large values of r,

Myog (r) > M (;Mg (;)) .

Lemma 2. [3] Let f (z) be an entire function which satisfies the Property (A). Then
for any positive integer n and for all large r,

(M (r)]" < My (r)

holds where § > 1.
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Lemma 3. [3] Let f (z) be an entire function, « > 1 and 0 < 8 < a.. Then
My (ar) > BMjy (r)

Lemma 4. Let f(z), g(z) are any two transcendental entire functions and h(z),
k(z) are any two entire functions such that 0 < pp, (f) < 00, 0 < pi (9) < oo and
h(2) , k(z) satisfy the Property (A). Then for all sufficiently large values of r,

(1) (Mh_nl (My, , (r)))% < M (M (1)) when n is even

and

(i) (M, " (My,, (r))" < M, " (Mg (r)) when n is odd
where 6 > 1.

Proof. Let 8 be any positive integer such that max {ps (f),pr (9)} < 8 hold. Since

. . log M L
for any transcendental entire function f(2), Ongfr(r) — 00 as r — 00, in view of

Lemma 1, Lemma 2 and for any even integer n, we get for all sufficiently large values
of r that

an,g (T) < (1 - 0‘) Mgnfl,f (T) + aMf(gn—l,f) (7”)
My, , (r) < (1—a) My (M, , , (1) +aM; (M, , , (1))

(My, , (r)) < Myt (Mg (M, _, , (1))
M (Mg, () < (Mg, , ()°

P (=) My, ,, (r) +aMyg, . ()
P (1—a) My (Mg, ,, (1) +aM, (My, ., (r))

O T

My, , (1)) < My, _,, ()

R

4
5

y
5
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Therefore
(Mh_nl (Mg, , (7’)))% < M;7' (M, (r)) when n is even.
Similarly,
(M,;L1 (My, , (r)))% < M;7 ' (Mg (r)) when n is odd .
Hence the lemma follows. O

Remark 1. If we consider 0 < pp, (f) <1 and 0 < pg (¢9) <1 in Lemma 4, then it is

not necessary for both h (z) and k (z) to satisfy Property (A) and in this case Lemma
4 holds with § = 1.

Lemma 5. Let f(2), g(z) are any two transcendental entire functions and h(z),
k(z) are any two entire functions such that 0 < Ap (f) < 00, 0 < A; (g) < oo and
h(z) , k(z) satisfy the Property (A). Also let 6 > 1,0 < < a < 1, w is a positive
integer such that min {\, (f),\x (9)} > L and v, > ﬁ where g = 1. Then for
all sufficiently large values of T,

(1) Yn (Mhnl (My, , (r)))5 > M (Mg (18%)) when n is even

and
(1) Yn (]\4,;1 (Mg, , (r)))6 > M, (Mf (#)) when n is odd .
Proof. Since for any transcendental entire function f, % — 00 as r — 0o,

log %M (r) . .
therefore (IITV — 00 as r — oo where 0 < 3 < . Hence in view of Lemma 1,

Lemma 2, Lemma 3 and for any even integer n, we get for all sufficiently large values
of r that

an,g (r) Z aMf(gn—l,f) (T) - (1 - a) Manl,f (T)
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= My, , (r) > oMy (Mgn—l,f (%8)) — BMj (Mgn—l,f (%))

S My, (0> (@—8)M; (M, ., (55))

= M ((a . 5) i (’”)) > Mt (M (Mo (55))

= (M, ) > (M, (5))

= (Mg (M, )7 > My, (1)

= ar (M (M, ) > oMy (M, (15)) = BM, (M, (15)

= g (M My, () > (- )M, (M, (152))

= (Ofﬂ) (My (My,, (1))* > My (M, _,, (%82 )

= ( s 0 (0 (r)))“) >t (My (My, L, (155)))

S 0 (M 00, ) > (M, (1))

= o (M) (Mg, )™ > My, (55)

= (s 0 an, 0)) > (s (7))

=5 (04 (05 (Mg, ) > My, (355)

= (M (Mg, )™ > My, (155)

= (M (M (Mg, D) > My, (157)

= g (M (My,, ()™ > My, -, (1;4)

Therefore

Yr (Mh_nl (Mg, , (r)))(S > M, * (Mg (#)) when n is even.
Similarly,
(M} (My,, (1)) > M (Mg (1;)) when 7 is odd.

Hence the lemma follows. O

Remark 2. If we consider 1 < A, (f) < oo and 1 < Ai (g) < oo in Lemma 5, then it
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is not necessary for both h and k to satisfy Property (A) and in this case Lemma 5
holds with 6 = 1.

2. Main Results

In this section we present the main results of the paper. Throughout the paper,
we consider the entire functions H (2), K (z), h(2), k (2) satisfy the Property (A) as
and when necessary. Also consider that F'(z), G (z), f(z), g (z) are non constant
entire functions.

Theorem 1. Let f(2), g(2), k(2) and h(z) be any four entire functions such that
0< A (f) <pn(f) <oo,0< Ae(g) <ooand 0 < p < pi(g) < oo. Then for any

even number n ,

1' . Mh_nl (an,g (T)) _
im sup - S = 00,
r—oo log M, "My (exproH)

where 6 < 1.

Proof. From the first part of Lemma 5, we get for a sequence of values of r tending
to infinity that

(o1 (9)—<)
) : (2.1)

s
1 T
M (M - (7
o, ) > (=) (1
where 7, is defined in Lemma 5.
Again from the definition of p;, (f), we obtain for all sufficiently large values of r
that

log M, " (Mg (expr®™)) < (pn (f) +e) r°H . (2.2)

Now from (2.1) and (2.2), it follows for a sequence of values of r tending to infinity
that

S \lpr(g)—e)
M, (Mg, , (1) o (%) (n)" 7"

2.3
log My, (M (exprom)) ~ (pn (F)+ )17 23

As p < pi (g) , we can choose £(> 0) in such a way that
p<pr(g) —¢. (2.4)

Thus from (2.3) and (2.4) we get that

MY (M
lim sup hjl (M, () =00 . (2.5)
r—oo log M, * (M (exprit))

Hence the theorem follows from (2.5). O
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Theorem 2. Let f(2), g(2), k(2) and h(z) be any four entire functions such that
0< A (f) <pr(f) <o0,0< Ap(g) <ooand 0 < pu < pi(g) < oco. Then for any

even number n,
lim sup ( o ( ))

r—00 logM Y (M, (exprir)) -

where § < 1.

Proof. Let 0 < pu < pg < pg (g). Then from (2.5), we obtain for a sequence of values
of r tending to infinity and A > 1 that

Mt (M, (r)) > Alog M " (Mg (expr®io))
i.e., Mh_nl (Mg, , (1) > A (f) —¢) oo (26)
Again from the definition of pi (g) , we obtain for all sufficiently large values of r that

log M, * (Mg (exp r‘s“)) < (pr (9) + &) ror . (2.7)

So combining (2.6) and (2.7), we obtain for a sequence of values of r tending to
infinity that

jwh_n1 (an,g (T)) < A\ (f) — ) roro

2.8
log Mk_1 (Mg (expror)) (pr (g) + &) row (28)
Since po > p, from (2.8) it follows that
M (M, )
im sup =00
rsoo log Myt (M, (exprot))
Thus the theorem follows. O

Now we state the following two theorems without their proofs as those can easily
be carried out in the line of Theorem 1 and Theorem 2 respectively and with the help
of the second part of Lemma 5.

Theorem 3. Let f(2), g(2), k(2) and h(z) be any four entire functions such that
0< X (9) <pr(g) <00, 0 <A (f) <00 and 0 < pu < pp (f) < oo. Then for any odd

number n,
—1
M r
lim sup ( o ( ))

r—00 logM Y (M (expron)) B

where § < 1.

Theorem 4. Let f(2), g(2), k(2) and h(z) be any four entire functions such that
0< X (9) <pr(g) <00, 0 <Ay (f) <00 and0 < pu<pp(f) <oo. Then for any odd

number n,
li ‘Alh,7 (an g ( )) _
im sup =00
rsoo log Myt (M, (exprot))

where § < 1.
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Theorem 5. Let f(2), g(2), k(2) and h(z) be any four entire functions such that
0 <A (f) <pn(f) <o0,0<pi(g) < oo and A (g9) < p < co. Then for any even
number n,
MY (M
Jim inf——= (M, , (1))
r—oc log M, (Mf (expréﬂ))

=0,

where § > 1.

Proof. From the first part of Lemma 4, it follows for a sequence of values of r tending
to infinity that

Mt (My,, (1) < roQxlo)Fe), (2.9)
Again for all sufficiently large values of r we get that
log M, ' (My (expr5”)) > (\n (f) —e)r°H. (2.10)

Now from (2.9) and (2.10), it follows for a sequence of values of r tending to infinity
that

Mt (Mg, (r S(Ak(g)+e)
hlll ( Sn.g ( )) < T — (211)
log M, * (M (expror)) (A (f) —e)ron
As A, (g) < p, we can choose € (> 0) in such a way that
Mo (9) +e<p. (2.12)
Thus the theorem follows from (2.11) and (2.12). O

In the line of Theorem 5, we may state the following theorem without its proof:
Theorem 6. Let f(2), g(2), k(2) and h(z) be any four entire functions such that
0<pn(f) <oo,0<pi(g) <ooand A, (g) < p < oco. Then for any even number n,

i ing e (M, (7))
e log M (Mg (expro®))

:0,

where § > 1.
Theorem 7. Let f(2), g(z), k(2) and h(z) be any four entire functions such that
0 <X (9) < pr(g) <oo,0<pp(f) <ooand A, (f) < p < oco. Then for any odd
number n,

o My (M, (1)

lim inf 1

r—oo log M, ~ (Mg (exprit))

:0,

where § > 1.

Theorem 8. Let f(2), g(2), k(2) and h(z) be any four entire functions such that
Let f (2), g(2), k(2) and h(2) be any four entire functions such that 0 < pg (g) < oo,
0 < pn(f) <oo and A (f) < p < 0o. Then for any odd number n,

i inf e (Mg (1))
7o log My, (My (exp )

:0,

where § > 1.
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We omit the proofs of Theorem 7 and Theorem 8 as those can be carried out in
the line of Theorem 5 and Theorem 6 respectively and with the help of the second
part of Lemma 4.

Theorem 9. Let f(2), g(2), k(2) and h(z) be any four entire functions such that
0<AM(f) <pu(f) <oo and 0 < A, (g) < oo. Also let v be a positive continuous
on [0,400) function increasing to +oo. Then for every real number k and positive
integer n

My, (M, (1))

n

lim = 00,

=% {log M; " (Mj(expy ()} "

where

i 087 (r)
r—oo logr

Proof. First let us consider n to be an even integer. If x be such that 1+« < 0 then
the theorem is trivial. So we suppose that 1 + x > 0. Now it follows from the first
part of Lemma 5, for all sufficiently large values of r that

A (g9)—¢
5

Mt (M, () > (;ﬂ)i () , (2.13)

where § and +y,, are defined in Lemma 5.
Again from the definition of pp, (f), it follows for all sufficiently large values of r
that

_ 1+ K K
{log M, (My(expy (r)} " < (on (f) +) 7" (v ()7 (2.14)
Now from (2.13) and (2.14), it follows for all sufficiently large values of r that
1 Aglg)—e _
B 1 5 1 2k\I)”E Ap(g)—e
Mhnl (anyg (,’,)) (77) . ( 871') Pl -r 5
-1 14k > 14k 14k
{log M, " (My(expv (r)))} (pn (f)+e) " (v(r)

Ae(g)—e
. . 1 -5 .
Since lim %m = 0, therefore =—2— — 00 as r — 00, then from above it
r—oo 1087 (v(r))

follows that

=

MY (M (r
lim inf . (M, ()
r—00 {log M}j (Mf(exp’y (7«)))}
Similarly, with the help of the second part of Lemma 5 one can easily derive the same

conclusion for any odd integer n.
Hence the theorem follows. O

= oo for any even number n.

1+k

Remark 3. Theorem 9 is still valid with “limit superior” instead of * limit ” if we
replace the condition “ 0 < A (f) < pr (f) < 00” by “ 0 < Ap (f) < 00”.

In the line of Theorem 9, one may state the following theorem without its proof:
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Theorem 10. Let f (z), g(z), k(2) and h(z) be any four entire functions such that
0 <A (f) <ooand 0 < A (g) < pr(g) < oo. Also let v be a positive continuous
on [0,400) function increasing to +o0o. Then for every real number k and positive

mteger n
—1
lim Mhn (an,g (T’)) = 50
r—00 — I+k ’
- {IOng 1(Mg(eXP'Y(T)))}

where )
iy 1987 (1)
r—oo  logr

Remark 4. In Theorem 10 if we take the condition 0 < A (g) < oo instead of
0 < Ak (9) < pi (g9) < 0o, then also Theorem 10 remains true with “limit superior” in
place of “ limit 7.

Theorem 11. Let f (z), g(z), k(2) and h(z) be any four entire functions such that
0 <M (f) <pn(f) <ooand0 < pi(g) < oco. Also let v be a positive continuous
on [0,+00) function increasing to +o0o. Then for each k € (—o00,00) and positive
mteger n
_1 1+k
m (Mhn (an,y (T)))
r—oolog Myt (M (expy (7))

:0’

where |
i 1087 ()
r—oo logr

Proof. If 1 + x < 0, then the theorem is obvious. We consider that 1+ x > 0. Also
let us consider n to be an even integer. Now it follows from the first part of Lemma
4 for all sufficiently large values of r that

Mt (My,, (1) < rolerlte) (2.15)
where § > 1.
Again for all sufficiently large values of r we get that
log My, (Mg (expy (r)) = (An (f) =) 7 (r) - (2.16)

Hence for all sufficiently large values of r, we obtain from (2.15) and (2.16) that

(Mh_nl (an,g (T))) ro(pr(9)+e)(1+k)
log My, " (My(expy (r)) ~ (i (f) =)y (r)

where we choose 0 < ¢ < min{A, (f),px (9)}.

. . 1 5(pr(9)+e)(1+k)
Since lim % = 00, therefore ™———~——

r—o0 7 V(")
we obtain that

1+k

(2.17)

— 00 as T — 00, then from (2.17)

_ 1+k
lim inf (M, (Mj,, (1))

= = 0 for any even number n.
r=oe log My ! (My(expy (1))
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Similarly, with the help of the second part of Lemma 4 one can easily derive the same
conclusion for any odd integer n.
This proves the theorem. O

Remark 5. In Theorem 11 if we take the condition 0 < pp, (f) < oo instead of
0 < An (f) < pn (f) < oo, the theorem remains true with  limit inferior” in place of
“limit 7.

In view of Theorem 11, the following theorem can be carried out :
Theorem 12. Let f (z), g(z), k(2) and h(z) be any four entire functions such that

0<pr(f) <ooand 0 < A (9) < pr(g) < oo. Also let v be a positive continuous on
[0,4+00) function increasing to +00. Then for each k € (—o0,00) and positive integer

oy (M, (M, )" _ 0
raoolog Mk_l (Mg(eXP'Y(T))) ’

where |
lim 087 (r) =00
r—oo logr

The proof is omitted.

Remark 6. In Theorem 12 if we take the condition 0 < pi (g) < oo instead of
0 < Ak (9) < pi (g9) < oo then the theorem remains true with “ limit inferior” in place
of “limit ”.

Theorem 13. Let f (z), g(z), k(2) and h(z) be any four entire functions such that
M (9) <A (f) < pn(f) <00 and 0 < p (g) < 0o. Then for any even number n,

o M (M, ()
hmlnfﬁl—é—
oo My (My (r0))

)

where 6 > 1.

Proof. From the first part of Lemma 4, we obtain for a sequence of values of r tending
to infinity that
MY (Mg, (r) < rPQGelo)Fe), (2.18)

n

Again from the definition of relative order, we obtain for all sufficiently large values
of r that
Myt (Mg (1)) = o=, (2.19)

Now in view of (2.18) and (2.19), we get for a sequence of values of r tending to
infinity that
MY (Mg, , (1) pdQu(e)+e)
M, (My (1)) 7O
Since Mg (g) < Ap (f), we can choose € (> 0) in such a way that Ag (9)+¢ < A (f) —¢
and then the theorem follows from (2.20). O

(2.20)
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Remark 7. If we take 0 < pr(9) < An(f) < pn(f) < oo instead of “Ag(g) <
An (f) < pn (f) < 00 and pg (g) < o0” and the other conditions remain the same, the
conclusion of Theorem 13 remains valid with “limit inferior” replaced by “limit”.

Theorem 14. Let f (z), g(z), k(2) and h(z) be any four entire functions such that
A () <Xk (9) < pr (g) <00 and 0 < pp (f) < 0o. Then for any odd number n,

liminf —2——2 "2 — (),
oo Myt (M (19))

where § > 1.

The proof of Theorem 14 is omitted as it can be carried out in the line of Theorem
13 and with the help of the second part of Lemma 4.

Remark 8. If we consider 0 < pp (f) < Ak (9) < pi (9) < oo instead of “Ap, (f) <
Ak (9) < pr (g) < 0o and py, (f) < 00” and the other conditions remain the same, the
conclusion of Theorem 13 remains valid with “limit inferior” replaced by “limit”.

Theorem 15. Let f (2), g(2), k(2) and h(z) be any four entire functions such that
0< A (f) <pn(f) <ooand0 < pg(g9) < oco. Then

log M, " (M
lim sup s hil( Q) < P (9) when n is even,
r—oo  log Myt (Mg (%)) = An (f)
and
log M, " (M r
lim sup 8 ( s () < pn(f) when n is any odd integer
r—s00 logM (Mf (r%)) An (f)
where § > 1.

Proof. From the first part of Lemma 4, it follows for all sufficiently large values of r
that

log My (My,,, (1) _ 81og Mt (11 ()
log My (Mg (%))~ log Myt (Mg (7))
i logM}; (Mf”g r)) - Slog M, (M, (1)) . log r?
" log Myt (My (1)) dlogr log My (Mj (%))
. limsuploth_" (ang 7“)) B hmbuplogM’;l (M, (r)) i sup 1ogr
’ r—00 lOth ( (T6)) r—00 IOgr r—00 lOgM (Mf (Té))
log M, (M r 1
e. thllp g hny, ( fny( )) Pk (g)

PP g 2, (0 () = N T M)

Thus the first part of theorem follows from above.

Similarly, with the help of the second part of Lemma 4 one can easily derive
conclusion of the second part of theorem.

Hence the theorem follows. O
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Theorem 16. Let f (z), g(z), k(2) and h(z) be any four entire functions such that
0<X(g) <pr(g) <ooand0 < py(f) < occ.Then

log M, " (My,., () _ pr(9)

lim su when n is even,
o log My T (M, ()~ Ae(9)
and )
log M My (r
lim sup 8 hfl( Q) < pn(f) when is any odd integer
r—oo  log M~ (Mg (r?)) Ak (9)
where § > 1.

The proof of Theorem 16 is omitted as it can be carried out in the line of Theo-
rem 15.

Now we state the following two theorems without their proofs as those can easily
be carried out in the line of Theorem 15 and Theorem 16 respectively and with the
help of Lemma 4.

Theorem 17. Let f (2), g(2), k(2) and h(z
0< M (f)<pn(f)<ooand0< A (9) < pr
o Jog Myt (My, (1) N (g
lim inf =l
roo log My (Mg (7))~ An(f

be any four entire functions such that
< 00. Then

when n is even,

and )
. og Myt (Mg, , (7))
lim inf -l 5
r=eo log My, (My (r°))
where § > 1.

Theorem 18. Let f (2), g(2), k(2) and h(z) be any four entire functions such that
0 <A (f) <pn(f) <ooand0 <A (g9) < pi(g) <oo. Then

log M, ! (an,g (r))
lim inf
roo log Mt (Mg (r))

<1 when n is any odd integer

<1 when n is even,

and 1
loc MY (M
lim inf—2 h’ll( Q) ~ )
r—oo  log Mk (Mg (7“5)) s (g)
where § > 1.

Theorem 19. Let f (2), g(2), k(2) and h(z) be any four entire functions such that
0< A (f) <00 and0< >\k g) < oo. Then for any even number n,

hmmflogM (ang )>>\k (9)
r=oo log My, ' (Mg (r®)) ~ pn (f)

when n is any odd integer

when 0 < pp, (f) < o0

and

log M, ' (M r

litn inf —2 hil( L E; ) > 200) e < pr (g) < oo,
r—oo long (Mg (1)) P (9)

where § < 1.
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Proof. From the first part of Lemma 5, we obtain for all sufficiently large values of
r that

log M3, (My,., (1)) > 6 (. (g) — =) og (1) + g (;) (2.21)

where 7, is defined in Lemma 5.
Also from the definition of py, (f), we obtain for all sufficiently large values of r
that
log M, " (M (ré)) <4 (pn(f)+e)logr. (2.22)

Analogously,from the definition of py (g), it follows for all sufficiently large values of
r that
log M;7" (M, (°)) < 6 (pk (g) +¢)logr. (2.23)

Now from (2.21) and (2.22), it follows for all sufficiently large values of r that
log My (M;,., (1)) 0 (9) = 2)log () +log (&)
log M, (My (r9)) d(pn (f)+¢e)logr

logM_ (Mf”g(r)) . e (9)
) e (f)

(2.24)

, liminf

w55 Tog M, T (My (79)

Thus the first part of theorem follows from (2.24).

Similarly, the conclusion of the second part of theorem can easily be derived from
(2.21) and (2.23).

Hence the theorem follows. O

Theorem 20. Let f (2), g(2), k(2) and h(z) be any four entire functions such that
0 <A (f) <00 and0 < X (g) <oo. Then for any odd number n,

1ogM (ang( )) > An (f)
r—oco  log Mh (Mg (r%) — pn (f)

when 0 < pp, (f) < o0

and

log My,* (M, (1)) _ An (/)
r=oo log M-t (M (%))~ pr(9)
where § < 1.

when 0 < py, (g) < oo,

The proof of Theorem 20 is omitted as it can be carried out in the line of Theorem
19 and with the help of the second part of Lemma 5.

Now we state the following two theorems without their proofs as those can easily
be carried out in the line of Theorem 19 and Theorem 20 respectively and with the
help of Lemma 5.

Theorem 21. Let f(2), g(z), k(2) and h(z) be any four entire functions such that
0 <A (f) <ooand0< X (9) <pr(g) <oo. Then for any even number n,

log M, (anq( ) - prlg)
00 logM LMy (%) T pn(f)

when 0 < pp, (f) < o0
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and .
. log M, ' (My, , (r))
lim sup - 5
7—00 IOng (Mg (7‘ ))

where § < 1.

> 1, when 0 < pi (g) < oo,
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Theorem 22. Let f (2), g(z), k(2) and h(z) be any four entire functions such that

0 <M (f) <pn(f) <ooand0 < A;(g9) < oo. Then for any odd number n ,

log M; ' (M
lim sup & hvil( fus (1)) > pn (f)
r—00 log Mk (Mg (Tﬁ)) Dk (g)

and

. log M, ! (My, , (r))
lim sup -
77— 00 10th (Mf (7“6))
where § < 1.

> 1 when 0 < pp, (f) < oo,

when 0 < pi (9) < 00

Theorem 23. Let F(z), G(z), H(2), K(z), f(z), g(2), h(z) and k(z) are all
entire functions such that 0 < Ag (F) < 00, 0 < Ag (G) < 00, 0 < pp, (f) < 00 and

0 < pk (9) < 00. Then for any two integers m and n

_— My} (M, , (1) )
roo Myt (My, , (r)) - log Myt (M (1))
and
.. . MI'_Ii (MFmL,G (T))
(1) lim —— —r
THOOMhn (an,g (7")) “log M~ (Mg (r))

when for any § > 1 be such that

= 00,

82pr (9) < Ak (G) for m and n both even
82pn (f) < A (F) for m and n both odd

8?pn (f) < Ak (G) for m even and n odd

82pk (9) < A (F) for m odd and n even .

(2.25)

Proof. We have from the definition of relative order and for all sufficiently large

values of r that
log M, (M (1)) < (pn (f) +¢)log .

Case I. Let m and n are any two even numbers.

(2.26)

Therefore in view of first part of Lemma 4, we get for all sufficiently large values

of r that 5
Mh_nl (an,g (7")) < (r) (pr(9)+e) ,

where § > 1.

(2.27)
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So from (2.26) and (2.27) it follows for all sufficiently large values of r that

MY (M, (7)) -log Myt (M (r)) < () PK9%) (0 () +€)logr. (2.28)

n

Also from first part of Lemma 5, we obtain for all sufficiently large values of r that
1 (A (G)—¢)
_ 1\°? rNT s
My (Mp, o (r) > (%> (Tgm : (2.29)
where 0 > 1 and 7, is defined in Lemma 5.
Hence combining (2.28) and (2.29) we get for all sufficiently large values of r that,

1 (A (G)—¢)
My, (M, () (ﬁ) (=) °
Mt (M, (1) log Myt (M (1))~ (n)°@ 949 (o, () 4 ¢) log

(2.30)

Since §2py (9) < Ak (G), we can choose (> 0) in such a manner that
0% (pr(9) +) < (Ai (G) =€) (2.31)
Thus from (2.30) and (2.31) we obtain that

o M (e 0)
r=oo Myt (My, | (r)) - log M, (M (7))

(2.32)

Case II. Let m and n are any two odd numbers .
Now in view of second part of Lemma 4, we get for all sufficiently large values of
r that
M (M, , (1) < ()T (2.33)

where § > 1.
So from (2.26) and (2.33) it follows for all sufficiently large values of r that
M};l (an,g (r)) -log M,;l (Mg (1)) < (r)é(ph(f)+5) “(pn (f) +¢)logr. (2.34)

Also from second part of Lemma 5, we obtain for all sufficiently large values of r
that

1 1 3 r w
My, (Mg, . (r) > (w) (157”) . (2.35)

Hence combining (2.34) and (2.35) we get for all sufficiently large values of r that,
AP (m(F)—¢)
M) (M, (r)) N () &)
My ! (My,,, (1) og Myt (Mg (1) ™ () @D (g () + <) log
As 6%py, (f) < Am (F), we can choose £(> 0) in such a manner that

0% (pn (f) +€) < (Au (F) —e). (2.37)

(2.36)
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Therefore from (2.36) and (2.37) it follows that

lim My (Mg, . (1)) _
Hoth‘nl (My, , (1)) -log M, (M (r))

(2.38)

Case III. Let m be any even number and n be any odd number.
Then combining (2.29) and (2.34) we get for all sufficiently large values of r that

5 (O r(©@)-2)
— 1 S AR S kA
My, (M, o (1) G
My (Mg, (r) -log Myt (Mg (r) ~ ()% D49 (5, () 4+ €) logr

n

(2.39)

Since §2pp, (f) < Ak (G), we can choose (> 0) in such a manner that
5% (on () +2) < (i (G) —2). (2.40)
So from (2.39) and (2.40) we get that

lim —— METI” (MFm’G (7“_)2 = 00. (2.41)
r—=oo Myt (My, , (r)) - log Myt (Mj (7))

Case IV. Let m be any odd number and n be any even number .
Therefore combining (2.28) and (2.35) we obtain for all sufficiently large values of
r that

My} (Mg, , (1)) (%)% (&) B
M (M., (1) g 0 00 () (P (o (1) + e
As 6%pr (9) < g (F), we can choose (> 0) in such a manner that
0 (pr (9) +€) < (A (F) —¢). (2.43)
Hence from (2.42) and (2.43) we have
. My, (Mp, . (1) (2.44)

ST (M, (0) log My, (M (1)

Thus the first part of the theorem follows from (2.32), (2.38), (2.41) and (2.44) .

Similarly, from the definition of p (¢) one can easily derive the conclusion of the
second part of the theorem.

Hence the theorem follows. O

Remark 9. If we consider px (G), pu (F), px (G) and py (F) instead of A\g (G),
A (F), Ak (G) and Ay (F') respectively in (2.25) and the other conditions remain
the same, the conclusion of Theorem 23 is remain valid with “limit superior” replaced
by “limit”.
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Theorem 24. Let f(z), g(z), k(2) and h(z) be any four entire functions such that
0<pn(f) <oo,0< pi(g) <oo and oy (g) < co. Then for any even number n,

i sup— M M, ) ok 9)’
r—00 loth_1 (Mf (exp (T)ép’“(g)>) — ()

if A\ (f) #0

d
" M, (Mg, (1) J
lim sup s Tous < (Uk (g))
r—=o Jog M,;l (Mg (exp (r)ép’“(g))) - A (9)

if X (9) # 0,

where § > 1.

Proof. In view of the first part of Lemma 4 we have for all sufficiently large values
of r that

My, (Mg, (1) (M ' (My (1))
tog M, (My (exp (1)) log Myt (M (exp (1))

)

. - 5
Mhﬂ,1 (M, , (1)) < <Mk Y(M, (r))) . log exp (r)épk(g)
log M}Zl (Mf (eXp (T)épk(g)>) rox(9) log M}?l (Mf (eXp (r)5pk(g)))
i.e lim sup M};nl (an,g (T))
o 77— 00 —1 Spr(9)
log M, (My (exp (1))

3 ’ 3pn(9)

MY (M, 1 pr(g
S <hm Supk((g)(r))> . hm sup Og exp (7’)
77— 00 reelg

r—>oc log M, ! (Mf (exp (r)ép’“(g)))

1 (ox (9))°

. . Mh’n1 (My, , (r)) s
i.e., hﬁsiplogM}:l (Mf (exp (T)épk(g))> < (ok(9)) M) )

Thus the first part of theorem is established.

Similarly, with the help of the first part of Lemma 4 one can easily derive conclusion
of the second part of theorem.

Hence the theorem follows. O

and h (z) be any four entire functions such that

Theorem 25. Let f (z), g(2), k(z)
k(9) < pr(g9) < o0 and oy, (g) < co. Then for any

0 <A (f) <pn(f) <oo,0<A

even number n,

fing M My, ) {(ok (9)" (o <g>>5}
7 o My (My (exp (1)) M () o (f)



Growth Properties of Generalized Iterated Entire Functions 39

and

boing Ma (M., () < mind @ @) (9x(9)°
T log Mt (My (exp (r) ) T Melo) " pele) 7

where § > 1.

Proof of Theorem 25 is omitted as it can be carried out in the line of Theorem 24
and with help of the first part of Lemma 4.

Now we state the following two theorems without their proofs as those can easily
be carried out with the help of second part of Lemma 4 and in the line of Theorem
24 and Theorem 25 respectively.

Theorem 26. Let f (2), g(2), k(2) and h(z) be any four entire functions such that
0 < pn(f) <oo, 0<pi(g9) <oo and op (f) < co. Then for any odd number n,

M, (My,, (1) _ o)’

lim su if A\p, 0
?LsooplogM (Mf (exp (r)éph(f))) () P 1) #
" lim su Mh_"l (Mf"’g (T)) < (n (f))(s if M (g) #0
T—>°OplogM (Mg (exp (r)éph(f))) YA ) kY ’
where § > 1.

Theorem 27. Let f (2), g(2), k(2) and h(z) be any four entire functions such that
0 <A (f) <pn(f) <oo,0< Ae(9) <pilg) < oo and op (f) < co. Then for any
odd number n,

i M My, @) @) (0 ()]
7 log M (M (exp () T M) e ()

and
it M M, ) @ () (en ()
"7 log Mt (Mg (exp (r)ép”'(f))) - Aelg) 7 opklg) |7
where § > 1.

Analogously, one may state the following four theorems without their proofs
on the basis of relative weak type of entire function with respect to another entire
function :

Theorem 28. Let f (2), g(2), k(2) and h(z) be any four entire functions such that
0<pn(f) <oo,0<pi(g) <oo and Tk (g) < co. Then for any even number n,
MM (M 7 (9))°
lim sup My, (r)g < 7x (9))
r—eo log M, (Mf (exp r Ak(g))) A ()

if A\n (f) #0
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and . B s
lim sup Mhn (an,g (’l")) < (Tk (g))
r—oo log Mk_l (Mg (exp (7,)5>\1c(9))) -~ X (g)

where § > 1.

Theorem 29. Let f (2), g(z), k
0< M (f) <pn(f) <oo, 0 <A
even number n,

z) and h(z) be any four entire functions such that
(9) < pi(g) < o0 and Tk (g) < co. Then for any

(
k

i M M, ) @) (7 ()
T log M (M (exp ()9)) T M () on ()

and

fminf M M, ) (e (0)° (ke (9)°
"7 log Mt (Mg (exp (T)Mk(g)» - Aelg) 7 ope(e) |7

where § > 1.

Theorem 30. Let f(z), g(z), k(2) and h(z) be any four entire functions such that
0 < pp(f) <00, 0<pi(g) <ooandTh (f) < co. Then for any odd number n,

M, (Mg, (1) AN

lim su i 0
rﬁsoop]og Mh—l (Mf (exp (T)(S)\Iz(f))) - )‘h (f) f h (f) 7£
" lim sup M, (Mj,,, (1)) _m)’ () 20
7o log Myt (My (exp (™)) 7 Ak (o) 7
where § > 1.

Theorem 31. Let f (2), g(2), k
0<AM(f) <pn(f) <oo,0<A
odd number n,

z) and h(z) be any four entire functions such that
(9) < pi(9) < 00 and Ty (f) < co. Then for any

lim inf M ! (My,, (1)

(T
r—00 loth_l (Mf (exp (r)(”\h(f))) <mm{ M ()7 pn(f)

and

. [«
lim inf < min ,
"7 log M (Mg (exp (T)Mh(f)>) { Ak (9) px (9)

where § > 1.
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Theorem 32. Let f(z), g(z), k(2) and h(z) be any four entire functions such that
0 <A (f) <00, 0< A (g) < o0 and oy (g) > 0. Then for any even number n and

0<1 .
M, " (M r e
lim inf B ( g )3 > Ak (9) if pr (f) < oo
"7 Jog M, (Mf (exp(r) pk(g))) pn (f)
and )
M, " (M r e
lim inf hn ( s ( )5) > Aak (9) if pr (g) < o0,
r—00 log M,;l (Mg (exp (7’) Pk(!]))) Pk (g)
where A = W and v, is defined in Lemma 5.

Proof. From the first part of Lemma 5, we obtain for all sufficiently large values of
r that

— 1 -
M, ' (M, , (1) > W @k (g) — &) ror+(9)
ie., thnl (My, (1)) > A(@x () —e) rore(@), (2.45)

Also from the definition of py (f), we obtain for all sufficiently large values of r
that

log M, (Mf (exp (r)épk(g))) < (pn (f) +e)ror9). (2.46)

Analogously,from the definition of pg (g), it follows for all sufficiently large values
of r that
tog M (My (0xp (1)) ) < (i (g) +)r'+(0). (2.47)

Now from (2.45) and (2.46), it follows for all sufficiently large values of r that

M}:”'l (M, , () > A(Ek (9) — &) rore(®)
log M,;l (Mf (exp (T)ka(g)>> (pn (f) +¢€) réerle)
S M (My, (1) & (9)
i.e., liminf hn > 4ZE\9) 948
7 log My, (Mf (exp (T)‘Sp’“(g)» pi (f) (2.48)

Thus the first part of theorem follows from (2.48).

Like wise, the conclusion of the second part of theorem can easily be derived from
(2.45) and (2.47).

Hence the theorem follows. O

Theorem 33. Let f (2), g(z), k(2) and h(z) be any four entire functions such that
0<M(f) <pn(f) <oo, 0<A(9) <prlg) <ooanday(g) > 0. Then for any
even number n and § < 1

| Mt (My,,, () o1 9) (o)
P g, sz (ixp BZ0)) . )
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and
lim sup M (My,, (1)) - A.max{o'k (9) T (g)}
r log Myt (My (exp (1)) P (9)" A (9)
where A = 5 and 7y, is defined in Lemma 5.

1
[18"’%(9)"7”}

Proof of Theorem 33 is omitted as it can be carried out in the line of Theorem 32
and with help of the first part of Lemma 5.

Similarly, we state the following two theorems without their proofs as those can
easily be carried out with the help of second part of Lemma 5 and in the line of
Theorem 32 and Theorem 33 respectively.

Theorem 34. Let f(z), g(z), k(2) and h(z) be any four entire functions such that
0 < Ap(f) <00, 0< A (g9) < oo anday (f) > 0. Then for any odd number n and

o<1
- My, (My,, (1) on(f)
lim inf Lo > A
pats log M (Mf (exp (T)sphm)) > AC gy i en(f) < oo

and )
M, (M T T
lim inf hn ( s ( )6) > AZ" () if pr (9) < o0,
"7 Jog M (Mg (exp (r) ph(f))) Pr (9)
where A = m and 7y, is defined in Lemma 5.

Theorem 35. Let f(z), g(z), k(2) and h(z) be any four entire functions such that
0 <A (f) <pn(f) <oo,0< A (9) <pr(g) <ooanday(f)>0. Then for any odd
number n and 6 < 1
M, (M o
limn sup we (M, (7”)6) ZA-maX{Oh (f) on (f)}
r—00 logM,;1 (Mf (exp (r) ph(f)))

and .
lim sup M, (an’g (7‘)) > A - max { on(f) 7 (f) }
v log Myt (My (exp (r)" D)) pe(9)" Ae(9) S
where A = W and vy, is defined in Lemma 5.
o)y,

Similarly, one may state the following four theorems without their proofs on the
basis of relative weak type of entire function with respect to another entire function:

Theorem 36. Let f(2), g(z), k(2) and h(z) be any four entire functions such that
0 <A (f) <o0,0< A (g9) < oo and 7% (g) > 0. Then for any even number n and

o<1
-1
lim inf M, (., () > A (g)) if pn (f) < 00

"% Jog M ! (Mf (eXP (7")6“(9)» — ol
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and )
M, (M r
lim inf P (M, ( )5)A o) > ATk 9) if pr (9) < o0,
"7 log M ! (Mg (exp (r)° kY )) Pi (9)
where A = W and 7y, is defined in Lemma 5.
9

Theorem 37. Let f(z), g(z), k(2) and h(z) be any four entire functions such that
0< M (f) <pn(f) <oo,0< A (9) <pr(g) <ooandTy(g) >0. Then for any even
number n and 6 < 1

. M, " (My,, (1) 7r(9) 7 (9)
h£n—>Soliplog th1 ZMf (étxp (T)‘s)‘k(g))) = A max { P: (?)7 A: (?) }

and .
lim sup M, (M., (1) >A- max{Tk (9) 7 (9) }
v log Mt (My (exp (1)) pi(9) M (9) S
where A = W and yy, 1s defined in Lemma 5.
9

Theorem 38. Let f (z), g(z), k(2) and h(z) be any four entire functions such that
0 <A (f) <o0,0< A (g9) < oo and 1y (f) > 0. Then for any odd number n and
o<1

—1
lim inf My, (My,,, () > A (f; if pr (f) < o0

T tog M, (Mg (exp (D)) T

and

MY (M

lim inf hn ( Frg (T)) > ATh (/) if pr (9) < o0,
" log My (M (exp () 0)) T ok (9)

5 and vy 1s defined in Lemma 5.

1
where A = ————
[1872 (5 .y, ]

Theorem 39. Let f (2), g(2), k(2) and h(z) be any four entire functions such that
0 <M (f) <pn(f) <oo, 0< A (9) <pr(g) <ooand T, (f) > 0. Then for any odd
number n and § < 1

. M, (M, () 7 (f) ()
hgsiplog M, ng (efxp (r)(”‘h(f))) = Armax { P: (f)’ /\Z (f) }

and .
imep— M Qs )y 4 [100) 101}
r—co log Ml;l (Mg (exp (r)5/\h(f))) - Pk (9)" Ak (9)
where A = W and v, is defined in Lemma 5.
v “In
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Solvability of a Quadratic Integral
Equation of Fredholm Type Via a Modified
Argument

Ilyas Dal and Omer Faruk Temizer

ABSTRACT: This article concerns with the existence of solutions of the
a quadratic integral equation of Fredholm type with a modified argument,

z(t) = p(t) + (Fz) (t)/0 k(t, 7)x(q (7))dr,

where p, k are functions and F' is an operator satisfying the given condi-
tions. Using the properties of the Holder spaces and the classical Schauder
fixed point theorem, we obtain the existence of solutions of the equation
under certain assumptions. Also, we present two concrete examples in
which our result can be applied.

AMS Subject Classification: 45G10, 45M99, 47H10.
Keywords and Phrases: Fredholm equation; Hélder condition; Schauder fixed point
theorem.

1. Introduction

Integral equations arise from naturally in many applications in describing numer-
ous real world problems (see, for instance, the books [2,3] and references therein).
Quadratic integral equations arise naturally in applications of real world problems.
For example, problems in the theory of radiative transfer in the theory of neutron
transport and in the kinetic theory of gases lead to the quadratic equation [12,20].
There are many interesting existence results for all kinds of quadratic integral equa-
tions, one can refer to [6,1].

COPYRIGHT (© by Publishing House of Rzeszéw University of Technology
P.O. Box 85, 35-959 Rzeszéw, Poland
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The study of differential equations with a modified arguments arise in a wide
variety of scientific and technical application, including the modelling of problems
from the natural and social sciences such as physics, biological and economics sci-
ences. A special class of these differential equations have linear modifications of their
arguments, and have been studied by several authors, [7] - [23].

Recently, Bana$ and Nalepa [7] have studied the space of real functions defined on
a given bounded metric space and having the growths tempered by a given modulus
of continuity, and derive the existence theorem in the space of functions satisfying the
Holder condition for some quadratic integral equations of Fredholm type

b
x(t):p(t)+x(t)/ k(t,7) 2(r)dr. (1.1)

Further, Caballero et al. [9] have studied the solvability of the following quadratic
integral equation of Fredholm type

1
£(t) = plt) + (1) / K(t,7) 2(q (r))dr (1.2)

in Holder spaces. The purpose of this paper is to investigate the existence of solutions
of the following integral equation of Fredholm type with a modified argument in Holder
spaces

z(t) = p(t) + (Fz) (t)/o k(t,7) z(q(7))dr, teI=][0,1] (1.3)

where p, k, ¢ and F' are functions satisfying the given conditions. To do this, we will
use a recent result about the relative compactness in Holder spaces and the classical
Schauder fixed point theorem.

Notice that equation (1.1) in [9] is a particular case of (1.3), for (Fx)(7) = x(7).
The obtained result in this paper is more general than the result in [9].

2. Preliminaries

Let we introduce notations, definitions and theorems which are used throughout this

paper.
By Cla,b], we denote the space of continuous functions on [a,b] equipped with
usually the supremum norm

[2]loo = sup{|z(t)| : ¢ € [a, 0]}

for z € Cla, b]. For a fixed a with 0 < a < 1, we write H,[a, b] to denote the set of all
the real valued functions x defined on [a, b] and satisfying the Holder condition with
«, that is, there exists a constant H such that the inequality

|x(t) — x(s)| < HJt — s]¢ (2.1)
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holds for all t,s € [a,b]. One can easily seen that H,[a,b] is a linear subspaces of
Cla,b]. In the sequel, for z € Hyla,b], by HSY we will denote the least possible
constant for which inequality (2.1) is satisfied. Rather, we put

|z(t) — 2(s)]

i =sup {0

it 8 € [a,b],t;«és}. (2.2)
The space H,|a,b] with 0 < o < 1 can be equipped with the norm:

|z(t) — x(s)|

lz]|a = |x(a)|+sup{ T :t,s € [a,b],t;«és} (2.3)

for x € H,la,b]. In [7], the authors proved that (Hy[a,b],|| - |lo) with0 < a < 1isa
Banach space. The following lemmas in [7] present some results related to the Holder
spaces and norm.

Lemma 2.1. For 0 < a <1 and x € H,[a,b], the following inequality is satisfied
[2]loe < max {1, (b—a)*}z[|a-
In particular, the inequality ||z||co < ||2|la holds, for a =0 and b = 1.

Lemma 2.2. For 0 < a <y <1, we have
H,a,b] C Hyla,b] C Cla,b].
Moreover, for x € Hy[a,b] the following inequality holds
Jolle < max {1, (b — @)~} Jz].
In particular, the inequality ||z|loo < ||z]la < ||z||y is satisfied for a =0 and b= 1.

Now we present the important theorem which is the sufficient condition for rela-
tive compactness in the spaces H,[a,b] with 0 < o < 1.

Theorem 2.3. [9] Suppose that 0 < o < f < 1 and that A is a bounded subset of
Hgla,b] (this means that ||z||g < M for certain constant M > 0, for all x € A) then
A is a relatively compact subset of Hy[a,b].

Lemma 2.4. [9] Suppose that 0 < a < 3 < 1 and by B? we denote the closed ball
centered at 0 with radius r in the space Hgla,b], i.e., BS = {x € Hgla,b] : ||z|s < r}.
Then BP is a closed subset of Hy[a,b].

Corollary 2.5. Suppose that 0 < o < B < 1 then BP is a compact subset of the space
H,la,b], [9].

Theorem 2.6 (Schauder’s fixed point theorem). Let L be a nonempty, convez, and
compact subset of a Banach space (X, ||-]|) and let T : L — L be a continuity mapping.
Then T has at least one fixed point in L, [24].



50 I. Dal and O.F. Temizer

3. Main Result

In this section, we will study the solvability of the equation (1.3) in the space H,[0, 1]
(0 < @ < 1). We will use the following assumptions:

(i) p€ Hgl0,1], 0 < B < 1.
(ii) %k :1[0,1] x [0,1] — R is a continuous function such that it satisfies the Holder
condition with exponent § with respect to the first variable, that is, there exists

a constant kg > 0 such that:

|k(t,7) — k(s,7)| < kalt — s|°,

for any t,s,7 € [0,1].
(iii) ¢ :[0,1] — [0,1] is a measurable function.

(iv) The operator F : Hg[0,1] — Hg[0,1] is continuous with respect to the norm

|- |la for 0 < & < B8 < 1 and there exists a function f : R© — R’ = [0, 00)
which is non-decreasing such that it holds the inequality

|Falls < £(llzll ),
for any x € Hgl[0,1].
(v) There exists a positive solution rq of the inequality
Ipllg + K + kg)rf(r) <7,

where K is a constant is satisfying the following inequality,
1
K =sup {/ |k(t,7)|dr : t € [0, 1]} .
0

Theorem 3.1. Under the assumptions (i)-(v), Equation (1.8) has at least one solu-
tion belonging to the space H,[0,1].

Proof. Consider the operator T below that defined on the space Hgl0,1] by

(Tz)(t) = p(t) + (Fz) (t)/o k(t, T)a(q (7))dr, t€[0,1].

We will firstly prove that T" transforms the space Hg[0, 1] into itself. For arbitrar-
ily fixed x € Hgl0,1] and ¢,s € [0,1] with (¢ # s), taking into account assumptions
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(i), (i%) and (iii), we obtain

(T2)(t) — (Tx)(s)]

[t —s?
[p(t) + (F2) (8) fy k(t, ) (a(r)) dr = p(s) = (Fa) (s) [, k(s, ) (a(r)) dr
N [t — s|?
1

Foop [w) )+ [0 0 [ ke ot ar

<
|t~

1 L 1
+|t_s|ﬁ‘(Fx) (l‘)/0 k(t,m)x (¢(7)) dr — (F) (s)/O k(t,m)a (q(1)) dr

— (F) (s) / K(s, ) (g(r)) dr

_ Ip) = (o)

|t —s|”

1 1 1
+ W ‘(FI) (S)/O k(t,T)I (q(T))dT — (Fx) (s)/o k(S,T)l‘ (q(T)) dr
_ s T _ ) (s 1
o () = p(s)] n |(Fz) (t) — (Fz) ( )|/0 (e, 7)) |2 \dr

S jt—slf [t — s|?

(F2) (8)] 2 1kt 7) — (s, 7)] 2 (a(r))| dr
* [t 7

p(t) — p(s)| _ |(F2) () — (Fz) (s)] :
< Ot B0 [k ar

1
1 F2]loo 1#llog Jo 1K(E7) = K(s,7)| dT
|t = s|P

[(Fz) (t) — (Fz) (s)

|t —s|”

+

1
| Fallog llllog o o lt = s|” dr
|t —s|?

Ip(t) — p(s)]
|t —s|8

n el K +

< HP + HY, ||zl K + || Fll . ||| ks

By using the facts that [|z]|, <[z, and HP < ||| concluded Lemma 2.1 and the
definition [|z|| 4, respectively we infer that

[(Tz) () — (Tz)(s)|

|t —s|?

< HY + (K + kp)|lalls | Fl 5

From this inequality, we have Tx € Hg[0,1] . This proves that the operator T
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maps the space Hg[0, 1] into itself. On the other hand we can write

[(Tz)(t) — (T)(s)]
|t — s|P

||Tx||ﬁ:|(Tx)(O)+sup{ :t,se[O,l],t#s}

< |(T2) (0)] + Hy + (K + kg)l|z g [|F2ll 5

< [p(O)] + [(Fz) (O)I/O |£(0,7)| | (q(7))| dr + Hy + (K + kg)l|z g || Fl| 5

1
<llpllg + 1Fzl II%‘HOO/0 R0, 7)| d7 + (K + kg) [ zllg [ Fz]l 5
<lpllg + Kl Fzllg llz]l 5 + (K + kg)llllg [|1F2l 5
= llplls + K + kg)llllg [|F 5

<lplls + 2K + ka)lzlsf (llalls) (3.1)

for any & € Hgl0,1]. So, if we take  in B} then by assumption (v) we get Tz € B .
As a result, it follows that T transforms the ball

B = {x € Hs[0,1] : ||z[|s < 0}

into itself. That is,

. Bp B
T: B, — B,.

Next, we will prove that the operator 7' is continuous on Bfo, according to the induced
norm by || - ||a, where 0 < o < 8 < 1. To do this, let us take any fixed y € Bfo and
arbitrary e > 0. Since the operator F' : Hg[0,1] — Hpg[0, 1] is continuous on Hg0, 1]
with respect to the norm || - |4, there exists 6 > 0 such that the inequality

g
Fz—F _—
12 = Fulla < 5 7

is satisfied for all z € Bf

o’

such that ||z —yl|, < J and

€
(2K + kg) f (ro)

1
0< <2

Then, for any € Bf and t,s € [0,1] with ¢ # s and 0 < a < 1 we have
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[(T2)(#) — (Ty)(®)] = [(Tx)(s) = (Ty)(s)]|

t—sI"
|[Fa) @) fy ke @) dr = (Fy) () fy k(a7 |
B £ =T
[F) (5) Jy R m)a (a(r) dr = (Fy) (3) Jy ks, mla(r))dr]
="

[ /Olk dT(Fy)()/Olk(tT)(())dT]

[ /01 k(s ))dr — (Fy) (s )/01 k(s,7)x (q(7)) dT:|

[ /01 k(s ))dr — (Fy) (s )/01 k(S,T)y(q(T))dT]
_ ﬁ [[(Fx) (t) = (Fy) (t)] /0 1 k(t )z (g(r) dT]

53
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1
=

{[{(Fz) (1) = (Fy) ()] = [(F) (s) = (Fy) ()]} /0 k(t,7)x (q(7)) dr

1
n [[(m) (9= FD )] [ (k(t.7) = s, 7)) a() dv]

n [(Fm @) [ K)o a) = v a(o)) dT}

[ ED O [ Hen ) -yl .
From the last inequality it follows that

[(Tz)(t) = (Ty)(®)] = [(Tz)(s) = (Ty)(s)]]

t—s|”

; k(t,7)x (q(r))dr

< o [(F2) (1) - (Fy) (1)] - [(F2) (s) — (Fy) (3)]

|t — s

1
/0 (k(t.7) — k(s, 7)) z (q(r)) dr

N ﬁ |(Fa) (s) — (Fy) (s)

(Fy) () / k(t,7) [z (a(7)) — v (a(r)] dr

L1
|t —s|®

— (Fy) (s) / k(s,7) [z (a(7)) — v (a(r))] dr

— —[(Fz)(s) — S !
WED W= EDOL (D = DO oy [

+(Fa) ) = (F3) (5] = [(F0) 0) = (P O el [ PR =HTlar

+(Fz) (0) = (Fy) (0)] [[]| /O |k (t, |rt):sl|c£s Il

L1
[t —s|”

(F'y) (t)/o k(t,7) [z (q(r)) =y (q(7))] dr

—(Fy)(5) / k(t,7) [z (a(7)) — y (a(r)] dr

(Fy) (s) / k(t,7) [z (a(r)) — y (q(r))] dr

L1
[t —s|®

1
- (Fy) (S)/0 k(s,7) [z (q(7)) =y (q(7))] dr
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< H%’foy ||x||oo K

u,v€[0,1]

1 —k(s, T
s sup (F2) () — (F) (]~ [(F) () — (Fy) )] ol | 'k(t’(t)_ Ti’ g

HI(F2) 0) - () O) o] [ M- ’Tff Dy

+ 1) j? e / k(.7 e (a(r) v (a(r) | dr

o [ BED R ) — gt
<K||x||ooqu—Fyua
b s [0 () (F) @)~ [(F) ()~ () @) e, [ 220
u,ve(0,1]

F1(Fa) (0) — (Fy) (0)] all. /Okﬁ't
+'(Fy)(|t)__s(fy e / K(t,7) 2 (a(r) =y (a(r) | dr

_Sﬁ
|/ Elt =51\ (g(r) -y (a(r))] dr.

In view of the inequalities ||z| < ||z||,, HY < ||zl ;we derive the following inequli-
ties

[(Tz)(t) = (Ty)(®)] = [(Tz)(s) = (Ty) ()]l

It — s

<K ||z)| o I|IFz — Fylla + kg ||zl |t — /77

sup { [(Fz) (v) = (Fy) (w)] = [(Fz) (v) = (Fy) (v)]] - v|“}

@
w,v€[0,1],u#v |u - U|

+ kg |lz)l o [t — 8”7 [(Fz) (0) — (Fy) (0)] + KHg, |z — yll.
+ ks ||Fyll o [l — yll [t —s/”°
< K|zllg [[Fx — Fyll, + 2kg [|lz] 5 | F'z — Fyl|,

+ K Fyllo 2 = yllo + ks l[FYllo Iz = vll,
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= (K + 2kg) ||z|| 5 | Fz = Fy,,

+ (K +kp) [Fyll Nl =yl - (3.2)

Since [y, < [lyll5 < 7o (see Lemma 2.2 ) and from the assumption (iv) and (3.2) we
deduce the following inequality

[(T2)(t) — (Ty)(®)] = [(Tx)(s) = (Ty)(s)]|

|t —s|®
S (K + 2kg) [zl | Fz = Fyll, + (K + k) [[Fyllg |2 = yll.,

< (K +2kg) [l2]5 1Pz = Fyll, + (K +ha) £ (Iolls) lle = wll,

< (K + 2kg)ro [ Fe — Fyll, + (K + ks) f (o) . (3.3)
On the other hand,

\(T2) (0) — (Ty ’FJ: /kOT ))dr — (Fy) ( /koT (q(r)) dr
1
|<Fx> (0) / k(0,7) (g(r)) dr — (Fz) (0) / k(0,7)y (q(r)) dr

1 1
" \(Fx) (0) / £(0,7)y (q(r)) dr — (Fy) (0) / k(0. 7)y (q(r)) dr
0 0

< |(Fa) (O)I/0 K0, T)[ |z (a(7)) =y (q(7))| dr

1
+ [(Fz) (0) — (Fy) (O)I/0 k0, 7)[ |y (q(7))] d7
From the last inequality it follows that
|(T) (0) = (Ty) 0)] < K [[Ff o | =yl + K llyllo 1 Fz = Fyll
S K| Falglle —ylly + Kyllg [ Fz = Fyll,

<K (lals) I = yllo + K Iyl | P2 = Fyl,

S Kf(ro)d+ Kro|[Fa — Fyl, . (3.4)
From (3.3) and (3.4), it follows that
||T{17 - Ty”a

=[(Tz) (0) = (Ty) (0)| + HF, 1,

= [(Tz) (0) = (Ty) (0)[ +  sup
t,s€[0,1],t#s

{ [(Tz) () = (Ty) )] = [(Tz) (s) = (Ty) (3] }

t—s|”
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S Kf(r0) 0+ Kro||[Fx — Fyl|, + (K + 2kg) ro [|Fx — Fyl|, + (K + kg) f (r0) 6
=2(K +kg)ro||[Fe — Fyll, + 2K +kp) f (ro) 0

This show that the operator T is continuous at the point y € Bfo. We conclude that T
is continuous on B with respect to the norm ||-||4. In addition the set B is compact
subset of the space H,[0, 1] from [9] (see [9; the appendix at the p. 9]). Therefore,
applying the classical Schauder fixed point theorem, we complete the proof. O

4. Examples

In this section, we provide an example illustrating the main results in the above.

Example 1. Let us consider the quadratic integral equation:
1
1
z(t) = In (\4/nsint +n+ 1) + 2% (1) / V/mit3 + 1 <+1) dr (4.1)
0 T

where ¢ € [0,1] and n, 7, m are the suitable non-negative constants.

Observe that (4.1) is a particular case of (1.3) if we put p(t) = In (Vnsint + n + 1),
k(t,7) = Vmt®> + 7 and ¢ (1) = %-H The operator F defined by (Fz) (t) = 22 (t) for
all ¢ € [0, 1].

Since functions s, h : Rt — R* defined by s(t) = In(t+1), h(t) = v/t are
concav and s(0) = 0, h(0) = 0, then from Lemma 4.4 in [9] these functions are
subadditive. If we consider the result of subadditivity and the inequalities Inx < =z
for > 0 and [sinz — siny| < |z — y| for z,y € R, we can write

p(t) — pls)| = i (Vasimt 7+ 1) ~ o (Vsins + 7+ 1)

< ln‘{l/nsint—i—ﬁ— Vnsins—i—ﬁ‘

< ‘f/nsint—{—ﬁ— {‘/nsins—i—ﬁ’
\4/n|sintfsins\‘
<Vt — st

<

X

1
It means that p € Hi [0,1] and, moreover, Hf = /n. We can take the constants
aand fas 0 < a < i and § = i. Therefore, assumption (i) of Theorem (3.1) is
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satisfied. Note that

Ip(t) — p(s)|

pllz = |p(0 +Sup{
[Pl = |p(0)] PR

it s € [O,l],t#s}
= |p(0)] + Hyf =1 (Va+1) + n.

Further, we have

|k(ta T) - k(577)| =

Ymtd + 1 — %/ms3+7"
< v/ |mtd — ms?|

= Y=

= Ymi/|t —s|/|t2 + ts + 52|
< V3mlt — 5|3

= V3mlt — ||t — 5|

< VBmlt — 5|t

for all ¢, s € [0,1]. Assumption (i) of Theorem (3.1) is satisfied with kg = k1 = V3m.

Tt is clear that ¢ (1) = ?}-1 satisfies assumption (iii). The constant K is given by

K:sup{/ol|k(t,7)|d7:te [0,1]}
:sup{/ol‘m’dT:te[O,l]}
2/01de

_3 (s 4 _ Y4
4(\/(m—|—1) m).
For all x € Hg [0, 1],

|(Fz) (t) — (F) ()]

jt— s/

Fmﬁ:|(Fx)(0)|+sup{ :t,s€[0,1], t;és}

|22 (t) — 22 (5)|

jt —s|”

:’mz(o)’—i—sup{ :t,sE[O,l],t#s}
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|z () =z (s)[ ]z (1) + 2 (s)|

jt = s

< |a? (0)’+2||w||oosup{W:t,se [0,1], t;«és}

!xz(O)]Jrsup{ :t,sE[O,l],t;és}

< |a? (0)’—|—2||:c||ﬁsup{|gc(|i)__fﬂ(8)| :t,5 €[0,1], t;és}

2 2 2
< s + 2=l = 3l -

Therefore, F is an operator from Hg [0, 1] into Hg [0, 1] and we can chose the function
f:RT — Rt as f(z) = 322. This function is non-decreasing and satisfies the
inequality in assumption (iv).

Now, we will show that the operator F is continuous on the Hg [0, 1] with respect
to the norm ||.||, . To this end, fix arbitrarily y € Hg[0,1] and ¢ > 0. Assume that
x € Hg[0,1] is an arbitrary function and ||z — y||, < d, where § is a positive number

such that 0 < § < ||y||i + 5 =yl

Then, for arbitrary t, s € [0, 1] we obtain

=% (t) = (t) = (2% (s) = ° ()

=) —y(®) (@) +y @) = (x(s) —y(s)) (z(s) +y(s))

=[x () —y @) = (@ (s) =y ()] (@ () +y @) + (2 () =y (s)) (x () +y (1))

— (@ (s) =y (s)) (z(s) +y (s))

=[x () —y (@) = (z(s) —y ()] (z () +y (1))

+(@(s) =y () [z () +y @) — (z(s) +y(s))] (4.2)

(Fz = Fy) (t) — (Fz — Fy) (s)]|
Sle(t) =y (@) = (@ (s) =y )z () +y @) + [z (s) —y () |2 (&) +y (8) = (z (s) +y ()]
Szt yllo 2 () =y @) = (2 () =y (D] + 1z = yllo [2 () +y () = (2 (s) +y (5))]

Slle+ylly lz @) =y @) = (@ (s) =y () + Iz =yl 2 (@) +y (@) — (2 (s) +y (5)(zl| 3

By (4.3), we observe
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(Fz — Fy) (t) = (Fa — Fy) (s)
o { t—sl"

:t,s€[0,1], t#s}

z(t)—y(t) —(x(s)—y(s
oty sp TO¥O )y
t,5€[0,1], t#s [t — s

z(t)+y)—(r(s)+y(s
flemyl. s EOTVO @Oy
t,5€[0,1], t#s |t — s

<l +yllg e =yl + llz =yl Iz +yll,
=2[z+yll,llz - vl,- (4.4)

From (4.4), it follows

|Fa — Fyl|, = [(Fx — Fy) (0)] +s;1;p

{I(Fx—Fy) (t) = (Fz — Fy) (s)|
< |2 (0) =y (O)] + 2 [+ yll, = - yll,

= [ (0) =y ()] (0) +y (O + 2|z + yll, [l = yllo

<z =yl e+ 9l + 2l +ylly 12— yllo

<3z +ylla e =yl

<3z —ylla (e =yl +21yl)

<30 (0 +2lyll,)

N

€. (4.5)
So that, the inequality

[Fz = Fyll, <35 (5 +2]yll,) <e

is satisfied for all x € Hgz [0, 1], where 0 < § < 4/ ||y||i + ¢ — ||lyll,, - Therefore, we can

chose the positive number § as § = 31/ lyll2 4+ —|ly]l,, - This shows that the operator

F is continuous at the point y € Hg[0,1]. Since y is chosen arbitrarily, we deduce
that F' is continuous on Hg [0, 1] with respect to the norm ||| .

In this case, the inequality appearing in assumption (v) of Theorem (3.1) takes
the following form

lplly + 2K +ky)rf(r) <r

which is equivalent to

ln(%—l—l)—i—%—F[3(W—W>+M]3r3<r. (4.6)
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Obviously, there exists a positive number ry satisfying (4.6) provided that the con-
stants n,n and m can chosen as suitable. For example, if one chose n = Q%G,ﬁ =0
and m=1,rg = %7 then the inequality

Iplly + (2K + ks )rf(r)
ﬁ4%wg+%+B@@Hm_%@+%ﬂ&3
~ 0,23696 < i.

Finally, applying Theorem (3.1) we conclude that equation (4.1) has at least one
solution in the space H,[0,1] with 0 < a < 1.

Example 2. Let us consider the quadratic integral equation
" 1
z(t) =1In <7 + 1) + (az (t) + b)/ vmt2 + 1z (e")dr, telo,1]. (4.7)
0

Set p(t) =In (L +1), k(t,7)=vVmt®+7,q(r) =€ fort, 7 €[0,1] and m are
non-negative constant. The operator F' defined by (Fz) (t) = ax (¢t) + b, where a and
b are any real number.

In what follows, we will prove that assumption (i)-(v) of Threom (3.1) are sat-
isfied. Since function p : R* — R* defined by p(t) = In (% +1), is concav and
p(0) = 0, then from Lemma 4.4 in [9] these functions are subadditive. By the result

of subadditive
m(L41 —1n(f+1)
7 7

1 1
<§|t—3|2

where we have used that Inz < x for > 0 . This says that p € H1[0,1] (i.e. 8 = )

3
1
and, moreover, H7 = 1. Therefore, assumption (i) of Theorem (3.1) is satisfied. Note
that

Iy = o0+ sup { PO o2
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Further, we have

|k(t,7) — k(s,7)| = ’\/th +7— \/m82—|—7"

< /[mt? —ms?|
= Vm/[t? = 57|
= vmy/|t —s|/|t + 5|
< VmV2lt - s
< V2mlt — |2

for all ¢, s € [0,1]. Assumption (ii) of Theorem (3.1) is satisfied with kg = k1 = v2m.
It is clear that ¢ (1) = e” satisfies assumption (iii). In our case, the constant K is
given by
1
K = sup {/ |k(t,7)|dT : t € [0, 1]}
0
1
= sup{/ ‘\/th +T‘ dr : t € [0,1]}
0
1
- / Jm T dr
0

— ; (Vlm+ 17 = Vim?) .

For all x € Hg [0, 1]

|Fall, = |(Fx) (0)|—|—sup{|<Fx) ﬁ?‘ (|§x) Gl sep0,1], t;«és}
= |ax(0)+b+sup{am(t) —&—|tb—a§(s)—b| :t,s€[0,1], t;&s}
|z () — 2 (s)] |a]
= |a| |z (0)] + |b] +Sup{|t—s|ﬁ 1,5 €10,1], t;«és}

< lal |z(0)|+|b+|a|sup{x(|?_jﬁ(s)| ‘1,5 €0,1], t#s}

< lal (1:(0)|+sup{|x(t)x(5):t,se [0,1], t;és}> + |b|

¢ — s/
< af ]l 5 +[0].
Therefore, F is an operator from Hp [0, 1] into Hg [0, 1] and we can chose the function

f:RY = RT as f(x) = |a|z + |b| . This function is non-decreasing and satisfies the
inequality in Assumption (iv).
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Now, we will show that the operator F' is continuous on the Hg [0, 1] with respect
to the norm ||.||, . To this end, fix arbitrarily y € Hg[0,1] and ¢ > 0. Assume that
x € Hg[0,1] is an arbitrary function and ||z — y||, < d, where § is a positive number
such that 0 < § < |f7| (in this place a # 0. It is obvious that if a is zero, the operator
F is continuous).

Then, for arbitrary ¢, s € [0, 1] we obtain

{(Fw—Fy) (t) = (Fz — Fy) (s)| }

[1Fz = Fyll, = [(Fz — Fy) (0) 4 sup

t#s [t — 5|
(0] — a0 e 162 0) @y (1)) — (0 (5) — ay ()
o (0) = ay (0)]+ sup { L }
0] — o O tal g ] E O () = @)~y ()
~lol 2 (0) =y (0] +lasup { 1k }

= |al <1‘ (0) =y (0)| + sup

t#s

{ [z () =y @) = (x(s) =y ()] }
[t —s|®

= lal [z =yl

< lald

<E.

This shows that the operator F' is continuous at the point y € Hg|0,1]. Since
y was chosen arbitrarily, we deduce that F is continuous on Hg [0,1] with respect to
the norm ||, -
In this case, the inequality appearing in assumption (v) of Theorem (3.1) takes
the following form
Iplly + (2K + ky)rf(r) <r

which is equivalent to
1 4
i {3 (m_m)+m]r<|a|r+|b> <r. (4.8)

Obviously, there exists a number positive ry satisfying (4.8) provided that the con-
stants a,b and m can chosen as suitable. For example, if one chose a = L. b =

1
1 1 : . 107 60
and m = 3,79 = §, then the inequality

Il + (K + ky)rof(ro)

— 1ot |3 (VT TP = Vi) s vam] o (el o + )
1

~0,15930 < .

Therefore, using Theorem (3.1), we conclude that equation (4.7) has at least one
solution in the space H,[0,1] with 0 < o < % =p.
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ABSTRACT: In this work we study the existence of positive monotonic
solutions of a self-reference quadratic integral equation in the class of con-
tinuous real valued functions. The continuous dependence of the unique
solution will be proved. Some examples will be given.
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1. Introduction

Most papers of differential and integral equations with deviating arguments introduce
the deviation of the arguments only on the time itself, however, the case of the
deviating arguments depend on both the state variable x and the time ¢ is important
in theory and practice. These kinds of equations play an important role in nonlinear
analysis and have many applications (see [1], [7]-[11] and [13]- [16]).

Buica [8] studied the existence, uniqueness and continuous dependence of the solution
of the integral equation

£(t) = o + / F(s,x(x(s)))ds

corresponding to the initial value problem

d
ax(t) = f(t,z(z(t))), te€(a,b], z(a)=uxo

COPYRIGHT (© by Publishing House of Rzeszéw University of Technology
P.O. Box 85, 35-959 Rzeszéw, Poland
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where f € C([a,b] X [a,b]) and Lipschitz continuous in the second argument.
Here we relax the assumptions and generalize the results of [8] for the self-reference
quadratic integral equation

#1(t) ¢2(t)
z(t) = a(t) —1—/0 f1 (s,x(x(s)))ds/o fo (s,x(x(s)))ds, te0,7]. (1)

Quadratic integral equations have been studied by some authors, see for examples
[2]-[6] and [9] and references therein.

Let C[0,T] be the Banach space consisting of all functions which are defined and
continuous on the interval [0,7]. Our aim in this paper is to study the existence of
continuous positive monotonic solutions = € C[0,T] of the self-reference quadratic
integral equation (1). The uniqueness of the solution will be studied also. Moreover
we prove that the unique solution of (1) depends continuously on the the functions
a, f1 and fo.

2. Existence of solution

Consider the quadratic integral equation (1) under the following assumptions:
(i) a:[0,T] — R™ and there exists a positive constant a such that

|a(t2) — a(t1)| < a‘tg — t1|, t1,t2 € [O,T]

(it) fi:]0,T]x[0,T] — R* satisfies Carathéodory condition, i.e. f; are measurable
in ¢ for all z € C[0,T] and continuous in x for almost all ¢ € [0,7T], i=1,2.

(791) There exist two constants by, b2 > 0 and two bounded measurable functions
m; : [0,T] = R, |m;(t)] < ¢; such that

[fit; )| < [ma(t)] + bilz], i =1,2.
(iv) ¢; :[0,T] — [0,T] such that ¢;(0) =0 and

[6:(t) — ¢i(s)| < [t —s|, i=1, 2.

This assumption implies that ¢;(t) <t, i =1, 2 and 2(0) = a(0).
(v) LT 4+ |a(0)| < T and L = a + 2M; M>T < 1 where
My =c1+0T, My =co+ boT.
Define the set Sy, by
Sy ={xeC0,T]: |z(t) — x(s)| < L|t — s|} € C[0,T].

It clear that Sy, is nonempty, closed, bounded and convex subset of C[0,T].

Now we can prove the following existence theorem
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Theorem 1. Let the assumptions (i) — (v) be satisfied, then the self-reference
quadratic integral equation (1) has at least one positive solution x € S, C C[0,T].

Proof. Define the operator F associated with equation (1) by

¢1(t) ¢2(t)
Fmo:dw+A ﬁ@w@@»@A fols, z(x(s)))ds, t € [0,T).

Let x € S;, € C[0,T], t € [0,T]. Then, from our assumptions we have

1(t) ¢a(t)
Fa(t)] = ww+£ MammmwA fals, 2(x(s))ds]

1(t) ¢2(t)
SM@HA Ih@M$MWA [Fa(s, 2(x(s))) ds

¢1(t) ¢a(t)
< wm+A HW@W%M@®M®A {ma(s)] + bala(a(s)) s

1 (t)
< mm+m@m+mA {L]a(s)] + |#(0) }ds]
¢Pa(t)
@@@+@A {Lla(s)] + |#(0) }ds]

< a(t)] + [ClT + 0. (LT + |a(0)|)¢1(t)] [C2T + b (LT + \a(0)|)¢2(t)]
< la@®)] + [er + 01T [e2 + b T] T2
< Ja(®)| + M MoT? < a T+ |a(0)| + M Mo T?
< LT+1a(0)] <T.

This proves that the class {Fz} is uniformly bounded.

Now let z € Sy, and t1, tg € [O,T] such that t; < ¢t and |t2 — tl‘ < (5, then

‘F.’L‘(tz) — F$(t1)|

b1 (t2) b2 (ta2)
MM+A ﬁ@mmmwé fols, (x(s)))ds

¢1(t1) P2 (t1)
Afwmfé ﬁ@mmm@A fols, 2(z(s)))ds

= Ja(t2) —a(t1)

$1(t2) ¢2(t2)

+ /0 fl(S,x(x(s)))ds/O fa(s,z(2(s)))ds
#1(t2) $2(t1)

_ / fl(s,x(x(s)))ds/ fa(s,z(x(s)))ds
0 O
$1(t2) ¢2(t1)

+ /0 fl(S,x(x(s)))ds/O fa(s,z(2(s)))ds

¢1(t1) P2 (t1)
- / .ﬁwwm@»wg/ fols, 2(x(s)))ds]
0 0



70 A.M.A. EL-Sayed and H.R. Ebead

IN

la(tz2) —a(t)|

b1 (t2) Pa(t2) P2 (t1)

v / fi(s, x(a(s)))ds] / fols, x(a(s)))ds — / fals, 2(x(s)))ds]|
2 (t1) 1 (t2) o1(t1)

| / fols, x(a(s))ds] / Fi(s,x(a(s)))ds — / fi(s, x(a(s))ds] |

< altz) = a(ty)]

1 (t2) $2(t2)
+ / | f1(s, z(z(s)))|ds | fa(s,z(x(s)))ds|
0 ¢2(t1)
b2 (t1) @1 (t2)
b [ saaonlds | [ Atsatats)ds
0 ¢1(t1)
< altg —t1]
b1(t2) ¢2(t2)
+ / {Ima(s)] + brla(z(s))|}ds) (| {Ima(s)] + bola(z(s))[}ds|)
0 ¢2(t1)
P2 (t1) #1(t2)
+ (/ {Ima(s)| + ba|z(z(s)) | }ds) (| {Ima(s)| + br|z(z(s))|}ds])
0 ¢1(t1)
< alta —t1]

¢1(t2)
+ [era(ta) + by / (Llx(s)] + |2(0) }ds]
d2(t2)
[ex [éa(ta) — da(tr)| + b2 | / (Ll(s)] + |2(0) }ds]]
P2 (t1)
Pa(t1)
4+ [eada(ts) + b / {L]x(s)] + [2(0)]}ds]]

&1 (t2)
[e2 |61 (t2) — é1(t2)] + b /¢ o, L)+ 0))ds]

a |ty —t1]

[e1 + b1 {L T +[a(0)[}] [c2 +bo{L T+ [a(0)[}] ¢1(t2) [pa(t2) — da(t1)]
[e2 + bo{L T +1a(0)}] [e1 + bi{L T + [a(0)[}] da(t1) |p1(t2) — ¢1(t1)]
a |ty —t1]

[e1 +b1{L T + |a(0)|}] [c2 +b2{L T+ |a(0)|}] Tlts —t1]

[c2 4+ bo{L T + [a(0)[}] [c1 + b1 {L T +]a(0)|}] T [t2 — t]

alta —t1] +2T(c1 + b1 T)(ca + by T)[t2 — t]

alts — t1| + 2T M, Molts — t1| = Llts — ta].

N + 4+ IN + + IA

This proves that F': S;, — Sy, and the class {Fz} is equicontinuous.

Now the class of continuous functions {F'z} C Si C C[0,T] is uniformly bounded and
equicontinuous on Sz. Hence, applying Arzela-Ascoli Theorem [12] we deduce that
the operator F' is compact.
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Finally we show that F is continuous. Let {z,,} C Si such that z, — x¢ on [0,7],
then

[filt,zn(@n@)))] < Ima(@)] + bilzn (24 (2))]
< @)+ 6T, i=1, 2
and
[T (zn(t) —zo(zo ()] = |zn(zn(t) — 2n(20(t)) + Tn(z0(t)) — zo(z0(t))]

|2n (20 (8)) = 20 (o (t)] + [2n(20(t)) — o (20 (t))]
Ll (t) = xo(t)] + [z (20(t)) — zo(20(t))]

[VANVAN

This implies that

zn(wn(t))) = (2o(0(1)).

From the continuity of f;, ¢ =1, 2 in the second argument we have

f(t, xn(mn(t))) — f(t, mo(xo(t))).

Now by Lebesgue’s dominated convergence Theorem [12] we obtain

$1(1) $2(t)
lim (Fa,)(t) lim a(t)+ lim f1 (S,mn(xn(s)))ds/o f2(s, (20 (s)))ds

n— o0 n—oo n—oo 0

#1(¢) #2(t)
a(t)+/0 fl(s,xo(xo(s)))ds/o fg(s,zo(:co(s)))ds
= (Fl‘o)(t)

Then F is continuous. Using Schauder fixed point Theorem ([12]), then the operator
F has at least one fixed point x € Sp,. Consequently there exist at leat one solution
x € C[0,T] of equation (1).

Finally, from our assumptions we have

é1(t) $2(t)
z(t) = a(t) —|—/ fi(s, x(x(s)))ds/ f2(s,z(z(s)))ds >0, tel[0,T].
0 0
and the solution of the quadratic integral equation (1) is positive. O
Now the following two corollaries can be easily proved.
Corollary 1. Let the assumptions of Theorem 1 be satisfied. If the functions a, ¢

and ¢o are nondecreasing, then the solution of the quadratic integral equation (1) is
positive and nondecreasing.
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Corollary 2. Let the assumptions of Corollary 1 be satisfied. If, in addition
@i(t) =t, i =1, 2, then the quadratic integral equation

—|—/0 fl(s,x(x(s)))ds/o fg(s,x(az(s)))ds, te 0,7 (2)

has at least one positive and nondecreasing solution x € C[0,T].

Example 1. Consider the following quadratic integral equation

z(t) = (i + ;t) + /Oﬁlt (;836_52 + W) ds
A&%<éMm@@+n>+iuu@m)@, 3)

where ¢t € [0,1], f1 € (0,1], ¢ >1 and f2( < 1.

Here we have
In(1 + |z(z(t))])

£t x(z(t))) = %t?’e_tQ e

b)) < 580 + lale®) and i) = 3%,

Falt, 2((1))) = 2 cos(3(t + 1)) + arlar(a(®)],

ot ()] = 15l cos(3lt+ D) + oiloe()]  and  ma(t) = o[ cos(3(t + 1)1

Also we have ¢y(t) = fit, ¢2( ) = ﬁQtC at) =1 +it a=1% b =1 b =2,
01:%3 62:%7 and Ml 127 M2

Hence L ~0.368 < 1 and L T + |a(0 )|—0618<T—1

Now it is clear that all assumptions of Theorem 1 are satisfied, then equation (3) has
at least one solution.

3. Uniqueness of the solution

In this section we study the uniqueness of the solution = € C[0,T] of the quadratic
integral equation (1).
Consider the following assumption

(i7*) fi : [0,T] x [0,T] — Rt are measurable in ¢ for all z € C[0,T], satisfy the
Lipschitz condition

|fz(t O)| Cis Vte[OT]
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Theorem 2. Let the assumptions (i), (iv), (v) and (ii*) be satisfied, if

(Y1 b2 +72b1) T (L+1) <1,

where v; = (¢; +b;T)T, i = 1, 2, then equation (1) has a unique solution x € C[0,T].

Proof. From assumption (ii*) we can deduced that

[fi(t, )] < b |2 + [fit,0)] <bi 2]+ iy i=1,2,

then all assumptions of Theorem 1 are satisfied and the integral equation (1) has at
least one solution. Let x, y be two solutions of (1), then obtain

lz(t) —y(@)] =

IN

IN

_|_

@1(t) P2 (t)
) + [ hi(satele))ds [ fa(s.atao))ds
$1(t) P2(t)
aft) - / £ (5. 9(y(s))) ds / fo (5 5(y(5)))ds|

#1(t)

$2(t)
fi(s,x(x(s))) ds [/0 {f2(s,2(2(s))) = fa (s, y(y(s))) }ds]

0

$2(t) $1(t)
/ 2(s,y(y(s))) ds [/0 {f1(s,2(2(5))) = f1(5,9(y(s))) }ds]|

[
[
[
[

Pa(t

¢1(t

|f1(s,2(x
| f2(s,y(y
|f1(s,2(x

| f2(s,y(y

¢i(t)
/0 fi(s, 2(2(s))) lds

and

lz(x(s)) — y(y(s))|

P2 (t)

)| ds / (s, 2(2(s))) — fo(s, y(y(s))|ds
¢1(t)

)| ds / (s, 2(2(s))) — 1 (5, 9(y(s)) | ds
¢2(t)

)| ds b / l2((s)) — y(y(s))lds
1(t)

)| ds by / a(a(s)) — y(y(s))ds, (4)

#:(t) ¢4 (t)
b [ eaids+ [ 0)ds

@i (t)
bi/ (LT + 2(0)|}ds + cii(t)
0

IN

IN

< bigi(t) T + cigu(t)
[z(z(s)) — y(y(s) + z(y(s)) — z(y(s))]
|z (z(s)) — z(y(s))| + |z(y(s)) —
|
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Substituting (5) and (6) in (4) we can get
P2(t)
[2(t) —y(®)] < 7 b /0 {Llz(s) = y(s)| + |2 (y(s)) — y(y(s))| }ds

¢1(t)
+ wblj {Llz(s) — y(s)] + [2(y(5)) — u(u(s))| bds

0

IN

" b2 [z =yl (L+1) ¢2(t) +72 01 [l —yll (L+1) ¢1(t)

< (bt 720) T (L+1) [z -yl

and
[1—(mb2ty2b) T (L+D)] [z -yl <0,
then x(t) = y(t), t € [0,T] and equation (1) has a unique solution z € C[0,7]. O

Example 2. Let T =1, t € [0,1] and «, B, u, p € (0,1] are parameters. Consider
the following quadratic integral equation

2(t) = (i + ;t) +/OM (st b x(x(s))|> ds/oﬁt<gln(1 +lsl)+ ;|x(x(s))|> ds.
(7)

Here we have

fi(ta@®) = L + )],

88—t 14
1
|f1(t,$) - fl(t7y)| < ﬁ'x_ y|’
p 1
fa(t, 2(2(t)) = g n(l+ [t) + 5la( )],
and
1
|f2(t,$) - f?(tay)| < §|CC 7y‘
Also, mi(t) = g%, a1 = %, ma(t) = Eln(1+t]), co = %, 1(t) = at, ¢a(t) = Bt and
a():%—i—% thenweobtama—% b1=1—14,b2 é,Mlz 134 and My = %
HenceL:f<1andLT—|—|a( N=2<T=
Moreover we have ~; = 14, Yo = 2 and

(1 by 472 by) T (L+1) ~0.2210 < 1.

Now all assumptions of Theorem 2 are satisfied, then equation (7) has a unique
solution.

4. Continuous dependence

In this section we prove that the solution of equation (1) depends continuously on the
functions a, f1, fo.
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4.1. Continuous dependence on the function «

Definition 1. The solution of the integral equation (1) depends continuously on the
function @ if ¥V e> 03 6(e) >0 such that

la(t) —a* ()] <6 =z -7 <e (8)

where z* is the unique solution of equation
#1(¢) $2(t)
x*(t) = a*(¥) +/ fi (s,a:*(:c*(s)))ds/ fa(s,2*(z*(s)))ds, t€0,T]. (9)
0 0

Theorem 3. Let the assumptions of Theorem 2 be satisfied, assume that |a(t) —
a*(t)| < 4, then the solution of (1) depends continuously on the function a.

Proof. Let |a(t) —a*(t)] < d, then we can get

#1(t) $2(t)
lz(t) — z*(t)] = |a(t) +/O fl(s,x(:zz(s)))ds/o fz(s,x(x(s)))ds

P1(t) ¢2(t)
a*(t) _/0 fl(s,x*(x*(s)))ds/o fg(s,m*(x*(s)))ds‘
#1(¢)
= |a(t) — a*(t) +/ f1(s,z(2(s)))ds
0
#2(t) $2(t)
[/0 fg(s,x(x(s)))ds—/o fg(S,.CL' (x (s)))ds}

X

$2(t)
+/0 fg(s,x (z (s)))ds
$1(t) $1(t)
[ hlsate)as= [ plsa @ @)l

0
la(t) — a™(?)]

o1(t) P2 (t)
+ / 1 (s, 2(x(s))) |ds / (s, 2(@(5)) — faos,2" (@ (s)))Ids

X

IN

¢a(t) ¢1(t)
+/0 |fa(s,2% (2" (5))|ds / |1 (5 2(2(s))) i (5, 2" (2 (s))) ds

IN

¢1(t) P2(t)

5 / (c1 + baa(x(s))])ds by / la(x(s)) — 2 (* (5))ds
¢2(t) o1(t)

+ / (cz + bale™ (2" (5))[)ds by / (2 (s)) — 2* (2 (5))|ds
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IN

P2(t)
S My (0 b [ fala(e) — o @ (5) s

o1 (t)
A@@wm/' 2 (2(s)) — 2 (2 (5))|ds
0
0+ M T by (L+ 1)z —z"| ¢2(t)
My T by (L+1)|lz — 2| ¢1(t)
5 —+ (’71()2 + ’)/le)(L + 1) T HLE — (E*H,

IN + IN +

|z —2*|(1 = (rbe +72b1)(L+1) T) < 6

and

)
z—a% < =e.
| I = 1 — (71b2 + 7201 ) (L + 1)T

4.2. Continuous dependence on the functions f;

Here we prove that the solution of the equation (1) depends continuously on the func-
tion fi.

Definition 2. The solution of the integral equation (1) depends continuously on the
function f1 if Ve>036(e) >0 such that

it 2(@(t) = f (La(@®) < 6= [l -2 <e (10)
where z* is the unique solution of equation
#1(t) #2(t)
(1) = a(t) + / £ (s,2" (" (5))) ds / fa(s,a*(a*(s))ds,  te[0,T].
0 0

Theorem 4. Let the assumptions of Theorem 2 be satisfied, assume that

[fi(t 2 (z(t)) — f1 (t2(x()] <4,
then the solution of (1) depends continuously on the functions fi.

Proof. Let |fi(t,z(x(t))) — fi (t,z(z(t)))| <, then we obtain

o1(t) b2 (t)
Iﬂw—fW\:|dﬂ+A h@w@@D®A fo(s,2((s)))ds
o1(t) ¢2(t)
- uw—A ﬁ@w%ﬁ@ﬂwé fo(s,2* (a*(s))) ds|
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$1(2) B2(t)
= ’/0 fl(s,x(x(s)))ds/o fg(s,x(x(s)))ds
1(t) $2(t)
- / fl(s x*(z* (s )))dS/O f2(s,z(x(s)))ds
$2(t)
ds/o f2(s,z(x(s)))ds
P2(t)
)ds/o fa(s, 3" (2% (s)))ds|
$2(t)
= |/0 fg(s,a:(z(s)))ds

$1(1) #1(1)
X [/0 fl(s,x(x(s)))ds—/o fi(s,z*(z*(s)))ds]

P2 (75 1(75 o1 (t
: r/ ™ / ”
0 0 0
l1’1(15) a2 (t ¢2(t)
+ / ))ds [/ / )))ds]
0 0 0

P2 (t) P1(t) ¢1(t)
+ / fg(s,x*(x*(s)))ds [ f1 s z* f 8]|

0 0 0

Pa(t) ¢1(t)
+ / a5, 2" (2" (5))) lds / (5,2 (2 (5))) — £ (5,2 (" (s)) ds.

0

[}
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Using (5) and (6) we obtain

lx(t) —z*(t)] < ybi(L+ )Tz —z*|| + y1b2(L + V)T ||z — z™|| + v=T6,

[z —2*[|[[1 = (v2by + Mmb2)(L+ 1)T] < 42T6

and

e 0219 .
1 — (y2b1 +71b2)(L + 1)T

O

Corollary 3. Let the assumptions of Theorem 4 be satisfied. In Ezample 2 if u
changed to p*, then the solution of equation (7) depends continuously on p (the func-

tion f1).

4.3. Continuous dependence on the functions f,

By the same way, as in Theorem 4 we can prove that the solution of equation (1)
dependence continuously on the function fs.

Theorem 5. Let the assumptions of Theorem 2 be satisfied, assume that

[f2(t, z(2(t) = f5 (8, z(2(t)) < 0,
then the solution of (1) depends continuously on the functions fs.

Corollary 4. Let the assumptions of Theorem 5 be satisfied. In Example 2 if p
changed to p*, then the solution of equation (7) depends continuously on p (the func-
tion fa).
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ABSTRACT: For a polynomial p(z) of degree n with a zero at 3, of
order at least k(> 1), it is known that

27
/0

By considering polynomial p(z) of degree n in the form

-1
2 k

2
< 2 m i0Y1249.
a0 < ST (14188 ~208lcos 5 [ Inte) a0

J=1

p(e)

p(z) = (z2=01)(z—P2) ... (2—Bk)q(2), k > 1 and ¢(z), a polynomial of degree
n — k, with

S={ VY-Vt ViuVis - - - V1., 18 @ permutation of k objects
B1,B2,. .., P taken all at a time},

we have obtained

2

o |(e®—PBi)(e? —Ba)... (e — B)
k T - 2m
< i 1+ v ? =20, cosi,) / 924,
B ’Yll“/z?}.l.gzkes ]1;[1 ( | ] n+2—j 0 [p(e™)]

a generalization of the known result.
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1. Introduction and statement of result

While thinking of polynomials vanishing at 8, Donaldson and Rahman [1] had
considered the problem:

1 2m

How large can (ﬂ 0

p(e*)
L

1 27 - 1/2
i =17
(2 /0 Ip(e™)] d9) 17

Theorem A. If p(z) is a polynomial of degree n such that p(8) = 0, where (8 is an
arbitrary non-negative number then
p(e”)

27 2
JE =

In [2] Jain had considered the zero of polynomial p(z) at 8 to be of order at least
k(> 1), with 8 being an arbitrary complex number and had obtained the following
generalization of Theorem A.

1/2
|2d9) be, for a polynomial p(z) of degree n with

and they had obtained

df < (1 + 8% — 2B cos (nLH))_l /027T Ip(ei®)|2d6.

Theorem B. If p(z) is a polynomial of degree n such that p(z) has a zero at 3, of
order at least k(> 1), with 8 being an arbitrary complex number then

2m
/0

In this paper we have obtained a generalization of Theorem B by considering
polynomial p(z) of degree n in the form

p(z) = (z = B1)(z = Ba) ... (z = Br)a(z), k > 1.

More precisely we have proved

-1

; 2 k 27
p(ew) 9 T 01 12
do < H 1+158° — 2|B| cos ———— Ip(e™)["db.
j:l( n+27]> 0

Theorem. Let p(z) be a polynomial of degree n such that
p(z)=(z—=01)(z=B2)...(z = Br)q(z),k > 1. (1.1)
Further let

S ={vuYs -V : Vu Vs - - - V1., 1S @ permutation of k objects
B1, B2, ..., Bk taken all at a time} .

Then
@ i 2
/2 ' i ple) - do
o (€9 —B1)(ei? = Ba)... (e — By)
k T - 27
< min (1 + v |2 = 2|v. | cos 7> / )20,
vy, €S L |'7l1| |’Ylg| nt2—; o |p( )‘

j=1
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2. Lemma

For the proof of Theorem we require the following lemma.

Lemma 1. If p(z) is a polynomial of degree n such that

where B is an arbitray complex number then

27
/0

This lemma is due to Jain [2].

-1 27
< 2 m i0Y1249.
d9 1+\B| 2|ﬁ\cosn+1) /0 Ip(e*)|?do

610 B

3. Proof of Theorem

Theorem is trivially true for £ = 1, by Lemma 1. Accordingly we assume that
k > 1. The polynomial

T1(2) = (2 = B1)q(2) (3.1)

is of degree n — k + 1 and therefore by Lemma 1 we have

27
19 ‘ do /

Further the polynomial

Tr(2) = (z = B2)T1(2), = (2 = B1) (2 = P2)a(2), (by(3.1)), (3.3)

is of degree n — k + 2 and by Lemma 1 we have

27
|T 9)2d0 = /

On combining (3.2) and (3.4) we get

2T
/’\ﬂaﬂﬁw
0
-1 .27

™ e .
S {(1 + ‘61|2— 2|61‘ (¢0)] m) (1 + ‘ﬁ2|2— 2|62‘ COSn_k_'_?)>} |T2(629)|2d9.
0

i

T (")[?do.
(3.2)

A

’ de < (1+|ﬁ1\2 2|51 | cos

27

T -1 ’
d9< 1+ 62> 2|3 cos———— Ts(e")|2df.
(18P =21l cos——5) [ 172 é4)

620

We can now continue and obtain similarly
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2m
i0y[2 < 2 _ T 2 _ T
/0 lq(e')] _{<1+51| 2|Bl\cosn_k+2)(l+\52| 2|ﬂ2\cosn_k+3>

-1 por
2 _ 94 4 02
x (1+164] 2|53|cosn_k+4>} /0 Ty ()| %do,
(with

Ts(2) = (z = B3)T2(2), = (2 = 1) (2 = B2)(z — B3)a(2), (by (3.3))), (3.5)

2m
NE 2_ 7" 2_ il
/O lg(e®)2d < {(1+|B1 2061 cos—7— ) (1+13a 21l cos—T—) ..

-1 r27
(1 + 1812 = 2/B4] cos n_kilm)} /O T ()20, (3.6)
(with
Ti(z) = (2= Be)Tk-1(2),
= (z=p1)(z—=B2)...(2 = Br)g(2), (similar to (3.3) and (3.5))). (3.7)
On using (1.1) and (3.7) in (3.6) we get

/0 o p(e?)

(€ = 1) (e = B2) ... (€ = fi)

2
o <{ (14131 - 2061 co

hTD)
n—k+2

2 _ "
(1+\52| 2|ﬂ2|cosn_k+3>...

...... (1 + |Br|? — 2|Bx]| cos T )}_1

n+1
2T )
x / ip(e™)]2d6

0

and as the order of S, fs,..., Bk is immaterial, Theorem follows.
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1. Preliminaries

The multivariate calculus presents a natural extension of the concepts of the one-
dimensional calculus to real spaces of n dimensions. In itself the multi- variate cal-
culus is a particular expression of the most beautiful results of the analysis of several
variables that have their climax in surface integration and that flaunt elegant coher-
ence of the treatment of the theory of differential forms that summarize the simplicity
and power of its physical applications. That’s why from the point of view purely theo-
retical the multivariate calculus is the introduction to the analysis of several variables
from a context particular; from the application point of view, his appearances are
innumerable as a powerful tool resolutive in problems in applied sciences. Thus, the
calculus in several variables provides pure and applied researchers with the necessary
knowledge to operate and apply mathematical functions with real variables in the
approach and solution of practical situations. The partial derivative, is considered
a fundamental axis for the approach and development of concepts that allow us to

COPYRIGHT (© by Publishing House of Rzeszéw University of Technology
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understand and assimilate knowledge from almost all areas of applied science. Re-
garding the concept of multiple integration, reaches an interrelation with other areas
of knowledge, especially physics, to finally to address general research topics, whether
pure or applied. If we add to all the above the fact that the local fractional calculus
has a very short development (conformable since 2014, [6], and non-conformable since
last year, see [5] and [8]) we realize that a work where the fundamental foundations
of the local fractional calculus can be established of several variables is necessary.
Some results to the conformable case can be consulted in [3]. In this work we estab-
lish the first results to formalize the theoretical “corpus” necessary to develop this
new mathematical branch and we extend the Second Method of Lyapunov to the
non-conformable local fractional case of several variables.

2. Non-conformable partial derivative

Definition 1. Given a real valued function f : R — R and @ = (ay,...,a,) € R" a
point whose ith component is positive. Then the non conformable partial N-derivative
of f of order « in the point @ = (a1,...,ay) is defined by

N;j‘f(?) _ limf(al,..,ai—i—se i yeenan) — flar, ... an))

e—0 e

(1)

if it exists, is denoted N f (7)7 and called the ith non-conformable partial derivative
of f of the order o € (0,1] at @.

Remark 2. If a real valued function f with n variables has all non-conformable
partial derivatives of the order a € (0, 1] at @, each a; > 0, then the non-conformable
a-gradient of f of the order o € (0,1] at @ is

NS(@) = (NG J(D),.... N2 f(@D)). (2)

3. Applications of the Non-conformable Mean Value
Theorem to the Multivariable Fractional Calculus

In this section, we will introduce the conformable version of two important properties
of the classical partial derivative of the functions of several variables, [2]. Using the
Non-conformable Mean Value Theorem, these results will be proven.

Theorem 3. (Function with a nonconformable partial zero derivative). Let « € (0, 1],
f: X = R be a real valued function defined in an open and convex set X C R™, such

that for all 7 = (x1,...,2) € X, each x; > 0. If the non-conformable partial
derivative of f with respect to x;, exist and is null on X, then f(?) = f(?) for any
points T = (@1, ey Ty ooy Tp), &' = (2,2, ...,2)) € X, i.e., the function f
does not depend on the variable x;.
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Proof. Since X is a convex set and

%
= (21, iy a), = (2,22 e X,

%
all points of the line segment [7’, #'] are also in X, so the function g is defined
in the interval of endpoints z; and «} by ¢g(t) = f(x1,...,2%i—1,t,Zit1,....,2,). This
function is N-differentiable on above interval and its derivative at a point ¢, is given
by Ng'g(t) = Ng f(x1,...,t,...,2,) Therefore, applying Theorem 2.7, [6], there is
a point ¢; between z; and zf, such that g(z}) — g(x;) = 7("”;;?)N§‘g(ci), since point
e i
c=(z1,-.-,Ci,...,x,) € X and therefore Nf‘f(?) = 0, the above equality leads to

f(?) — (7)) = %%”Ngf(?) =0 then f(7) = f(?), as we wanted to prove. [

Now, we establish a first formula of finite increments for real valued functions of
several variables, involving non-conformable partial derivatives.

%

Theorem 4. Let @ = (ar,a9,...,a,), b = (by,ba,...,b,) € R™, wg,zq,...,2, be
e = _ = = _ -
points x; = (b1,...,bi,ai41,....,a,) (note that x5 = d and T, = b ) and line
segment S; = [xi,hﬁ], fori=1,2,....,n. Let a € (0,1] and f : X — R be a real
valued function defined in an open set X C R™ containing line segments S1, 52, ..., Sn,

such that for all 7 = (x1,...,2,) € X, each x; > 0. If the non-conformable partial
derivative of f with respect to x;, exist on X, then there is a point ¢; between a; and
b;, fori=1,2,...,n, such that

f(b1,ba,...by) — flar,a2,...,a,) =
= Z?:l ((bl - a/i) C_l—ﬂ )Nxalf(bla . "7bi—17ciaa/i+1"'7an)~

e’

(3)

Proof. First, we will express the difference f (7) — (@) as follows

_) n
F(8) = £(@) = f(@) — f@=1) = D 1f(@) - f@D)] (4)
i=1
Consider now, for ¢ = 1,2, ..., n, the real function g; of the real variable t, defined

on the closed interval of endpoints a; and b;, by

g(t) = f(xla Cey X1, b g1,y - 7xn)~
Since the non-conformable partial derivative of f with respect to x;, exist on X and
S; C X, then g; is N-differentiable on above interval and its derivative at a point
t, is given by N§'g(t) = Ng f(x1,...,t,...,2,). Therefore, applying Theorem 2.7,

[6], there is a point ¢; between a; and b;, such that g;(b;) — gi(a;) = (bi:fa;)N?f‘gi(ci).
Then it is verified
— bl‘ — a; o
f(E)) - f(‘rifl) = %lef(bh ey bi*h CiyQjg1y--- ’7an)~
eCi

Taking the above expression to equation (4), our result is followed. O
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4. The Chain Rule

In [5] a version non-conformable of the classical chain rules is introduced as follows.

Theorem 5. Let a € (0,1], g N-differentiable at t > 0 and f differentiable at g(t)
then

N3 (f o g)(t) = f'(9(t))N5'g(t). (5)

Remark 6. Using the fact that differentiability implies V-differentiability and as-
Ng' f(g(t))Na g(t).

g(f) «

suming ¢(t) > 0, equation (5) can be written N$(f o g)(t) =

Remark 7. Let f be a real valued function with n variables defined on an open set
D, such that for all (x1,...,2,) € D, each z; > 0. The function f is said to be
Cyo(D,R) if all its non-conformable partial derivatives exist and are continuous on D.

We now show the chain rule for the functions of several variables, in two parti-
cular cases that are important in themselves. In the proof we will use the additional
hypothesis of the continuity of non-conformable partial derivatives.

Theorem 8. (Chain Rule). Let a € (0,1], t € R and T = (z1,...,2,) € R*. If

7(t) = (fi(t),..., fa(t)) is N-differentiable at a > 0 and a real valued function g
with n variables x1, ..., %y, has all non-conformable partial derivatives of the order «

at ?(a) € R", each fi(a) > 0. Then the composition (g o f) is N-differentiable at a
and

Moo 1) =30 NI @D e ) ()

i=1

Proof. Assume g eC U(? (a)),R), where U(?(a)) is a neighborhood of the point
?( ). Let h(t ?)(t) = g( ?(t )). From Definition 2.1, [5], we have that

Ngh(a) = tim P +ee“:> ~HD) _ py olflat eei‘)) —9(f(@))

(7)

Without loss of generality we shall assume that U(?(a)) is an open ball,
B(f(a),r). Since is a continuous function, then together with the points
(fila),..., fu(a)) and (fi(a 4+ ce® "), ..., fula 4+ ce® ")), the points (fi(a), fo(a +
ee® "), ... fala+ee® "), ..., (fi(a), fa(a), ..., fa(a+ee® ")) and the lines connect-
ing them must also to the ball B (7(a), r). We shall use this fact, applying Theorem
2.7, [6):
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(h(a+eev ") —h(a))  g(F(a+eer™)) = g(F(a))

€ €
g(fl(a’ + Eea7“>7 0y fn(a’ + Eeaf")) — g(fl(a)a f2(a' + Eeaf"‘)’ 0y fn(a + Eeaia)) +
€
vy (), fola), o fala+ e 7)) = g(fi(a), fo(a), o fulatee® 7))
€
e a1 e
= N gler, folatee ™)., fula et ) g O JZN@
e
o ]- n a ® —Jn
+ Nz gler,can. o, fula+ee® ) —— fnla +ee . ) = fla)
ecn
where ¢; is between f;(a) and fi(a+ce® *) for all i = 1,2, ..., n. By taking limits as
€ — 0, using the continuity of non-conformable partial derivatives of g, and the fact
that ¢; = fi(a) for all i = 1,2,...,n, formula (7) can be written
Noh(a) — tim et ) —h@) (T (ke ) —(F@)
e—0 € e—0 €
. . o +eet M) —
— lim (N gler, falat e ), .., fula + ce® "y IleT e )= Nl@)
e—0 cef1
e Leed ) —
NS G(fi()s oy fulateer ) L2OTES D 2@
ge’2
fulat+2e”") = fula)

+N:?ng(fl(a),f2(a)a'“7671)) =

gecn”
= leg(?(a))WNg fia) + ngQ(?(a))WNS fala) + ..+
(0% 1 (0%
+ ang(7(a))WN3 Jn(a)
which completes the proof. O

Remark 9. Also matrix form of equation (7) is given by the following

Ng' fi(a)
N§(go F)la) = (N2 g(F (@), N2 g(F@)M(fra) | - (8)
N3 fn(a)
1
eUrlan=—o 0
where M(f,a) = is the matrix corresponding to the
1
0 o eUna) e
linear transformation from R™ to R™ defined by
L 0 T1

el(fi(a) =<

«
La($1,...,$n) =
0 1

e(fn(a) = ZTn
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Theorem 10. (Chain Rule). Let a € (0,1], @ = (x1,...,x,) € R" and Y =

(Y1,.--,Ym) € R™. If?(xl,...,xn) = (fi(z1, -, Tn)y s fr(21, -y T0)) 18 a vec-
tor valued function such that each f; has all non-conformable partial derivatives of
the order a at d = (a1,...,an) € R, each a; > 0, and a real valued function g
with variables vy, ...,Yym has all non-conformable partial derivatives of the order «

at ?(a) € R, all fi(a) > 0. Then the composition g o f has all non-conformable
partial derivatives of the order o at E), which are given by

Nz(go 1)(@ Z (7 (@)~ Va1 9)

foralli=1,2,...,n

Proof. From definition of non-conformable partial derivative and the Theorem above,
the result follows. O

Remark 11. Also matrix form of equation (9) is given by the following

Ng(go f)a) =

No‘fl(a) 0
= (Neg(F @), N g(F@YNG) [ e (10)
0 e N fm(a)
N§(go f)a) = e 0
— (e g(F @) Ne g(F@ONfao) [ (11)
0 e N fin(a)
W 0
where N(f,a) = is the matrix corresponding to the
0 .. m

linear transformation from Rm to R™ defined by

1
e(ran—o 0 u
Lo (y1, .-y Ym) = :
0 1
o e(fm(a)) ym
and is the non-conformable Jacobian of 7 of order «
0 e N fim(a)

at 7.
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5. Non-Conformable Implicit Function Theorem

In this section, a non-conformable version of classical Implicit Function Theorem
is obtained. The non-conformable implicit function result we prove concerns one
equation and several variables.

Theorem 12. Let o € (0,1], F': X — R be a real valued function defined in an open
set X C R™ 1 such that for all (x1,...,2n,y) € X, each x;,y > 0, and the point
(a1,...,an,b) € X. Suppose that

i) F(ai,...,an,b) =0.
ii) F € Ca(X,R).
i1) Ny F(ay,...,an,b) #0.

Then there is a neighborhood, U C R™, of (a1,...,a,) such that there is a unique
function y = g(x1,...,x,) that satisfies

g(a17~--7an) = b,F(l'l,...,In,g(l'l,...7l'n)) :O7V(I17...,$n) eU.
Finally, y = g(x1,...,xz,) is Cq in U, and for every i =1,2,...,n, we have

Neg( ) N F(x1,...,20,9(21,... ) elg @)
T1y.oo,Ty) = —
g\, NGF (21, Tn, g(T15 -0, T0))

(12)

T4

Proof. Without loss of generality we shall assume that X is an open ball,
B((a1,...,an,b),e0). Let p € (0,e0). If we call § = /(3 — p?) it is verified that
(1, - n) — (@1, an)| < & and |y — b| < p] implies

(xla v ,xn,y)((al, s 7an7b)350)'

Note that in particular if |y —b| < p then (a1,...,an,y) € B((a1,...,an,b),e0).
Since the function y = F(aq,...,a,,y) is strictly monotone on (b — €g,b + £¢) and
F(ay,...,an,b) =0, it follows that F(ay,...,a,,b—p) and F(ay,...,a,,b+p) have a
different sign, [6] . Suppose that F(ay,...,a,,b—p) <0 and F(ay,...,an,b+p) >0
(the same would be reasoned in the opposite case). By the continuity of F at
(a1,...,an,b—p) and (ay,...,a,,b+ p), there exists ¢’ € (0,9) (that depends of p),
such that [||(z1,...,2n) — (a1,...,ay)|| < &' implies [F(x1,...,2n,b — p) < 0 and
F(zy,...,25,b+ p) > 0]. Since, the function F(z1,...,2,,y) is continuous on the
interval [b — p,b + p], for all (x1,...,2,) € B((a1,...,a,),d’), and using the clas-
sical Bolzano’s Theorem it follows that there exist some y, € (b — p,b + p) such

that F(z1,...,2n,yz) = 0, for each z = (x1,...,2,). Furthermore, this value of
Yo 18 unique, due to strict monotony of function F(z1,...,z,,y). In other words,
if we take U = B((a1,...,an),0"), for each (z1,...,2,) € U, there exists a unique

y = g(x1,...,x,) such that F(z1,...,z,,y) = 0. Now let’s prove that g we can write
y = g(z1,...,2,) is a continuous function on B((ay,...,a,),d’). The continuity of



94 F. Martinez and J. E. Valdés Napoles

the function g at the point (a1,...,a,) is obvious, since for each p > 0 there ex-
ists a value &' > 0 such that ||(z1,...,2,) — (a1,...,a,)| < 6’ implies |b—y,| < p
iff |b—g(x1,...,2,)] < p. To prove the continuity of the function g at any point
(z1,...,2n) € B((a1,...,ay),0"), simply substitute B((ay,...,a,),0") for an open
ball B((x1,...,x)) contained in B((ay,...,a,),d’). Finally, let’s show formula (11).
Applying Non-conformable Chain Rule, to the equation F(x1,...,x,,y) = 0, we have

N (R, 9(7) + Ny F(2, (7)) e N2 9() = 0 (13)

for all i = 1,2,...,n, where @ = (21, ...,2,). Solving from this equation Nﬁg(?),
we obtain (11). Also the right side of formula (11) is continuous, the continuity of
the non-conformable partial derivatives Nq‘?‘g(?) foralli=1,2,...,n, follows. O

We will now see how Theorem 5.1 can be used to compute the non-conformable
partial derivatives of implicit function of several variables.

Example 13. Consider the equation F(z,y, z) = 23+3y?+4222—3y22—5 = 0 one so-
lution of this equation is (1, 1,1). Clearly, F'is C, in an open ball, B((1,1,1), &), with
z,y,z > 0, for some « € (0,1]. Since NoF(1,1,1) = [&Tzezw - 6yzezfa)}( =
1,1,1

2e # 0.

Tells us that there is a neighbourhood, U C R?, of (1, 1) such that there is a unique
function z = g(z,y) that satisfies g(1,1) = 1 and F(x,y,g(z,y)) = 0,V(z,y) € U.
Moreover, z = g(z,y) is C, in U and

(322 +422)e* ")
2(4x — 3y)z

(3(2y — 2%)ev 7)
2(4x — 3y)z

Ngg(xvy):_ ’ Nag(xay):_

Y

Finally, we have Ng(1,1) = —7e/2 and N,*g(1,1) = —3e/2.

6. An extension of the Second Method of Lyapunov

In the analysis of the stability of non-linear systems, the Second Method of Lyapunov
has demonstrated its strength for more than 125 years. The technique is also called
direct method because this method allows us to determine the stability and asymptotic
stability of a system without explicitly integrating the nonlinear differential equation
or system. Asymptotic stability is one of the stone areas of the qualitative theory
of dynamical systems and is of fundamental importance in many applications of the
theory in almost all fields where dynamical effects play a great role.

This method relies on the observation that asymptotic stability is very well linked
to the existence of some functions, called Lyapunov’s function, that is, a positive
definite function, vanishing only on an invariant region and decreasing along those
trajectories of the system not evolving in the invariant region. Lyapunov proved that
the existence of a Lyapunov’s function guarantees asymptotic stability and, for linear
time-invariant systems, also showed the converse statement that asymptotic stability
implies the existence of a Lyapunov’s function in the region of stability.
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In the case of non-linear autonomous systems, there are innumerable results and
refinements. If we consider non-autonomous systems, the results are more complex
and we must add additional conditions. It is therefore natural to ask whether the
Second Method of Lyapunov can be extended to the case of non-integer derivatives.
In the case of the global fractional derivatives (the classical ones) these extensions
are far from being obtained, additional conditions must be imposed since the non-
existence of a Chain Rule, makes it impossible to obtain the derivative of the Lyapunov
Function along the solutions of the system considered, reason why different variants
must be handled (in particular inequalities) that make possible the obtaining of similar
results (see [4] for example).

In [7] we studied the stability of the Fractional Liénard Equation with derivative
Caputo and, as we said, since the Chain Rule was not valid, the difficulties that we
had to overcome were several.

In [1] the results obtained with Caputo fractional derivatives and Caputo fractional
Dini derivatives of Lyapunov functions, are illustrated in examples. It is emphasized
that in some cases these techniques cannot be used. In this regard, it can also be
consulted [9].

We will show that if we consider local fractional derivatives, non-conformable in this
case, similar results to those obtained in the Second Method of Lyapunov can be
formulated in this framework. For this we consider the following equation:

N3 (Ng'z) + a(t)g(x) =0 (14)
a natural generalization of the known equation:
2" +a(t)g(z) = 0. (15)

The prototype of the above equation is the so-called Emden-Fowler equation,
which is used in mathematical physics, theoretical physics, and chemical physics.
This equation has interesting mathematical and physical properties, and it has been
investigated from various points of view, in particular, the solutions of this equation
represent the Newton-Poisson gravitational potential of stars, such as the Sun, con-
sidered as spheres filled with polytropic gas.

The coefficient a(t) is allowed to be negative for arbitrarily large values of ¢. Under
this premise, in general not every solution to the second order nonlinear differential
equation (14) is continuable throughout the entire half real axis. For this reason, and
being the prolongability a property of paramount importance, we show that under
natural conditions on the functions a(¢) and g(z) of the equation (13), all the equa-
tions are continuables to the future.

Next to equation (13), we will consider the following equivalent system:

N3'z(t) = y(t), N3'y(t) = —a(t)g(@), (16)

with a € C([0, +00)), g € C(R), zg(x) > 0 if  # 0 and G(z) =y, J5g(s).
Later the following functions will be used

b(t) = exp{ -y, Jg [MLtSE] (1)},
a | N$a(s)—
oft) = ep { —n, J§ | THtS= (1)
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So

a(t) = b(t)c(t), (18)

where b(t) is non-increasing and c(t) is non-decreasing function with N$a(t); =
max(N$a(t),0) and Nfa(t)- = max(—N$a(t),0), so that Nya(t) = (N§a(t)y) —
(N$a(t)—). Thus we can enunciate our result.

Theorem 14. Under assumptions a € C([0,+00)), g € C(R), xzg(x) > 0 if x # 0,
let a a continuous and positive function on [0, +00) satisfying

a(t) — oo, t — +o0. (19)
Then all solutions of (15) can be defined fot all t > to > 0.

Proof. We will develop an extension of Liapunov’s Second Method in this proof. For
this, we define the following functions.

Wt x(t), y(t)) = bV (¢, x(t), (1)) (20)
where b(t) is defined by (16) and V is given by

V(t,2(0) (1) = 5,55+ G@) (21)

where G is as before. Then along solutions of system (15), we have

N W (t, (1), y(t) = V(£ 2(t),y(£)) N5'b(t) + b(t) N5V (¢, x(t), y(t))

and
2 N§a(t
NEV (L)1) =~ a?’z(t(>)
Using (16), (17) and (18) we obtain
NEW (t,2(t), y(t)) <0 )

so W is non-increasing function. Suppose there is a non continuable solution of the
system (15), i.e., suppose there is a time T for some solution of system (15), satisfying
lim;_,7- |z(t)] = +00. Now
y?
D) |Gla) + oz | < W0 0(0) < Wt 20,0

being M = maxc[s,,7)a(t). From this we have |y(¢)| is uniformly bounded, say
ly(t)] < K for tg <t < T. But N§z(t) = y(t) so |z(t)] < zo + K(T — tp). This
completes the proof.

O
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7. Epilogue

In this paper we have presented the first results related to the local non-conformable
Fractional Calculus of several variables, as a necessary tool to expand the applica-
tions of this new mathematical area. We want to highlight the importance of the
fundamentals presented here for the future development of this subject, both pure
and applied. In particular, the Rule of the Chain and the Implicit Function Theo-
rem, ensures that known results of the one-dimensional case can be extended in the
immediate future (Taylor series, analysis of differentiability and its relation to the
N-derivative, tangent plane, among others).
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problem are discussed. Finally, examples are displayed to aid the applica-
bility of the theory results.
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1. Introduction

Fractional calculus is strong tool of mathematical analysis that studies derivatives and
integrals of fractional order. Fractional differential equations (FDE’s, for short) are
used in many fields of engineering and sciences such as dynamical of biological systems
[12], economy [33], theory of control [7], automatic systems [36], signal processing [11],
hydro-mechanics and non-linear elasticity [14, 32].

Various real life problems can be modeled as differential equation. The study of
existence of solution of these differential equation is interest object of mathematical
analysis. The fixed point theorems are powerful technique to obtain the existence of
solution of these problem. There are many of fixed point theorems can be applied
to obtain the solution of mathematical models [24, 25]. Krasnoselskii’s and Banach
fixed point theorems play an important role to obtain the existence of solution of a
lot of mathematical problems [35].
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In 1940, Ulam purposed new role of the stability analysis of the solutions for
functional equations [34]. In the next year, Hyer [15] considered another type of
stability in the Banach space which was more generalized than the kind of Ulam
stability and applied this stability approach to obtain the stability certain conditions
of some functional equations. After that, Rassias [27] considered another approach
of stability, this approach is more improved than Hyers stabitity. Rassias used this
approach to study stability of FDE’s [16, 28].

Recently, many research articles study the Ulam stabilities, see [21, 20, 13, 10, 8,
2,22, 3,19, 17, 18, 30]. In 2011, Ardjouni and Djoudi [6] studied the stability for
neutral ordinary differential equations via fixed points. In 2019, Akbulut and Tunc
[1], established the stability of solutions of neutral ordinary differential equations
with multiple time delay. In the same year, Niazi [26], discussed Ulam stabilities for
nonlinear fractional neutral differential equations in Caputo sense via Picard operator.

There are many definitions are used to define the fractional derivative such
as Riemann-Liouville, Caputo, Erdélyi-Kober and Hadamard [23]. More recently,
Almeida [4] considers new investigation of the fractional operator and called it
1p—Caputo derivative. This new approach is more generalized than Riemann-
Liouville, Caputo, Erdélyi-Kober and Hadamard derivative operator approaches. Af-
ter one year, Almeida et al.[5] investigated the uniqueness of solution of initial value
problem (I.V.P, for short) of FDE in ¢¥—Caputo sense.

In this paper, we discuss the existence and uniqueness of the following FDE with
delay

D) — H(t,a(t — (1)) = F(a(t), 2t — 9(1)));

ae(0,1], tel=10,1]; (1)
subject to I.V.

x(t) = o(t), t € [p,0];

where *D®% is 1y—Caputo derivative operator , the delay p = inf{t — J(t) : t €
[0,1]} <0,9:RT - R* and o : [p,0] = R.

2. Preliminaries

In this section, we consider some facts and basic results. We recall the following
definition [3].

Definition 2.1. Let C([p,1],R) be the vectorial space of all continuous functions

u : [p,1] = R. Clearly, C([p,1],R) is a complete normed space with the norm,

lu|| = m[ax] |u(t)]. Therefore, C™([p,1],R), n € N, be the vectorial space of all
telp,1

)

n—times continuous and differentiable functions from [p, 1] to R.

Next, we recall the definitions of ¥ —fractional integral and derivative operators
[4, 5].

Definition 2.2. Let I = [0,1] and ¢y € C"™(I,R), be an increasing functions such
that ¢'(t) # 0 for all t € I. Consider an integrable function v : I — R. The
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1—Riemann-Liouville fractional integral of order o > 0, a € R of the function w is
defined as

Toztult) = g [ OWE = w0 u() dc

and the ¢—Riemann-Liouville fractional derivative of order a > 0, a € R of the
function u is defined as

1

Dy¥ult) = s )", (000 = w0y u(o) dc

where n = [a] + 1 and [a] denotes the integral part of «.

Definition 2.3. Let ¢ € C™(I,R), be an increasing function such that ¢’(t) # 0
for all t € I. Consider an integrable function v : I — R. The )—Caputo fractional
derivative of order a > 0, « € R of the function u is defined as

D u(t) = DY ult) - 3

where n = [a] + 1, [a] denotes the integral part of o and ugf] (t) = (w’(t) ANR u(t).
We recall the following Lemma which was given in [5].

Lemma 2.4. Suppose that u: I — R, then
(1) Ifu € C(I,R), then *DS¥ J& u(t) = u(t).
(2) If u e C™(1,R), then

n—1 u[k] (0)
Joi TDEY u(t) = u(t) = 37— (W) — w(0))".
k=0

Now we recall Krasnoselskii’s fixed point theorem which was given in [31].

Theorem 2.5. (Krasnoselskii’s fized point theorem) Let Y be a Banach space.
Suppose that Q@ (Q # ) be a convex, bounded and closed subset of Y. Consider
Ti: YT —= 7Y and T2 : Q — Y are such that

(1) T1 be a contraction.

(2) T3 is completely continuous.

(8) x=Tix+ Ty =x € forally € Q.

Then, there exists x* € Q such that * = Tix* + Tox™ .

Now, we recall the definitions of these types of Ulam stability. For more details,
see [29].

Definition 2.6. The Eq.(1) is said to be Ulam-Hyers stable (UHS for short) if, there
exists A € RT such that for every ¢ > 0 and each u € C([p,1],R) solution of the
inequality

"Dy [u(t) — H(t,ult = 0(t)] = Flu(t),ult = 9(0)| < el
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there exists a unique solution = € C([p, 1],R) of Eq.(1) such that
|u(t) - $(t)| <Xe ,Vte [pv 1]

Definition 2.7. The Eq.(1) is said to be generalized Ulam-Hyers stable (GUHS for
short) if, there exists ¢ € C([p,1],R), ¢(0) = 0, such that for every £ > 0 and each
u € C([p, 1], R) solution of the inequality

"Dy [ult) — H(t, u(t = 9())] = Flu(t),ut =) < e , tel,
there exists a unique solution = € C([p, 1],R) of Eq.(1) such that
u®) —z(t)] < ple) Ve p1].

Definition 2.8. The Eq.(1) is called Ulam-Hyers-Rassias stable (UHRS for short)
wrt ¢ € C([p,1],R), if there exists k, € RT such that for every ¢ > 0 and each
u € C([p, 1], R) solution of the inequality

" D§ Y Tu(t) = H(t,u(t — 0(6)] = Fut),u(t = 9(0))| < p(t) tel,  (2)
there exists a unique solution z € C([p, 1],R) of Eq.(1) such that
u(t) —x(t)] < Ky e p(t) V€ [p1].

Definition 2.9. The Eq.(1) is said to be generalized Ulam-Hyers-Rassias stable
(GUHRS for short) wr.t ¢ € C([p,1],R), if there exists k, € R* such that for
each u € C([p, 1], R) solution of the inequalities

|* D [u(t) = H(t,u(t — 9(t))] = Flu(t),u(t = 9(1)| < (t) , tel,
there exists a unique solution u € C([p, 1], R) of the Eq.(1) such that

u(t) = 2()] <k @(t) ¥ EE [p,1].

Let H: I xR —- Rand F: Rx R — R. Then we study the Ulam stabilities of
the following proposed problem

Do [a(t) = H(t,x(t — 9(1)))] = Fa(t), 2(t = 9(1)));

ac (0,1, teI=10,1];

subject to initial value

z(t) = o(t), t € [p,0];
where *D*¥ is ¢)—Caputo derivative operator, p = inf{t — J(¢) : t € [0,1]} < 0,
Y : Rt = RY | o : [p,0] = R are continues and ¢» € C*(I,R) be an increasing
function such that ¢’(¢) # 0 for all ¢ € I. Then, we have the following lemma [9].

Lemma 2.10. The solution of Eq.(1) is equivalent to the following nonlinear integral
equation

a(t) (=9(0))) + H(t, 2(t - 9(1)))

(8)((t) = (s)* " Fla(s),z(s —0(s))) ds .

g
’

= o(0) — H(0,
1 t
*m/o v
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3. Existence and Uniqueness

In this section we will obtain the existence of solution and uniqueness of the proposed
neutral FDE (1). suppose that 7o € RT and Q@ = {z € C([p,1],R) : ||z|| < ro}. The
Eq.(1) can be written as

(T)(t) = (Thx)(t) + (T2z)(t),
where
Ti: Q= (CB([p,1],R) , T2 : Q= (CB([p, 1], R),

such that

(T12)(t) = 0(0) = H(0,0(=0(0))) + H(t, z(t — V(1)) ,

(T2a)(t) = vy Jo ¥ (8)(W(t) — ()"~ Fla(s), z(s — 9(s))) ds,
where ¢ € [p,1] and z € C([p,1],R) .

We will study Eq.(1) under the following conditions:

(C1) the functions H : I x R - R and F : R x R — R are continuous and there
exist p € (0,1),¢q € RT such that

|H(t,x1) — H(t,x2)| < L|z1 — 22/,

2
|F(a1,21) = Fyn,y2)| < K |2 — uil,

i=1
for all z1,z2,y1,y2 € R, and ¢ € [0, 1];
(C2) let A* =| F(0,0) | and B* = max | H(t,0) | then

KTO—|—A*
I'a+1)

Theorem 3.1. Let the conditions (C1) and (C2) hold. Then Eq.(1) has at leat one
solution in ).

|0(0) = H(0,0(=9(0)))| + L o + B* + (¥(1) = 9(0))* < ro.

Proof. The proof is done in the following 3 steps.
Step 1. 77 is contraction.

Let z,y € C([p,1],R) are arbitrary and t € T
[(Thz)(8) = (Tay) (B)] < Lla(t) — y(t)];

which implies that
1T = Twyll < Lz — yll,

Thus, 77 is a contraction.

Step 2. 7; is completely continuous.
First, we will prove that 75 is continuous. Let {z,} be a sequence in C([p, 1], R) such
that z, — « € C([p,1],R). Then, we get
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(Taa)(t) = (Toa) (O] < w5 i () (1) — $(5)* [ Fn(s), wn(s — 9(s))
—F(a(s), a(s — 9(s)))] ds
< 1 (0(8) = $(0))° [ —
< i (W(1) = (0))°fen —

So, we have that

[T — Taell < 1oy (B1) — 9(0)* s — 2.

Thus, ||T2x, — T2z|| — 0 as n — oco. Hence 7Tz is continuous operator. Therefore,
for each z,y € C([p,1],R) and ¢t € I, we have

[F(2(t),y(t)] < [F(x,y) — F(0,0)] + [F(0,0)]
< K([lz[l + llyll) + A*.

Therefore,

| (Ta) (1) 1< s Jy ' (5)(0(0) = () [F(als), (s, s = 0(s)|ds
< U (5(1) - (0)),

for all ¢t € I. Hence we have

| T2 | < 35T (0 (1) — 9(0))™

Thus 7> is bounded. Furthermore, if we choose t1,ts € I such that t; < 9, then we
get

) = (s))* F(x(s), x(s — 9(s))) ds
P(tr) —1(s))*F (x(s), 2(s — 9(s))) ds|
< Ity Jo? ¥ () (@ (t2) — $())* 7 F(a(s), (s — 9(s))) ds
1) = ()2 F (x(s), (s — 9(s))) ds|
(w(tl)—w ) F (2(s), x(s — 9(s))) ds
( ) o 1F( s), x(s — U(s))) ds|
< w7 Jo” ¥ )t —¢(8))°‘ P (@(t) = ¥(s)* T | Fa(s), z(s = 9(s))) | ds
iy Jo2 0 () (W) = ()27 | Fla(s), a(s — 9(s)) | ds
- * = (¥(t1) — ¥(0))°].
Since 1 is continuous, then we have that |(722)(t2) — (T2x)(t1)| — 0 as t; — t2. Thus

T2(9) is relatively compact. From Arzela-Ascoli-theorem, we obtain 73 is compact.
Hence 75 is completely continuous.

- <
—~
~
-
\
<
/—\
\_/
~
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Step 3. Finding the fixed poind of 7.
Let x,y € Q2. We get

[(Taz)(8) + (Tay) ()]

= |0( ) (() o(=9(0))) + H(t, z(t — 9(t)))

ey Jo ¥ ()W) — ¥ (s))2 71 F(a(s),x(s — 9(s))) ds|
< |0(0) — H(0, o (=9(0)))[ + [H (¢, 2(t — 9(1))) |+

g Jo ¥ ()W) = 1(s)*7! F(a(s), a(s — 9(s))) ds|
< |o(0) = H(0,0(=0(0)))| + L ro + B* + KF(@I{“) (¥(t) — ¥(0)”
< [0(0) = H(0,0(=9(0)))| + L o + B* + A{2E5 (4(1) — 4(0)”
<roy
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Thus, the operators 71 and 73 satisfy all conditions of Theorem 2.5. Hence there

exists x* € Q such that z* is solution of Eq.(1).

Theorem 3.2. Suppose that the conditions (C1) and (C2) hold. Let,

Then the Eq.(1) has unique solution.

O

Proof. We apply Banach contraction theorem to prove 7 has a unique fixed point.

Let z,y € C([p,1],R). Then, we have

(T2)(t) = (Ty) ()] < Lla(t) — y(t)] + L=l f1yf t) —(s))* " ds

<L+meww—wm»
< L+ F(a+1) (w(l) - w(o))a
<1

Thus Eq.(1) has unique solution.

4. Ulam Stabilities

In this part, various Ulam stability types will be considered.

Lemma 4.1. Let o € (0,1), if z € C([p,1],R) is the solution of the inequality of

definition 2.6, then z is the solution of the following inequality

|2(8) = N()| < (PP )e,

where

N(t) ;0 (=0(0))) + H{(t, 2(t = 9(1)))

+——f/«¢ — (s))*1 F(2(s), 2(s — 9(s))) ds.
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) be any solution of the inequality of definition 2.6, then

Proof. Let z € C([p,1],R
R) dependent on z such that

there exists © € C([p, 1],

Dy [2(8) = H(t, 2(t = (1)) = F(2(t), 2(t = 9(t))) + O() ;
6(071]7t6-[:[0a1]; (3)

subject to initial value

2(t) =o(t), t € [p, 0] ;

and
o) <e ,Vtel.

Thus, Eq.(3) is equivalent to the following equation

2(t) = o(0) — J,d 9(0))) + H(t, z(t — 9(t)))
+1 5 o ¥ () (@) = ()27 F(2(s), 2(s — (s))) ds
iy ﬁv@ b(t) —1p(s)) @ O(s) ds.

Let

N(®) = (0) = H(0,0(
+ry Jo &' (8)((t) = (5))2 =t F(2(s), 2(s — 9(s))) ds.

<
—~
(=]
=
N
~—
+
=
S+
I
—~
~
|
Y
—~
~
~—
~—
~

Thus, we have

|2(t) = N(O] < may Jo @ ()@ (1) = 9(5)* 1 10(s)] ds < patygy V(1) = 9(0))* e
O

Theorem 4.2. Suppose that (C1)-(C8) hold. Then the Eq.(1) is UHS and conse-
quently GUHS.

Proof. Let z € C([p,1],R) be a solution of the inequality of definition 2.6 and x be
the unique solution of Eq.(1), then we get |[N(¢)| < e for all ¢t € I and

|2(t) — 2(t)] < |2(t) = N(O)] + [N () — z(t)].

From Lemma 4.1, we get

|2(8) = 2(0)] < (PREHT)en + LIz () — 2(2)]

i o ()@ (1) = (5) @D 2K |2(s) — a(s)| ds
(ﬂﬁﬁ%§Lkl+Lvm 2] + 725 (1) = 9(0)* |2(8) - z(1)] ,

therefore, we get

Iz — 2|l < (UHZEP ey + L1z — =),

where
L=1-[L+ -5 00) - w(0)°]
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Then , we get
Iz —z| < Ae,
where
((w(l)—w(ona)
N = I'(a+1)
1-L

Thus the Eq.(1) is UHS. Therefore, if we put ¢(g) = X €, then we get that ¢(0) = 0
and
Iz — zf| < o(e).
Then, the Eq.(1) is GUHS. O

Lemma 4.3. Suppose that the following condition holds:
(C4) If ¢ € C([p, 1], R) is increasing, then there exists puy € RT such that for every
t € I, the following inequality hold

“Ipio(t) < g (t) -

If z € C([p,1],R) is the solution of the inequality (2), then z is the solution of the
following inequality

|2(t) = N()] < po(LHZE)6(0) €.

Proof. From Lemma 4.1, we get

|2(6) = N(0)] < w7 Jo ' (5) ((8) = (s))°7" |O(s)] ds.
From (C4), we have that

|2(t) = N(t)| < po(“CRTADE)g(t) €.

O

Theorem 4.4. Consider the Conditions (C1)-(C4) hold. Then the Eq.(1) is UHRS
and GUHRS .

Proof. Let z € C([p,1],R) be solution of the inequality (2) and = be the unique
solution of Eq.(1). From Lemma 4.3, we get

Iz = 2ll < pg( LA )1 () e + L |1z — 2|

So, we have that
[z =zl < pe A o(t)e.

Thus the Eq.(1) is UHRS. Therefore, if we put € = 1, then the Eq.(1) is GUHRS.
O
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5. Applications

The following examples are applications to the previous theoretical results.

Example 5.1. Consider the following ¥»—Caputo FDE

. -t - z(t—0.1

D [a(t) — Ea(t — 0.1)] = & tan ™ (2(t) + it
tel=][0,1], (4)
subject to the nonlocal conditions

z(t) =0.2 ,t€[-0.1,0]

where ¥(t) = /14t , for all t € [0,1]. Clearly, ¥ is increasing on [0,1] and ¢ €
C'([0,1],R). Therefore,

t —t
H(t,z) = e—x,
10
also
Lo |y
F(t = —tan ! .

It is clear that, H, F' are continuous. Since,

1
‘H(t7$1) - H(t,$2)| < T0|x1 —.’132|,

1
|[F'(t,z1,91) — F(t,72,y2)| < T0(|$1 — 2o| + |y1 — w2l),

for all z,y,z1,y1, 22,92 € R and ¢ € [0, 1]. Thus, the condition (C1) holds with

therefore

The inequality of (C2)

K ro + A*
- H — L B+ ——m— @<
7(0) ~ H(O,0(=0(0)| + Lo + B+ 125 (6(1) = v(0)" <ro,
has the following form
0.24_7"70_‘_7“0(\@—1)5 rQ-

ve” )T <

10 wor(z)  ~

Hence (C2) is hold and rg > 0.2447531. Similarly, we get: L+ 1“(3751)(@[’(1) —1p(0))* =

0.11657002573 < 1. Hence the condition (C3) holds. So, it is implies that, the Eq.(4)
has a unique solution. Hence, the Eq.(4) is UHS, GUHS, UHRS and GUHRS.
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Example 5.2. Consider the following ¥—Caputo FDE

*Dé;w[sc(t) — Lsin(z(t —0.1))] = Ha(t) + 15x(t —0.1)

tel=10,1], (5)
subject to the nonlocal conditions

z(t) =02 ,te€[-0.1,0]

where ¥(t) = ﬁT*t , for all ¢t € [0,1]. Clearly, ¢ is increasing on [0,1] and ¢ €
C'([0,1],R). Therefore,

4
H(t,z) = §sin(x),
also

1 1

It is clear that, H, F' are continuous. Since,

1
|H(t,z1) — H(t,z2)| < §|$1 — 3],

1
|F(t7x17y1) —F(t,l‘g,y2)| < TO

for all ,y, z1,y1,22,y2 € R and t € [0,1]. Thus, the conditions (C1) holds with

(|21 — 22| + Y1 — y2l),

1 1
L=- K=—
9’ 10

therefore
A*=0 , B*=0 , o(0)=0.2.

The inequality of (C2)

0) = HO.o(=0 )| + L 1o+ B + S5 (0(1) = 9(0)* < 7o
has the following form . .
0.2+ % + 1()1“7(2%) <rp.
Hence (C2) is hold and ¢ > 0.25390377047. Similarly, we get: L + F(ii{f_l)(w(l) —

¥(0))* = 0.32471910112 < 1. Hence the condition (C3) holds . So, it is implies
that, the Eq.(5) has a unique solution. Hence, the Eq.(5) is UHS, GUHS, UHRS and
GUHRS.
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1. Introduction

Every locally compact, noncompact Hausdorff space X has a well known one-point
compactification (Alexandroff compactification, [1]). In this paper we consider the
set B(X) of all one-point local compactifications of X up to an equivalence. We
prove that B(X) is a partially ordered set such that the order < induces a Boolean
algebra. Moreover, the elements 0 and 1 of B(X) are respectively X and wX. Then
we focus on describing the algebra we get using topological notions and convergence
and we provide examples by computing the algebra in some special cases. We also
note the connection with the topic of ends of manifolds (see [2, pages 110-118]), as

for a noncompact, connected, second countable manifold L with n ends, n < oo, we
have |B(L)| = 2™.

2. Notation and terminology

e Throughout the paper, ZFC is assumed.

e Given a locally compact Hausdorff space X we denote by wX a one-point com-
pactification of X if X is not compact and X otherwise,
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e a clopen set is a set that is both closed and open,

e if Y is a one-point local compactification different from X, the unique point of
Y\ X will be denoted by ooy,

o a filter F of open sets in a topological space X is a non-empty family of sets
open in X such that ) ¢ F and, for all V1,V, € F and an open V C X we have
nnNnW,e F=VeF.

3. Main results

Definition 1. If X is a locally compact Hausdorff space, we call (Y, f) an at most one-
point local compactification of X iff Y is a locally compact Hausdorff and f: X — Y
is a homeomorphic embedding such that f(X) is dense in Y and |V \ f(X)| < 1. If
(Y, f) is an at most one point local compactification of X and |Y'\ f(X)| = 1, we call
(Y, f) a one-point local compactiication of X.

For simplicity, we say that Y is a/an (at most) one-point local compactification of X
iff (Y,idx) is a/an (at most) one-point local compactification of X.

Definition 2. Let X be a locally compact Hausdorff space, (Y7, f1) and (Y2, f2) its
at most one-point local compactifications. We will write (Y1, f1) < (Ya, f2) (or, for
simplicity, Y7 < Y3) iff one of the following conditions apply:

e iX)=1
e Y1 = f1i(X)U{ooy, }, Yo = fo(X) U{ooy,} and the function

Y19x'_>{ LU @), @ € [i(X) €Yy
vy, T = o0y,

is continuous.

Note that < is reflexive and transitive, with 0 = X and 1 = wX. We can define
an equivalence relation = by

(Y1, f1) = (Ya, f2) iff (Y31, f1) < (Y2, f2) and (Y2, f2) < (Y3, f1),

or, for simplicity,
leYglflengandYgng

We also define

B(X) :— {Y —one-point local compactification of X}/ =.

From now on instead of an equivalence class of Y in B(X) we will just write Y.

We are now ready to state the first result where we will prove that B(X) ordered
by < is a Boolean algebra, by showing that it is in fact order isomorphic to a much
simpler one.
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Theorem 1. Given a locally compact Hausdorff space X, B(X) is a partially ordered
space with a lattice such that the order < induces a Boolean algebra, i.e., for Y1, Ys
one-point local compactifications of X :

e Y1 VYs =sup{Yy,Ya},
e Y1 AYy =inf{V],Ya},
. 0=X,

o 1=wlX,

o for any space Y € B(X) there exists a unique space \Y € B(X):Y A\Y =0,
YV\Y =1

In particular, 0 = 1 iff X is compact.

Proof. First consider 53X, a Cech-Stone compactification of X. We define A(X) =
{F C BX\ X : F clopen in X \ X} (note that X \ X is compact). A(X) with
standard set operations is a Boolean algebra. We will show an isomorphism between
B(X) and A(X), proving that B(X) is also a Boolean algebra.

To this end, we will define f : B(X) — A(X). If X is compact, both B(X)
and A(X) are trivial, therefore assume that X is not compact. Consider a clopen in
BX \ X set F such that ) # F # X \ X. We can now identify F and (X \ X)\ F
with points, getting a compact space X U {{F}} U {{(8X \ X) \ F'}}. Its subspace
X U{{F'}} is then a one-point local compactification of X. Conversely, for any one-
point local compactification Y of X there exists a unique clopen in 53X \ X set Fy
such that Y is equivalent with X U {{Fy }} (from the universal property of 5X).
We define f(X) = 0 and for every one-point local compactification Y of X we put
f(Y) = Fy, where Y is the unique clopen in X \ X set such that Y is equivalent
to X U{{Fy}}. It can be easily seen that for one-point local compactifications Y7, Y
of X we have Y7 < Y iff Fy, C Fy,, so f preserves the partial order and is indeed
an isomorphism. Furthermore, for one-point local compactifications Y7, Ys of X we
have:

L Y1 VY= XU{{Fy, UFy, }}.
2. V1 ANYs = X U{{Fy, N Fy,}} if Fy, N Fy, # 0 and Y1 A Y2 = X otherwise.
3.\Y = X U{{(8X\ X)\ Fy}} for 0 £ Fy #AX\ X,
O

Remark 1. The proof of Theorem 1 shows that B(X) is isomorphic (as a Boolean
algebra) to the algebra of all clopen subsets of the remainder 5X \ X of X. One easily
concludes that the Stone space of B(X) is homeomorphic to the space of all connected
components of 53X \ X (that is, the space obtained from X \ X by identifying points
that lie in a common connected component).
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Now that we know that B(X) is a Boolean algebra, we will focus on describing it
without using A(X). If we add a point {coy } to a locally compact Hausdorff space X
to get its one-point local compactification Y, we only need to know the neighborhood
basis at {ooy} to know its topology. To this end, let us introduce the following
characterization. For simplicity, we will also use one more definition.

Definition 3. Let X be a locally compact Hausdorfl space, Y its one-point local
compactification. Then

7(Y) := {U\{ooy } : U open neighborhood of coy in Y'}.
7(Y') uniquely determines Y # X, Y € B(X).

Proposition 1. Let X be a locally compact Hausdorff space, Y1,Ys € B(X), Y1,Ys #
0, Y1,Y; # 1.

1. 11 AYe) ={U1NU;: Uy € 7(Y1),Us € 7(Y2)}, provided that the sets Uy N Us
are nonempty for all Uy € 7(Y1),Us € 7(Y3) and Y1 A Yy = 0 otherwise.

2. TViVvYy)={U1 UUy: U € T(V1), Uz € 7(Ya)} = 7(Y1) N 7(Y2).
3. T(\Y1) ={X\F:FCX, forany U € 7(Y1) F\U compact}.
Or, in terms of convergence:

(a) A net (z) C X in Y1 AYs is convergent to ooy, ay, iff (z4) is convergent to
ooy, in Y1 and to ooy, in Yo, and Y1 A Ye = 0 if there is no such net.

(b) A net (x,) C X inYy VYs is convergent to ooy, vy, iff every subnet of (x-) has
a subnet convergent to ooy, in Y1 or to ooy, in Y.

(c) A met(xy) C X in\Y] is convergent to oo\y, iff (z.,) has no convergent subnets
m Yl .

Proof. Again, let X be a Cech-Stone compactification of X.
Note that if Y is a one-point local compactification of X and Fy is a clopen set
in X \ X such that Y is equivalent with X U {{Fy }}, then

7(Y)={XNU:U D Fy and U open in fX}. (*)

Following this notation consider Fy, and Fy, such that Y; and Y5 are equivalent
to X U{{Fy,}} and X U {{Fy,}} respectively.

Property (2) follows easily from (*).

To see that {U; UUs : Uy € 7(Y1),Us € 7(Y2)} = 7(Y1) N 7(Ya), take any U; €
7(Y1),Us € 7(Ys). Uy = (U2 U {0y, }) N X is open in X, and thus open in Yj.
Uy U{ooy, } is also open in Y7 and thus so is Uy U{ooy, }UUs. Similarly, Uy U{coy, }UUs
is open in Ys. The reverse inclusion is trivial.

We turn to (1). If Fy, N Fy, = () we have Y; A Yo = 0, assume the contrary.
Consider U open in X such that Fy, N Fy, C U and take Vi, V5 open in 8X such
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that V1 NVa = 0, and we have Fy, \U C Vj and Fy, \U C V5. Then U; := V; UU
and Uy := Vo U U are open (in SX) supersets of respectively Fy, and Fy, such that
Uy NUy = U, which gives us (1).

We are left with (3). To see that

T(\Y1) C{X\F: F C X, for any U € 7(Y1) F\U compact},

consider V' open in X such that (X \ X) \ Fy, C V and take any U open in X
such that Fy;, C U. Then (X \V)\U =X\ (UUV) =X\ (UUYV) is a closed
subset of X contained in X and therefore compact.

For the reverse inclusion, let Vy and Wy be open sets with disjoint closures in
BX such that (BX \ X)\ Fy, € Wy and Fy, C Wy. Consider F C X such that
for any U € 7(Y7) the set F\U is compact. Take any x € X and its closed (in X)
neighborhood G such that G is compact. Then X \ G € 7(Y7), so F N G is compact.
Since z and its neighborhood G were arbitrary, this implies that F' is closed in X
(since if we take x from the boundary of F', we get that it must be in F’). Similarly,
since FNVy C F\Wy and WoNX € 7(Y1), we get that F'NV; is compact which implies
that F'UFy, is closed in 8X. Therefore we have X\ F = XN (X \(FUFE)) € T(\Y1)
which ends the proof of (3).

Properties (a) — (c) follow easily from (1) — (3). O

On the other hand, one can wonder when a family F of sets open in a locally com-
pact Hausdorff space X induces its one-point local compactifiaction. The following
proposition answers that question.

Proposition 2. Let F be a filter of open sets in a locally compact Hausdorff space
X. Then F induces a one-point local compactification Y of X such that 7(Y) = F

iff:
1. N F=0,
2. there exists U € F such that for every V € F, U\V is compact,
3. for every U € F there exists V € F such that V C U.

Proof. It follows from the definition of 7(Y") and the definition of a locally compact
Hausdorff space that those conditions are necessary. We will prove that they are also
sufficient. We take Y := X U{ooy }. A set is open in Y iff it is open in X or it is of the
form UU{ocoy } for some U € F. It follows from (1) and (3) that the topology defined
like that is Hausdorff. It remains to show that Y is locally compact. Take U € F
such that for every V € F U\V is compact and assume that U (closure taken in Y) is
not compact. It follows that there exists a net (z,) C U with no convergent subnets.
In particular, (x.) is not convergent to ooy, so there exists Vi a neighborhood of
ooy and (y-) a subnet of (x,) such that (y,) C U\V; with no convergent subnets, a
contradiction. O

We will now provide a characterization for B(R™). To this end, we will need facts
about n-point Hausdorfl compactifications (see [5] or [3, Theorem 6.8]).
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Theorem 2 (Theorem 2.1 in [5]). The following statements concerning a space X
are equivalent:

1. X has a N-point compactification.

2. X is locally compact and contains a compact subset K whose complement is the
union of N mutually disjoint, open subsets {G;}N.| such that K UG, is not
compact for each i.

3. X s locally compact and contains a compact subset K whose complement is
the union of N mutually disjoint, open subsets {G;}N, such that K U G; is
contained in no compact subset for each 1.

Using this, we can prove the following facts.

Lemma 1. Let X be a locally compact, noncompact Hausdorff space such that for
any K C X compact there exists Ko compact such that K C Ky and X\Ky has
exactly n connected components (for some fixed n € N independent of the choice
of K), all of them are open and have noncompact (in X) closures. Then X has
an n-point Hausdorff compactification and does not have an (n + 1)-point Hausdorff
compactification.

Lemma 2. Let n € N and X be a Hausdorff topological space that has an n-point
Hausdorff compactification and does not have an (n + 1)-point Hausdorff compactifi-
cation. Then X is locally compact and |B(X)| = 2™.

We will start with Lemma 1.
Proof. Applying the assumption of the lemma to the empty set we get that there
exists n € N and K, compact such that X\ Ky has exactly n connected components,
let us denote them by Ghi,...,G,. Therefore (by [5]) X has an n-point Hausdorff
compactification. Suppose that X has an (n + 1)-Hausdorff compactification. Again
by [5], there exist Hy, ..., H,1 such that K := X\U;jll H; is compact, but for each
i the set Ky U H; is not compact. Applying the assumption of the lemma again, this
time to K7, we get that there exists a compact set Ky such that K7 C Ky and X \ K>
has n connected components, let us denote them by Vi,...,V,,. Then there exist
ip € {1,...,n} and j1,j2 € {1,...,n + 1} such that j; # j» and H;, has nonempty
intersection with both Vj,, V;,, so it cannot be connected, a contradiction. O

Now we turn to Lemma 2.
Proof. Since X has an n-point Hausdorff compactification, but does not have an
n+ 1-point Hausdorff compactification, X \ X has exactly n connected components.
From the proof of Theorem 1 we know that |B(X)| = | A(X)|. Each element of A(X)
is a union of some connected components of X \ X, so |B(X)| = |A(X)|=2". O

Remark 2. Note that if we assume that if X is a locally compact space such that
|B(X)| = 2", we also get that X has an n-point Hausdorff compactification and does
not have an (n + 1)-point Hausdorff compactification (see also [3, Theorem 6.32]).
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From the above lemmas we immediately get the following.
Corollary 1.

e B(R) = {R,[~00,00), (—00,00],S'}.

o B(R™) ={R",S"} forn > 2.

We will now define the end of manifolds, as seen in [2].

Definition 4. Let L be a noncompact, connected manifold. Denote by { K, }cik the
family of all compact subsets of L. We consider descending chains

Ualea22...2Uan2...

where each U,, is a connected component of L\K,,, has noncompact closure in L,
satisfies Uy, 2 Uq,,, and

o0

() Uay = 0.

k=1

We say that two such chains U = {U,, }?2; and V = {Up, }?2 | are equivalent (U ~ V)
if for each k > 1 there is n > k such that U,, D V3, and V3, D U,,. It is easy to
check that ~ is an equivalence relation. If

U={Un, 2V, 22U, 2}

is as above, we call its equivalence class under ~ an end of L.

k+1

Corollary 2.
If L is a noncompact, connected, second countable manifold with n ends, n < co, then

|B(L)| = 2™.
Proof. Let
Uy ={Us, 2Uq, 2}

U ={Ug, 205, 2}
be representatives of the ends of L.

For every k € {1,2,...},1 € {1,2,...,n} let Kflk be a compact set such that Uék
is a connected component of L\fok We will show that by taking subsequences
of Us,...,U, we can assume that Uéfk C L\Kélk for every Iy > 1 (note that a
subsequence of a representative of an end is a representative of the same end).

Consider K, . Then {L\Uigl, L\Uigz, ...} is an open cover of K so there exists
Ni > 0 such that K3, C L\U2, C L\UZ, . Therefore U7 C L\Kj,. Similarly,
for each m > 1, we can define N,, > N,,_; such that U(%Nm C L\K] . Replacing

U C%m by UO%N for each m > 0 we get a subsequence we want for ;. Now we proceed
similarly for Us, ..., U,.
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We will now show that by again taking subsequences we can assume that for
every l; # lo we have Uéll N Uéfl = (). Assume the contrary. Then, without loss of
generality, for each k > 0 we have U NUZ +# 0. Since U2, C L\K] , the set U2,
is connected, U}, is a connected component of L\K} and U} NUZ # 0, it follows
that U2, C U}, for each k > 0. Now consider K7 . As before, there exists Ny > k
such that ng C L\Uolwk. It follows that UéNk C L\ng. If UéNk 7 ng then
U;Nk NUZ =0, so UoltNk N UgNk = () (since Ufwk C UZ2,). Therefore UoltNk c Uz,
and so Uy and Us are representatives of the same end, a contradiction.

Now our aim is to use Lemmas 1 and 2, which will end the proof. To this end,
we will construct a family of compact sets {Kj }j’i1 We will need some properties
of manifolds, namely that a second countable manifold is metrizable and that the
one-point compactification of a connected manifold is locally connected (see [4] or [6,
page 104]). Let wL = L U {oo} be the one-point compactification of L. Since L is
second countable we can choose a countable basis of its topology B = {Bi, B2, Bs, ...}
consisting of open sets with compact closures. Take A; := K Clyl U...UuKgy U Bi. Let
K be a compact superset of A; such that wL\K; is connected (it exists because wL
is locally connected). Note that connected components of L\ K7 are all open and have
noncompact (in L) closures (because oo is in the closure taken in wL of every one of
them). Again, because L is locally compact we can take an open set Ay with compact
closure such that K; U By C Ay. Let Ky be a compact superset of A, such that
wL\ K> is connected. As before, all connected components of L\ K5 are open and have
noncompact (in L) closures. Moreover, each of them is contained together with its
closure in some connected component of L\ K. Note that since wL\ K2 has non-empty
intersection with every connected component of L\K; (because oo is in the closure
taken in wl of every one of them), for every connected component of L\ K there is at
least one connected component of L\ K5 contained in it. Continuing in this manner,
we get {/;}52,. Note that K is contained in the interior of K, for each j > 1
and U;’il K; = L. Moreover, when j increases the number of connected components
of L\Kj either increases or stays the same. Consider a connected component U; of
L\ K;. We want to show that U; NU, él # () for some 7. Indeed, otherwise by choosing
a connected component U, of Uy \ Ko, then a connected Us of Us \ K3 etc. we would
get a representative of an end that is not among U, ...,U,, a contradiction. Suppose
that Uy N UL, # 0. Since K}, C Ky and U} ,U; are connected components of their
complements we get Uy C U . The sets UY are pairwise disjoint, so L\ K has at
least n connected components. Moreover, the number of connected components of
L\K; cannot increase past n for any j. Indeed, if we had at least n + 1 connected
components of L \ K; for some j, we could construct at least n + 1 different ends
(similarly as before) which again contradicts the fast that Us,...,U, are all of the
ends in L. Lemma 1 ends the proof. O

From this and Remark 2 we also get the following.

Corollary 3. If L is a noncompact, connected, second countable manifold with n
ends, n < 0o, then L has an n-point Hausdorff compactification and does not have an
(n + 1)-point Hausdorff compactification.
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ABSTRACT: A method of the finite approximation of continuous non-
cooperative two-person games is presented. The method is based on sam-
pling the functional spaces, which serve as the sets of pure strategies of the
players. The pure strategy is a linear function of time, in which the trend-
defining coefficient is variable. The spaces of the players’ pure strategies
are sampled uniformly so that the resulting finite game is a bimatrix game
whose payoff matrices are square. The approximation procedure starts
with not a great number of intervals. Then this number is gradually in-
creased, and new, bigger, bimatrix games are solved until an acceptable
solution of the bimatrix game becomes sufficiently close to the same-type
solutions at the preceding iterations. The closeness is expressed as the
absolute difference between the trend-defining coefficients of the strate-
gies from the neighboring solutions. These distances should be decreasing
once they are smoothed with respective polynomials of degree 2.
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Keywords and Phrases: Game theory; Payoff functional; Linear strategy; Continuous
game; Finite approximation; Einstellung effect.

1. Introduction

Continuous noncooperative two-person games model interactions of a pair of subjects
(players or persons) possessing continuums of their pure strategies [5, 10]. A specificity
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of such games consists in that finding and practicing a solution in mixed strategies
is often intractable [11, 6, 9]. Even if a solution exists in pure strategies, it often is
revealed not to be a single one. Thus, the problem of the single solution selection (or
uniqueness) arises. However, even if the solution is unique, it is not guaranteed to be
simultaneously profitable and symmetric [11, 9, 2, 1].

The solution search in continuous games is not a trivial task also. Analytic search
generalization is possible only in special classes [10, 3]. Therefore, finite approximation
of continuous noncooperative two-person games is not just preferable, but also is
necessary.

2. Motivation

A special class of noncooperative two-person games is when the player’s pure strat-
egy is a time-varying function. Commonly, apart from the time, this function is
determined by a few parameters (coefficients). These coefficients may vary through
intervals. Therefore, the set of the player’s pure strategies is a functional space. Such
a game model is typical for economic interaction processes, where the player uses
short-term time-varying strategies [11, 13, 12].

In the simplest case, the strategy is a linear function of time. The time interval is
usually short, through which a short-term trend of economic activity is realized [11,
9]. Thus, a whole process is modeled as a series of those noncooperative games. Each
game corresponds to its short term. Then, obviously, the games are required to be
solved as fast as possible.

The problems of fast solution and solution uniqueness are addressed in study-
ing finite approximations of continuous games. When the game is defined on finite-
dimensional Euclidean subspaces, it can be approximated by appropriately sampling
the sets of players’ pure strategies [6, 7]. Then an approximating game is solved easily
and faster. Besides, an approximated solution (with respect to the initial game) can
be selected in order to meet demands and rules of the economic system [11, 9]. In
the case when the game is defined on a product of functional spaces, a strict sub-
stantiation is required to sample the functional sets of players’ pure strategies. As in
the case of finite-dimensional Euclidean subspaces, this will allow sampling without
significant losses.

3. Goals and tasks to be fulfilled

Due to above reasons, the goal is to develop a method of finite approximation of
continuous noncooperative two-person games whose kernels are defined on a product
of linear strategy functional spaces. For achieving the goal, the following tasks are to
be fulfilled:

1. To formalize a continuous noncooperative two-person game whose kernel is
defined on a product of linear strategy functional spaces. In such a game, the set of
the player’s pure strategies is a continuum of linear functions of time.
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2. To formalize a method of finite approximation.
3. To discuss applicability and significance of the method.

4. A continuous noncooperative two-person game

Each of the players uses short-term time-varying strategies determined by two coeffi-
cients. The short-term trend is defined by a real-valued coefficient which is multiplied
by time ¢. The other coefficient is presumed to be known (i.e., it is a constant).
Herein, this real-valued constant is called an offset.

The pure strategy is valid on interval [t1; ta] by t2 > t1, so pure strategies of the
player belong to a functional space of linear functions of time:

L [tl; f,g] C Lo [tl; tg] .
Denote the trend-defining coefficient of the first player by b,, where
by € [bgmin); bg(vmax):| by bgmax) > b&min). (1)
If the first player’s offset is a,, then its set of pure strategies is
X = {x (t) = az +byt, t € [t1; ta] : by € [bé‘“i“); béma")] C R} C
C L [tl; tQ] C LQ [tl; tg] . (2)

For the second player, denote its offset by a, and its trend-defining coefficient by b,,
where

by c [bémin); b?(Jmax):| by by(;maX) > bg(/min)' (3)

Then the set of pure strategies of the second player is

Y = {y(t) =y +byt, t € [t1; to] 1 by € {bg,mi“); bgmax)] c R} c
cL [tl; tQ] C LQ [tl; tg] . (4)

The players’ payoffs in situation {z (t), y(¢)} are

Ky (2(t), y (1) and Ky (2 (1), y (1)),

respectively. These payoffs are integral functionals:

K. (z(t), y(t) = / f ), y()d (5)

and
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where f (z(t), y(t)) and g (z (), y(t)) are algebraic functions of z (¢t) and y (¢) de-
fined everywhere on [t1; t2]. Therefore, the continuous noncooperative two-person
game

{X, Y}, {Ka (2 (t), y (@), Ky (z(t), y()}) (7)

is defined on product
X xY C L[tl, tg] X L[tl, tz] C Ly [tl; tg] X Lo [tl; tg] (8)

of linear strategy functional spaces (2) and (4).

5. Acceptable solutions

Since a series of games (7) on product (8) is to be solved in practice, the only ac-
ceptable solutions are equilibrium or/and efficient situations in pure strategies. Such
situations are defined similarly to those in games on finite-dimensional Euclidean
subspaces [5, 10].

Definition 1. Situation {z*(¢), y* (¢{)} in game (7) on product (8) by conditions
(1)—(6) is an equilibrium situation in pure strategies if inequalities

Kq(2(t), y* (1) < Ky (27 (1), 4" () V() e X (9)

and
Ky (2" (1), y (1) S Ky (27 (1), y* (1)) Vy(t) €Y (10)
are simultaneously true.
Definition 2. Situation {x** (¢), y** (¢)} in game (7) on product (8) by conditions
(1)—(6) is an efficient situation in pure strategies if both a pair of inequalities
Ky (a7 (), v (1) < Ky (2 (1), y () and
Ky (2™ (1), y* (1) < Ky (x (1), y (1)) (11)

and a pair of inequalities

K, (@ (), 5™ (1) < K, (2 (), y (1) and
K, (@ (1), g™ (1) <K, (@ (1), y (1)) (12)

are impossible for any x (t) € X and y () € Y.

The continuous noncooperative two-person game can have the empty set of equilib-
ria in pure strategies [10]. Moreover, every efficient situation can be too asymmetric,
i.e. it is profitable for one player and unacceptably unprofitable for the other player.
In such cases, the game does not have an acceptable solution. Then the concepts of
e-equilibrium and e-efficiency are useful [10, 11].



Finite Approximation of Two-person Games on Linear Strategy Functional Spaces127

Definition 3. Situation {z*() (t), y*() (¢)} in game (7) on product (8) by conditions
(1)—(6) is an e-equilibrium situation in pure strategies for some e > 0 if inequalities

K, (w (1), y© (t)) <K, (33*(5) (t), y*© (t)) teVa(t)eX (13)

and
Ky (a7 (1), y(0) <Ky (+© (1), O 1) += Yy ey (19)

are simultaneously true.

Definition 4. Situation {z**() (), y**) (¢)} in game (7) on product (8) by condi-
tions (1) —(6) is an e-efficient situation in pure strategies for some € > 0 if both a
pair of inequalities

Ky (2@ (), y=© () +e < K, (2 (t), y(t)) and
K, (m**(s) (t), y**© (t)) +e< Ky(z(t), y(t)) (15)

and a pair of inequalities

Ky (2@ (t), y=© () +e < K, (z(t), y(t)) and
Ky (a9 1),y (1) +e <Ky (2 (t), y (1)) (16)

are impossible for any x (t) € X and y (t) € Y.

The situations given by Definitions 1—4 are the acceptable solutions regardless
of whether the game is finite or not. The best consequent is when a situation is
simultaneously equilibrium (by Definition 1) and efficient (by Definition 2). If this
is impossible, then the most preferable is an efficient situation at which the sum of
players’ payoffs is maximal. However, if the payoffs are unacceptably asymmetric,
then the best consequent is to find such e for which a situation is simultaneously
equilibrium (by Definition 3) and efficient (by Definition 4). This approach relates to
the method of solving games approximately by providing concessions [8]. Eventually,
a payoff asymmetry may be smoothed by a compensation from the player whose payoff
is unacceptably greater [11].

6. The finite approximation

It is obvious that, in game (7) on product (8) by conditions (1) — (6), the pure strategy
of the player is determined by the trend-defining coeflicient. Therefore, this game can
be thought of as it is defined, instead of product (8) of linear strategy functional

spaces (2) and (4), on rectangle

[ o] i)y € 2. (17)
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This rectangle is easily sampled by using a number of equal intervals along each
dimension. Denote this number by S, S € N\ {1}. Then

. b(max) o b(min) S+1 S+1 )
B, = bggmm) + (S— 1) A _ {bgf)} : c {b:(vmln); bgcmax)} (18)

S s=1
and
, p(max) _ p(min) ) 5T S41 ,
By = {bémm’ (s —1) g } - {02} e [ogmms vim=] . 19)

So, rectangle (17) is substituted with grid B, x B,. Set (18) leads to a finite set

Xp = {x () = ag + bt, t € [t1; 2] : by € By C {b;mi“); b&m“)] c R} _

S+1
C X C Lty; ta] C Ly [t1; to] (20)

s=1

= {xs (t) = a, + bgf)t}
of pure strategies (linear functions of time) of the first player, where
x1 (t) = az + bgcmin)t, oyl (t) = az + bgcmax)t,

and set (19) leads to a finite set

Vi = {y(t) = ay+ byt t € [tis 2]+ by € By < [b"™5 5" c R} =

= {ye (1) = ay +0{t}

of pure strategies (linear functions of time) of the second player, where

S+1
L cYcCL [tl; tz] C Lo [tl; tQ} (21)

s=

v (t) = ay, + bl(}min)t7 Ysi1 (t) =ay, + b?(;lmax)t.
Subsequently, game (7) on product (8) by conditions (1) — (6) is substituted with a
finite game
<{XB7 YB}a {Kz (I‘ (t) ) Y (t)) ’ Ky (x (t) Y (t))}>
by x(t) € Xp and y (t) € Y (22)
defined on product
XpxYgCX XY C L[tl, tQ] X L[th tg] C Ly [tl; tQ] x Lo [tl; tg] (23)

of linear strategy functional subspaces (20) and (21). In fact, game (22) is a bimatrix
(S +1) x (S +1)-game.

To perform an appropriate approximation via the sampling, number S is selected
so that none of S? rectangles

[bg>; b;.”l)] x [bgﬁ; bg+1>] by i=1,8 and j =1, S (24)

would contain significant specificities of payoff functionals (5) and (6). In fact, such
specificities are extremals of these functionals.
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Theorem 1. In game (7) on product (8) by conditions (1) — (6), the player’s payoff
functional achieves its mazximal and minimal values on any closed subset of rectangle
(17) of the trend-defining coefficients.

Proof. Both f(x(t), y(t)) and g (z (t), y (t)) are algebraic functions of linear func-
tions z (t) and y (¢) defined everywhere on [t1; t3]. Therefore, both integrals in func-
tionals (5) and (6) achieve some maximal and minimal values on any closed subset of
rectangle (17) of the trend-defining coefficients. O

Thus, Theorem 1 allows controlling extremals of payoff functionals (5) and (6)
by the trend-defining coefficient. Moreover, Theorem 1 is easily expanded on closed
rectangles (24) for any number S. Consequently, if inequalities

K t t)) — i K t t)) =
bwe[bgtiI)l;a;;E:+1)]7 T (l'( ) ) y( )) bwe[bg%l}?s*l)], x (CU( ) ) y( ))
bye[bgj); b,(yj+l)] bye[b(j). b(j+1)]
to
= t t)) dt — dt <
o [rwa. yma- L / F), y®)d < p
by €[bl); b(7+1)]t1 b e[b(7) b<y+1>
Vi=1,5 and Vj=1, S (25)
and
K t t)) — i K t t)) =
bme[b?)l;al))zi+l>]7 Y (-T< ) ) y( )) bze[b&1?£i+l)], Y (.’L’( ) ) y( ))
byG[béj); b(y]’+1)] byE[béj); b(yj+1)]
tz t2

~ max /g<x<t>,y<t>>dt— min /g<x<t>,y(t>>dt<u

ba €675 bUTY], bae[bl); bS],

by [b(]) b<J+1)]t1 b, E[b(]) b(]+1)]
Vi=1, S and Vj=1, S (26)
are simultaneously true for some sufficiently small p > 0, then those u-variations can
be ignored. Thus, for the properly selected S and p, game (7) on product (8) by

conditions (1) —(6) can be approximated by finite game (22). The quality of the
approximation can be comprehended by the following assertions.

Theorem 2. If {z*(t), y* ()} is an equilibrium in game (7) on product (8) by
conditions (1) — (6), where functionals (5) and (6) are continuous, conditions (25)
and (26) hold for some S and u,

x*(t) =a, +bit by bie€ [b;h); b;(vh"'l)] and
yr(t)=a, +bit by b€ [bg’“); b?(fﬂ)]
for he {1, S}, ke {1, 5}, o)
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then every situation {x*©) (t), y*© (t)} for which

2@ (1) = ap + 05t by 02 € [bé’”; bih“)} and
g (8) =ay + 0, by by e (b o]
for he {1, S}, ke {1, S}, (28)

is an e-equilibrium for some € > 0. As number S is increased, the value of € can be
made smaller.

Proof. Whichever integer S and the corresponding u are, the value of € always can
be chosen such that inequalities (13) and (14) be true for every situation composed of
strategies (28) by (27). It is obvious that, owing to the continuity of the functionals,
increasing number S allows decreasing the value of p, which provides e-equilibria to
be closer to the equilibrium composed of strategies (27). O

Theorem 3. If {x** (t), y** (t)} is an efficient situation in game (7) on product (8)
by conditions (1) — (6), where functionals (5) and (6) are continuous, conditions (25)
and (26) hold for some S and u,

x*(t) =a, + bt by b€ [bgh); b;h—&-l)] and
Y (1) =ay + bt by b e [b?(/k); b?(jf-&-l)]
for he {1, 8}, ke {1, S}, (29)

then every situation {x**) (t), y**©) (t)} for which

) (t) = a, + by by SN {bg‘); b§h+1)} and
y** @) (1) = a, + bz*(s)t by bz*(s) c {bék); b§k+1)]
for he {1, S}, ke {1, 5}, (30)

is an e-efficient situation for some & > 0. As number S is increased, the value of €
can be made smaller.

Proof. Whichever integer S and the corresponding u are, value £ always can be
chosen such that inequalities (15) and (16) be true for every situation composed of
strategies (30) by (29). It is obvious that, owing to the continuity of the function-
als, increasing number S allows decreasing the value of p, which provides e-efficient
situations to be closer to the efficient situation composed of strategies (29). O

Hence, the finite approximation should start from some integer .S, for which a
bimatrix (S + 1) x (S 4 1)-game (22) is built and solved. Then this integer is gradually
increased (although, the increment is not ascertained for general case), and new,
bigger, bimatrix games are solved. The process can be stopped if the acceptable
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solution (whether it is an equilibrium, efficient, e-equilibrium, or e-efficient situation)
by the last iteration does not differ much from the acceptable solutions (of the same
type) by a few preceding iterations. Thus, if

{a=t>* (), y==" (1)} = {aa + 05177, ay + b5 7"t} € Xp x Yp C X xY  (31)

is an acceptable solution at the [-th iteration, then the conditions of the sufficient
closeness to the solutions at the preceding and succeeding iterations are as follows:

to to
[t @ - e @)z | [ @ ) o 0)%dr and
t1 ty
tz t2

/ (y<l_1>* (t) — y<t> (t))2 dt > / (y<l>* (t) — y<i+1>= (t))2 dt  (32)

t1 t1

and
max |z<!71* (¢) — <> (1) = max [z<I>* (t) — 2<F1>* (1)| and
t€(te; ta] tE[t1; t2]
max |y<!717 () g ()] > max |y<r() - y<EE@)] 0 (33)
tE€(t1; ta] tE€[ty; ta]
by l=2, 3, 4, ..

Theorem 4. Conditions (32) and (33) of the sufficient closeness for game (7) on
product (8) by conditions (1) — (6) are expressed as

o517 — o5 = o = bE| by 1=2, 3, 4, ... (34)

and
o1 — bt > (bt — b by 1=2, 3, 4, . (35)

Proof. Due to that

tz t2
/(x<H>* (t) — x<t>* (1))* dt = /(am + 0517 = a, — bt dt =

t1 t1

to

ty
3 3
= [bSi1> — bt [ta =ty

max I<lfl>* t 71.<l>* ] = max b<l71>*7b<l>* t] =
te[ts; ta] ( ) ( )| tefty; t2] ( * * ) |

and
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— b<l71>* _ b<l>* ’ to

(where time is presumed to be nonnegative), inequalities (32) and (33) are simplified
explicitly:

|b<l 1> b<l>*| / |b<l>* b<l+1>*| / and
‘b<l 1>* b<l>*| / |b<l>* b<l+1>*‘ /

<l—1>x <lI>=x
‘bm - bw

and

to and

to > ‘b§l>* _ bw<l+1>*

}b;l71>* _ b;l>*‘ to > |b;l>* _ by<l+1>*’t2,

whence they are expressed as (34) and (35), respectively. O

If inequalities (34) and (35) hold for at least three iterations, the approximation
procedure can be stopped. Clearly, the closeness strengthens if inequalities (34) and
(35) hold strictly. However, inequalities (34) and (35) may not hold for a wide range
of iterations, so it is better to require that both polylines

Ao (1) = b5 — b5 by 1=1, 2,3, ... (36)
and
Ay (1) = [by=* = b H1>%| by 1=1, 2,3, .. (37)

be decreasing on average. Herein, term “on average” implies that, in the case when
inequalities (34) and (35) do not hold, polylines (36) and (37) are smoothed (approx-
imated) with the respective polynomials of degree 2.

7. Exemplification

To exemplify the method of the game finite approximation, consider a case in which
t € [1; 30], the set of pure strategies of the first player is
X ={z(¢t) =100 + byt, t € [1; 30] : b, € [-0.4; 0.4] CR} C
C L1; 30] Cc Ly [1; 30], (38)

and the set of pure strategies of the second player is

Y = {y(t) =120+ byt, t € [L; 30] : b, € [-0.6; 0.6] C R} C
C L[1; 30] C Ly [1; 30]. (39)

The payoff functionals are

30

522 (t) +a(t) —x(t)y (1)
Ky (z(t), y(t) /10000 BO+22O+at)—z(t)y

— 42 (t)
O ()dt (40)

1
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and
30

Ky (), y(0) = [ (0~ 120 1) . (41)
1
Consequently, this game can be thought of as it is defined on rectangle (17):

[-0.4; 0.4] x [-0.6; 0.6] C R?. (42)

It is easy to show that functional (40) is continuous (Figure 1). The continuity of
functional (41) is quite clear (Figure 2). Therefore, Theorem 2 and Theorem 3 will
ensure fast approximation here. At S = 5 the respective bimatrix 6 x 6-game has a
single equilibrium and two efficient situations. By increasing the number of intervals

7900 .

7800 . -
7700 . .
7600 ] .
7500 - .
7400 .] .
7300 -] -
7200 -| -
7100 -] .
7000 - .
6900 - .
6800 . .
6700-].. 7
6600 -
6500 - -

6400 -
6300 - .-
6200
6100 ]
6000 - .
5900 -] .
5800 - .
5700 - -
5600 - -
5500 - .
5400 ...

0.4

0.5
0.4 g

Figure 1: The first player’s payoff functional (40) shown on rectangle (42)
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Figure 2: The second player’s payoff functional (41) shown on rectangle (42)

with a step of 5 up to 100, a single equilibrium is still found, but the number of efficient
situations grows. One of those efficient situations is equilibrium (by Definition 1). In
such a situation, the equilibrium-and-efficient strategies of the first player become
“stable” as S increases (Figure 3). Eventually,

<207 (t) = 100 + 0.344t,

whereas the equilibrium-and-efficient strategy of the second player remains the same
for all S =5, 10, 15, ..., 100 (Figure 4). So, condition (35) of the sufficient closeness
of the second player’s strategies holds trivially. After all, the first player’s polyline by
(36) decreases on average (Figure 5). This means that situation
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Figure 3: The series of 20 equilibrium-and-efficient strategies of the first player

120

118

116

114

112

110

108

106

104

102},

1

1

Figure 4: The second player’s unvarying equilibrium-and-efficient strategy

y<I>*(t) =120 - 0.6t (I =1, 20)

T30
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2 (1)

0.08

ol 0 v
1 2 34 5 6 7 8 9 1011 12 13 14 15 16 17 18 19 /

Figure 5: The first player’s polyline from (36), which decreases on average

{2=207* (t), y=*°>* (¢)} = {100 + 0.344¢, 120 — 0.6t}

is the solution of the corresponding bimatrix 101 x 101-game, which is the single
acceptable approximate solution to the initial game with (38) — (41).

8. Discussion

Continuous games are approximated to finite games not just for the sake of simplic-
ity itself. The matter is the finite approximation makes solutions tractable so that
they can be easily implemented and practiced. So, the presented method of finite
approximation specifies and, what is more important, establishes the applicability of
continuous noncooperative two-person games on a product of linear strategy func-
tional spaces. Mainly, it concerns modeling economic interaction processes, where
the player can use a continuum of short-term time-varying strategies.
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The presented method is quite significant for avoiding too complicated solutions
resulting from game continuities and, moreover, functional spaces of pure strategies.
This is similar to preventing Einstellung effect in modeling [4]. The transfer from a
functional space product to a real-valued rectangle with subsequently sampling it into
a grid herein “deeinstellungizes” the continuous noncooperative two-person game.

9. Conclusion

For solving continuous noncooperative two-person games on a product of linear strat-
egy functional spaces, a method of their finite approximation is presented, which is
based on sampling the linear strategy functional spaces. The sets (i. e., the spaces) of
the players’ pure strategies are sampled uniformly so that the resulting finite game is a
bimatrix game whose payoff matrices are square. The approximation procedure starts
with not a great number of intervals. Then this number is gradually increased, and
new, bigger, bimatrix games are solved until an acceptable solution of the bimatrix
game becomes sufficiently close to the same-type solutions at the preceding iterations.
The closeness is expressed in terms of the respective functional spaces, which is sim-
plified by Theorem 4, giving just the absolute difference between the trend-defining
coefficients of the strategies from the neighboring solutions. These distances should
be decreasing once they are smoothed with respective polynomials of degree 2.

A question of the game finite approximation for cases of nonlinear strategy spaces
(when, say, the player’s strategy space is of parabolas or cubic polynomials) is believed
to be answered in the similar manner. Nevertheless, some peculiarities concerning the
continuity of the payoff functionals may weaken the impact of Theorem 2 and Theo-
rem 3. Despite this, the game finite approximation will definitely have an expansion
in order not to admit the above-mentioned Einstellung effect in modeling economic
interaction processes, where players use short-term time-varying strategies of various

types.
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ABSTRACT: In this paper, we present analogues of Radon’s inequality
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1. Introduction

We present here some well-known classical inequalities.
IfneN, z; >0and y, >0 for k € {1,2,...,n} and 5 > 2, then

Inequality (1.1) is called Radon’s inequality as given in [21, 22, 23, 24].

The weighted power mean inequality given in [9, pp. 111-112, Theorem 10.5], [11,
pp. 12-15] and [15] is defined as follows:

Let 1,29, ...,2, be nonnegative real numbers and pq, p2, ..., p, be positive real
numbers. If ny > 1 > 0, then

<

1
(plfffi“ + poy’ +~~+pnfc21>"1 (1.2)

1
(plx’lh + poxa® + ... —l—pnx22>"2
PPt 4 '

p1+p2+...+pn
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If 2, and yi for k € {1,2,...,n} are sequences of real numbers, then Cauchy—
Schwarz’s inequality is given by:

" o < (z ) (z y> | (1.3
=1 =1 =1

as given in [9].

We will prove these results on time scales. The calculus of time scales was initiated
by Stefan Hilger as given in [12]. A time scale is an arbitrary nonempty closed subset
of the real numbers. The theory of time scales is applied to combine results in one
comprehensive form. The three most popular examples of calculus on time scales
are differential calculus, difference calculus, and quantum calculus, i.e., when T = R,
T=Nand T = ¢ = {¢* : t € Ny} where ¢ > 1. The time scales calculus is studied
as delta calculus, nabla calculus and diamond—« calculus. This hybrid theory is also
widely applied on dynamic inequalities. The basic work on dynamic inequalities is
done by Ravi Agarwal, George Anastassiou, Martin Bohner, Allan Peterson, Donal
O’Regan, Samir Saker and many other authors.

In this paper, it is assumed that all considerable integrals exist and are finite and
T is a time scale, a,b € T with a < b and an interval [a, b]r means the intersection of
a real interval with the given time scale.

2. Preliminaries

We need here basic concepts of delta calculus. The results of delta calculus are
adopted from monographs [6, 7].
For t € T, the forward jump operator o : T — T is defined by

o(t):=inf{s € T:s >t}

The mapping p : T — R = [0, 4+00) such that u(t) := o(t) —t is called the forward
graininess function. The backward jump operator p : T — T is defined by

p(t) :==sup{s € T:s < t}.

The mapping v : T — R = [0, +00) such that v(t) :=t — p(t) is called the backward
graininess function. If o(t) > t, we say that t is right-scattered, while if p(t) < t, we
say that t is left-scattered. Also, if t < sup T and o(t) = ¢, then ¢ is called right—dense,
and if ¢ > inf T and p(t) = ¢, then ¢ is called left-dense. If T has a left-scattered
maximum M, then T = T — {M}, otherwise T* = T.

For a function f: T — R, the delta derivative f2 is defined as follows:

Let t € T*. If there exists f2(¢) € R such that for all € > 0, there is a neighborhood
U of t, such that

(1)) = f(s) = F2(£)(a(t) = 5)| < €lo(t) — s,
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for all s € U, then f is said to be delta differentiable at t, and f*(t) is called the delta
derivative of f at t.

A function f: T — R is said to be right—-dense continuous (rd—continuous), if it is
continuous at each right—dense point and there exists a finite left—sided limit at every
left—dense point. The set of all rd—continuous functions is denoted by C..q(T,R).

The next definition is given in [6, 7].

Definition 2.1. A function F': T — R is called a delta antiderivative of f : T — R,
provided that F2(t) = f(t) holds for all t € T*. Then the delta integral of f is defined
by

b
/ FOAL = F(b) — Fla).

The following results of nabla calculus are taken from [2, 6, 7].

If T has a right-scattered minimum m, then Ty = T — {m}, otherwise T, = T.
A function f : Ty — R is called nabla differentiable at t € Ty, with nabla derivative
fY(t), if there exists fV(¢) € R such that given any e > 0, there is a neighborhood V'
of ¢, such that

£ (p(2)) = f(5) = fY () (p(t) = 5)| < elp(t) = 5],

for all s € V.

A function f : T — R is said to be left-dense continuous (Id—continuous), provided
it is continuous at all left—dense points in T and its right-sided limits exist (finite)
at all right—dense points in T. The set of all ld—continuous functions is denoted by
Cld(Ta R)

The next definition is given in [2, 6, 7].

Definition 2.2. A function G : T — R is called a nabla antiderivative of g : T — R,
provided that GV (t) = g(t) holds for all t+ € Ty. Then the nabla integral of g is
defined by

Now we present short introduction of diamond—« derivative as given in [1, 19].
Let T be a time scale and f(t) be differentiable on T in the A and V senses. For
t € Tk, where TF = T* N Ty, the diamond—-a dynamic derivative f=(t) is defined by

ety =af>t)+(1-a)fY(t), 0<as<l

Thus f is diamond—« differentiable if and only if f is A and V differentiable.
The diamond-« derivative reduces to the standard A-derivative for o = 1, or the

standard V-derivative for & = 0. It represents a weighted dynamic derivative for
a € (0,1).

Theorem 2.3 ([19]). Let f,g: T — R be diamond-« differentiable at t € T and we
write f7(t) = f(o(t)), g7 (t) = g(a(t)), [7(t) = f(p(t)) and g°(t) = g(p(t)). Then
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(i) f+g:T — R is diamond-a differentiable at t € T, with
(f £9)°(t) = f(t) £ g°(t).
(i) fg:T — R is diamond-a differentiable at t € T, with
(f9)°= () = [ (£)g(t) + af7 (g™ (t) + (1 — @) f*(£)g™ ().

(791) For g(t)g®(t)g(t) # 0, 5 : T — R is diamond-« differentiable at t € T, with

(f) ’ (1) = £ W97 (t) = af?(t)g"(t)g>(t) — (1 — o) f*(t)g” (1)g" (t)
. 91y (09" (1) |

Definition 2.4 ([19]). Let a,t € T and h : T — R. Then the diamond—« integral
from a to t of h is defined by

/ath(s)%saLth(S)AS+(1a)/ath(s)vs, 0<a<l,

provided that there exist delta and nabla integrals of h on T.

Theorem 2.5 ([19]). Let a,b,t € T, ¢ € R. Assume that f(s) and g(s) are oq—
integrable functions on [a,b]t. Then

(D) [i1f(s) £ g(s)] oas= [, f(s)oasE [} g(s)oas.
(i) [icf(s)oas=c[[(s)oas
(iii) [} f(s)oas=— [ f(s)oas.
(i) [Lf(5)0as= [r F(s)oas+ [y f(5)oas.
(v) [ F(5) 00 s =0.
We need the following results.

Definition 2.6 ([10]). A function f: T — R is called convex on It = I NT, where I
is an interval of R (open or closed), if

Fixt+ (1 =x)s) < xf(t)+ (1= x)f(s), (2.1)

for all ¢,s € It and all x € [0, 1] such that xt + (1 — x)s € I.

The function f is strictly convex on It if the inequality (2.1) is strict for distinct
t,s € It and x € (0,1).

The function f is concave (respectively, strictly concave) on Ir, if —f is convex
(respectively, strictly convex).
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Theorem 2.7 ([1]). Let a,b € T and c¢,d € R. Suppose that g € C([a, b]1, (¢,d)) and
h € C([a, blT, R) with ff [h(s)]|oas > 0. If & € C((c,d),R) is convez, then generalized
Jensen’s inequality is

(f [(s) ) < Jah)I2 (9(5) 0a's. 22)
f |h f |h |<>a5

If ® is strictly convex, then the inequality < can be replaced by <.

Theorem 2.8 ([16]). Let w, f,g € C([a,blT,R) be oq—integrable functions, where w,
g #0. If§>0, then

(2 @)1 @) oa z) e
/ [w@)llf @) ”f | O . (2.3)
(2 1)l lg
Inequality (2.3) is called Radon’s inequality on time scales and is reversed for

—1<¢<0.

3. Main Results

In order to present our main results, first we present a simple proof for an extension
of Radon’s inequality on time scales.

Theorem 3.1. Let w, f,g € C([a,b]T,R) be oo —integrable functions with f: |w(x)] on
x>0and g+#0. If B > 2, then

b 7 () @)l jw(z |\f
</ w(x”w> J7 ho(e)lgta |<>a / voey

Proof. The right-hand side of (3.1) takes the form

/a lg(x)l " _/a ( NG (3.2)

l9()|77)

Applying Radon’s inequality (2.3), the inequality (3.2) becomes

/b|’lﬂ(1')||f(l')’8<>a - (f [w(@)|[f ()] oa 95)2_1. (3.3)
a | (f |w ||g ﬁ 1<>ax>

b b wl(T X ﬁ
[ l@lg@ g = MDD, (5.4)

Note that
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Applying reverse Radon’s inequality on right—hand side of (3.4), we get

1
2 - (f [w(@)llg(@)| o w)
[ g ) .
i ——T B
’ . (f |w(z) x) o
a Oé
From (3.3) and (3.5), we get the proof of the desired result. O

Remark 3.2. Let a=1,T=Z,a=1,b=n+1, w=1, f(k) =2 € [0,+00) and
g(k) = yi € (0,400) for k € {1,2,...,n}. Then (3.1) reduces to (1.1).

Remark 3.3. Let « =1, T=Z,a=1,b=n+1, w =1, f(k) = 21 € R and
g(k) = yi € (0,400) for k € {1,2,...,n}. If B =2, then (3.1) reduces to

M ey (3:5)

which is called Bergstrom’s inequality or Titu Andreescu’s inequality, or Engel’s in-
equality in literature as given in /4, 5, 8, 14/ with equality if and only if % =22 —

. Y2
yn :

The following inequality is called the dynamic weighted power mean inequality on
time scales.

Corollary 3.4. Let w, f € C([a,b]r,R) be oq—integrable functions with ff |w(z)| 0a
x>0. If n >mn1 >0 and n2 = 21, then

(f lw(z)||f(z |m<>am> (f [w(w ||f |772<> m)w (3.7)
J; lw(@)] oo J o)

Proof. Set 5 =2 (%) = % > 2 and g = 1. The inequality (3.1) reduces to

n2

(wa(x)|oax> (f [w(@)|]f(x)] oa ) /|w MF@E onz. (38)

f lw(z)| oa ©
Replacing |f(z)| by |f(z)|™ and taking power 7]% on both sides of (3.8), we get

( / |w<x>|<>a:c> ( / ()| ()™ x>
. x
s( [ w@ls@) x> . (3.9)

This completes the desired result. O
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Remark 3.5. If weset a =1, T=Z,a=1,b=n+1, w(k) = pr € (0,400) and
f(k) =z € [0,400) for k € {1,2,...,n}, then (3.7) reduces to (1.2). Further, if
> pr =1 and 7, =7, then (1.2) reduces to

1

n % n EITe
2
> prat < (> pei™ )
k=1 k=1

Now we present Cauchy—Schwarz’s inequality on time scales.

as given in [11].

Corollary 3.6. Let w, f,g € C([a,blr,R) be on—integrable functions. We have:

( / @I @) % ) 2
(/ w(@)]|f(a )(/ w(@)]lg(e ) (3.10)

Proof. Setting 8 = 2 and replacing |w(x)| by |w(z)g(z)| in (3.1), the inequality
(3.10) follows. O

Remark 3.7. If weset a=1,T=Z,a=1,b=n+1, w=1, f(k) =z € R and
g(k) =yr € Rfor k € {1,2,...,n}, then (3.10) reduces to (1.3).

Corollary 3.8. Let w, f € C([a,b]r,R — {0}) be oo —integrable functions. If § > 2,
then

b B b b ) A-1
< / |w<x>|f<x>|<>ax> << / w(xn%ax) ( / |f<x>ﬂ—1<>ax> (31

Proof. Let W,F,G € C([a,b]T,R) be ¢,—integrable functions, neither W = 0 nor
G =0. If 8 > 2, then (3.1) takes the form

b ([ @) WEIFE)? ||F
(/a |W(:c)|<>ax> f:|W( ||G / \G O T

Putting G = 1 and replacing |W (z)| by |f(x)|/3%1 and |F(z)| by \w(x)|\f(x)|ﬁ_fll, we
get (3.11). O
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Remark 39. Let a =1, T =2Z,a=1,b=n+1, wk) = pr € (0,+00) and
f(k) =z € (0,+00) for k € {1,2,...,n}. If 8 > 2, then (3.11) reduces to

n B n n 5 p—1
(zpkxk) < (ng) (z ) , 512
k=1 k=1 k=1

which is symmetric form of Holder’s inequality, as given in [13].
The following result is a generalization of Nesbitt’s inequality on time scales.

Theorem 3.10. Let w, f € C([a,b]T,R — {0}) be on— integrable functions. If v > 1,

n>m >0, m =2 Q= [ |w@)|f(@)" caz and Q> sup |f(z)|", then
z€la,b]r

( I (=) )( Q )7(1?—)
(7 w(a |<>ax—1) S [w(@)] oq @
@)™ \"
/ @) () % ® (313)

Proof. Applying Jensen’s inequality for v > 1, we get

(£ e (s24765) =)
g(/abw(xﬂoa) /|w (%)7%% (3.14)

Now applying Radon’s inequality (3.1), we get

|’72
/' ( |f<>|m)°“””
- [ ( >m>~l>w
—Tf@)m )
b (f |w(x)||f(x |’71<>ax>%
</ i) x) P (@) (@ — [f@)") oz
(U7 lw(w) o z) ( Q )
(f |w(z |<>a9:—1> f lw(z)| oq =
(z)|™ K (fb|wx Oa x)ﬂ{ 0 2 (3-1)
(/ v < R )m)w>>(f (@) oaz—1) (f;’w(xnoax) |

(3.15)

Y

Thus
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Combining (3.14) and (3.15), we get the desired claim. O

Remark 3.11. If weset a=1,T=Z,a=1,b=n+1, w =1, f(k) =z € (0, +0)
for k€ {1,2,...,n} and } z* > max x}*, then (3.13) reduces to
k=1

n 7(%_ ) vy
1

<(nf1)7) n Si # : (3.16)

as given in [20].
Further, if we take 91 =1,y =1, n =3, 1 = x, x5 = y and 3 = 2, then (3.16)
takes the form

n2—1 N2 N2 12
3<:c+y+z> o2 Yy z (3.17)

= + + .
2 3 Ty+z z+x x+y
Inequality (3.17) is called the generalized Nesbitt’s inequality as given in [20].

The following result is another consequence of Radon’s inequality on time scales.

Theorem 3.12. Let w, f € C([a,b]r,R — {0}) be o, —integrable functions. If c; €

B!
[07+OO)7 C2,C3,C4 € (07+OO) ’YaCN‘i A€ [1 +OO) and C3 (f |U} Hf( )‘ ) >
e sup [f(@)], then

z€la,blr
(cl (f |w(x |<>a + 02 </ ol ) YC—KA+1
w(z)| 00 x
(03 (f; lw(z)| o0 x) — 04

b RA=7C 1
w(z)||f(x)| onz <|—-—
([iwenren ) ()
b b K A
/w(l‘)|<01 </ Iw(x)lf(x)loax> +C2|f($)|“> Oa T

b 1
lw ()| o L. (3.18)
g (es (J2 @Il @) 00 )~ exl @) )

Proof. We obtain the following result by applying Radon’s inequality given in (2.3),
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as

(1w oa )
{ffIw (03(f lw(@)][f ()] o »”U) —C4|f(36)\7)<>049c}C

/|w { i C}oax. (3.19)
(cs (J2 @)l f @)l 00 z) " = calf@))

Applying (2.2) and (3.19), the right-hand side of (3.18) takes the form

(f |w(x ){/ |w(x (Cl (/ab|w(a:)||f(a:)|<>ax> _|_62|f(1,)|l<a> <>ax}

/b| (){ 1 }
X w(z O T
‘ (s (7 ot llf @) o 2) " = e s@l?)

¢+1

z(/ w(z)] o ) h
{or (J2 @) o 2) (J @@ 00 2) "+ 2 [ @l f @] oaz )
[eax)’
)

X

{es (J lo@) oa ) (J? fw(@) (o — e [ (@) @) o0 a}

C+1=-A
r b w(x z)[oax)” A
{er (1w oa ) (17 Wot@lls @) x) bz |
X 2 .
b w(x T)|CaT v C
{es (1wl oa z) (12 0@ @) 0ns)" = g BRI L

Therefore, the inequality (3.18) follows. O

Remark 3.13. If weset a =1, T=Z,a=1,b=n+1,w =1, f(k) =z € (0,400)
for k € {1,2,...,n}, X, = Z z, and c3 <kzn:1xk> > ¢y 1I<n]?<xnxz, then (3.18)
reduces to

(e1n® + c) P YS—RAHT Y RA=AC

(c3n? — cq)¢ "

1 n n 1
L (;1 (1 X5 + ca) ) Y— (3.20)

=1 (caXn — 6493;@)(

3
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as given in [5].

Corollary 3.14. Let w,f € C([a,b]T,R — {0}) be on—integrable functions. If
1 € [0,400), ca,c3,¢4 € (0,400), B € [2,4+00) and c;;f: lw(z)||f ()] 00 z >

cs sup |[f(z)], then
z€[a,b]r

(e 2 1w@) o0 2+ 5 s, .
s J7 @) o @ — e </ e '%) (/ |w($)|f(w)|<>aw>

b clf w(@)||f(2)] o0z +c |f(at>|)ﬁ
g/ lw(z)| - 2
es [ |w(@)|| f(2)] 00 T — ca| f(2))]

O . (3.21)

Proof. By applying (3.1), the right-hand side of (3.21) becomes

/bl - clf Jw ()| f( >|<>ax+c2|f(m)|)ﬁ
03f [w(@)||f(x)] 00  — cal f(z)]

b 2 {0 @) (o 2 W@ f@) 0w+ 2l f@)]) 0uz)
§ </ e x) [ w@] (e [P @l /@) 0 @ — calf@) ) oaw
(3.22)

Thus inequality (3.21) follows. O

Remark 3.15. If weset a=1,T=Z,a=1,b=n+1,w =1, f(k) =z € (0,+0)
for k€ {1,2,...,n}, X;, = > x and c3 (Z xk> > ¢4 max xy, then (3.21) reduces
k=1 k=1 1<k<n

to

5
(canch) 28 A1 (a1 X + comyg)
XP-1 < 3.23

c3n — ¢y Z c3 X, — Caxp ( )

which is similar to an inequality given in [3].

Corollary 3.16. Let w, f € C([a blt, R —{0}) be on—integrable functions. If cs,cq €
(0, +0), B € [2,4+00) and 03f |w(@)]|f(x)] 0o & > ca sup |f(z)], then

z€a,b]r

bwm 3
<If|w H_C4</I Dllfa |>

b ()P }
< wlz Oq . 3.24
/a hut )|{03f lw(@)||f(2)| 00 & — cal f ()| .
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Proof. Putting ¢; = 0, co = 1 and replacing 8 by S+ 1 in (3.21), the inequality
(3.24) follows. O

Remark 3.17. If we set &« = 1, then we get delta versions and if we set o = 0, then
we get nabla versions of diamond—« integral operator inequalities presented in this
article.

Also, if we set T = Z, then we get discrete versions and if we set T = R, then we
get continuous versions of diamond—« integral operator inequalities presented in this
article.

4. Conclusion and Future Work

There have been recent developments of the theory and applications of dynamic in-
equalities on time scales. In this research article, we have presented some dynamic
inequalities on diamond—« calculus, which is the linear combination of the delta
and nabla integrals. Some generalizations and applications of Radon’s inequality,
Bergstrom’s inequality, Nesbitt’s inequality and other dynamic inequalities on time
scales are also given in [17, 18].

In the future research, we can generalize the well-known inequalities using func-
tional generalization, n—tuple diamond—« integral, fractional Riemann—Liouville inte-
gral, quantum calculus and «,—symmetric quantum calculus.
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