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Abstract

In this paper we study the existence, uniqueness and other properties
of solutions of a certain nonlinear neutral type Volterra integrodifferential
equation. The Banach fixed point theorem and a certain integral inequal-
ity with explicit estimate are used to establish the results.

1 Introduction

Let R™ denotes the real n-dimensional Fuclidean space with appropriate norm
denoted by |.|. We denote by Ry = [0,00) the given subset of R, the set of real
numbers and E = R™ x R" and C(A, B) the class of continuous functions from
the set A to the set B. In 1996 A. Constantin [3] studied the global existence
of solution of the integrodifferential equation

¥ (t)=F t,x(t),/K(t,&m(s))ds 2 (0) =0, (1.1)
0

by using the topological transversality argument and a certain integral inequality
with explicit estimate on the unknown function (see also [7,10]). In [5, p.185] C.
Corduneanu dealt with the Volterra functional-differential equation of the form

o' (t) + (La’) (1) + f (x (1)) = g (1), (1.2)

in which the operator L is defined by

(Lz) (t) = / k() 2 (s) ds, (1.3)
0
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2 Neutral type Volterra integrodifferential equation

for t € Ry. In the literature there are many papers dealing with the special and
even more general versions of equations (1.1) and (1.2) by using different tech-
niques (see [1,5,6,9]). Owing to the importance of equations of the forms (1.1)
and (1.2) in applications, in the present paper we study the existence, unique-
ness and other properties of solutions of the following neutral type Volterra
integrodifferential equation

v () =1ty ®, / g(t,0.y(0) .y (o)) do |, (1.4)
0

with the given initial condition

y (0) = wo, (1.5)

fort € Ry, where f € C(Ry x R x R" x R",R")and g € C (R% x R™ x R",R").
The main tools employed in the analysis are based on the applications of the
well known Banach fixed point theorem (see [5, p. 37]) coupled with Bielecki
type norm [2] and a suitable integral inequality with explicit estimate ( see [8,
Theorems 1.4.1 and 3.5.5]).

2 Existence and uniqueness

For a function y(t) and its derivative y’ () in C' (R4, R™) we denote by |y (t)|p =
ly (£)| + |y’ ()] . Let S be the space of those functions (¢ (t), ¢’ (t)) € E which
are continuous for ¢t € R and fulfil the condition

¢ (t)| g = o(exp (At)). (2.1)
for t € Ry, where A > 0 is a constant. In the space S we define the norm

Gls= ;¢ g, [2@lpex»(-X). (2:2)

It is easy to see that S with norm defined in (2.2) is a Banach space. We note
that the condition (2.1) implies that there exists a constant N > 0 such that
|6 (t)|p < Nexp(At) for t € R;. Using this fact in (2.2) we observe that

|¢lg < N. (2.3)

We need the following integral inequality similar to those of given in [8, Theo-
rems 1.4.1 and 3.3.5]. We shall state it in the following lemma for completeness.

Lemma. Let u(t),f(t) € C(R4+,Ry) and for 0 < s < t < oo, e(t,s),
%e(t,s),k( s) € C (R%,Ry) and ¢ > 0 is a constant. If

t
c—l—/ f(s)u(s)+e(t,s)u /k;sa ds, (2.4)
0
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for t € R4, then

u(t) < cexp ( [5G+ a0 ds> , (2.5)
0
for t € R4, where
At) =el(tt)+ / {k (t,o) + %e (t, 0)}d0. (2.6)
0

Proof. Define a function w(t) by the right hand side of (2.4). Then w (t) >
0,w(0) =c,u(t) <w(t), w(t) is nondecreasing in ¢ and

t

w (t)=f)ut)+e(t,t)u /8—ets ds—i—/k(t,a)u(a)da

0
t 5 ¢
<fRw()+e(tt)w —e(t,s)w(s)ds+ [ k(t,o)w(o)do
o[ |
<[ +A@]w(t). (2.7)
The inequality (2.7) implies the estimate
w (t) < cexp / [f(s)+ A(s)]ds ] . (2.8)

0

Using (2.8) in u (t) < w () we get the required inequality in (2.5).
Now we are in a position to formulate the main result of this section.

Theorem 1. Assume that
(i) the functions f and ¢ in equation (1.4) satisfy the conditions

Ifty,zu) = f G520 <kly—gl+|z = 2]+ [u—aul, (29

lg(t,y,2) —g(t,9,2)| <h(ts)ly— gl + |z — 2], (2.10)

where k > 0 is a constant and h € C' (R+, R+) ,
(ii) for A asin (2.1)
(a) there exists a nonnegative constant A such that a < 1 and

t
) + /H )ds < aexp (M), (2.11)
0
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for t € Ry, where

H (t) = kexp (\t) + / h(t,o)exp (\o)do, (2.12)
0

(b) there exists a nonnegative constant § such that

t

ol + |f t,o,o,/g(t,a,omda
0

S

¢

—|—/ f 8,0,0,/9(8,0,0,0) do ||ds < Bexp (). (2.13)
0 0

Then the initial value problem (IVP for short) (1.4)-(1.5) has a unique solution

on R,.
Proof. Let y(t) € S and define the operator T by

t s

(Ty) (t) =yo + / flsvy(s),y (s) ,/g (s,0,y(0),y (0))do |ds. (2.14)

0 0

Differentiating both sides of (2.14) with respect to ¢t we get

(Ty) ()= F(ty().y (t)’/g(t,my(a),?/ (o)) do | . (2.15)
0

First we shall show that Ty maps S into itself. Evidently Ty is continuous on
Ry and Ty € R". We verify that (2.1) is fulfilled. From (2.14), (2.15), using
the hypotheses and (2.3) we have

(Ty) (O] + |(Ty) (1)

§|y0|+/ f s7y<s>,y'<s>,/g<s,o,y<o>,y'<o>>do

9(8,0,0,0)do | |ds

+
O\w
~
@»
<o
=
O\m
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+

f (t,y(t),z/ (t)ﬁ/g(t,a,y(a)vy’ (0))d0)

0

t
—f (t,0,0,/g(t,m0,0)dU)
0
t
f (t,0,0,/g(t,o,0,0) da)
0

< Bexp (At) +/{k )|+ 1y (s H/h(&o) [Iy(0)|+|y'(0)|]d0} ds

0

+

+elly O+ 1y O + / h(t,0) [ly (o) + 1y’ (o)l] do
0

<ﬂexp()\t)+|y|5{/H(s)d8+H(t)}
0

< [B+ Na]exp (At). (2.16)
From (2.16) it follows that Ty € S. This proves that 7" maps S into itself.

Next, we verify that the operator T is a contraction map. Let y (t),z (t) € S.
From (2.14), (2.15) and using the hypotheses we have

(Ty) (t) = (T=) (W) + [(Ty)" (t) = (T=)" (¢)|

SO/ f (S,y(é‘),y’(S)70/9(8,0711(0),1/’(0))610)
—f (s,z(s),z’ (s),/g(s,a,z(a),z’ (U))da)

0

f(t,y(t),y’(t) /g(tay( ) y’(U))dU)

ds

+

—f (t,z(t),z’ (t),/g(t,a,z(a),z’ (U))d()’)
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t

S/{ klly (s) =z ()| + [y (s) = 2" (s)]]

0
+/h<s,a> [9(0) — 2 (0)] + ¥ (0) — 2’ (o)} do § ds
0
TE(y (8) - 2 (@) + 1 (8) — 2 ()]

+/h (t,0) [ly (o) =z (o) + |y (o) — 2" (0)[] do
0

t

<ly—zlg /H(s)ds—i—H(t)
0

<l|y — z|gaexp (At). (2.17)

From (2.17) we observe that
Ty —Tzlg < aly—2g.

Since a < 1, it follows from Banach fixed point theorem (see [5, p. 37]) that T
has a unique fixed point in S. The fixed point of T' is however a solution of IVP
(1.4)-(1.5). The proof is complete.

Remark 1. The norm |.|g defined in (2.2) was first used by Bielecki [2] for
proving global existence and uniqueness of solutions of ordinary differential
equations. For a detailed discussion related to this topic, see [4] and the refer-
ences cited therein.

The following theorem deals with the uniqueness of solutions of IVP (1.4)-
(1.5) in the whole space R™, without existence part.

Theorem 2. Assume that the functions f and g in equation (1.4) satisfy the
conditions

If Gy zu) = f (49, 2,0)] < dlly =gl + [z = 2] + [u —al, (2.18)

9 (t:y,2) =g (t,9,2)| <7 (L) [ly — 9 + [z = 2], (2.19)

where d is a nonnegative constant such that d < 1 and for 0 < s < t <
o0, r(t,s), %r (t,s) € C (R2,R,). Then the IVP (1.4)-(1.5) has at most one
solution on R .
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Proof. Let y; (t) and y» (t) be two solutions of IVP (1.4)-(1.5) and wu (t) =
ly1 (t) — y2 (t)] + |yi (t) — y4 ()| . Then by hypotheses we have

y< [y ) (5). /g<soyl<a> ¥, (o)) do

—f

/ 3?/1

0

<s ya (5) 45 (5), /g<say2< WAL ))da) ds
0

+f(t Y1 ( /t
f(t v 0/9t0y2 y;<a>>da)

/{ dly1 (s) = y2 ()| + 1 (s) — w2 (5)]]

+/T (s,0) [ly1 (o) = y2 ()| + ¥ (0) — w5 (0)] da} ds

0

+dlyr (8) = y2 (D] + |1 (¢) — w5 ()]

t

+ [ 10 [0 @) = @1+ @)~ s ) d. (2:20)
From (2.20) we observe that

S

u(t) < ?ld/ du (s) +r(t,s)u(s) +/r(s,o)u(0) do p ds. (2.21)
0

0

Now a suitable application of Lemma (with e(t, s) = k(t,s) = r(t,s) and ¢ = 0)

to (2.21) yields
ly1 (8) = y2 (D) + [y1 () — 5 ()] <0,

which implies y; (t) = y2 (t) for ¢ € Ry. Thus there is at most one solution to
the IVP (1.4)-(1.5) on Ry.

3 Boundedness and continuous dependence

In this section we shall study the boundedness of solutions of IVP (1.4)-(1.5)
and the continuous dependence of solutions of equation (1.4) on the given initial
data and the functions involved therein.
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The following theorem contains the estimate on the solution of IVP (1.4)-
(1.5).

Theorem 3. Assume that
|f (t,y, z,w)| < yllyl + [2] + |ul, (3.1)

3.1

lg (88,9, 2)| < q(t,) [Jyl + 1211, (3-2)

where 7 is a nonnegative constant such that v < 1 and for 0 < s <t < oo,

q(t,s), %q(t, s) € C(R2,Ry). If y(t), t € Ry is any solution of IVP (1.4)-
(1.5), then

Mm+w%wsﬂ?vat/Ljv+Awﬂw L 63
0

for t € Ry, where
1 / 0
A0 = e+ [{ato+ Jatofa|. ey
0

Proof. Using the fact that y(t) is a solution of IVP (1.4)-(1.5) and the hy-
potheses we have

ly )|+ 1y ()] < Iyo|+/ f (s,y(S)w’ (8),/9(870,11(0)71/ (0))d0) ds
0 0

-Fftw@%y&%/gwmyWLMWDM

0
t s

<lool+ [l @+l G+ [ a(s.0) (@) + 1y @)ldo pds

0 0

+y[ly O+ 1" O + /q (t,0) [ly (o) + 1y’ (o) lldo. (3-5)
0

From (3.5) we observe that

t

ly @1+ ()] < = +1/{ Yy () + 1y ($)ll+a (t ) [ly ()] + 1y (s)]]

T 1l—9 1-—v
0

+/q(8,0) [y (o) + I/ (U)Hdo}ds. (3.6)
0
Now a suitable application of Lemma to (3.6) yields (3.3).
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Remark 2. We note that the estimate obtained in (3.3) yields not only the
bound on the solution y(t) of IVP (1.4)-(1.5) but also the bound on y’ (¢) for
t € Ry. If the estimate on the right hand side in (3.3) is bounded, then the
solution y(¢) of IVP (1.4)-(1.5) and also y’ (t) are bounded on R..

The next theorem deals with the continuous dependence of solutions of equa-
tion (1.4) on given initial values.

Theorem 4. Assume that the functions f, g in equation (1.4) satisfy the con-
ditions (2.18), (2.19). Let w1 (¢t) and y2 (¢) be the solutions of equation (1.4)
with the given initial conditions

y1(0) = c1, (3.7)
and

Y2 (0) = ca, (3.8)
respectively,where ¢y, ¢y are constants. Then

t

Cc1 — C
10— O +1uh (0 -0 < T2 ep | [
0

for t € Ry,, where

B(f)= r(t,t)+/{r(t,a)+gtr(t,a)}da . (3.10)

Proof. Let u(t) = |y1 (t) —y2 ()| + |¥i (t) — y4 (t)| for ¢ € Ry. From the
hypotheses we have

t s

uwﬁkrwﬁ+/f &m@%%@%/ﬂ%mw@%%@”

0 0

S

f &m@%%@%/ﬁ@ﬁﬂﬂ@d&@ﬁ s

0

+ftmumm@»/g@mmwxmw»
0

_f t,y2 (t) 7yl2 (t) ’ g (ta 7, Y2 (U) ?y/2 (U))

S —_ .
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< |c1c2+/{ Al (5) — 2 ()] + I (5) — w4 (5)]]
0

+ [ r(5.0) I (0) = 12 @)1+ 144 (0) — 3 ) dor { ds

0

[l (8) — v (8] + 194 (8) — vl (1))
+ [ 100 151 (@) = 12 )] + 18} (0) 5 (l}do: (3.11)
0
From (3.11) we observe that

ul(t) < |Ci:22\ +1id/ du(s)—|—r(t,s)u(s)+/r(s,a)u(0)do ds.
0 0

(3.12)
Now an application of Lemma to (3.12) yields the bound in (3.9), which shows
the dependency of solutions of equation (1.4) on given initial values.

Next, we consider the IVP (1.4)-(1.5) and the corresponding IVP
¢
Z(t)=F|tz(t),2 (t) ,/G (t,o,2(0),2 (0))do | ,2(0) =29,  (3.13)
0

fort € Ry, where F € C(Ry X R" x R® x R",R")and G € C' (R% x R™ x R",R").

The following theorem deals with the continuous dependence of solutions of
IVP (1.4)-(1.5) on the functions involved therein.

Theorem 5. Assume that the functions f, g in equation (1.4) satisfy the con-
ditions (2.18), (2.19) and

t s

|y0—z0|+/ f s,z(s)72'(3),/g(s,o,z(o),z’(a))da

0 0

S

—-F s,z(s),z’(s),/G(s,a,z(a),z'(a))do ds
0

+\|f t,z(t),z'(t),/g(t,a,z(a),z'(a))da

0
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—F (t, 2 (t),2 (t), / G(t,o,2(0),7 (0)) da) <e, (3.14)

0
where yo, f,g and zg, F, G are as in IVP (1.4)-(1.5) and IVP (3.13), € > 0 is
a constant and z(t) is a solution of IVP (3.13). Then the solution y(t) of IVP
(1.4)-(1.5) depends continuously on the functions involved therein.

Proof. Let u(t) = |y(t) — 2z ()| + |y (t) — 2’ ()| for t € R4+. From the hy-
potheses we have

t

u(t) < lyo — 20| +/

0

f (s,y(S),y' (8)»/9(8,0,y(0),y’ (0))d0>
0
ds

—f(&2®%5@%/9®ﬁﬂ0ﬂﬂW®ﬁh)

f&ﬂ@%iﬁh/g@mZWLXWDw)
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+d(ly (t) =z (O] + Iy () — 2" (1)]]

t

+/7“(t,0) ly (@) = 2 (o) + 1y (o) = 2’ (o) []do. (3.15)
0
From (3.15) we observe that

u(t) < 1id+ﬁ du(s)+r(t,s)u(s)+/r(s,0)u(0)da ds. (3.16)
0 0

Now a suitable application of Lemma to (3.16) yields

u(t) < 1fdexp /thdHa(s)] ds |, (3.17)
0

for t € Ry, where B(t) is given by (3.10). From (3.17) it follows that the solu-
tions of IVP (1.4)-(1.5) depends continuously on the functions involved therein.

Remark 3. We note that our approach to the study of IVP (1.4)-(1.5) is
different from those in [3,5] and we believe that the results given here are of
independent interest. We also note that the idea employed here can be extended
to the study of higher order integrodifferential equation of the form

g () = 1 (L @)™ 05" (1), Qu (1) (3.18)
with the given initial conditions
y ¥ (0) = cp,k=0,1,...,n—1, (3.19)

where
t

Qut) = /g <t, o,y (o), ..., y(”fl) (o) ,y(") (cr)) do. (3.20)
0

Naturally, these considerations will make the analysis more complicated. How-
ever, the detailed discussion of such results is left to another place.
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