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Degenerate Hermite poly-Bernoulli numbers
and polynomials with g-parameter

Waseem A. Khan, Idrees A. Khan and Musharraf Ali

Abstract. In this paper, we introduce a new class of degenerate Hermite poly-
Bernoulli polynomials with g-parameter and give some identities of these poly-
nomials related to the Stirling numbers of the second kind. Some implicit sum-
mation formulae and general symmetry identities are derived by using different
analytical means and applying generating functions. These results extend some
known summations and identities of degenerate Hermite poly-Bernoulli numbers
and polynomials.

Mathematics Subject Classification (2010): 11B68, 11B73, 11B75, 33C45.

Keywords: Hermite polynomials, degenerate g-poly-Bernoulli polynomials, de-
generate Hermite g-poly-Bernoulli polynomials, summation formulae, symmetric
identities.

1. Introduction

The special polynomials of more than one variable provide new means of analy-
sis for the solution of wide class of partial differential equations often encountered in
physical problems. The importance of multi-variable Hermite polynomials has been
recognized [6] and these polynomials have been exploited to deal with quantum me-
chanical and optical beam transport problems.

It happens very often that the solution of a given problem in physics or applied
mathematics requires the evaluation of infinite sums, involving special functions. Prob-
lems of this type arise, for example, in the computation of the higher-order moments
of a distribution or to evaluate transition matrix elements in quantum mechanics. In
[7], [8], [9], [19], [20], [21], [22], it has been shown that the summation formulae of
special functions, encountered in applications ranging from electromagnetic process
to combinatorics can be written in terms of Hermite polynomials of more than one
variable.
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The 2-variable Kampe de Feriet generalization of the Hermite polynomials [3]
and [8] are defined as

n27‘

n(z,y) _nlzr'n—% (1.1)

These polynomials are specified by the generating function:

ot ¢
=S o) (12)
n=0
and reduce to the ordinary Hermite polynomials H,, (x) (see [1]) when y = —1 and =

is replaced by 2z.
In (2016), Khan [13] introduced the degenerate Hermite polynomials of two
variables by means of the following generating function:

Y

(1+M)%(1+ X)X ZH T,y \)—, (1.3)

where A # 0. Since (1 + At)x —» ef as A —» 0, it is evident that (1.3) reduces to
(1.2). That is Hy(z,y) limiting case of Hy,(x,y; A) when A — 0.
The following representation of degenerate Hermite polynomials H,,(z,y;\) is
given by
(%]
Hy(z,y;0) =nl>
r=0
Since /\limo H,(z,y; \) = Hp(z,y), (1.1) is a limiting case of (1.4).
—
For X € C, Carlitz introduced the degenerate Bernoulli polynomials by means of the
following generating function:

(_§>n72r<_%)r(_)‘)n_r
ri(n —2r)! ’

(1.4)

t

Tt = Zﬁnﬂ . (see [, (18], 17)  (15)

so that o h
=3 (5 )8 (5), (16)

When z =0, 8,(\) = 8,(0; \) are called the degenerate Bernoulli numbers.
From (1.5), we note that

= " t .
Z lim fp(r;A\)— = lim ——— (1 + A\f)>
A0 nl o A—=0 (14+ M) —1
t e t"
=G ¢ :ZBn(x) T (1.7)
n=0

where B,,(z) are called the Bernoulli polynomials (see [1]-[25]).
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The classical polylogarithm function Lig(z) is

o0

Lig(2) = %(1@ €7) (see [13], [14], [16]) (1.8)
so for k <1,
Lix(2) = —In(1 — 2), Lig(z) = 1% Lia() = jz)z’

The poly-Bernoulli polynomials are given by

oo

Lip(1—e7) , t"
— a1 t— ;Bg’“(x)a, (see [2], [12], [13]). (1.9)
For k =1 in (1.9), we have
Lif(l—e7?) .t . tn
e = e _;}Bn(x)a. (1.10)

From (1.7) and (1.10), we have
BV (z) = Bu(x).

Very recently, Khan [13] introduced the degenerate Hermite poly-Bernoulli polyno-
mials of two variables g ,6’,(112(30, y; A) by means of the following generating function:

(Lik(l_et))a(l+/\t)§(l+>\t2)§ :iH5<k>(gg y~A)ﬁ (1.11)
(1+)\t)%—1 ~ n RS n!7 .
so that
n k
B (@,y:%) = Z_( ) O i ), (112
The Stirling number of the first kind is given by
@) =a(z—1)-(x—n+1)=>_ Si(n,D)a',(n>0), (1.13)
1=0
and the Stirling number of the second kind is defined by generating function:
(e —1) :n!ZSQ(l,n)ﬁ. (1.14)

l=n

A generalized falling factorial sum o (n; A) can be defined by the generating function
[25]
> DY) e |
> k(iAo = L0 : (1.15)
k=0 ’

(14 Xt)> —1
Note that
lim oy (n; A) = Sk(n).
A—0
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The object of this paper as follows, we first give definition of the degenerate Hermite
poly-Bernoulli polynomials Hﬁék) (x,y; A) with g-parameter and then extend and il-
lustrate how, a connection between Hermite and Bernoulli polynomials can yield new
expansions and representations. Some implicit summation formulae and general sym-
metry identities are derived. These results establish a link between these families
of polynomials (namely degenerate Hermite and degenerate g-poly-Bernoulli polyno-
mials).

2. g-analogue of degenerate Hermite poly-Bernoulli polynomials

In this section, we introduce g-analogue of degenerate of Hermite-poly-Bernoulli
numbers and polynomials and its properties.

Definition 2.1. For A € C, k € Z and n > 0, 0 < ¢ < 1, we introduce g-analogue of
degenerate Hermite poly-Bernoulli polynomials by means of the following generating
function:
Li q( )
(1+Aw% 1

Y

(14 X)X (14 12)% = }:Hﬂnq _ (2.1)

’ﬂ

where Lig o( Z i is the k-th g-polylogarithm function (see [6], [10], [23]).

When z =y = 0 in (2.1), T(Lk)(/\) = Hﬁr(l )(0,0;)\) are called the g-analogue of
degenerate poly-Bernoulli numbers.
Note that
HBNY (@, 55 ) = HBng (2,55 \)
and
hm Hﬂn q(x Y; A) = HBn’f[)I(x,y).

Remark 2.2. For y = 0 in (2.1), the result reduces to the g-analogue of degenerate
poly-Bernoulli polynomials of Jung and Ryoo [10, p. 32, Eq. (2.1)] defined as

Ligq(1 — )
(+Mb—1

Theorem 2.3. For A\ € C, k€ Z andn >0, 0<q < 1, we have

(14 M)% = }:5 (ke (2.2)

n=0

n

B (@, \) = Z( )5““)( YHyu (2,55 \). (2.3)

=0

Proof. By using definition (2.1), we have
o0

" Ligg(1—
(k) z, ’)\ A k,q

i“>%im@w
" n=0

=0

wﬂ+Aﬂﬂl+M)%
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O CICATPVa (Z( ) 8 Ao A)) a
n=0 =0

n=0
Comparing the coefficients of % in both sides, we get (2.3). g
Theorem 2.4. For n > 0, we have
@S (") Bm .
Hﬁn,l(x7y7)‘)_ Z ( m ) m+1Hﬁnfm($7y7)‘>' (24)

m=0

Proof. Consider equation(2.1) we have

(k) tn B Lik,l(l — eft) 1 = 9
— = ———(1+ X)) (1 + At

_(1+/\t)x(1+)\t2)§/t 1 /t 1 1 /t S s (23)
1+ a)F -1 0 e2—1J, e —1 et —1 )y ex—1 '

(k—1)—times

For k =2 in (2.5), we have
n 2\ ¥
Z 5(2)( )L (1+A)> (1+)\t)x/ .
0

= n! (1+)\t)i —1 er —1
B i B (14+ )% (1 + X)X
m_om—i—lm! (1+)\t)x_1
'S Bm

Replacing n by n —m in above equation, we have

_Z Z ( ) m+1Hﬁn m(, y,A)f:!.

n=0m=0

On equating the coefficients of the like powers of t in the above equation, we get the

result (2.4). O
Theorem 2.5. For n > 0, we have
1
1)l+p+1l!5 (p+ 1,0
*) = 2 ’ ). (2.

Proof. From equation (2 1), we have

Z 1189, s A t”' (le q(ltf e~ )> (t(l J(rl/\j);()l;r_)\f)g) ' 27)

Now

1 _ I (1—e ) 1
“Lip,(l—e )= 1 — 2 ==
t t ; [0k t
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P

1
t

Mg

“Z 1)7S5(p, 1)

l+p

=1

w\»—l
Mg

>

tP
l 52 p7 )
11=1 p!

p

_i S~ DL Sap 1) 8
B ' p+1

7'.
1 p:

From equations (2.7) ), we have

—1)rtl g, 1,1)
_Z<Z ] ! (]Z;—tl ) (ZHﬂnxy, )

Replacing n by n — p in the r.h.s of above equation and comparing the coefficients of
t", we get the result (2.6). O

Theorem 2.6. For n > 1, we have

Hﬁy(f;(l“ + Ly A) — g B (2,3 \)

- n Pl Ni4pt1
- < p > (Z([llj)Ll]k(Hl)!S?(p’”l)) Hpp(,y; A). (2.9)
p=1 =0 q

Proof. Using the Definition (2.1), we have

e} 4 ) i
Z Hﬁffé(x + 1,y /\)g - Z Hﬁfffé(m,y; /\)ﬁ
n=0 ’ n=0 :
13 —t 1 Y . t . )
= Lle)( )T (1 )% - M(l FADX (14 AH)R
(1+At)x — (T+A)x —1
= Lig (1 — e )1+ M) (1 + M)
[e%e] (1 _ eft)l+1 - o &
= ——— (1 + )X (1 + At9)>
Y ( )3 (1+ A7)
o0 p—l l+p+l P ) ,
=2 e (D82 (p, U+ 1) | — (1 4+ AR (1 + %)%
p=1 \1=0 y
s} p—1
( 1)l+p+1

Replacing n by n — p in the above equation and comparing the coeflicients of t", we
get the result (2.9). O
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Theorem 2.7. Forn >0, d € N and k € Z, we have
H@(Lkg(x Y; )

d—1 n I+1 l+p+1
_ n i (D) TPTPIS (T + 1, p) l+z A

a=0 =0 p=1

Proof. From equation (2.1), we can be written as

= t"  Lipg(1 —et) - u
() (s \)— = —20 = = (] 4 AR (14 M2) %
;Hﬂn,q( yiA) (1+At)%_1( > ( )

Likq(l—e*t)dz_:l Y
= eall =€ NT g ) (14 )}
1+ A5 —1 %

 (Ling1—e%)) 12 dt )
_<t )d§(1+>\t)i— (14 Xt) 5 (1+ )%

> (& d—1
(-0 St Lp) ) n—1 l —|— r A t”

=0 \p=1 n=0

Replacing n by n — [ in above equation and comparing the coefficient of t", we get
the result (2.10). O

3. Summation formulae for degenerate Hermite poly-Bernoulli
polynomials with g-parameter

For the derivation of implicit formulae involving degenerate g-poly-
Bernoulli polynomials ﬂfllfg(x; A) and degenerate Hermite poly-Bernoulli polynomials

Hﬁfﬂ (z,y; \) the same considerations as developed for the ordinary Hermite and re-
lated polynomials in Khan [14] and Hermite-Bernoulli polynomials in Pathan and
Khan [19], [20], [21], [22] holds as well. First we prove the following results involving

degenerate Hermite poly-Bernoulli polynomials with g-parameter Hﬁ,gfg(x, Y A).

Theorem 3.1. The following implicit summation formulae involving degenerate Her-
; ; (k) ) .
mite polynomials g Br.q(\, p; x,y) holds true:
k
Hﬁy(n-)&-n,q (l‘, Y; /\)

r+s

=S () (1) o et e n] sty 6

r,s=0
Proof. Replacing ¢t by ¢ + u in (2.1) and rewrite the generating function (2.1) as

Lig,q(1 — e_(t;ru)) o L (log(142))
(I+At+u)x =1
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oo

7T(f+u o k t
—e (log(14X) Z Hﬂfn,-)!,-ng( T,y )\)

m,n=0

mtn

mlnl’

(3.2)

Upon replacing x by v in the above equation, it is not difficult to observe that

S k Mt setw@-v)
D uB i) = TR s Z 2B ey
m,n=0 m,n=0
(o)
(k) tP 4
m,zn;o e pl!
oo rx(ttu)(z—wv) N oo
[2tE=0) jog(1 + 2)] 10
- Z ’ N! Z Hﬁz(qu()‘ H5 0, ?J)
N=0 : p,q—=0 plq!

Now, by applying the following known series identity [24, p. 52, Eq. 1.6(2)]:

Zf x—l—y an+mxpyq

P,9=0
e m n
® g it
m,n=0

o
TuS mt’l’L

1
- Z<x—v>r+5[xlog<1+x>r+5%s— S e

r,5=0 " m,n=0

On replacing m by m — r and n by n — s in above equation, we get
®) gyt
Z Hﬁm—‘,—n q )m' E
m,n=0

o Pg g

tm tn

mlnl

tn

r+s
Z Z — )"t { log(1 +)\)] Hﬂr(r]grnfrfsyq()‘;u’y)(

m,n=0r,s=0

Comparing the coefficients of L+ = and L, we get the result (3.1).

i

Theorem 3.2. For xz,y € R and n > 0. Then

Hﬁfff‘g(w-ﬁ-u,y—kw;/\) = Z ( :Ln ) ﬁflk)mﬂ(x Y; N) Hyp (u, w; A).

m=0

m—r)lr! (n—s)ls!’

O

(3.3)

Proof. By the definition of gq-degenerate poly-Bernoulli polynomials and the definition

(1.3), we have
Lipq(1—e™")
(1+ At)% 1

(Z P )i,) (z_om,w;»;j).

y+w

(14+ M) (1 + M2)"S

Now replacing n by n — m and comparing the coefficients of ", we get the result

(3.3).

O
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Theorem 3.3. For xz,y € R and n > 0. Then

n—2j [3] |
(k) (k z _\)m—i Yy n!
1@ Y3 A mzogzoﬁ ( )nfmej( ) ( )\)j mljl(n — 25 —m)!
(3.4)
Proof. Applying the definition (2.1) to the term %{f? and expanding the func-
+At) X —

tion (1 + Xt)% (1 + Xt2)X at t = 0 yields

Ligq(1 —e7") A 2\ 2
m(l +A)X (14 A2)
> tm = x —At)" - (=At?)!
= (Tnzoﬁ(k,)q()‘)m> (712_0 (_X)n ( n!) ) = (_%)j 7!

(3 () (), o) (9, S

n=0 \m=0 7=0

Replacing n by n — 2j, we have

oo

ZHﬁ(,q(l‘ Y; )Z:
n=0
= i Z i ( i ) 7(”7)‘1()\) <—§>n—m72j (_)\)"*m*j (_%% (ﬂ—ti;])'j'

n=0 \ m=0 j=0
(3.5)
Equating their coefficients of ¢, we get the result (3.4). O

Theorem 3.4. For x,y € R andn > 0. Then

TLYEDY ( y )(—i)n_m<—A>"—mHﬂ,<,’;>q<x—z,y;». (3.6)
m=0

m

Proof. By exploiting the generating function (2.1), we can write the equation

ad " Ligo(1 .
ZHﬁéfg(x,y;A)mzm(HAt) 1+ M)XA+M)F (3.7)

- (Z W 2y A)Z’Z) (Z(—jn(‘i?").

m=0 n=0
Replacing n by n —m in above equation and equating their coefficients of t" leads to
formula (3.6). O
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Theorem 3.5. The following implicit summation formula involving degenerate Hermite
poly-Bernoulli polynomials with q-parameter Hﬁﬁfg(x,y; A) holds true:

w10 =3 (1) (55) Vs . 6

r
r=0

Proof. By the definition of degenerate Hermite poly-Bernoulli polynomials with qg-

parameter, we have

(oo}
Yo B+ 1y + Z B (@, y; A
n=0
Lipg(1— ) L i
= ———— (14 X)X(1+ Xt 14+ M)>x +
(1+At>%—1( EA+ XD+ A)F +1)
() ") (5oL (k)
ZHB ,qu7 TZO _X . +Z Bnquv
X 1 #n #n
*ZZHﬁé)rq T, Y )( )\) (7>‘) (n_rl7~|+ZH67(Lkgzy’ )7'
n=0r=0 r n=0
Finally, equating the coefficients of the like powers of t”, we get (3.8). d

4. General symmetry identities

In this section, we establish symmetry identities for the g-degenerate poly-
Bernoulli polynomials Bﬁff;(x; A) and the degenerate Hermite poly-Bernoulli polyno-
mials with g-parameter Hﬁgfg(x,y; A) by applying the generating function(2.1) and
(2.2). The results extend some known identities of Khan [13], [14], [15], [16], Pathan
and Khan [19], [20], [21], [22].

Theorem 4.1. Let a,b > 0 and a # b. For x,y € R, n > 0, 0 < q < 1, then the
following identity holds true:

> < Zl )bma”‘mHﬁfﬁm,q(b%bzy, A B (ax, a’y; )

m=0

n

=2 ( m ) Q" B (s A) B, (b, Dy V). (4.1)
m=0

Proof. Start with
Gt) = Li 4(1 —ae_“t)Lik)q(l _f—bt)
(T+2)x —D((1T+MX)x —1

Then the expression for G(t) is symmetric in a and b and we can expand G(t) into
series in two ways to obtain

)) (14 A0 (1 + A2) 5 (4.2)

o0

G(t) = Y Bl b, by z A ar, a2y ) L0

n=0
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t’n
(bI b2y7 )Hﬂgrlf,)q(axa a2y; A)) ﬁ

_ Z (Z ( )anmbm B8,

m=0
On the blmﬂar lines we can show that
o0 o0 t m
t) = ubl)(az,a’y; \) Z (b, 82y ) )!

nl’

n=0
- . n mipn—m
=3 (32 (Yt it )|
n=0 \m=0
Comparing the coefficients of % on the right hand sides of the last two equations, we
O

arrive at the desired result.
Remark 4.2. For b = 1, Theorem 4.1 reduces to
- n n—m
( ) 189, (5 N8P, (0, a?y; )
0

(4.3)

m=

= z < > 1B g (az, a®y; N g BE) (M),

Theorem 4.3. For all integers a > 0,b > 0 and n > 0, 0 < q < 1, the following

identity holds true:
( n >a"mbmHﬂ,(1k_)mq (b, b%2; A) Z( )UZ a—1; )\)Bf:)lq(ay,)\)

1=

>

m=0

= i ( ; ) ambn_mHﬁy(zlcjm,q (az,a’z; \) i < :n > ai(b—1; A)ﬁ,(,f) i,a(0Y5 ),
(4.4)

=0

where generalized falling factorial sum oy (n; \) is given by (1.15)

abz

Proof. We now use
H(t) = Lij (1 — e *)Li 4(1 — e ") ((1 + A)S — D)1+ M) "5
(L+ )% = 1)1+ A)F = 1)2
to find that
_ (Likg(l—e™™) abe guazize [(L4+ )5 —1
g()_<(1+kt)§— )(1+/\t) (A <(1+/\t)§_1>

Ling(L= ™) ) (4 2
(14 Xt)% —1
(at)" i onla—1; )\ Z /B(k) )"

_ Z Hﬁ(k) b, b2 ) '
nl =
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Using a similar plan, we get

oo ’I’LOO

gt = Bl ( Z -1 " 5 56 by )% (4.6)

n=0 n=0 n! n=0

By comparing the coefficients of " on the right hand sides of the last two equations,
we arrive at the desired result. O

5. Conclusion

The degenerate Hermite-poly-Bernoulli polynomials with g-parameter
Hﬂfﬂ(x,y; A) plays a major role in obtaining new expansions, identities and
representations. We can introduce and study a class of related generalized poly-
nomials by defining degenerate Gould-Hopper-poly-Bernoulli polynomials with
g-parameter

Likq( e_) z K - k e
SRt T4 A (14 MR = (B (3, 3 A) — 5.1
(1+/\t)xil( )* (1 ) nZOHB (@,5:0) 5 (5.1)

The equation (2.1) may be derived from (5.1) for r = 2.

This process can easily be extended to establish degenerate multi-variable
Hermite-poly-Bernoulli polynomials with g-parameter and Apostle type Bernoulli
polynomials.
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Choquet integral analytic inequalities

George A. Anastassiou

Abstract. Based on an amazing result of Sugeno [15], we are able to transfer
classic analytic integral inequalities to Choquet integral setting. We give Choquet
integral inequalities of the following types: fractional-Polya, Ostrowski, fractional
Ostrowski, Hermite-Hadamard, Simpson and Iyengar. We provide several exam-
ples for the involved distorted Lebesgue measure.

Mathematics Subject Classification (2010): 26A33, 26D10, 26D15, 28A25.

Keywords: Choquet integral, distorted Lebesgue measure, analytic inequalities,
fractional inequalities, monotonicity and convexity.

1. Background

We need the following fractional calculus background:

Let @ > 0, m = [a] ([-] is the integral part), 8 =a—-m,0< 8 < 1, f € C([a, b)),
[a,b] C R, x € [a,b]. The gamma function I is given by I' (a) = [~ e~ t*~ dt. We
define the left Riemann-Liouville integral

U @) = i | S0 f () dr, (L.1)

a < < b. We define the subspace CZ, ([a,b]) of C™ ([a, b]):

Ca ([a,b]) = {f € C™ ([a,b) : S, ) € C* ([a,0]) } (1.2)

For f € C¢, ([a,b]), we define the left generalized a-fractional derivative of f over
[a,b] as

D3 f o= (73, (13)

see [1], p. 24. Canavati first in [5] introduced the above over [0,1].
Notice that Dy, f € C ([a,b]).
Furthermore we need:
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Let again « > 0, m = [a], 8 = a —m, f € C([a,b]), call the right Riemann-
Liouville fractional integral operator by

b
(1) (@) == ﬁ/ (t— )" f (1), (1.4)
€ [a, b], see also [2], [9], [14]. Define the subspace of functions
Cp (o) = { £ € O™ (b)) : £ € € (a b))} (15)

Define the right generalized a-fractional derivative of f over [a,b] as

D = ()" (R0 (1.6)

see [2]. We set DY_f = f. Notice that D¢ f € C ([a,b]).
We need the following fractional Polya type (see [12], [13], p. 62) integral in-
equality without any boundary conditions.

Theorem 1.1. ( ] 4) Let 0 < a < 1, f € C([a,b]). Assume f € C2, ([a, %))
and f € Cg ([2f® b]) Set

2

M (£) 1= max { [ D | gy o s 1D s } - (1.7)
Then it

/f ) da </ \f ()| de < M (f )F(lz_+)2)2a (1.8)

Inequality (1.8) is sharp, namely it is attained by

B (x—a)*, z € [a, 2F],
f*(x)—{ (b—2)*, x e [252,0] },0<a<1. (1.9)

The famous Ostrowski ([11]) inequality motivates this work and has as follows:

Theorem 1.2. It holds
(‘T_GT-H)) _ ’
_— /f Yy — f ()] < ( S e

where f € C' ([a,b]), x € [a,b], and it is a sharp inequality.

Another motivation is author’s next fractional result, see [3], p. 44:

Theorem 1.3. Let [a,b] C R, @ > 0, m = [a] ([-] ceiling of the number),
f € AC™([a,b)) (i.e. "=V is absolutely continuous), and Hﬁz(’*fH
D2 J|

‘ *xof 00,[z0,b]
Caputo fractional derivatives of f of order «, respectively), xo € [a,b]. Assume
f® (20) =0, k=1,...m—1. Then

b_a/f dr — f (20)| <

)
00,[a,zo]

< oo (where D, f,DmOf are the right (12]) and left ([8], p. 50)

1
(b—a)T(a+2)
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{2y o= [Pt 07
Ja,xo] 00,[zo,b]

1
< - H ° H (b—a). 111
- T (a —+ 2) max { H o= f Jla 10] wof Jzo,b] a) ( )
In the next assume that (X, F) is a measurable space and (R*) R is the set of
all (nonnegative) real numbers.
We recall some concepts and some elementary results of capacity and the Cho-
quet integral [6, 7].

Definition 1.4. A set function p : F — RT is called a non-additive measure (or
capacity) if it satisfies

(1) p(@) =0;

(2) p(A) < p(B) forany AC B and A, B € F.

The non-additive measure p is called concave if

W(AUB) +u(ANB) < u(A)+ pu(B), (1.12)

for all A,B € F. In the literature the concave non-additive measure is known as
submodular or 2-alternating non-additive measure. If the above inequality is reverse,
1 is called convex. Similarly, convexity is called supermodularity or 2-monotonicity,
too.

First note that the Lebesgue measure A\ for an interval [a,b] is defined by
A([a,b]) = b— a, and that given a distortion function m, which is increasing (or non-
decreasing) and such that m (0) = 0, the measure p(A) = m (A (A4)) is a distorted
Lebesgue measure. We denote a Lebesgue measure with distortion m by p = py,. It
is known that u,, is concave (convex) if m is a concave (convex) function.

The family of all the nonnegative, measurable function f : (X, F) — (RT, B(R")) is
denoted as L}, where B (R™) is the Borel o-field of RT. The concept of the integral
with respect to a non-additive measure was introduced by Choquet [6].

Definition 1.5. Let f € LT . The Choquet integral of f with respect to non-additive
measure g on A € F is defined by

O)/Afdu - Aoo,u({:c:f(a:) > 110 A)di, (1.13)

where the integral on the right-hand side is a Riemann integral.
Instead of (C) [ fdu, we shall write (C) [ fdu. If (C) [ fdu < co, we say that
f is Choquet integrable and we write

L¢ (1) { /fdu<oo}

The next lemma summarizes the basic properties of Choquet integrals [7].
Lemma 1.6. Assume that f,g € L ().

((©) [1adn=n(), A€ 7.
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(2) (Positive homogeneity) For all A € RY, we have

©) [Adu=x-(©) [ sa

(8) (Translation invariance) For all ¢ € R, we have

© [(¢+du=(C) [ fan-e.

(4) (Monotonicity in the integrand) If f < g, then we have

© [ sau= () [ gan

(Monotonicity in the set function) If p < v, then we have

© [ rin <) [ av

(5) (Subadditivity) If u is concave, then

© [(t+9dn=©) [ sdu+©) [ gdn.

(Superadditivity) If u is convez, then

© [(t+9dnz©) [ sdu+(©) [ gdn.

(6) (Comonotonic additivity) If f and g are comonotonic, then

© [(t+9dn=(©) [ sdu+(©) [ gn,
where we say that f and g are comonotonic, if for any x,x’ € X, then
(f(x) = f(2") (g (z) — g (a")) = 0.

We next mention the amazing result from [15], which permits us to compute the
Choquet integral when the non-additive measure is a distorted Lebesgue measure.

Theorem 1.7. Let f be a nonnegative and measurable function on RY and p = ., be
a distorted Lebesgue measure. Assume that m (x) and f (x) are both continuous and
m (x) is differentiable. When f is an increasing (non-decreasing) function on RT, the
Choquet integral of f with respect to ., on [0,t] is represented as

©) /M Fdm = /O ' (t - 2) f (x) dz, (1.14)

however, when f is a decreasing (non-increasing) function on R the Choquet integral

of f is
() fdpm = / m' (z) f (z) dx. (1.15)
[0,1] 0



Choquet integral analytic inequalities 21

2. Main results

From now on we assume that f : RT™ — RT is a monotone continuous function,
and p = fiy, i.e. u(A) =m (X (A)), denotes a distorted Lebesgue measure where m is
such that m (0) = 0, m is increasing (non-decreasing) and continuously differentiable.

By Theorem 1.7 and mean value theorem for integrals we get:

i) If f is an increasing (non-decreasing) function on R*, we have

@) [t "2 / m! (t — ) f (z) de

[0,2]
t
=m'(t—¢) / [ (z)dz, where € € (0,1). (2.1)
0
ii) If f is a decreasing (non-increasing) function on RT, we have
¢ t
1.15)
© [ 12 [t @ s@ar=mie) [[rwan 02
0.t 0 0

where £ € (0,1).
We denote by
() = { m' (t — &), when f is increasing (non-decreasing)

m’ (§), when f is decreasing (non-increasing), (2:3)

for some & € (0,t) per case.
We give the following Choquet-fractional-Polya inequality:

Theorem 2.1. Let 0 < a < 1, f = fljoq, t € R*, all considered as above in this
section. Assume further that f € Cg, ([0, %]) and f € Cf- ([%,t]) Set

M (f) (8) = max {[| D o, 1 P2 Al 2. - (2.4)
Then
O) [ <0 OM (F) () e (25)
( [0,¢] Hom = ’ T (O{ + 2) 2 ' '
Proof. By Theorem 1.1 and earlier comments. U

Usual Polya inequality with ordinary derivative requires boundary conditions
making a Choquet-Polya inequality impossible.

We give applications:
Remark 2.2. i) If m (t) = t%5, t € RT, then m (0) = 0, m (t) > 0, m’ (t) = ﬁ >0,
and m is increasing. Then v (¢,&) < 1.

i) Ifmt)=1—et>0,te R then m(0) =0, m (t) =e~t >0, and m is
increasing. Then 7 (¢,£) < 1.

i) Ifm(t) =e'—1>0,t € R, m(0) =0, m (t) = e’ > 0, and m is increasing.
Then v (¢, &) < et.

iv) If m (t) = sint, for ¢ € [0, %], we get m (0) = 0, m’ (t) = cost > 0, and m is
increasing. Then ~ (¢,£) < 1.

We continue with the Choquet-Ostrowski type inequalities:
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Theorem 2.3. Here f : Rt — R is a monotone continuous function, [, is a distorted
Lebesque measure, where m is such that m (0) = 0, m is increasing and is twice
continuously differentiable on RY. Here 0 < xo <t € R*. Then

1)

2O [ P~ (¢~ 0) ] (w0)
(0,¢]

< <i + W) tH(m'(t* )£

if f is an increasing function on RY,
and

00,[0,1]

2)
1 /
‘t (C) /[O,t] fdpim —m' (z0) f (w0)

<<i+“ﬂp93tWWﬁﬂ , (2.7)

00,[0,t]

if f is a decreasing function on RT.

Proof. By (1.10) we have that (zo € [0,¢])

Yo [ fpm —m' (t = 20) f (x0)

t [0.¢]
Ly |1 7
1 [ ) f @) do (¢ o) £ G20)
0
2
1 (w0—3) /
< g+ )t e - : 2.8
_@+ =) eere=an ., (28)
when f is an increasing function on R¥.
Also we have that
1
(O [ = (w0) £ a0)
[0,t]
(1.15) |1 ¢
213 [ () £ (@) do = (o) £ o)
0
a2 (1 (20— 3)" tllm' ) 2.9
= \4 + 12 H(m 7) Hoo,[o,t]’ (2.9)
when f is a decreasing function on R¥. O

‘We make
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Remark 2.4. (continuing from Remark 2.2) Assuming m is twice continuously differ-
entiable is quite natural Indeed:

i) If m(t) = 14, t € RY, then m/(t) = (14877, m"(t) = —2(1+1)"°,
m® (1) =6 (14+1)"", m® (t) = =24 (1 4 t)~°, etc, all higher order derivatives exist
and are continuous.

i) Ifm(t) =1—et t € RY, then m' (t) = e, m” (t) = —e~t, m®) (t) = e,
m® (t) = —e™?, etc, all higher order derivatives exist and are continuous.

iii) If m (t) = e* — 1, t € RY, then m( (t) = €', i = 1,2,..., all derivatives exist
and are continuous.

iv) If m(t) = sint, t € [0,3], then m’ (t) = cost, m” (t) = —sint, m® (t) =
—cost, m® (t) = sint, etc, all derivatives exist and are continuous.

We continue with fractional Choquet-Ostrowski type inequalities.

Theorem 2.5. Here f : Rt — RT is an increasing continuous function, i, is a
distorted Lebesgue measure and 0 < zq <t € RT.
Leta > 0, m = [a], (m' (t—-) f) € AC™ ([0,4]), and Hﬁjo, (m’ (t — -)f)H

o0,[0,a0] '

HD*mO (m' (t — )f)H < oo. Assume (m' (t —-) ) (zg) =0, k=1,...,m — 1.
Then elzo]
|1<0) Fdpim —m (¢ = 0)  (w0)
0.1
R | L U CERES]
o N | I . (2.10)
Sp@flzg“wX{HL%o<’<f"f”Hm¢Qm]’mo< (- f“)hot}

Proof. By Theorem 1.3. g

Theorem 2.6. Here f : R™ — RY is a decreasing continuous function, fi,, 1is
a distorted Lebesque measure and 0 < xy < t € RT. Let a > 0, m = [a],

(m'f) e AC™ ([0,¢t]), and HDmo— fmu m'f) H . Assume

»[ZL’OJ]

b

Hoo,[O,xo]
(m'f) (:L'O) =0,k=1,...,m—1. Then

0,¢]

‘1(6» fdtm = (z0) ] (20)

1
< @z UPn- |, 7 [Pl o)
<o {H%_mprMd [P, ')

00, [0,1]

(t- a1}
by

< l_‘(a_’_)max{HDm— (m’f)H D2, o) H W]}. (2.11)

Proof. By Theorem 1.3. O

00,[0,z0]
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We need the well-known Hermite-Hadamard inequality:

Theorem 2.7. Let f : [a,b] — R be a continuous convez function, [a,b] C R. Then
TEIE f+10)

We give the following Choquet-Hermite-Hadamard inequalities:

x)dr < (2.12)

Theorem 2.8. Here f : Rt — RT is a monotone continuous convex function, i, s
a distorted Lebesgue measure, where m is such that m (0) = 0, m is increasing and
continuously differentiable on R*. Here [a,b] C R*. Then

i) If f is decreasing, we have that

w©f(57) <5 O [ 1@ <m © KL @

for some € € (0,b—a).
it) If [ is increasing, we have that
wo-a-0 1 (50) < @ [ 7@ dun @

- b —a [a,b]
fla) + f(b)
2 )

<m' (b—a—1) (2.14)

for some ¥ € (0,b—a).

Proof. Let f be a convex function from [a,b] C RT into R*. Let t1,t2 € [0,b—al,
these are of the form t; =z — a, to = y — a, where z,y € [a, b].
Consider (X € (0,1))
flatxti+ (1 -=Nt2) = fla+A(r—a)+(1-A)(y—a))
=fQe+ (10 =Ny <Af @)+ 0= f(y)
=AMa+z—a)+1-Nflaty—a)
=AM (a+t)+ (1 =A)f(a+t2),

proving that f (a + -) is convex over [0,b — a].

Also it holds

© [ | F@din )= (C)/[ @D @), (2.15)
a, 0,b—a

Clearly, if f is increasing over [a, b], then f (a 4+ -) is increasing on [0,b — a], and vice
verca. And if f is decreasing over [a,b], then f (a + -) is decreasing on [0,b — a], and
vice verca.

i) If f is decreasing, then

b—a

(2% m' (z) f (a+ z)dz
@ Feradn@ "2 [ s

b—a
=m/ (f)/o f(a+z)dz, forsome ¢ € (0,b—a). (2.16)



Choquet integral analytic inequalities

By (2.12) we get

() 2k [ 10
and then
() w50 [ < (FOH O e,

That is we proved (by (2.15), (2.16))
a C) Jigw [ (@) dpim (z a
f< +b)m,(§)<( ) Jay £ (@) dp ()S(f()+f(b)

2 - b—a
for some & € (0,b—a).

ii) If f is increasing, then

b—a
(©) Flat2)dpm (@) “é‘”/ m' (b—a—z)flatz)d
[0,b—a] 0

b—a
:m’(b—a—w)/o f(a+z)dz, for some ) € (0,b—a).

Again by (2.12) we get

((532) <ty [ e < 0320

and

() mo-a-n <™ [T

<f(a)+f(b)

IN

) LA 0r

That is we proved (by (2.15), (2.20))

() o-a-w)

) f[a,b] [ (@) dpm ()
b—a

< (L9210, _amy,

IN

for some ¥ € (0,b—a).

We need the well-known Simpson inequality:

25

(2.17)

(2.18)

(2.19)

(2.20)

(2.21)

(2.22)

(2.23)

Theorem 2.9. If f : [a,b] — R is four times continuously differentiable on (a,b) and

1@ = sup 59 @) <,
o z€(a,b)
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then the Simpson inequality holds:

b_a/ o {f( );'f()+2f(a—2|-b>H§28;0Hf(4)Hoo(b_a)4.
(2.24)

We give the corresponding Choquet-Simpson inequalities:

Theorem 2.10. Here f : R™ — R™T is a monotone function which is four times contin-
uously differentiable on RY, p,, is a distorted Lebesque measure, where m is such that
m (0) = 0, m is increasing and five times continuously differentiable on R, t € RT.
Then

i) if [ is increasing, we have that

L) [ gt 3 [OSOLE O (1 (1) ‘

<— |l ¢t = 4)H 2.2
*2880H<m( L Y (2.25)

and
it) if [ is decreasing, we have that

% © [ s % {m’ (0) £ (0) : m () F) (;) ; @] ‘

4)H . (2.26)

< 350 07
= 2880 04°

Proof. 1) If f is increasing, then

Lo fdum_l[m’(t)f(0)+m’(0)f(t)Hm/(t)f(t)]’

t 0.4 3 2 2 2
Lt sy L[ (t)f(O)JQrm 10 o (1) 5(2)]
(2.24) (4)
< gm0 Ny 227

ii) If f is decreasing, then

N [ - 4 [P OE IO (4 (1]

[0,] 3 2 2
] s [ERI0 o () ()]
(2.24) )
< gl DOt (2.28)

We need the famous Iyengar inequality [10] coming next:
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Theorem 2.11. Let f be a differentiable function on [a,b] C R and |f' (x)| < M.
Then

b
[ tada-50-a) @+ 1)

My(b—a)® (f(b)~[(a)”

<
= 4 AM,

(2.29)

We present the corresponding Choquet-Iyengar inequalities:

Theorem 2.12. Here f : Rt — R* is a monotone differentiable function on RY, u,,
is a distorted Lebesgue measure, where m is such that m (0) = 0, m is increasing and
twice continuously differentiable on R, t € R*. Then

i) if f is increasing and |(m’ (t — ) ) (x)| < Mz, V x €[0,1], My > 0, we have
that

[0,4] 2

(@) (&) dpt (2) — & (' (1) £ (0) +m (0) 1 (t))‘

_Mat? (m/(0) £ (1) —m/ () £ (0)°
=7 AN, '
i) if f is decreasing and ’(m’f)/ ()| < M3, V x € [0,t], M3 > 0, we have that

(2.30)

(@) o (@) dpim, (x)—%(m’ (0) £ (0) +m' (t) £ (1))

< Myt (1) f (8) — ' (0) £ (0))

<= T (2.31)
Proof. i) If f is increasing and |(m/ (t — -) ) (z)| < Ma, V x € [0,t], then
’(O) P @) = 0 £O) 4 01 (1)
a1 | [F t, /
01 [t (¢ (@) e o 0.1 @+ 0)1 1)
(229 Mpt?  (m’ (0) f (t) —m’ (¢) £ (0))*
< Z - o . (2.32)
ii) If f is decreasing and |(m/f)’ (z)| < Ms, V € [0,t], then
©) ] F@din (@) =5 (' ©) £ 01 1)
as) | [f t, /
2| [ @) £ o) = o 00 £10) 40 (0)£ 0)
(229 Mst>  (m/ (¢) f (t) —m’ (0) f (0))° 0
= Ty AN :

Note 2.13. One can transfer many analytic integral classic inequalities to Choquet
integral setting but we choose to stop here.
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1. Introduction

Fractional calculus has proven to be an useful tool in the description of various
complex phenomena in the real world problems. During the theoretical development of
the calculus of arbitrary order, numerous fractional integral and differential operators
are emerged and/or used by timely mathematicians, see [1, 3]-[7],[10]-[18],[23]-[28].
Although the well-developed theory and many more applications of Wyel, Liouville,
Riemann-Liouville, Hadamard operators, still this is a spotlight area of research in
applied sciences.

U. Katugampola in [24, 25] generalized the above mentioned fractional integral
and differential operators. In the same work, he obtained boundedness of general-
ized fractional integral in an extended Lebesgue measurable space. Further he stud-
ied existence and uniqueness of solution of initial value problem (IVP) for a class
of generalized fractional differential equations (FDEs) in [26]. R. Almeida, et al. [7]
studied these results with its Caputo counterpart. R. Almeida [6] discussed certain
problems of calculus of variations dependent on Lagrange function with the same ap-
proach for first and second order. In 2015, D. Anderson et al. [8] studied properties of
Katugampola fractional derivative with potential application in quantum mechanics



30 Sandeep P. Bhairat

as well constructed a Hamiltonian from its self adjoint operator and applied to the
particle in a box model. Recently, D. S. Oliveira, et al. [29] proposed a generaliza-
tion of Katugampola and Caputo-Katugampola fractional derivatives with the name
Hilfer-Katugampola fractional derivative. This new fractional derivative interpolates
the well-known fractional derivatives: Hilfer [20], Hilfer-Hadamard [23], Katugampola
[25], Caputo-Katugampola [7], Riemann-Liouville [27], Hadamard [28], Caputo [27],
Caputo-Hadamard [4], Liouville, Wyel as its particular cases. Following the results
of [20], they further obtained existence and uniqueness of solution of nonlinear FDEs
involving this generalized Katugampola derivative with initial condition [29].

The stability of functional equations was first posed by Ulam [30], thereafter,
this type of stability evolved as an interesting field of research. The concept of stabil-
ity of functional equations arises when the functional equation is being replaced by an
inequality which acts as a perturbation of the functional equation, see the monograph
[22] and the references cited therein. The considerable attention paid to recent devel-
opment of stability results for FDEs can be found in [2, 3, 14, 12, 9, 20, 22, 30, 31, 32].
The present work deals with following two IVPs.

Problem I:
(PD3fa)(t) = f(ta), ("Dl 0)®);  teq @)
(p[i;“*;p)(a) =y, aeRy=a+p(1-a), '
where a € (0,1),8 € [0,1],p > 0,2 = [a,b], f : @ x R x R — R is given function and

a > 0.
Problem II:

(1.2)

(PD ) (t) = f(t,x(t)); teq,
(pI;:Yx) (a) =c2, ceRy=a+p(1-a),

where @ € (0,1),8 € [0,1],p > 0, f : xR — R is given function. The operators pDZ‘f
and *1, i;v involved herein are the generalized Katugampola fractional derivative (of
order v and type 3) and Katugampola fractional integral (of order 1 —+) respectively.
The rest of paper is organized as follows: Section 2 introduces some preliminary
facts that we need in the sequel. Section 3 presents our main results on existence and
stability of considered problems. As an application of main results, two illustrative
examples are given in section 4. Concluding remarks are given in last section.

2. Preliminaries

Let Q = [a,b](0 < a < b < 0). As usual C denotes the Banach space of all
continuous functions z :  — F with the superemum (uniform) norm

2]l = sup [|lz(8)] 5
teQ

and AC(Q) be the space of absolutely continuous functions from € into E. Denote
AC*(Q) the space defined by

ACH(Q) = {x Q- E|%x(t) € AC(Q)}.
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Throughout the paper, let §, = t* p—1 jt,n = [a] + 1, and mention [a] as integer part
of a.. Define the space

ACY = {z:Q — E|5; 'x(t) € AC(Q)}, neN.
Here we define the weighted space of continuous functions g on Q* = (a, b] by

tP —a”

1—y
C%p(Q){g:Q*%M( > g(t)GC(Q)}, 0<~vy<1,
with the norm

lolle, . = H (= “p)l_wg(w (= “p)mgu)

C%pﬁ(Q) ={g€C(Q): 6,9 € Cy ()}

= max
teQ

and

with the norms
1
_ _ k
lalley . =lolle + 18,9l and lglley = ;mx |559(2)]

Note that C’gpﬁ(ﬂ) = Cs, (), Co,,(R2) = C(Q) and C, ,(2) is a complete metric
space [29].

Now we introduce some preliminaries from fractional calculus. For more details,
we refer the readers to [3, 24, 25, 29]:

Definition 2.1. [24] [Katugampola fractional integral] Let @« € Ry,¢ € R and
g € XP(a,b), where XP(a,b) is the space of Lebesgue measurable functions. The
Katugampola fractional integral of order « is defined by

t tp— p a—1
(1%, g)(t) = / ( p3> ggjj)ds, > a0,

where I'(+) is a Euler’s gamma function.

Definition 2.2. [25] [Katugampola fractional derivative] Let & € R4 \ N and p > 0.
The Katugampola fractional derivative f’DZ’f of order « is defined by

("D 9)(t) = 6, ("1.5%9)(t)

d\" [t o — g\t g(s)
s Pl 2 ———ds.
< dt) /a ° < P ) T(n—a)”

Definition 2.3. [29] [Generalized Katugampola fractional derivative] The generalized
Katugampola fractional derivative of order « € (0, 1) and type § € [0, 1] with respect
to t and is defined by

("Dl g)(t) = (=16, 1P g)(t), p>0 (2.1)

for the function for which right hand side expression exists.
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Remark 2.4. The generalized Katugampola operator ng‘f can be written as
ngzf _ plfil—a)(;pp];:y — pjfil—u)pDZ+7 vy=a+p—ap.

Lemma 2.5. [24] [Semigroup property] If a, 8 > 0,1 < p < 00,0 < a < b < o0 and
p,c €R for p > c. Then, for g € XP(a,b) the following relation hold:

(I P10 9)() = (P15 g) (1)

Lemma 2.6. [29] Let t > a, PI$ and PDgy, are as in Definition 2.1 and Definition
2.2, respectively. Then the following hold:

o o+ao
; a [ s’—a” _ T(o+1) P_gP
(i) (71 (222)) () = s (2222) T az0,0>0,
tP—aP \@

(i) for 0 =0, (7124, (*52)7) (1) = ("15,1) (1) = i, @20,

(iii) for 0 < o < 1, (PD3+(M’)“1> (t) = 0.

p

3. Main results

In this section, we present the results on existence, attractivity and Ulam stabil-
ity of solutions for fractional differential equations involving generalized Katugampola
fractional derivatives.

Denote BC = BC(I), I = [a,00). Let D C BC is a nonempty set and let
G : D — D. Consider the solutions of equation

(Gz)(t) = z(2). (3.1)
We define the attractivity of solutions for equation (3.1) as follows:

Definition 3.1. A solutions of equation (3.1) are locally attractive if there exists a ball
B(zo, ) in the space BC such that, for arbitrary solutions y(t) and z(t) of equation
(3.1) belonging to B(zg, ) N D, we have

Tim (y(1) — 2(£)) = 0. (3:2)

Whenever limit (3.2) is uniform with respect to B(zg, x) N D, solutions of equation
(3.1) are said to be uniformly locally attractive.

Lemma 3.2. [14] If X C BC. Then X is relatively compact in BC' if following condi-
tions hold:

1. X is uniformly bounded in BC,

2. The functions belonging to X are almost equicontinuous on R4, i.e. equicontinuous
on every compact of Ry,

3. The functions from X are equiconvergent, i.e. given € > 0 there corresponds

T(e) > 0 such that |z(t) — tlggo x(t)| < € for any t > T(e) and z € X.
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Now we discuss the existence and attractivity of solutions of IVP (1.1). Through-
out the work, we mean BC, , = BC, ,(I) is a weighted space of all bounded and
continuous functions defined by

BC,, = {x : (a,00] = R | (“) ~ “p)ux(t) e BC}

(55) ol

Theorem 3.3. [21]/Schauder fixed point theorem] Let E be a Banach space and Q) be
a nonempty bounded convex and closed subset of E and A : Q — Q is compact, and
continuous map. Then A has at least one fixed point in Q.

with the norm

”x”BCW, = tsel%p
+

Definition 3.4. A solution of IVP (1.1) is a measurable function z € BC,, , satisfying
initial value (P1 i;“*x)(cﬁ) = ¢; and differential equation

("Dgfa)(t) = f(t,2(t), ("D x)(1))
on [.
From ([29], Theorem 3 pp. 9), we conclude the following lemma.

Lemma 3.5. Let v = a+ (1 — ), where 0 < a < 1,0 < 8 < 1 and p > 0. Let
f: QxR xR — R be such that f(-,z(-),y(-)) € BC,,, for any x,y € BC, ,. Then
IVP (1.1) is equivalent to Volterra integral equation

0=rin( ) [ ()

where g(-) € BC, , such that

o= 1(1 (" ) IO, 900 (3.3)

We use the following hypotheses in the sequel:

(Hy). Function t — f(¢t,z,y) is measurable on I for each z,y € BC, ,, and
functions © — f(t,z,y) and y — f(¢,x,y) are continuous on BC, , for a.e.

tel,
(H3). There exists a continuous function p : I — R, such that
[f(t,z,y)| < A, for a.e. t € I, and each z,y € R.
L+ |z + [yl

Moreover, assume that

lim (tp — ap) 1_'Y(p]§‘+p) () =0.

t—o00 P

Set

. P —aP\'
p* =sup < > (PIgp) ().
tel P
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Theorem 3.6. Suppose that (Hy) and (Hz) hold. Then IVP (1.1) has at least one
solution on I. Moreover, solutions of IVP (1.1) are locally attractive.

Proof. For any x € BC, ,, define the operator A such that

() = (t;) e[ (2 Sp)a_lggj) b (34)

where g € BC,, , given by (3.3). The operator A is well defined and maps BC, , into
BC, . Indeed, the map A(z) is continuous on I for any = € BC, ,, and for each
t € I, we have

(5) o]« e+ (55) [ (557) e

o tP;ap 1—y . - by
—rm*( r<a)> L5 peas

R S
<t () Cmaw

Thus

||A(9C)||BCW, < +p* =M. (3.5)
Hence, A(z) € BC,, ,. This proves that operator A maps BC, , into itself.

By Lemma 3.5, the IVP of finding the solutions of IVP (1.1) is reduced to the
finding solution of the operator equation A(x) = z. Equation (3.5) implies that A
transforms the ball By := B(0,M) = {z € BC,, : ||z| g, A < M} into itself.

Now we show that the operator A satisfies all the assumptions of Theorem 3.3.
The proof is given in following steps:
Step 1: A is continuous.

Let {z,}nen be a sequence such that x,, — x in Bjs. Then, for each t € I, we

have
(= “”)men)(t) - (= “”)M<Aw><t>|
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and ¢ is defined by (3.3). If ¢t € I, then from (3.6), we obtain

(£5) " (75) e

< z(tlf;(a);_7 /at g1 (tp‘psp)a_lp(s)ds. (3.7)

Since z, — x as n — oo and (#)1_7 (P12 p)(t) = 0 as t — oo then (3.7) implies
that

[A(zn) — Al@) | pe, , =0 asn—oo.

Step 2: A(Bjys) is uniformly bounded.
This is clear since A(Bys) C By and By, is bounded.

Step 3: A(Bjy) is equicontinuous on every compact subset [a,T] of I, T > a.
Let t1,t5 € [CL,T],tl <ty and x € Bjs. We have

\ (%) )t - ("= e

P P

with ¢(-) € BC,,, given by (3.3). Thus we get

\(“ppap)ummw - (“” X “p)M(Aa:xtl)

_(2;a;§ [ () s
O

(5 () e
< [ () o

L) )
() ) T

I'(a)

ds.
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Thus, for p. = sup p(t) and from the continuity of the function p, we obtain
t€la,T]

1-
(55 = (455) "t
(L=et)' (t”—t”)
I‘(a 1) P
tof — ap) Sﬂfl <t20 _ Sp>al
p
(tl - s (tlp_8p> -
p p

As t1 — to, the right hand side of the above inequation tends to zero.

< D«

ds.

Step 4: A(Byy) is equiconvergent.
Let t € I and = € B);, then we have

(55) o] < g+ S [ (55)

where g(-) € BC,, is given by (3.3). Thus we get

(%57) o] < 25 (?(;)>M [ (757) s
gy (55)emae

Since (£=2" ;“p)l 7(pla+p)( ) — 0 as t — oo, then, we get

IN

1] (=) (012, p) (1)

(#5270 (5)

—0ast— oo.

[(Az)(8)] <

Hence
[(Az)(t) — (Az)(400)| = 0 as t — oo.

In view of Lemma 3.2 and immediate consequence of Steps 1 to 4, we conclude that
A : By, — By is continuous and compact. Theorem 3.3 implies that A has a fixed
point & which is a solution of IVP (1.1) on I.

Step 5: Local attactivity of solutions.
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Let xg is a solution of IVP (1.1). Taking « € B(xzo, 2p*), we have

(55) w0 (5) a0

/(=) wnn- (¢ ‘“")1_7<Axo><t>|

P

(tP;aP)l—’Y

< [t () gt — ool

where gy € BC,, , and

M\ »
Then
(52w (552) "
e [ (555) o
We obtain

[(A(z) — mOHBCW <2p".

Hence A is a continuous function such that A(B(zg,2p*)) C B(xo,2p*).
Moreover, if z is a solution of IVP (1.1), then

|(t) = zo(t)] = |(Az)(¢) — (Azo)(D)]

L N T S
< s (p ) 19(5) — go(s)ld
<2012, p)(1).

Thus

(=) eI p) (1)

(tp;aa)lfv

() — zo(t)] <2

(3.8)

tP — af

p

1—y
With the fact that flim ( ) (P15, p)(t) = 0 and inequation (3.8), we obtain

lim |z(t) — zo(t)| = 0.

t—o0

Consequently, all solutions of IVP (1.1) are locally attractive. 0

Now onwards in this section, we deal with existence of solutions and Ulam stability
for IVP (1.2).
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Lemma 3.7. Let v = a+ (1 — ), where 0 < a < 1,0 < 8 < 1 and p > 0. If
QxR — R be such that f(-,2()) € Cy,,(Q) for any x € C, ,(Q). Then IVP (1.2)
18 equivalent to the Volterra integral equation

e (##=a"\7" e e
_]_"(,Y)( p ) +(Ia+f(’ ()))(t)

Let € > 0,9 : Q — [0,00) be a continuous function and consider the following
inequalities:

("D ) (1) — f(ta(t)| < teQ (3.9)
[(*Dgfa) (1) — f(t2(t) < B(t);  teQ, (3.10)
|(PDSL2)(t) — f(t,2(t)| < ed(t);  teq. (3.11)

Definition 3.8. [1] IVP (1.2) is Ulam-Hyers stable if there exists a real number ¢ > 0
such that for each € > 0 and for each solution « € C, , of inequality (3.9) there exists
a solution z € C, , of IVP (1.2) with

() — () < e teQ

Definition 3.9. [1] IVP (1.2) is generalized Ulam-Hyers stable if there exists ¥ :
C([0,00), [0, 00)) with ¥(0) = 0 such that for each € > 0 and for each solution z € C, ,
of inequality (3.9) there exists a solution z € C., , of IVP (1.2) with

[z(t) —z(t)| < V(e);  teQ.

Definition 3.10. [1] IVP (1.2) is Ulam-Hyers-Rassias stable with respect to @ if there
exists a real number 74 > 0 such that for each € > 0 and for each solution =z € C, ,
of inequality (3.11) there exists a & € C,, , of IVP (1.2) with

[2(t) — ()] < evy(t);  te Q.

Definition 3.11. [1] IVP (1.2) is generalized Ulam-Hyers-Rassias stable with respect
to @ if there exists a real number 14 > 0 such that for each solution z € C, , of
inequality (3.10) there exists a z € C , of IVP (1.2) with

a(t) — 2(1)] < vs0();  teQ.
Remark 3.12. It is clear that

(i). If the IVP (1.2) is Ulam-Hyers stable then, for a real number 1) > 0 as a
continuous function defined in Definition 3.9, it is generalized Ulam-Hyers stable.

(ii). If the IVP (1.2) is Ulam-Hyers-Rassias stable then it is generalized Ulam-
Hyers-Rassias stable.

(iif). If the IVP (1.2) is Ulam-Hyers-Rassias stable with respect to ® then, for
®(-) =1, it is Ulam-Hyers stable.

Definition 3.13. A solution of IVP (1.2) is a measurable function « € C,, , that satisfies
initial condition (”Ii;vx) (a) = ¢ and differential equation (ng‘fx) (t) = f(t,z(t))
on .

Consider the following hypotheses:
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(Hs). Function t — f(t,z) is measurable on § for each « € C, , and function
x +— f(t,x) is continuous on C, , for a.e. t € Q,
(Hy). There exists a continuous function p :  — [0, c0) such that

t
[f(t,x)| < p®) ||, for a.e. t € Q, and each x € R.
1+ |z
Set p* = sup p(t). Now we shall give the existence theorem in the following:

teQ

Theorem 3.14. Assume that (H3) and (Hy) hold. Then IVP (1.2) has at least one
solution defined on Q.

Proof. Consider the operator A : C, , = C,, , such that

(o)1) = 5 (t;> * / (" Sp)alf(?&(;))ds' (3.12)

Clearly, the fixed points of this operator equation (Az)(t) = z(t) are solutions of IVP
(1.2). For any = € C,, and each t € , we have

() ey (557) [ (5] e

(“‘“'))1ﬂ ¢ 1
P — gP\ Y~
< |co N 1p“ /89—1(3> p(s)ds

L'(v) (@) )
fhe (55 [ (552)
i m(50) (5F)

P|C(27|) + e + 0 (Tp ; a,J)an.

IN

IN

Thus

|ca P <T” - a’)>&+17
A < + = N. 3.13

Thus A transforms the ball By = B(0,N) = {z € C,,, : ||z||o < N} into itself. We
shall show that the operator A : By — By satisfies all the conditions of Theorem
3.16. The proof is given in following several steps.
Step 1: A : By — By is continuous.

Let {z,}nen be a sequence such that x,, — = in By. Then, for each t € I, we
have

(- ;“p)1_7<Axn><t> (= “'))H<Ax><t>\

(t”;a/’ ) 1=y

< [t () nton ol
(3.14)
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Since z,, — x asn — oo and f is continuous, then by Lebesgue dominated convergence
theorem, inequality (3.14) implies ||A(xy,) — A(z)||o — 0 as n — oc.
Step 2: A(By) is uniformly bounded.

Since A(Byn) C By and By is bounded. Hence, A(By) is uniformly bounded.
Step 3: A(Bn) is equicontinuous.

Let t1,t2 € Q,t1 <ty and x € By. We have

K“p‘“)lwmw@ﬁ (“p‘“)lwmmun
)
)

p p

/”w](“”‘“) F(sw(s))ds

(tlp;ap)l T £ — b
)

) F(s,2(s))ds

s
<t <bp“) e
() ()
ey
S, () e
L) (5)
<mﬂpm> (WY k),

INE) i
Thus, for p, = sup p(t) and from the continuity of the function p, we obtain
teQ

K“p‘“)lvmmua(“p‘“)lwmwan

| /\

p P

()
T Dla+1) p p
P tof — aP tof — 5P
*rmyl ( ) (
B <t1pap)1’ysp <t1psp>a 1
p p

As t; — t9, the right hand side of the above inequality tends to zero.

ds.
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As a consequence of Steps 1 to 3 together with Arzela-Ascoli Theorem, we can
conclude that A is continuous and compact. By applying the Schauder fixed point
theorem, we conclude that A has a fixed point = which is a solution of IVP (1.2). O
Theorem 3.15. Assume that (Hs), (Hy) and the following hypotheses hold:

(Hs). There exists Ay > 0 such that for each t € Q, we have

(PIg1 @(1)) < Ap®@(2);
(Hg). There exists ¢ € C(,]0,00)) such that for each t € Q,
p(t) < q(t)®(?).
Then, IVP (1.2) is generalized Ulam-Hyers-Rassias stable.

Proof. Consider the operator A : C, , — C , defined in (3.12). Let & be a solution
of inequality (3.10), and let us assume that Z is a solution of IVP (1.2). Thus

=iy (5F) e [ () e

From inequality (3.10), for each ¢ € Q, we have

Set ¢* = sup ¢(t). From the hypotheses (H5) and (H6), for each t € Q, we get
teQ

sl () [ ()

[l (e ) .5t - fo. 5,

< ®(1) +/a s (t ; ° ) 2‘;%‘9%
< O(t) +2¢" ("I, @)(1)

< (1) + 24" A D(1)

— [14 24" 24D (0).

< D(¥).

Thus
|(t) = Z(t)] < g ®(t).
Hence, IVP (1.2) is generalized Ulam-Hyers-Rassias stable. d

Define the metric

—_aP\1—7
dry) = sy )0 — )
’ teq o(t)
in the space C, ,(f2). Following fixed point theorem is used in our further result.
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Theorem 3.16. [19] Let © : C, , — C,, be a strictly contractive operator with a

Lipschitz constant L < 1. There exists a nonnegative integer k such that
d(©* 1z, 0Fr) < 0o

for some x € C, ,, then the following propositions hold true:

(A1) The sequence {@kx}neN converges to a fized point x* of O;

(A2) x* is a unique fized point of © in X = {y € C, ,(Q) : d(O%z,y) < co};

(A3) If y € X, then d(y,x*) < ﬁd(y,@x).

Theorem 3.17. Assume that (Hs) and the following hypothesis hold:

(Hz). There exists ¢ € C(£,]0,00)) such that for each t € Q, and all x,T € R, we
have
tP —a”

p

TP — gP\ 7
L:( pa) P Ay < 1,

where ¢* = sup ¢(t), then there exists a unique solution xo of IVP (1.2), and IVP
teQ

F(t2) — ()] < ( ) B0B(t)]x — 7.

If

(1.2) is generalized Ulam-Hyers-Rassias stable. Furthermore, we have

. o(t)
t)—x(t)| < —=—.
(1) — 2(1)] <
Proof. Let A : C, , = C, , be the operator defined in (3.12). Apply Theorem 3.16,
we have

! P — 5P\ f (s, m(s)) — fls 2(s
\(Ax)(t)—(A:E)(t)|§/ Sp—l(f - ) (s, ())F(Q{M QI

a—1
< /t P! (M) #(s)
a P

(=) T a(s) - (£20) Tz (s)|
()

/a e 1<tp_sp>al¢*(s)<1>(s)”z_j”0ds

(@)
<o (P15 )2 ||z — 7| ¢
< " A @ ()]l — Z -

T° —ar\'? . _
g( : ) S A (D)2 — 7

(e, M) =sup IO Z 00N < g

from which we conclude the theorem. O

x D(s) ds

Thus

(555) - (5%) e

Hence
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4. Examples

In this section we present some examples to illustrate our main results.

Example 4.1. Consider the following IVP involving generalized Katugampola frac-
tional derivative:

{(ﬂDf%fx) ) =ftay; el w
(PIz) (@)  =(1-a),

wherea:%,5:%,p>0,’y:%,0<a<b§e,and

1
_ O(t—a)” 4 sin (t—a) .
ftzy) = 64(1++v/t—a) (1+|z|+y])’
fla,z,y) =0 wyeR.

t € (a,b], x,y € R,

Clearly, function f is continuous for each x,y € R and (Hs) is satisfied with

1
O(t—a) 4 |sin(t—a
pt) =2 641;%%5 I 0<6<1, te(a,+x),
pla) =0.

Thus, all the conditions of Theorem 3.6 are satisfied. Hence, IVP (4.1) has at least
one solution defined on [a, +00).
Also, we have

V)

)ds

(555) o= (55) [ (557)

1/tP —afP\
<= —0 ast— 4oo.
8 p

This implies that solutions of IVP (4.1) are locally asymptotically stable.

o
N[ =

NG

Example 4.2. Consider the following IVP involving generalized Katugampola deriva-
tive:

{(PDléfx)(t) = ko) telab) )
("Liyx)(a) = (1-a),

Wherea:%,5:%,p>0,7=%,0<a<b§e,and

1
_ 0(t—a) 4sin(t—a) .
f(ta ‘T) - 64(1+m)(1+\z|)’ te (a’ b]7 S R7

fla,z) =0; z €R.
Clearly, function f is continuous for all x € R and (H,) is satisfied with

_1 .
pt) =l 0<h < e (ab), zeR,
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Hence, Theorem 3.14 implies that IVP (4.2) has at least one solution defined on [a, b].
Also, one can see that (Hj) is satisfied with

1
d(t) =€, and Ay = —=.
r(3)

Consequently, Theorem 3.15 implies that IVP (4.2) is generalized Ulam-Hyers-Rassias
stable.

5. Concluding remarks

In this article, two IVPs involving generalized Katugampola fractional derivative
are considered. The existence and local attractivity of solution is obtained for first IVP
while Ulam-type stability of second IVP is obtained by using fixed point theorems.
Both the results are supported with suitable illustrative examples.
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Abstract. In the present paper, we introduce new subclasses of the function class
> of bi-univalent functions by using multiplier transformation. Furthermore, we
obtain estimates on the coefficients |az|, |as| and |a4| for functions of this class.
Relevant connections of the results presented here with various well-known results
are briefly indicated.

Mathematics Subject Classification (2010): 30C45.

Keywords: Analytic, univalent, bi-univalent functions, multiplier transformation.

1. Introduction

Let A denote the class of functions f of the form
f@) =2+ az¥, (1.1)
k=2

which are analytic in the open unit disk U = {z € C: |2| < 1} and satisfy the nor-
malization condition f(0) = f/(0) — 1 = 0. Let S be the subclass of A consisting of
functions of the form (1.1) which are also univalent in U.

It is well known that every f € S has an inverse f ', defined by

F7Hf(2) =2 (2 €U)
and
P @) e (Wl <nln, 1),
where
FHw) = w — aw® + (243 — az)w® — (5a3 — Sagasz + as)w* + . ..

A function f(z) € A is said to be bi-univalent in U if both f(2) and f~1(2)
are univalent in U. Let X denote the class of bi-univalent functions in U given by



48 Saurabh Porwal and Shivam Kumar

the Taylor-Maclaurin series expansion (1.1). Examples of functions in the class 3 are

142
—z

=, —log(1 - 2), 3log ( and so on.
However, the famlhar Koebe functlon is not a member of X. Other common
examples of functions in S such as z — & and 1=z are also not members of .

Lewin [7] first investigated the bi- umvalent functlon class 3 showed that
|a2| < 1.5.

Subsequently, Brannan and Clunie [2] conjectured that |as| < v/2.

Netanyahu [9], on the other hand, showed that mazexlas| = 3.

The coeffiecient estimate problems for bi-univalent function class ¥ is an inter-
esting problem of Geometric Function Theory. Several researchers e.g. (see [1], [6],
[11], [12], [14], [16], [17]), introduced the various new subclasses of the bi-univalent
function class ¥ and obtained non-sharp bounds on the first two coefficients |as| and
|as|. Recently, Mishra and Soren [8] obtain coefficient bounds for bi-starlike analytic
functions and improve results of [3].

In order to prove our main results, we shall require the following lemma due to
[10].

Lemma 1.1. If h € P then |ci| < 2 for each k, where P is the family of all functions
h analytic in U for which R{h(z)} > 0,

h(z) =1+4+ciz+cz? + 32’ +... forz€U.

2. Coefficient bounds for the function class Bx(n, 5, A, i)

Cho and Srivastava [5], (see also [4]), introduced the operator I} : A — A
defined for the function f(z) of the form (1.1) as

k+ A\
INf(z Z+Z<1+>\) apz,

where n € Ng = N U {0} and —1 < A < 1. For A = 1, the operator I} = I" was
studied by Uralegaddi and Somanatha [15] and for A = 0 the operator I} reduces to
well-known S&ligean operator introduced by Saldgean [13].

Definition 2.1. A function f(z) given by (1.1) is said to be in the class Bs(n, 8, A, 1),
(n€ Np,0<B<1,u>1,—1< A< 1), if the following conditions are satisfied:

feXand |arg { (- u)]ff(z)ZJr WL () H < B—W, (z€U) (2.1)
and .
arg { (1 — IU’)I/\g(wZ)—’_ JU’IA g(w) }‘ < 677(7 (UJ c U), (22)

where the function g is given by

(W) = w — aw? + (243 — az)w® — (5a3 — Bagas + az)w + . ... (2.3)
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Throught this paper, we shall frequently use the notation

k+A\" k4 )"
Mk:[(l—u)(m> +M(1+>\> ],k:2,3,....
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By specializing the parameters in the class Bs(n, 3, A, ), we obtain the following

known subclasses studied earlier by various researchers.

1. Bs(n,8,0,u) = Bs(n, 5, 1) studied by Porwal and Darus [11].
2. Bx(0,5,0,u) = Bx(8, 1) studied by Frasin and Aouf [6].
3. Bx(0,4,0,1) = Bx() studied by Srivastava et al. [14].

Theorem 2.2. Let the function f(z) given by (1.1) be in the class Bs(n, 3, A\, 1), n €

No,0<fB<land u>1,—-1<A<1. Then

2
|a/2| S 5 )
\/2M36 + M3(1 - B)
2
< —
|a‘3| — M37
and ,
B 4(1-8) J 2M3B+(1-28)M 1
lag] < i 2T 3 2A/;35+M22(1—B2) , (0<B<3)
= 4(1—-8 2M3B+(26—1) Mo?
o 2+ 12 2A;35+(M22(1)—5) c(3=8<)
Proof. Tt follows from (2.1) and (2.2) that
(L= IR f(2) + nI3 f () _ 8
. = =),
and .
(1= mIRgw) +pl3gw) s
2 = ),
where p(z) and ¢(w) in P and have the forms
p(2) =1+piz+p22® +ps2® + ...
and
q(w) =1+ qw + gaw® + qsw® + ...
Now, equating the coefficients in (2.7) and (2.8), we obtain
Msaz = Bp:
-1
Msas = Bp2 + %pi
—1)(B -2
Myas = Bps + B(B — 1)pip2 + %P?a

—Msas = Bqq,
B(B—1
( D) )Qi

M50~ Sasas + as) = B + B8~ Dagp + D0 HEZD gy

Ms(2a5 — as) = Bqz +

(2.4)

(2.5)

(2.6)

(2.11)

(2.12)

—~

2.13)
2.14)

—~

(2.15)

(2.16)
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M, = [(1 -0 (153 4 (’jji)w |

From (2.11) and (2.14), we obtain

where

p1=—q. (2.17)

We shall obtain a estimates on |p;| for use in the estimates of |az|, |as| and |a4|. For
this purpose we first add (2.12) and (2.15), we get

BB —-1)

5 (Pl +db)-

2Mzaj = B(p2 + ¢2) +
Using (2.17) in last equation, we have

2Mza3 = B(p2 + g2) + B(B — 1)pi.

Putting as = ﬁv from (2.11), we have after simplification

o= (P2 +q2) M3
U 2MsB 4+ M3(1-B)

By applying |p2| < 2 and |g2| < 2, we get

(2.18)

2Ms
V2MsB + MZ(1 - B)

|P1|

Therefore
26
T V2M3B+ M3(1-B)
To find a bound on |as| we may express as in terms of pi,ps,q1 and go. For this
purpose we first subtract (2.15) from (2.12), we get

BB-1)

laz| <

2Ms(as — a3) = B(p> — ¢2) + = —(p1 — 1)
Using (2.17) in last equations, we have
2Msaz = 2M3a§ + ﬁ(pg — QQ). (219)
Putting as = ﬁpl from (2.11) and using (2.18), we get
ﬁpl
2Msaz = 2Ms | - + B(p2 — q2)

2

2M3 (3% (p2 +

26 (p2 1 0o) + B(p2 — ¢2)

T 2MsB + MZ(1— B)

_5 (M35 + M3(1 — ) pa — M3 (1 — B)ga
2M;5p + M3(1 - B)

Using the inequalities |p2| < 2 and |g2| < 2 and after simple calculation, we have

26

a3<
sl < 5
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We shall next find an estimates on |a4|. At first we shall derive a relation connecting
D1,D2,P3, 91,492 and gs. To this end, first we add the equations (2.13) and (2.16), we
get

BB —-1)(B—2
My (5 5azas) = B(ps +5) + 65~ Dpapr + man) + L0 DE=D gy gy
Using (2.17) and (2.19), we have
S5Myf(p2 — g2)a
W02~ 0002 _ 5 4 g5) + 55— V(o2 — a2)

2Ms5

Using (2.11) and after simple calculation we have
2My M. +
p1(p2 — q2) 2Ms(ps + 0:) (2.20)

T 5MuB + 2MaMs(1 — )

We wish to express |a4| in terms of p1, pa, ps, ¢1, g2 and gs. For this purpose subtracting
equation (2.16) from (2.13), we get

My (2a4 + baj — bazas) = B(ps — q3) + B(B — 1)p1(p2 + q2)

-1 -2
I ) é(ﬂ )(p‘? —q).
Using (2.17), (2.19) and after simple calculation we have
SM. —1)(B -2
2Mias — 2, — g3) = Bls — au) + B0~ Uia(pe + a0) + DL
Again using equations (2.11) and (2.18), we get
2Mias = PO ) 4 By — a5) + B8~ D (o2 + a2)
404 = oM M, P2 — Qg2 P3 —4q3 P1{P2 T G2
LBB-DE-2) ()M

3 PO+ 21— p)
Using (2.20) we have

o 5MyfB(p3 + q3)
2Myay = 3 M08+ 2Mo My (1 — B) +p3—qz+ (8- 1)pi(p2 + q2)
(B-1)(B-2) (p2 + q2) M3 ]

3 ProMLB+ M2(1 - B)
[(L0MyB + 2MyM3(1 — 8)) ps — 2MaM3(1 — B)gs
5Myf8 + 2MaMs(1 — )
(2 - B)M3
0= Amten o) { s v = )
Using Lemma 1.1 and after simple calculation, we have

5 {“4(1—6) {2M36+(1_26)M22H’ (0<B<)

My 3 2M3B + M2 (1 — )
loa] < 41— B) (2MsB + (26 — 1) My? -
AZ[H . { H,(ééﬁél)-

2M33 + Ms? (1 — B)
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3. Coefficient bounds for the function class Hx(n,v, A, 1)

Definition 3.1. A function f(z) given by (1.1) is said to be in the class Hx(n, v, A, 1),
(n€ Np,0<y<1,u>1,-1<\<1),if the following conditions are satisfied:

PRS- { (1- ,u)Iff(z)ZJr qu“f(@} >q, (z€U) (3.1)
and
%{u—mmwi+ﬂﬁgw@>74wem, (3.2)

where the function g is defined by (2.3).

By specializing the parameters in the class Hx(n, 7, A, 1), we obtain the following
known subclasses studied earlier by various researchers
1. Hx(n,v,0,u) = Hs(n,v, 1) studied by Porwal and Darus [11].
2. Hx(0,7,0,u) = Hx (7, ) studied by Frasin and Aouf [6].
3. Hx(0,v,0,1) = Hx(y) studied by Srivastava et al. [14].

Theorem 3.2. Let the function f(z) given by (1.1) be in the class Hx(n,v, A, 1),
neNy,0<y<Lu>1,-1<A<1. Then

|az| < 2(17737) (3.3)
oo < 2022, (3.4)

and
laa| < Q(ITT) (3.5)

Proof. Tt follows from (3.1) and (3.2) that there exists p(z) € P and g(w) € P such

that

0—@@ﬂi+ﬂw+ﬂ@:7+gfwma (3.6)
and

(1— M)I;Lg(wl+ pIi M g(w) ¥+ (1= )gw), (3.7)

where p(z) and ¢(w) have the forms (2.9) and (2.10), respectively. Equating coefficients
in (3.6) and (3.7) yields

Msas = (1 —v)py, (3.8)
Msas = (1 — v)pa, (3.9)
Myas = (1 —v)ps, (3.10)
—Msas = (1 —v)qu, (3.11)
Ms(2a3 — a3) = (1 —¥)q2 (3.12)

and
—M4(5a§ — bagaz + a4) = (1 —7)gs. (3.13)
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From (3.8) and (3.11), we have
P11 = —q1. (3.14)
Adding equation (3.9) and (3.14), we get

2M3a2 (1 — )(p2 —|— QQ).

( L from (3.8), we have

Putting as =

P = (p2 + q2) M3
LT 2Ms(1— )

By applying the inequalities |ps| < 2 and |g2| < 2, we get

(3.15)

2
< — M.
1l < M3(1—7) 2
Therefore
2(1 1)
< .
a2l <\ =37

To obtain a bound on |as| we wish express in terms of p1,p2,¢q1 and go. For this
purpose subtracting (3.12) from (3.9), we get

2Ms(as — a3) = (1 - 7)(p2 — ¢2)- (3.16)
Using (3.8), (3.15) and after simple calculation, we have
2M3zas = 2(1 — v)p2
Using |p2| < 2 we have
21-7)
M3
We shall next find an estimate on |a4|. At first we shall derive a relation connecting

D1,D2,P3, 91,492 and ¢3. To this end, we first add the equations (3.10) and (3.13), we
get

las| <

—M4(5Clg - 5a2a3) = (1 - ’y)(p3 + Q3).
Using (3.8), (3.16) and after simple calculation, we get
2M3Ms(ps + g3)
5M4(1—7)

We wish to express a4 in terms of p1, pa, ps, ¢1, g2 and gs. Now subtracting (3.13) from
(3.10), we get

p1(p2 — q2) = (3.17)

M4(2a4 =+ 5ag — 5a2a3) = (1 — ’y)(pg — q?,).
Using (3.8), (3.16), (3.17) and after simple calculation
2Myay = 2(1 —7v)ps3
Using inequality |ps| < 2, we have

2(1-7) 0

<
las| < A
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Remark 3.3. If we put A = 0 in Theorems 2.2 and 3.2, then our estimate on |ag|
improves the corresponding results of Porwal and Darus [11].

Remark 3.4. If we put n = 0, A = 0 in Theorems 2.2 and 3.2, then our estimate on
las| improves the corresponding results due to Frasin and Aouf [6].

Remark 3.5. If we put n =0, A =0, x = 1 in Theorems 2.2 and 3.2, then our estimate
on |ag| improves the corresponding results due to Srivastava et al. [14].

Remark 3.6. Sharp estimates for the coefficients |as|, |ag| and other coefficients of
functions belonging to the classes investigated in this paper are yet open problems.
Indeed it would be of interest even to find estimates (not necessarily sharp) for
lan|, n > 5.
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Abstract. In this work, we use the Faber polynomial expansion by a new method
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class ¥’ which is defined by subordination. Further, we generalize and improve
some of the previously published results.
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1. Introduction and preliminaries

Let A be a class of analytic functions in the open unit disk U= {z € C: |z| < 1}
of the form

f(2) :z—l—Zanz". (1.1)

Also denote by S the class of all functions in A which are univalent and normalized
by the conditions f(0) = 0 = f’(0) — 1. It is well known that every function f € S
has an inverse f~!, which is defined by

e =2 ev) ad JGw)=w (lol <n() ) > ]).

So, if F'is the inverse of a function f € S, then F has the following representation
F(w) =" (w) =w+ Y anuw" (1.2)
n=2

which is valid in some neighborhood of the origin.
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In 1936, Robertson [23] introduced the concept of starlike functions of order «
for 0 < a < 1. A function f € A is said to be starlike of order « if

2f'(2)
%(f(z))>a (z € U).
This class is denoted by ST (a). Note that ST(0) = ST.

Definition 1.1. [8] For two functions f and g which are analytic in U, we say that the
function f is subordinate to g in U, and write

f(z)=g(2) (zel),
if there exists a Schwarz function w, which is analytic in U with
w(0)=0 and w(z)] <1 (2€0),
such that
f(z)=gw(z) (2€0).
In particular, if the function g is univalent in U, then f < g if and only if f(0) = g(0)
and f(U) C g(U).

Ma and Minda [20] have given a unified treatment of various subclass consisting
of starlike functions by replacing the superordinate function ¢(z) = ifz by a more
general analytic function. For this purpose, they considered an analytic function ¢
with positive real part on U, satisfying ¢(0) =1, ¢’(0) > 0 and ¢ maps the unit disk
U onto a region starlike with respect to 1, symmetric with respect to the real axis.

The class ST (¢) of Ma-Minda starlike functions consists of functions f € S satisfying
2f'(2)
f(2)
It is clear that for special choices of ¢, this class envelop several well-known subclasses
of univalent function as special cases. The idea of subordination was used for defining
many of classes of functions studied in the Geometric Function Theory, for example
see [7, 21].
Let X’ denote the class of meromorphic univalent functions ¢g defined in A :=
{ze€ C:1< |z| < oo} of the form

9(2) :z+zbi. (1.3)

< p(z), forzel.

Since g € ¥/ is univalent, it has an inverse g~! = G that satisfy

g g=) =2 (z€d) and glg'(w)=w (M < |w| < o0, M >0).

1

Furthermore, the inverse function g7 = G has a series expansion of the form

G(w) =g (w) = w+ Z % (M < |w| < 00). (1.4)
n=0

' = @, is given by

b ba + bob
G(w)zg_l(w):w_bo_i_LQOI"f'”'

A simple calculation shows that the inverse function g~

. (1.5)
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Let (ST)'(¢) denote the class of functions g € ¥ which satisfy

1g'(1/z)
z 9(1/z)
The mapping f(z) — g(z) := 1/f(1/z) establishes a one-to-one correspondence be-

tween functions in the classes S and X’ and also between functions in the classes
ST (¢) and (ST)' () because (see for more details [5])

2g(2) _ (/) 1£(1)2)
9(2) 1/f(1/z) 2 f(1/2)
Noth that if g € (ST) (), then there exists a unique function f € ST (¢) such that
g9(z) = 1/f(1/z). Also, it can be easily verified that G(w) = 1/F(1/w), where F(w)
is the inverse of f(z).
Analogous to the bi-univalent analytic functions, a function g € ¥’ is said to
be meromorphic bi-univalent if g=! € ¥'. Examples of the meromorphic bi-univalent
functions are

< p(z), forzel.

for |z| > 1.

1
log (1—3)

Determination of the sharp coefficient estimates of inverse functions in various
subclasses of the class of analytic and univalent functions is an interesting problem in
geometric function theory. Schiffer [24] obtained the estimate |by| < 2 for meromorphic
univalent functions g € ¥’ with by = 0 and Duren [8] gave an elementary proof of the
inequality |b,| < %H on the coefficient of meromorphic univalent functions g € ¥’
withb, =0for1 <k < % But the interest on coefficient estimates of the meromorphic
univalent functions keep on by many researchers, see for example, [18, 19, 25, 26].
Several authors by using Faber polynomial expansions obtained coefficient estimates
|ay,| for classes meromorphic bi-univalent functions and bi-univalent functions, see for
example [10, 12, 13, 14, 15, 16, 17, 28, 27]. First we recall some definitions and lemmas
that used in this work.

Faber [9] introduced the Faber polynomials which play an important role in
various areas of mathematical sciences, especially in geometric function theory. By
using the Faber polynomial expansion of functions g € ¥’ of the form (1.3), the
coefficients of its inverse map g~ = G defined in (1.5) may be expressed, (see for
details [2] and [3]),

1
zZ4+ -, z—1,
z

_ 11
Glw) =g~ w) =w—by— 3 K — (16)

n>1
where

—1)(n—2
Ky = nby by +n(n—1)by %bs + %

—1)(n—-2)(n—-3 —
G )(”3' ) =3 50, + 3b4b) + 3BV,
' 25

bg 7 (bs + b7)

such that V; with 5 < j < n is a homogeneous polynomial in the variables
b1,ba, -+ , by, (see for details [3]).
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Definition 1.2. [4] Let ¢ is an analytic function with positive real part in the unit
disk U, satisfying ¢(0) =1, ¢’(0) > 0, » maps the unit disk U onto a region starlike
with respect to 1, symmetric with respect to the real axis. Such a function has series
expansion of the form

©(2) =1+ Byz+ By2® + - (B1 > 0). (1.7)
Lemma 1.3. [8] Let u(z) and v(z) be two analytic functions in the unit disk U with
u(0) =v(0) =0 and max {|u(z)], |v(z)|} < 1.
We suppose also that

u(z) = anz" and  v(z) = Z @mz" (2 €l). (1.8)
n=1 n=1

Then

i <1, el <1=1Ipif*, <1, ol <1—aa]”. (1.9)
Lemma 1.4. [1, 2] Let the function f € A be given by (1.1). Then for any p € Z, there
are the polynomials KF, such that

n’

(1+asz+az2®>+---Fap2" 14 )P =1+ ZK£<GQ7(13,"' yant1)2",

n=1

where

K2z, ans1) = pangs + 22 pz P __ps .y P__pn
2 (p —3)!13! (p —n)l(n)!

and

oo
ml as 122 a H
Dr(ag,as, - ,an)zz ( M)ll...lu(ln)
! n!

n=2

”7 forme N={1,2,...} and m <n,

the sum is taken over all nonnegative integers pi, ..., fby, satisfying

e e B L
u1+2u2+---—|—n,un:n.

It is clear that D (a9, as, -+ ,a,) = ay. In particular,
K = ani1, K? = 2a,, K2 =2a3 + a3,
K§ = 2a4 + 2asas, KZ = 2as5 + 2a90a4 + ag.

Lemma 1.5. [2, 3] and [6, page 52] Let the function g € ¥ be given by (1.3). Then we
have the following expansion

29 (2) ZOO 1
=1 Fn b ab P bn T+l
9(2) - — +1(bo, by )z"H
where
Fri1(bo, by, - -by) = > Alinyig, - yiny1) (Db - bin+1),

i142ia4+(n+1)ipt1=n+1
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and

. . ) ) vt i — D) 1
A(il’ ia, 7in+1) = (_1)(n+1)+211+---+(n+2)zn+1 (21 +12 +' : +1 Jfl ) (TL + )
11!7,2! . 'Zn+1!

The first four terms of the Faber polynomials F,, are given by
F, = —by, Fy = b2 — 2by, Fy = —b3 + 3b1by — 3bs,
F, = bé — 4b(2)b1 + 4bgby + Qb% — 4bs3.

In this work, by using the Faber polynomial expansion we find upper bounds
for |b,,| coefficients by a new method for meromorphic bi-univalent functions class ¥’
which is defined by subordination. Further, we generalize and improve some of the
previously published results.

2. Main results

In this section, first we obtain estimates of coefficients |b,,| of meromorphic bi-
univalent functions in the class (ST) (). Next we obtain an improvement of the
bounds |bg| and |b;| for special choices of .

Theorem 2.1. Let the function g given by (1.3) and its inverse map g~ = G given

by (1.4) be in the class (ST) (), where ¢ is given by Definition 1.2. If by = 0 for
0<k<n-—1, then

By
nl < .
[bn] = n+1
Proof. From g € (ST)'(), we obtain
14(1 1= b1z — 2by23 — -
1g/z) _ 1=biz” = 2b2 =1 boz+ (B2 — 2by)22 + - . (2.1)

zg9(1/2)  14+boz+bi22+ -

Similar to Lemma 1.5, for function g € (ST)'(¢) and for its inverse map g~! = G,
we have

1g'(1/z) -
- -1 E, bo, b1, b n+1 2.2
Satife) L 2 Tl b ) 22
1G'(1/w) > - . -
— 17— Foi1(bo, by, - by)w" T, 2.3
w G(l/w) +HZ_O +1( 0, Y1 )w ( )
respectively, where i)o = —by, I;n = %K}}H.

On the other hand, since g, G € (ST) (), by the Definition 1.1, there exist two
Schwarz functions u,v : U — U where u, v are given by (1.8), so that

if;/((ll//zz)) = p(u(z)) =1+ ;;Bkl)ﬁ(m,pm RN P A (2.4)
and

1 G'(1/w o n )

wG((l//w)) =pw) =1+ > BiDi(a, 2, qn)w"™ (2.5)

n=1k=1
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Comparing the corresponding coefficients of (2.2) and (2.4), we get that

n+1

Fn+1(b0u b17 e bn) = Z BkD7k1+1(p17p27 e >pn+1)' (26)
k=1

Similarly, by comparing the corresponding coefficients of (2.3) and (2.5), we get that
n+1

Frg1(bo, by, -+ by) = ZBkDfL+1(Q1aQ27 T nt)- (2.7)
k=1

Note that by, = 0 for 0 < k < n — 1, yields b,, = —b,, and hence from (2.6) and (2.7),
respectively, we get
—(n+ 1)b, = Bipn+1,
and
—[—=(n+1)]b, = Bignt1-

By solving either of the above two equations for b,, and applying |p,+1| < 1, [gnt1] < 1,
we obtain
By
n+1’
this completes the proof. O

by | <

L = @G given

by (1.4) be in the class (ST)' ((f_ri)a) Ifbp, =0 for 0 < k <n-—1, then

Corollary 2.2. Let the function g gien by (1.3) and its inverse map g~

2c0
b | < —2_ 0<a<l).
bl < n+1 O<a<1)
Corollary 2.3. [13] Let the function g given by (1.3) and its inverse map g~ = G

given by (1.4) be in the class (ST)' (%) Ifb, =0 for0 <k <n-—1, then
2(1-p)
n+1

Corollary 2.4. Let the function f given by (1.1) and its inverse map f~' = F given
by (1.2) be in the class ST (). If ap, =0 for 2 <k <n—1, then

|bn| < 0<p<1).

By
n—1"

lan| <

Proof. Setting f(1/z) :=1/g(z) and F(1/w) = 1/G(w) in Theorem 2.1 we obtain the
result and this completes the proof. O

Corollary 2.5. ([14, Theorem 2.1)) Let the function f given by (1.1) and its inverse

map f~1 = F given by (1.2) be in the class ST(H??) , where A and B are real

numbers so that —1 < B< A< 1. Ifar =0 for2 <k <mn-—1, then
A—-B

|an|S n—1"
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Theorem 2.6. Let the function g given by (1.3) and its inverse map g~ = G given
by (1.4) be in the class (ST)' (@), where o is given by Definition 1.2. Then
Biv/B
|bo| < —er (2.8)
V|Bi — Ba| + By
and
B
Iby] < 71 (2.9)
Proof. The equations (2.6) and (2.7) for n = 0 and n = 1, respectively, imply
—bo = Blpl, (210)
b —2b1 = DBipa + Bopi, (2.11)
bo = BlQh (212)
From (2.10) and (2.12), we have
b1 =—q1 (2.14)
and
265 = B (i +4i) - (2.15)
Also by adding (2.11) and (2.13), and considering (2.15) we have
205 = Bi(p2+q2)+ Ba (pl +4di)
2B>b3
= Bi(p2+gq)+ 320
1
So we obtain
p2 — B2+ a)
* 2(Bf - By)’
By (1.9), (2.10), (2.14) and the above equality give
b2 < B} (1— \pl\z)
SN
: 2
< B} 1_ |bol _
~ |BY - By Bt
Therefore we obtain
lbo|* < By (2.16)
* B - B[+ B '

which is the desired estimate on the coefficient |by| as asserted in (2.8).
On the other hand, by subtracting (2.13) from (2.11) and considering (2.14) we get

—4by = By (p2 — q2) -

Taking the absolute values and considering (1.9) we obtain the desired estimate on
the coefficient |b1| as asserted in (2.9). This completes the proof. O
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Theorem 2.7. Let the function g given by (1.3) and its inverse map g~ = G given
by (1.4) be in the class (ST)' ((}i‘—z) ) Then

2x
Va+1’

|bo| <

and
|b1| S Q.

Remark 2.8. Theorem 2.7 is an refinement of estimate for |by| obtained by Panigrahi

[22, Corollary 2.3 ]. Also, for |by] if % < a <1 and |by|, Theorem 2.7 is an refinement

of estimates obtained by Halim et al. [11, Theorem 2 |.

Theorem 2.9. Let the function g given by (1.3) and its inverse map g~ *

by (1.4) be in the class (ST)' (%) Then

= G given

20-8) ., 0<B<}
Ibof < V2(1-8) 1
~vF - o 3=pf<l1
and
b1 <1- 8.

Remark 2.10. Theorem 2.9 is an improvement of the estimates obtained by Panigrahi
[22, Corollary 3.3] and also obtained by Halim et al. [11, Theorem 1].
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Some properties of a linear operator involving
generalized Mittag-Lefler function

Basem Aref Frasin, Tariq Al-Hawary and Feras Yousef

Abstract. This paper introduces a new class T;’y 5. (1) of analytic functions which
is defined by means of a linear operator involving generalized Mittag-Leffler func-
tion H] 5, (f). The results investigated in this paper include, an inclusion rela-
tion for functions in the class T ;, (1) and also some subordination results of
the linear operator 7—[; 8.k (f)- Several consequences of our results are also pointed
out.

Mathematics Subject Classification (2010): 33E12, 30C45.

Keywords: Analytic functions, univalent functions, Mittag-Leffler function, dif-
ferential subordination, convex function.

1. Introduction

Let A denote the class of the normalized functions of the form

f(z)=z+ Zanz",

n=2

which are analytic in the open unit disk U = {z € C : |z| < 1}. Further, let f and g
be analytic functions in U, then we say that f is subordinate to g, written f < g or
f(2) < g(2), if there exists an analytic function w on U such that w(0) =0, |w(z)| < 1
and f(z) = g(w(z)) for all z € U. In particular, if g is univalent in U, then we have

f(z) < g(2) = f(0) = g(0) and f(U) C g(U).
Let E,(z) be the Mittag-Leffler function [11] defined by

oo
ZTL

Ea(z):;m, (z,a € C;Re(a) > 0). (1.1)
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A more general function E, g generalizing E,(z) was introduced by Wiman [14] and
defined by

Z>:;m’ (z,a, 8 € C;Re(ar) > 0). (1.2)

Moreover, Srivastava and Tomovski [13] introduced the function Egg (z) as

EV k Z T an:]—fzﬁ , (o, 8,7 € C; Re(a) > max{0,Re(k)—1};Re(k) > 0),

where (), is Pochhammer symbol (or the shifted factorial, since (1),, = n!) is given
in term of the Gamma functions can be written as

L(y+n) |1, if n=0;
L'(v) Yy +1)..(y+n—1), ifneN.

The Mittag-Leffler function arises naturally in the solution of fractional order differ-

ential and integral equations, and especially in the investigations of fractional gen-

eralization of kinetic equation, random walks, Lévy flights, super-diffusive transport

and in the study of complex systems. Several properties of Mittag-Leffler function and

generalized Mittag-Leffler function can be found e.g. in [2, 3, 4, 6, 7, 8, 9, 11, 12, 13].
n [1], Attiya defined the operator 1, 4 ,(f) : A — A by

Hl,B,k(f)(z) = Q’(Lﬁ,k('z) * f(2), (z€0),

(Vn = (1.3)

where

Y _ (a+6) v,k 2) — L 5
aﬂk( ) (V)k (anﬁ( ) F(ﬂ)>’ ( EU)?

(o, B,y € C;Re(er) > max{0,Re(k) — 1}; Re(k) > 0
Re(a) = 0 when Re(k) = 1 with 8 # 0),
and the symbol (%) denotes the Hadamard product (or convolution).
We note that,

v+ nk)I'(a+ B)
= " 14
H an(f ZJFZF'y—i—k: ﬁ—l—an)n‘az (1.4)

It can be easily verified from (1.4) that

(12,0100) = (558) EOE) - L0 D@ (1)

Also we have

DN =

HE 51 (F)(2) = F() M2 1 (1)(2) = 2 (J(2) + 27'(2) and HY. 5.1 (F)(2) = /
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Definition 1.1. We say that the function f € A is in the class T 4, (n),n € [0,1), if
f satisfies the condition

Re[Hl ()] >0 (zeD). (16)

The object of this paper is to investigate an inclusion relation for functions in
the class T,) 5, (n) and obtain some subordination results for functions defined by the
linear operator Hl B,k( f). Several consequences of our results are also discussed.

The following results will be required in our investigation.

Lemma 1.2. ([5]) If p(z) = 1+ p1z + p22% + -+ is analytic in U and h(z) is convex
function in U with h(0) = 1 and p is a complex constant such that Rep > 0, then

p(z) + zp;(z) =< h(z), (1.7)
mmplies

p(2) < q(z) < h(2),
where

zZ

a(z) = 7 [ oy,
!

and q(z) is the best dominant.
Lemma 1.3. ([10]) Let q be a convex function in U and let

h(z) = q(2) + azq'(2),
where o > 0. If

p(2) = q(0) + prz+ -
and

p(2) + azp'(z) < h(z),
then

p(z) < q(2),

and this result is sharp.

2. Inclusion relation
We begin by showing the following inclusion relation.
Theorem 2.1. Ifn € [0,1), then
T;Y—Elk(n) c Tg,ﬁ,k(6>7 (2.1)

where

525(n7’y,k):2n_1+2(1—77]1(7+k)B(7+,€>7

. (2.2)
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B being the Beta function defined by

! tm—l
B(x) = dt.
(z) / tr1
0
Proof. Let f € TZ;}k(n) and define the function p(z) by

p(e) = (K5 N))

Making use the identity (1.5), we get

1 ! k
(HLEWNE) =p) + (), (€).
Since f € T;’E’lk (n), from Definition 1.1 we have

Re(H)4(N() >n (€D

Using (2.5) we get

Re () + /() >

vk

which is equivalent to

1+(2n—1)z
142

p(2) + (2) < = h(2).

v+ kP
By using Lemma 1.2, with u = VTHC we have

p(z) < q(2) < h(2),
where

vk 14 (27— 1)

q(Z) B kzL;c—k 1+1¢

by =1y

1 Ate
m—14+2(1—n)]——t* Ldt
27 — 1+ 2( ")]1+t

=2
+
o

ytk

Z k

>

z

o

+

2

Ytk
yEk

vtk 2(1_77)(’Y+k)/t
o — 1)t F ldt
(2 =1t * e 1+t

o ~—— 1 o~ o

atk
k

ol

z

z k
201 — T k) [t
_gy_ 142000 )/tht.

Ytk
kz %

0

0

The function g is convex and is the best dominant.
Since p(z) < q(z), we get

Re [H25,(N()] > a(1) =35,

dt

(2.3)

(2.6)
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where

§=0(n,v,k)=2n—1+ k:

From (2.6) we deduce that Tg’glk (n) C T, 54(9) O

2(1_77]1(7+k)3 (7+k>.

3. Subordination results
With the help of Lemma 1.3, we obtain the following result.

Theorem 3.1. Let q(z) be convex univalent in U with ¢(0) =1 and let h be a function
such that

h(z) = q(2) erkzq’(z)- (3.1)
If f € A and verifies the differential subordination
(K@) < h2), (32)
then .
(HLsu(N) <a2), (3.3)

and the result is sharp.

Proof. From (2.5) and (3.2) we obtain

)+ o () < 0l + e () = A,
then, by using Lemma 1.3 we get
p(2) < q(2),
that is,
!
(MLoxNR) <al),  (z€D),
and this result is sharp. O
Theorem 3.2. Let h € A with h(0) =1 and h'(0) # 0, which verifies the inequality
zh'"(z) 1
Re [1 + W) } > =5 (z€). (3.4)
If f € A and verifies the differential subordination
!
(M@ < he2), (3.5)
then .
(ML ok (D)) < a(2), (3.6)
where
_ 2+ k atk
e / h(t)t™ = ~tat.

The function q is convex and is the best dommant.
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Proof. If we let
/
p(2) = (ML (D) -
and using the identity (1.5), we obtain
/
(M) =z +

Therefore, (3.5) becomes

p(z) +

By using Lemma 1.2, we get

k y ytk
p(2) < () = 222 [ nrat,
kz % {
that is,
(HLp4NE) <a(),  (€0). 0

Theorem 3.3. Let q(z) be convex univalent in U with q(0) = 1. And let h be a function
such that

h(z) = q(z) + 2¢'(2), (z € U). (3.7)
If f € A and verifies the differential subordination
(M5 (H) < h2), (3.5
then 8

and the result is sharp.
Proof. Let the function p(z) be defined by
Mo 5.6(f)(2)

z

p(z) = (3.10)

Then, by differentiating (3.10), we get

(Hpu(HE) =p() +27(),  (z€D) (3.11)
Thus (3.8) becomes
p(2) +2p'(2) < q(2) + 2q'(2) = h(2),
and from Lemma 1.3 we get (3.9). O

Theorem 3.4. Let h € A with h(0) = 1 and h'(0) # 0, which verifies the inequality
(34). If f € A and verifies the differential subordination

(HLsaN=) <h(z),  (zeD), (312)
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then
where
1
q(z) == [ h(t)dt
|

The function q is convex and is the best dominant.

Proof. Let the function p(z) be defined as in (3.10). Then from (3.11) and (3.12),we
have

p(2) + 2p'(2) < h(z).
By using Lemma 1.2, we get

1
p(2) < a(2) = - [ h(t)dt,
Z{\

and ¢ is convex and is the best dominant. O

If weset y=1, =0 and k =1, in Theorems 3.1-3.4, we immediately have the
following special cases.

Corollary 3.5. Let q(z) be convex univalent in U with ¢(0) = 1 and let h be a function
such that

h(z) = q(z) + %zq’(z). (3.14)
If f € A and verifies the differential subordination
f(z)+ %zf”(z) < h(z), (3.15)
then
F(z) < q(2), (3.16)

and the result is sharp.

Corollary 3.6. Let h € A with h(0) = 1 and h'(0) # 0, which verifies the inequality
(34). If f € A and verifies the differential subordination

f(z)+ %zf”(z) < h(z), (3.17)

then
f'(z) < a(z), (3.18)
where

2 z
q(z) = = [ h(t)tdt.
224

The function q is convex and is the best dominant.



74 Basem Aref Frasin, Tariq Al-Hawary and Feras Yousef

Corollary 3.7. Let g(z) be convex univalent in U with q(0) =1 and let h be a function
such that

h(z) = q(z) + 2¢'(2), (z € U). (3.19)
If f € A and verifies the differential subordination
f(z) < h(z), (3.20)
then
@ < q(z), (3.21)

and the result is sharp.

Corollary 3.8. Let h € A with h(0) = 1 and h'(0) # 0, which verifies the inequality
(34). If f € A and verifies the differential subordination

f1(z) < h(z), (z €U), (3.22)
then
@ < q(2), (z€U,z#0), (3:23)
where B
1
a(z) = = [ n(t)at
-/

The function q is convex and is the best dominant.
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The critical point of a sigmoidal curve

Ayse Humeyra Bilge and Yunus Ozdemir

Abstract. Let y(¢) be a monotone increasing curve with , ligl y ™ (t) = 0 for all
—+oco

n and let ¢, be the location of the global extremum of the nth derivative y(™ (t).
Under certain assumptions on the Fourier and Hilbert transforms of y(t), we
prove that the sequence {¢,} is convergent. This implies in particular a preferred
choice of the origin of the time axis and an intrinsic definition of the even and odd
components of a sigmoidal function. In the context of phase transitions, the limit
point has the interpretation of the critical point of the transition as discussed in
previous work [3].

Mathematics Subject Classification (2010): 34A99.

Keywords: Sigmoidal curve, critical point, Fourier transform, Hilbert transform.

1. Introduction

A sigmoidal function y(¢) is a monotone increasing function with horizontal
asymptotes as ¢ — £oo. Such functions occur in probability theory and in a variety
of applications that represent the passage between two stable states, in particular in
phase transitions.

In previous work [5] we have modeled the sol-gel transition of the polyacrylamide-
sodium alginate composite in terms of the Susceptible-Infected-Removed (SIR) epi-
demic model that represents the spread of an epidemic in a closed society. This model
was shown to be in good agreement with the aforementioned gelation phenomena and
we tried to take advantage of an exact mathematical model to search for the exact
instant of onset of the sol-gel transition [3, 4]. We computed higher derivatives of
the sigmoidal curve representing the phase transition, up to orders 20 to 30 and we
observed that the points where their reach their absolute extrema seemed to have a
limit point, as shown in Fig. 1.

This point agreed qualitatively with the gel point of the polyacrylamide-sodium
alginate composite and we proposed to define the “critical point of a sigmoidal curve”



78 Ayse Humeyra Bilge and Yunus Ozdemir

y(t) as the limit of the sequence of points where the higher derivatives y(™ (t) reach
their absolute extreme values [3].

SIR Model, k=5,eta=1, S0=0.9

Derivatives of R

0.2 0.3 0.4 05 0.6 0.7 0.8 0.9 1

—s
08} I

—R|]

FiGURE 1. The Susceptible-Infected-Removed dynamical system
S = —kSI, I' = kSI —nlI, R' = nl, as a model for the gelation
phenomena. (a) The first 24 derivatives of R(¢) normalized to 1 for
k=5n7=1and Sy = 0.9 are plotted against S(t), which is a mono-
tone decreasing function of ¢. The phase transition point is indicated
by (%). (b) The time domain plots of the solution curves S, I, R.
The phase transition point ¢. indicated by (o) is located between the
maximum of I, t,, denoted by (x) and the inflection point of I, ¢,
denoted by (+). The derivatives of the sigmoidal function R(t) are
plotted versus S(t), which is a monotone function of time.

Referring to Fig. 1(a), we first note that there seems to be a gap in the zero
set of the derivatives; that is, the normalized absolute values of the odd derivatives
agglomerate quickly near the point shown by (x), while the absolute extrema of the
even derivatives approach this point much more slowly. On the other hand, the work
of Polya [9] on the zeros of the set of derivatives of an analytic function applied to a
smooth sigmoidal curve implies that there should be no gap in the set of zeros. Due to
the computational limitations of the SIR system, we worked with the logistic growth
function and we could in fact see that the gap closes when derivatives up to order
200 are included, as shown in Fig. 2. Nevertheless, despite the strong evidence for the
existence of a critical point, we were unable to prove even the simplest observed fact
that the absolute extreme values of the odd derivatives of the logistic growth curve
are located at t = 0.

The aim of the present work is the study of the existence and the location of the
“critical point of a sigmoidal curve” as described Section 2, Definition 1. In earlier
stages of this study, the existence of a critical point was thought to be a peculiarity
of the SIR system, but later on after working with numerous examples we came up
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Logistic Growth: Higher Derivatives
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FIGURE 2. The normalized derivatives of the logistic growth ¢y =
(1 —1%2) (a) The plot of derivatives up to order 30 with respect to y.
All odd derivatives reach their absolute extremum at the origin but
there seems to be a gap in the zero set. (b) The distance of the first
zero of the nth derivative to the origin. The apparent gap seems to
close after n = 200.

with the belief that it is a consequence of the general properties of sigmoidal curves.
Intuitively, the critical point of an odd sigmoidal curve is expected to be t = 0, but

there was no guess on where the critical point of curves with no symmetry would be
located.

The main results of the paper are presented in Section 3. In Section 3.1, we prove
the existence of critical point for the general case (Proposition 2), then in Section 3.2,
we consider odd sigmoidal curves and use milder assumptions to prove that ¢ = 0 is
the critical point. For the case with no symmetry, the location of the critical point
is crucially related to an appropriate choice of the origin of the time axis, in such a
way that the phase of the Fourier transform of the first derivative is asymptotically
constant. This leads to an intrinsic choice of origin, hence an intrinsic definition of
the even and odd components, provided that the relevant assumptions are satisfied.

With this choice of origin, ¢ = 0 turns out to be the critical point, provided that it
exists.

The plan of the paper is as follows. The definitions and theorems necessary
for subsequent derivations are presented in Section 2. In Section 3.1, we first prove
the existence of the critical point for the general case, then, in Section 3.2, we give
alternative proofs for sigmoidal curves with symmetry, using weaker assumptions.
Basic properties of the Fourier and Hilbert transforms are given in the Appendix.
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2. Preliminaries

In Section 2.1, we illustrate the existence and non-existence of critical points
for certain sigmoidal curves. We define the critical point of a sigmoidal curve and
present our basic assumptions in Section 2.2. In Section 2.2, we define the intrinsically
even and odd components and in Section 2.3, we prove certain results related to the
properties of the envelope.

2.1. The existence and non-existence of the critical point

We will denote the sigmoidal curve as y(t) and its first derivative that is a
localized hump by f(t), hoping that there will be no confusion when we refer to even
and odd derivatives of y or f. Let t, be the point where the nth derivative 3™ (t)
reaches its extreme value and let y,, = y(”)(tn). Based on our observations we expect
that the subsequences {t2r} and {tax41} converge at different rates. For example, in
the case of an odd sigmoidal curve, ta;+1 = 0 for each k, while {to;} converges slowly
as seen from Fig. 2(b).

The standard and generalized logistic growth curves provide examples to the
existence of the critical point for symmetrical and asymmetrical growth. The standard
logistic growth curve is the sigmoidal curve y(¢) = tanh(¢), while the generalized
logistic growth curve with horizontal asymptotes at —1 and 1 is given by y(t) =

—1+2[1+ keiﬁt]fl/u, where & > 0, 8 > 0 and v > 0. The parameter k can be
adjusted by a time shift, 5 corresponds to a scaling of time and v is the key parameter
that determines the shape of the growth. For £ = 1 the critical point is located at
t =0 (see Example 2). In Fig. 3(a), all even derivatives of the sigmoidal function are
zero at t = 0; the apparent gap is still discernable despite a much higher number of
derivatives are plotted. The behavior of the generalized logistic growth (Fig. 3(b)) is
more or less the same except that the zeros of even derivatives are not fixed but they
agglomerate near ¢t = 0.

The Gompertz function with the same asymptotes is given by y(t) = —1 +
2exp(—e~P?). This function can be expressed as the limit of the generalized logistic
family for k = 1/n, v = 1/n, as n — oo and provides an example to the non-existence
of the critical point. As seen in Fig. 3(¢), the normalized derivatives do not accumulate
and the critical point seems to have moved to negative infinity. The derivatives of the
Gompertz function of orders 20, 30 and 40 are presented in Fig. 4, in order to display
the shift of the wave packets towards minus infinity.

The standard logistic growth curve occurs as the solution of the “Susceptible-
Infected-Susceptible” (SIS) model. In a study of the formation of (reversible) physical
gels, [6], we showed that that generalized logistic growth curves are solutions to a
modified form of the (SIS) model and we used the results of Example 2, in Section 3,
to determine the gel point directly, using the approximation of experimental results
by generalized logistic growth curves, known also as “5-point sigmoids”.

In [2] we expressed sufficient conditions for the existence of a critical point of
a sigmoidal curve in terms of the Fourier transform of the first derivative. For the
sigmoidal curves that arise as solutions of the SIR model, we could only give numer-
ical evidence for the existence of the critical point. But for the solutions of the SIS
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model expressed in terms of generalized logistic growth functions, we could express
the location of the critical point in terms of the parameters of the generalized logistic
growth curve [6] where we used without proof the expression of the Fourier transform
of its first derivative.

Normalized Derivatives of the Standard Normalized Derivatives of the Generalized Logistic Growth Normalized Derivatives of Gompertz Curve

Ficure 3. (a) Normalized derivatives of the standard logistic
growth; (b) Normalized derivatives of the generalized logistic growth
(8 =1,k = 1,v = 1/5) up to order 30. The apparent gap is still
discernable in both figures, despite the large number of derivatives
plotted. The behavior of the generalized logistic is more or less the
same except that the zeros of even derivatives are not fixed. (¢) Nor-
malized derivatives of the Gompertz function. The Gompertz func-
tion is the limit of the generalized logistic family, the critical point
seems to have moved to negative infinity.

FIGURE 4. The time domain plots of the 20th, 30th and 40th deriva-
tives of the Gompertz function respectively in (a), (b) and (c). The
wave packets are shifted to left towards minus infinity.

2.2. Basic definitions
A sigmoidal function y(t) is a monotone increasing function with horizontal
asymptotes y; and ys as t — +oo and with tlirin y™(t) = 0 for all n > 1. We
4o
propose the following definition for the “critical point”.

Definition 2.1. Let y(t) be a sigmoidal curve and assume that the set of points where
the even derivatives and the odd derivatives reach their absolute extremum converge
to the same point. The common limit of these derivatives, if it exists, is called the
critical point of the sigmoidal curve.



82 Ayse Humeyra Bilge and Yunus Ozdemir

The location of the critical point brings into consideration an intrinsic definition
of being even or odd, hence a preferred choice of origin of the time axis. If f(¢) is even,
then its Fourier transform F(w) is real and even, but if f(¢) is shifted in time, then
F(w) is no longer real, but its phase is linear. The other way around we can recognize
an intrinsically even function by looking to the phase of its Fourier transform. From
this point of view, the preferred origin for the time axis is given by the shift that will
make F'(w) real.

In the general case where f(t) has no symmetry, F'(w) has a nonzero phase. But
if the phase has an oblique asymptote aw + ¢g, then after a time shift, it will be
asymptotically constant. Thus, the preferred origin of time is obtained by the time
shift that makes the phase of F(t) asymptotically constant, provided that the phase
has an oblique asymptote.

We use this property to define the intrinsically even and intrinsically odd func-
tions via their Fourier transform.

Definition 2.2. Let f(¢) be a function whose Fourier transform F'(w) exists. f(t) is
called intrinsically even if there is real number a such that e F(w) is real. f(t)
is called intrinsically odd if there is real number a such that e %*“F(w) is pure
imaginary.

If there is no real number « such that f(¢ — «) is neither even or nor odd, then
we define its intrinsically even and odd components provided that the phase of F'(w) is
asymptotically linear, i.e, F(w) = |F(w)|e’*“) where ¢(w) has an oblique asymptote
with slope «a, as w — foo.

Definition 2.3. Let f(¢) be a function such that the Fourier transform F(w) exists
and the phase of F'(w) has an oblique asymptote with slope « as w — +00. Then, the
intrinsically even and odd components of f(¢) are the inverse Fourier transforms of
the real and imaginary parts of e % F(w).

2.3. The envelope of the derivatives

Let f(t) be a derivative of a sigmoidal function. We will prove that the magnitude
of the analytic representation f4(t) (as defined in the Appendix) gives the envelope
of f(t) in the sense that f(t) touches |fa(t)| between any two consecutive zeros.

Proposition 2.4. Let f(t) be a real function whose Fourier and Hilbert transforms
exit. If t1 and ty are any two consecutive zeros of f(t), then there is a ts such that
t <tz <tz and f(t3) = £[fa(t)|.

Proof. Writing fa(t) = A(t)e’*®), we can express f(t) and f,(t) as
f@) = [fa(®)] cos(o(t),  fa(t) = A(t) sin (¢(2)) .

If t; and t are two consecutive zeros of f(t), then we should have p(t1) = § + k7
and (ts) = § + (k4 1)m. Thus, provided that ¢(t) is continuous, there will be a
time t3, t1 < t3 < tg, such that ¢(t3) = (k + 1)m, hence, f(t3) = 0. Thus the zeros
of f(t) and f,(t) alternate. It follows that f(t3) = % |fa(t3)| for some t; < t3 < to.
The local extremum of f(t) in between ¢; and to is denoted by t4. If f(¢) is positive
(negative) on (t1,t2) and f/(t3) is negative (positive), then ¢4, < t3, while if f(t) is
positive (negative) on (t1,t2) but f/(¢3) is positive (negative), then t3 < ts. O
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3. The existence and the location of the critical point of a sigmoidal
curve

For the case with symmetry, i.e, for an odd sigmoidal curve y(t), the Fourier
transform of the first derivative, F'(w) is real. All odd derivatives of y(t) have a local
maximum at t = 0. We expect the local maximum to be located at ¢ = 0. For a
sigmoidal curve with no symmetry, we will show that the location of the critical point
is given by the linear phase factor of F(w).

The motivation for the choice of the assumptions in Proposition 2 is based on
the following observation. In the examples studied, higher derivatives of the sigmoidal
curve look like wave packets, hence in the frequency domain, the Fourier transform
of the derivatives should have a nearly band bass spectrum. If the Fourier transform
of all derivatives have the same (constant) phase, then in the time domain, the wave
packets are centered at the same point. As this condition is not satisfied for sigmoidal
curves without symmetry, the best that we can expect is that all derivatives have
asymptotically a constant phase (possibly after a shift of time) and the band pass
spectrum moves to infinity as the order of differentiation increases.

Before proceeding to the proofs, we start by examples to illustrate the behavior
of curves with no symmetry.

Example 3.1. If f(¢) is an even localized hump, then its even derivatives are even and
its odd derivatives are odd functions. By adding these with appropriate multiples one
can generate positive pulses with no symmetry. As an example, the first derivative
of the standard logistic growth, sech? (t), is an even pulse. We obtain a positive pulse
with no symmetry by adding a multiple of its second derivative

f(t) = yW(t) = sech?(t) — A [—2sech?(¢) tanh(¢)] (0 < A <0.5),
the peak being located at the right of the point ¢ = 0. The Fourier transform of f(¢)

Flw)=(1- Mw)\/Zsinﬁjr/j/m'

The phase of F(w) is ¢(w) = arctan (Im(F')/Re(F)) = arctan(—Aw). As w — £oo,
¢(w) approaches F7/2, hence F(w) has asymptotically constant phase.

Example 3.2. The first derivative of the generalized logistic growth is
25
t) = —e P
piy =="e
The Fourier transform of f(t) is [1]
9 LI+l
Flw)=/=kF ( 5)1( b ).

Since k=% = eii(%)w, it follows for k # 1, there is a linear phase factor in F(w).

Let Kk =1 and 8 = 1. For 1/v = n, one can use the property I'(Z) = I'(2) repeatedly
to see that

(1+kef) 177

Fw) = ——(1—iw)(2— i) ... (n— 1 — i) Fy(w),
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FIGURE 5. a) Time domain plots of the first derivative of the gener-
alized logistic growth for 1/v = 1,1/4,1/8,1/12. b) The magnitude
of the Fourier transform, ¢) The angle of the Fourier transform.

where Fs(w) is the Fourier transform of the standard logistic growth. The multiplica-
tive factor is a complex polynomial; in particular the zeros of its real part are bounded,
hence as w — 00, the phase goes to a multiple of /2. It follows that, for each n, the
phase is asymptotically constant (provided that & = 1). The time domain plot, the
magnitude and the phase of the Fourier transforms of the generalized logistic family
for v =1, 1/4, 1/8 and 1/12 are presented in Fig. 5. We note that as 1/v increases,
the phase approaches to its horizontal asymptotes more and more slowly.

3.1. Existence of the critical point: The general case

We will now prove that if f(t) satisfies asymptotically constant phase and band-
pass hypotheses, to be specified below, then the critical point is located at t = 0.
Note that the asymptotically constant phase condition is trivially satisfied when f(t)
is even.

Proposition 3.3. Let f(t) be the first derivative of a sigmoidal curve y(t) and f(t)
be its nth derivative. If

(i) the Fourier transform of f(t) has the form F(w) = |F(w)|e~“e¥(«) where o is
a constant and (w) has horizontal asymptotes,

(ii) for w > 0, W"|F(w)| has a single maximum at w, and the wy,’s are unbounded,
(i) the spectrum is localized in the sense that there are constants w, and wy (depend-
ing on n), such that

lim W' |F(w)| dw = lim W' F(w)| dw =0,
n—o00 w|<wa n—oo || >wy

then the sigmoidal curve y(t) has a critical point located at t = «.

Proof. For simplicity assume that o = 0. If the Fourier transform of f(t) is F'(w), then
the Fourier transform of f(t — a) is e **“F(w). We will express |f(™)(t)| using the
Fourier inversion formula and compare it with | £(")(0)|. The assumption (iii) implies
that for all ¢, there is N > 0 such that for n > N, there are constants w, and wy
(depending on n), such that

/ W' F(w)] dw < = and / W' F(w)] dw < <.
o] <wa 8 ool > 8
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Thus for n large, the contribution from low and high frequencies are negligible, hence
the main contribution comes from a neighborhood of w,. By assumption (ii) the w,,’s
are unbounded and using the asymptotically constant phase assumption we obtain
the estimates below:

/ W F(@)|(1 = @) dy < £
wa <|w|<wp 2

Letting I to be the set defined by w, < |w| < wy, we obtain upper bounds for (™ (¢)
as below:

Vor|f™@)| = ‘/w W F(w)e! dw’ < /OO W F(w)] dw

— 00

- / W F(w)] dw +/ W F(w)] dw +/ W F(w)] dw
‘w|<wa \w\>wb

wel
€
- 7+/ W F(w)| dw
4 wel
We estimate the integral above as
/ W) dw = / W F(w)) dw‘
wel wel

= / W F(w)] (1 — ew(“’)) dw + / W"|F(w)|e™? ) dw‘
wel wel

< / W F(w)] (l—ew(“’)) dw‘ + / W F ()] dw
wel wel
< 4 / W"|F(w)]eoet (@) dw’
2 wel
£
< -+ / W'F(w) dw|.
2 wel

Finally we estimate the last term as

/wEIw”F(w) dw‘ = /oo W"F(w) dw — /|w<wa W' F(w) dw _/ W (w) dw

— 0 |w|>ws
/ w"F(w) dw / w"F(w) dw
|w|<waq |w]|>wp

oo
/ W"F(w) dw —|—/ W' F(w)| dw +/ W"|F(w)| dw
—00 |w|<wq Jw|>wp

=+ m\fw(m .

It follows that £ (¢) < f(™(0) + ¢ hence as t = 0 is the critical point. O

IA

+

/oo W' F(w) dw| +

—0o0

IN

IN

The sequence w,, can be obtained by maximizing w,|F(w)|, i.e, by equating its
first derivative to zero. We present in Fig. 6, a graphical display of the corresponding
equality w/n = F(w)/F’'(w) for the standard logistic growth. The comparison of the
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Location of Maxima of the FT of the Derivatives

Angular Frequency

FIGURE 6. Graphical solution of the equation w/n = F(w)/F’'(w)
for the standard logistic growth.
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FIGURE 7. Comparison of the derivatives f()(t) of the standard
logistic function with sinusoids of frequency w, modulating | fXL) (t)].

higher derivatives with sinusoids of frequency w, modulating the amplitude of the
corresponding analytical representation are shown in Fig. 7.
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3.2. The existence of the critical point: Odd sigmoidal curves

In this section we will prove the existence of the critical point of an odd sigmoidal
curve under a different set of assumptions. We first prove that the odd derivatives of
an odd sigmoidal function y(t) reach their global extreme values at t = 0 (Proposition
3.4). Then we prove that the global extreme value of the even derivatives of y(t) is
the local extreme value that is closest to ¢ = 0 (Proposition 3.5) and the sequence of
points where the even derivatives of y(t) reach their global extreme values converge
to t = 0 (Corollary 3.6). The time domain plots and the magnitude of the Fourier
and Hilbert transforms of the standard logistic growth are displayed in Fig. 8.

Derivatives of the Logistic Growth

1 T T
. %
1 ! ! !

-10 -5 0 5 10

Fourier Transforms
1 T

0 .

-10 -5 0 5 10
Hilbert Transforms

FiGURE 8. Normalized graphs of the time domain variations, the
magnitude of the Fourier transform and the magnitude of the ana-
lytic representation for y(t), y™® (t) and y® (¢). As the order of dif-
ferentiation increases, the time domain pulses get narrower while the
frequency spectrum spreads out.

The simplest property that has to be proved is the fact that if f(t) is an even,
the local extremum at ¢ = 0 is the global one. We prove this by requiring the “mono-
tonicity” of the envelope of 3(™)(t), expressed in terms of its analytic representation.

Proposition 3.4. Let f(t) be a real, even function and assume that that the magnitude
of its analytical representation |f4(t)| has a single local mazimum. Then

If@] < [£(0)].

Proof. Recall that fa(t) = f(t)+ifn(t), where fx(t) is the Hilbert transform of f(¢).
Since fA(t) = f2(t) + f2(t), | f(t)| < |fa(t)|. When f(t) is even, fx(t) is odd, hence,
£(0) = £4(0). Since |fa(t)| is monotone decreasing, |f(t)| < |fa(0)] = |f(0)]. O
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We next prove that the global extremum of the even derivatives of an odd sig-
moidal curve is the one closest to t = 0.

Proposition 3.5. Let f(t) be a real, odd function such that the magnitude of its ana-
lytical representation |fa(t)| has a single local mazimum. Then |f(t)] < |f(to)| where
to is the location of the first local extremum of f(t) for ¢t > 0.

Proof. Since f(t) is odd, f(0) = 0. For simplicity assume that f’(0) > 0. Let ¢; be
the first zero of f(¢t) for ¢ > 0. By the alternation of roots, there is a point ¢y < 1 at
which f(t2) = |fa(t2)] and since |f4(t)| is decreasing, f(t) is reaching its first local
maximum at some ty < to. It follows that |f(¢)] < |f(to)|- O

Finally we prove that the global extreme values of the derivatives converge to

t = 0, i.e, there is no gap between the maximum of \y( k)( t)| and the global extremum
of yCh (1)

Corollary 3.6. Let y(t) be an odd sigmoidal function and assume that for each n,
‘ (n)
Yau

extreme values of y2*) (t).

has a single local mazimum. Then t = 0 is the limit point of the global

Proof. For n = 2k + 1, Proposition 3.4 implies that the global extremum is at t = 0.
For n = 2k, we will prove that the global extremum of y(#**2) occurs earlier than the
global extremum of y(?*). By Proposition 3.5 above, the global extremum is the first
local extremum. Let 3(2*)(0) = 0, assume that y2*+1)(0) > 0 and let ¢; be the first

(2k)

intersection of y(?*) with its envelope, y ‘y Qk) )‘ The global extreme value

of y(?%) is at some to < t, since the envelope is decreasing. Then, y(%"‘l)(tg) =0,
(%H)( to) is tangent to the envelope, hence it has its global extremum at t3 < ts.

Finally, (2k+2)(t3) = 0, hence y(?*+2)(t) is tangent to the envelope at this point and
it has its global extremum at some ¢, < t3. Hence the global extreme values form a
decreasing sequence that converge to ¢t = 0. O

Typical examples of the even and odd derivatives of the standard logistic growth
and their envelopes are presented in Fig. 9, as to illustrate how the proofs work.

For the case with no symmetry, we again need to assume that |y1(4n)(t)| has a
single maximum, but the location of this maximum, that we denote as ¢, , changes

with n. The comparison of |y£1n)(t)\ for sigmoidal curves with and without symmetry
is given in Fig. 10.

Appendix A. The Fourier and Hilbert transforms

The Fourier transform: The Fourier transform of a function f(t), F(f) = F(w) is

defined as
1 i :
= — t)e "t dt,
=/ NG
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x10°  Envelope of the 10th Derivative of the Logistic Growth x10

5 Envelope of the 11th Derivative of the Logistic Growth

Envelope
Envelope

FIGURE 9. The envelope of the 10th (a) and of 11th (b) derivative
of the standard logistic growth function.
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F1GURE 10. Envelopes of normalized derivatives up to order 15: The
standard logistic growth function (a) and generalized logistic growth
function with =2, k=1, v =1/5 (b).

provided that the integral exists in the sense of Cauchy principal value [8]. If f(¢) is
in L', then its Fourier transform exists. Since a sigmoidal function is finite as t — oo,
its first derivative is in L'. We can recover f(t) from the inverse transform by

ft) = \/% /_00 F(w)e™" dw.

The Fourier transform of the odd sigmoidal function exists in the sense of Cauchy
principal value.

The Hilbert transform and the analytic representation: For our purposes, the simplest
description of the Hilbert transform is given by its relation to the Fourier transform
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[7]. Given f(t) and its Fourier transform F'(w), we define the function F4(w) by

2F(w) , w>0
FA(w):{ O() w <0

The inverse transform is a complex function that is called the “analytic represen-
tation” fa(t) of f(t). The imaginary part of f4(t) is the Hilbert transform f,(t) of

7(0)
fa) = 10 +i =2 [ [ re e

The existence of the Hilbert transform necessitates that f(¢) be in LP for 1 < p < oo;
for L' functions, it exists in L1*¢% ([10], Lemma V.2.8).

Symmetry properties: The property, F (M) = F(—w) implies that if f(¢) is real

then F(—w) = F(w). Thus if f(t) is real, F(w) will be real provided that F(—w) =
F(w). The scaling property f(at) — \a|F( ) implies that f(—t) — F(—w), hence if
f(t) is real and even, then F(w) is real and even. Similarly, if f(¢) is real and odd,
then F'(w) is pure imaginary and odd. We note that if f(t) is even (odd), its Hilbert

transform is odd (even).

Differentiation: The effect of differentiation in the time domain is multiplication by
iw in the frequency domain. Thus

FI(E) = (iw)"F(w).

Convolution and modulation: There is a correspondence between products and con-
volutions in the time and frequency domains; multiplication in the time domain leads
to convolution in the frequency domain, i.e,

F(0)9(0) =+ <= F(e) * Glw).

The “modulation” of a low frequency signal in the time domain is the multiplication
of this signal by a sinusoidal function of fixed (usually high) angular frequency wy.
In the frequency domain, the Fourier transform of the low frequency function is con-
volved with the Fourier transform of the sinusoid. The Fourier transform of a pure
sinusoid is not defined in the usual sense, but it is represented as the Dirac § functions
occurring at +wy and convolution carries the spectrum of the low frequency signal
to the frequencies +wy. Since the Fourier transform of a complex exponential is a
d-function, we have the correspondence below:

f(t)e™ot — F(w — wp).
Time shift: As an analogue of multiplication with a complex exponential in the time

domain, the multiplication of a function in the frequency domain by a linear phase
factor leads to a shift in the time domain:

e R (w) = f(t — ).
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Integrodifferential evolution systems with
nonlocal initial conditions

Sylvain Koumla and Radu Precup

Abstract. The paper deals with systems of abstract integrodifferential equations
subject to general nonlocal initial conditions. In order to allow the nonlinear
terms of the equations to behave independently as much as possible, we use a
vector approach based on matrices, vector-valued norms and a vector version of
Krasnoselskii’s fixed point theorem for a sum of two operators. The assumptions
take into account the support of the nonlocal initial conditions and the hybrid
character of the system. Two examples are given to illustrate the theory.
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Keywords: Integrodifferential equations, nonlinear evolution equation, nonlocal
initial condition, delay, Krasnoselskii’s fixed point theorem for a sum of operators.

1. Introduction

In this paper, we are concerned with the existence of solutions to the semilinear
system of abstract integrodifferential equations with nonlocal initial conditions, of the

type
¢
ul () + Au(t) = / K;(t—s,us)ds + F; (t,u), te€]0,T]
0
w(t)=a; (u)(t), te[-7,0], i=1,..,n.

Here n > 1, and for each ¢ € I := {1,...,n}, the linear operator —A4; : D(4;) C
X; — X; generates a Cy-semigroup of contractions {S;(t);¢ > 0} on a Banach space
(Xiv|'|xi)’ T2>0,u€eC(-7,T],X), where X = X1 X ... x X, u = (ug,...,up),
and for each ¢, u; is the restriction of u to [t — 7,¢] shifted to the interval [—7,0], i.e.,
ug € C ([-7,0],X) and

(1.1)

w(s) =u(t+s), se[-7,0]. (1.2)
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The nonlinear perturbations in equations are given by the continuous mappings F;
from [0,T] x C ([-7,0],X) to X;, K; from [0,T] xC ([-7,0], X) to X;, and the nonlo-
cal initial conditions are expressed by the continuous mappings «; from C ([—-7,7T], X)
to C ([-7,0],X;).

We note that the nonlocal initial conditions include in particular:

o the initial condition:
u; (t) =i (t), t €]-1,0], i=1,...,n

where ¢ = (¢1, ..., pn) € C([-7,0],X) is given;
e linear multi-point conditions (linear nonlocal initial conditions of discrete type):

U; (t) = @; (t)—‘rzl:aij (t)ul (t+ti]‘), t e [—T,O], 1=1,..,n, (13)

where 0 < t;; < t; ;41 < T for j = 1,...,m; and i = 1,...,n. The linear multi-
point conditions include in particular the initial condition, and the periodicity
condition

u (t) =u; (T+1t), tel[-7,0], i=1..,n

e [inear nonlocal initial conditions of continuous type, given by integrals:

T
w (t) = ¢ (t)+/0 ki (t,8)u; (t+ s)ds
T+t
= cpi(t)—&—/ ki (t,s —t)u; (s)ds, te[-T1,0], i=1,...n.

Starting with Volterra’s pioneering works on integrodifferential equations with
delayed effects in population dynamics and materials with memory, the theory of de-
lay differential equations has progressed continuously following the development of
functional analysis and being stimulated by numerous applications in physics, chem-
istry, biology, medicine, economy, etc., see e.g., [23]), aimed to described evolution
processes whose future states depend not only on the present, but also on the past
history.

As concerns differential equations with nonlocal initial conditions of multi-point
or integral type, we mention as some pioneering contributions, the papers of Cio-
ranescu [15], Whyburn [42] and Conti [16]). Among further developments, we refer
the readers to the works [2], [3], [7], [17], [21], [28], [29], [41], to the recent survey
paper [35], and the references therein.

Parabolic problems with nonlocal initial conditions were considered in the papers
of Kerefov [22], Vabishchevich [36], Chabrowski [14], Pao [33], Olmstead and Roberts
[31], and Chapter 10 in [26], as nonlocal versions of some deterministic models from
physics, mechanics, biology and medicine. Abstract evolution equations with nonlocal
initial conditions were considered by Byszewski [11], Jackson [20], Lin and Liu [24].
For more recent contributions, we refer the readers to the papers [4], [6], [8], [10], [12],
[19], [24], [25], [27], [30], [32], [39] and the recent monograph [9].
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This paper has a double motivation. First, it is motivated by the second author’s
recent paper [5], which mainly inspires the operator technique of proof, and secondly,
by the paper of Webb [40] for the class of integrodifferential equations.

There are several aspects in the present paper which are mixed together requiring
a laboured technique of proof and yielding to a very general result:

» The use of the notion of support of a nonlocal initial condition and of a
corresponding split norm. Throughout the paper, by [—7,Ty] we shall denote the
support of the nonlocal initial condition, that is the smallest subinterval [—7,Tj] of
[—7,T] with Ty > 0 such that

a;(u) = a;(v),i=1,..,n, forevery u,veC(-7,7],X)
with u|[—T,To] = U|[—T,T0] .

Here by u|_, 7, we mean the restriction of the function u to the interval [—7, Tp].
Physically, this means that the evolution of a process is subjected to some constraints
until a given moment of time Ty, and becomes free of any constraints after that
moment.

The notion of support of a nonlocal initial condition was first used in the papers
[7] and [8], and used after in [29], [2], [12], [4], [5]. As explained in these papers, and
as we shall see in the following, stronger conditions on nonlinearities have to be asked
on the support subinterval, compared to those required on the rest of the interval.
Mathematically, the integral equation equivalent to the nonlocal initial problem is of
Fredholm type on the support interval, and of Volterra type on the rest of the interval.
This makes useful to consider a split norm on the functional space where the problem
is studied. Thus, in connection with the delay system (1.1) and with the support
[—7, To] of the nonlocal initial condition, on a space of the type C ([—7,T], E) , where
(E,|"|g) is a Banach space, we shall consider the split norm

|ul, = max {|U‘C([77—,To],E) ’ |u|09([T07T7T],E)} ) (1.4)

where |u|¢(_, 7.}, ) is the usual max norm

= t 5
|U‘C([7T,T0],E) te?jifTO] lu(t)| g

while for any 6 > 0, |ulc, (1, — 7], 5 18 the Bielecki type norm on C ([To — 7,T], E),

— —6(t—To)
|U|Cg([To—-r,T],E) = ten[ﬂT%f(T] (\Ut\c([_T,O],E) e o )

- —9(t—To)) .
e (\UIch,t],E) e

In particular, when there is no a delay, i.e., when 7 = 0, the norm (1.4) reduces to
the split norm previously considered in [7], [2], [28] and [29].

» The hybrid character of the system. The system is split into to subsystems:
the first m equations for which Lipschitz conditions are assumed to guarantee that
the corresponding integral operators are contractive, and the last n — m equations
(0 <m < n) for which only at most linear growth conditions are required on the
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nonlinear terms, but in return, the compactness of the semigroups of operators is
assumed to insure the compactness of the integral operators. In this way the proof
will be a perfect illustration of Krasnoselskii’s fixed point theorem for a sum of a
compact map and a contraction, more exactly of its vector version of Viorel [37].

» The presence of integral terms. There is not only the bounded delay in the
equations of system (1.1), but also cumulative integral terms which bring into the
equations the whole history of the process. Such kind of equations arise from math-
ematical modeling of many real processes with memory from physics, biology and
economics. These cumulative terms play a special role in the split analysis on two
intervals as discussed previously.

2. Preliminaries

For the treatment of systems we use the vector approach based on vector-valued
metrics and norms, and matrices instead of constants.

Let us make the convention that the elements of R™ are seen as column vectors.
By a wvector-valued metric on a set ' we mean a mapping d : E x E — R’} such
that d(z,y) = 0 if and only if x = y; d(x,y) = d(y,z) for all x,y € E and d(z,y) <
d(z,z) + d(z,y) for all z,y,z € E. Here by < we mean the natural componentwise
order relation of R™, more exactly, if r,s € R, r = (r1,...,7n), s = (81, ..., Sn), then
by r < s one means that r; < s; fori =1,...,n. A set F together with a vector-valued
metric d is called a generalized metric space. For such a space, the notions of Cauchy
sequence, convergence, completeness, open and closed set, are similar to those in usual
metric spaces.

Similarly, a vector-valued norm on a linear space E, is defined as being a mapping
|| + B — RY with [[z|| = 0 only for z = 0; [[Az| = |A|[|z] for z € E, A € R, and
lz+yl < |lz|| + |ly|| for every x,y € E. To any vector-valued norm ||.|| one can
associate the vector-valued metric d(z,y) := ||z —y||. A linear space E endowed
with a vector-valued norm ||| is called a generalized Banach space if E is complete
with respect to the associated vector-valued metric d.

If (E,d) is a generalized metric space with d taking values in R", we say that a
mapping I' : E — E is a generalized contraction (in Perov’s sense) if there exists a
square matrix M of size n with nonnegative entries such that its powers M* tend to
the zero matrix 0 as k — oo, and

d(T'(z),T(y)) < Md(x,y) for all z,y € E.

Such a matrix is said to be a Lipschitz matriz. Notice that for a matrix M the property
M* — 0 as k — oo is equivalent to the fact that the spectral radius p (M) of the
matrix M is less than one. The role of matrices with spectral radius less than one
in the study of operator systems was pointed out in [34], in connection with several
abstract principles from nonlinear functional analysis.

For generalized contractions, the following extension of Banach’s contraction
principle holds.
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Theorem 2.1 (Perov). If (E,d) is a complete generalized metric space, then any gen-
eralized contraction ® : E — E with the Lipschitz matrix M has a unique fized point

*

z*, and
d(®*(z),z*) < M*(J — M)~ d(z, ®(z)),

forallx € E and k € N (where J stands for the identity matriz of the same size as

In this paper we use the following generalization of Theorem 2.1, a vector version
of Krasnoselskii’s fixed point theorem for a sum of two operators, owed to Viorel [37].

Theorem 2.2. Let (E,||-||) be a generalized Banach space, D C E a nonempty bounded
closed convexr set and I' : D — E a mapping such that

(1). T=®+ T with ® : D — E a generalized contraction in Perov’s sense, and
U : D — E a compact operator;
(ii). @ (u) + ¥ (v) € D for every u,v € D.

Then T has at least one fixed point in D.

The following obvious proposition will be used in the proof of the main result.

Proposition 2.3. (a) If M € M,,xn (Ry) is a matriz with p (M) < 1, then p (M) <1

for every matriz M e Mxn (Ry) whose elements are close enough to the corre-
sponding elements of M.

(b) If M € Myxn (Ry) is a matriz with p (M) < 1, then p (M) < 1 for every
matriz M € M xn (Ry) such that ]\//.7§ M componentwise.

We conclude this preliminary section by a result about the compactness of the
solution operator associated to a non-homogenous evolution equation [1].

Lemma 2.4 (Baras-Hassan-Veron). Let A : D (A) C E — E be the generator of a

compact Co-semigroup {S (t);t > 0}. Then for every uniformly integrable family of
functions F C L* (0, T; E), the set of functions

{/Otsus)f(s)ds: fef}

is relatively compact in C ([0,T], F).

For other basic notions and results of semigroup theory we mention the books
[13], [18] and [38].
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3. Main result

Looking for mild solutions to the problem (1.1), with w; € C ([-7,T], X;) for
i=1,...,n we are led in a standard way to the following integral system

u; (t) =a;(u)(t), tel-70],
u; (t) =89;(t)« /S t—s / K; (s — o,uy) dods (3.1)
+/ Si (t —8) F; (s,us)ds, t€l[0,T], i=1,...,n.
0

Our assumptions are given differently for two sets of indices,
L :={1,..m} and L :={m+1,..,n},

where 0 < m < n, and it is understood that I} =0 if m =0, and I, = § if m = n.
Let p > 1 be any fixed number.

The hypotheses are:

(Hop) (a) For each i € Iy, the linear operator —A; : D(4;) C X; — X, generates
a Cy-semigroup of contractions on the Banach space X;.

(b) For each i € I, the linear operator —A4; : D(A;) C X; — X; generates a
compact Cp-semigroup of contractions on the Banach space Xj.

(Hy) (a) For each i € I, K, :[0,T] x C([-7,0],X) — X, is continuous, and
there exist a;; € C([0,T],R,) for j € I, such that

|Ki(t,u) — Ki(t,0)], <Za” ) s = vile im0, x;)

for all u,v € C ([-7,0],X) and t € [O,T].
(b) For each ¢ € I, K; :[0,T] x C(]-1,0],X) — X;, is continuous, and there
exist d;, a;; € C([0,T],R4) for all j € I, such that

Kt u)lx, <Zaw )il —r0n,x,) +dilt)

forall u € C([-7,0],X) and t € [O,T].
(Hy) (a) For each i € I, F; :[0,T] x C([-7,0],X) — X, is continuous and
there exists b;; € C' ([0,T],R4) for all j € I, such that

|Fi(t,u) — Fi(t,v |X < wa ) luj — Uj‘C([fr,o},Xj)

for u,v € C([-7,0],X) and t € [0,T].
(b) For each i € Iy, F; :[0,T] x C([-7,0],X;) — X; is continuous and there
exist f;, bj; € C([0,T],Ry) for all j € I, such that
n
Z |uj‘c([_7—o "’fz( )
J:

for all uw € C([-7,0],X) and t € [0,T].
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(Hs) For each i € I, «; : C([-7,T],X) — C([-7,0],X;) and there exist
cij € Ry for all j € I, such that

n

ot () = 0 (V) e r0p, 5, < D € 1145 = Vil ey x)
j=1

for all u,v € C([-7,T],X).

Theorem 3.1. Assume that the conditions (Ho)-(Hs) hold. In addition assume that
the spectral radius of the n x n square matric M = [m;;|, where

mi; = To |aijl g1z + @ig + Vil oy T ¢is Jor i, €1, (32)

T To
aij:/ d,g/ ai; (€ — o) do,
To 0
is less than one.

Then the problem (1.1) has at least one mild solution u € C ([-7,T],X) . In case that
m = n, the solution u is unique.

and

Proof. The integral system (3.1) can be seen as a fixed point equation u = T' (u) in
C ([-7,T],X) for the nonlinear operator I from the space C ([—7,T],X) to itself,
I'=(Ty,..,Iy), where T; : C ([-7,T7, X) — C([-7,T],X;) are defined by

Fi(u) (@) =ai(u)(t), te]
Ti(w)(t) =St / S (t—s) / K; (s — o,uy) dods (3.3)

t
Jr/ S; (t —s) F; (s,us)ds, tel0,7T].
0

Clearly, the operator I' admits the representation I' = ® + ¥, where
S=(T1,...T 0, Pty Pn)y, U =(0,...,0,%01,...,Up),

where for i € Js,

and
0, t e[-1,0],

t s t
/ Si(tfs)/ K;(s—o, ua)dads+/ Si(t—s) F; (s,us)ds, te€][0,T].
0 0 0

We shall apply the vector version of Krasnoselskii’s fixed point theorem to the operator
I" on the space

E:=C(-7,T],X)=C([-7,T),X1) X .. x C([-7,T],Xn)

Wi (u) (1) =

endowed with the vector-valued norm

t
[ull = (fual,  -oos [unl )™
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where for each i, by |u;|, we mean the norm in C ([-7,T], X;) given by (1.4), with
0 > 0 large enough chosen below, and to a bounded closed convex subset D of the
form
D = {u=(ui,...un) €C([-7,T],X): |u;|, <R; foriel}
= {uel(-7T],X): |ul <R}
with conveniently chosen radii R;, ¢ € I. Here the notation R stands for the vector

column (Ry, ...,Rn)tr. The result will follow from Theorem 2.2 once the following
lemmas have been proved: O

Lemma 3.2. There exists R € R such that ||®(u) + ¥ (v)[| < R for all w,v
€ C([-7.1],X) satisfying |ul,|lv] < R.

Lemma 3.3. The operator ® is a generalized contraction in Perov’s sense on

C(-7T1],X).

Lemma 3.4. The operator ¥ is completely continuous on C ([—-7,T],X).

Proof of Lemma 3.2. Let R € R"}. The result will follow once we have proved that
1@ (u) + T (v)]| < MR+ A, (3.4)

for all u,v € C ([-7,T],X) with |[u], ||v]| < R, and some vector A € R" and matrix
M close enough M such that p (M ) < 1. Indeed, in this case, we can find a vector
R € R such that

MR+ A <R,

— -1
that is (J — M) R > A, for example, the vector R = (J — M) A. The vector R

belongs to R"} since the matrix .J — M is inverse-positive as a consequence of the fact
that p (M) <1 (see, e.g., [34]).

Thus, in order to obtain (3.4) we mneed estimates of the norms
|®; (u) + ¥; (v)],. . Clearly, ®; (u)+ ¥;(v) =T (u) forie I;.

First note that from (H;) (a), for v =0,

[Ki(t,u)] <Zaw ‘uj|c( TO]X)+|K (t,0)lx,

hence the inequality in (H;) (b) also holds for i € Iy, with d; (t) = |K;(t,0)|x, -
Similarly, the inequality in (Hz) (b) holds for i € Iy with f; = [F; (0)[¢(_r0],x,) -
Also, from (Hs), one has

n

|a; (U)|c([7¢,o],xi) < Z Cij |Uj|c([_T,TO],Xj) + hi
j=1
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for all i € I with h; = [a; (0)[c(—r.0),x,) -
For ¢t € [—7,0], we have

o () )], < o (Wleqoropxn € D s Wil ogrimy x,) + i
=
< ZC’J luz| + hi <ZCUR + h;

For ¢t € [0,Tp] and i € Iy, since the semigroups are of contractions,

o < i () (0)], + / 15 s = ool dos
+/ |Fi(5,us)|Xid5.
0

From (3.5), the first term is estimated as above, that is

T (u) (t)

i (u) (0)] , < ei Ry + b,

j=1

while the integrals are estimated as follows:

t s
/ / |K; (s — 0,uq)| . dods
0 Jo '

t s n
A A Zam (S—U) |(uj)‘7|c'([*T,0],Xj) +dz (S—O’) dods
Z/ / ag; (s |uJ‘c(J ) dods + Ty |di|L1(O,TO)

IN

and

IN

t
/ |F; (s,us)|X7_ ds
o ;

+ n
LS00 1o gy + 50 | ds
o \j3

Since 0 < s <t < Ty, one has |uj|c([577,8]’xj) < |uj|c([7T,T[)],Xj) < uyl,

n t
Z/O bij (8) U5l oo 7,01, x,) 45 + To [ fil L10,70) -
j=1

101

(3.5)

(3.9)
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Then (3.8) and (3.9) give

n t s
/ / |Ki (s — 0,uq)|x, dods < Z/ / aij (s — o) |uj|_dods + Tolds| 11 (0,1)
=iJo Jo
_Z|’U,7| / / a” dO'dS—‘rTO‘d ‘Ll 0,To)

<To Z |aij | 0,1) Bj + Toldil L 0,m) (3.10)
j=1
and
t n
/0 By (s, us) x, ds < ) i1 0,10y Bi + il Lro.m) - (3.11)

Hence for ¢t € [—7,Tp] and all i € Iy, from (3.7), (3.10) and (3.11), we deduce that

T3 (u) (8)x, <D (To |aij| 11 0.1y T+ 1Dislpro,my) + Cz‘j) sl + Ai
j=1
= Z (mij — i) |Uj|T + A (3.12)
j=1

where A; = Tt |di| 1o 1) + | fil 1 (0,7,) + hi- Therefore

n

T3 (W) xy < D (i = ij) gl + i (3.13)
=1

Next we estimate

- —6(t—T, ,
i (Wle, ((ro—r1), %) = teﬂ[lT?(T] (|F1 (Wle(—r.0,x) € ( o)) (tel).

To do this, take any ¢t € [Ty, T] and s € [t — 7,t]. For s < Tp, we already have the
estimate given by (3.13). Let s € [Tp, t]. Then

I, (u) (s)
S S f
= () (To)+ [ Si(s—€) Fr (€, ug) de + /T Si(s—€) / K (€ — 0,uy) dodé

To

s s To
- n(u)(ToH/ Si<sfs)Fi<§,ug>d§+/ Sits—6) [ Ki(€ - ovup) dodt

To To 0

s £
+ / Si(s—€) [ Ki(€— o up)dode.

T() TO
Using (H;y)(b), one has
s To n

Si(s=¢) K; (£ —o,uy)dod€

To 0

<> il + fil ao,mo) »
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aij/Tjdg/oTOaij(éa)da.

s 13
Si(s=¢) K; (§ —o,uy,)dod€
To To

where

Furthermore

X

s 13 n
<[] €= ) ez e di g = o) | dode
0 0

j=1

n s &
<y fugl, / / aij (€ — 0) ") dodg + (T — To) |dil 1 (g ) -
= T J T
Next using Holder’s inequality gives

X;

1 0(t—To)
——— e laij| o 0.7 —1) 15
6(¢0)"/" ; ST

+ (T = To) |dil 1 0. 7—7) -

s 3
Si (s —¢§) K; (£ —o,uy)dod

To To

Similar arguments yield

/S Sy (s — €) F (€, ug) de

To

1 B n
< geo(t To) Z |bij|Lp(T07T) |ujl, + ‘fi|L1(T0,T)
X j=1

It follows that
I0i (u) (s)]x, <> g fug|, e?~T) + Ay for set—7.1],
j=1
where )
77/”77;; =m;; + W |aij\L1(07T_TO) + 5 |bij|Lp(TO7T) ’
Ai=Ni+ |fi‘L1(07T) + (T - TO) |di|L1(O,T—Tg) .
This gives the estimate
Iy (u)|Ce([To—T,T],Xi) < Z%Rﬁ' + A;.
j=1
Also taking into account (3.13), we may conclude that

|(I)Z(’U,)+\I/Z(’U)|T:|FZ(’U/)|TSZ7”R\;RJ—|—AZ for i€ 1.

j=1
Since for ¢ € I, the structure of ®; (u) + ¥; (v) is analogue to that of I';, we easily
see that we also have

|(I)i (u) + U, (’U)|T < ZTT’L\;;R] + A; for i€ 5.
j=1
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Hence (3.4) holds with M = [m;;] and A = (Aq,...,A,)" . Clearly, the matrix M is
close enough to M if 0 is sufficiently large. O
Proof of Lemma 3.3. Similar estimations to those in the proof of Lemma 3.2 give for
i€l and any u,v € C ([-7,T],X),

n

T3 (u) = s (W)l oo r ) x Z mij [uj = vjl e rm x,)

and
T (u) =T (U)|cg([T04T 1,X) = me uj — vl -
Hence n
s (0) = Lo )], < D gl — vyl € o).
For i € I, from (Hs), we obtain

|P; (u) — @; (”)|T < Zcij |Uj — Uj|,r (i€ lr).
j=1

Consequently,
R 1@ (u) = @ (o)) < M fju ]}, (3.14)
where M is the n x n square matrix [m;;], with
[ my foriel, jel
mij_{cij forie I, jel.

Clearly M < M , hence according to Proposition 2.3, the spectral radius of M is less
than one. Then (3.14) shows that ® is a generalized contraction in Perov’s sense. [
Proof of Lemma 3.4. The first components of W for ¢ € I are zero, so compact. The
growth conditions for F; and K; (i € I) and the boundedness of D guarantee the
uniform integrability of the set {¥; (u): w € D}. Since in addition for i € I, the
semigroups generated by A; are compact, we may apply the compactness criterion
from Lemma 2.4 to conclude that the operator ¥; is compact on D for every i € I,. O

Remark 3.5. It is useful to analyze the elements of the matrix M to conclude about
the contributions of the nonlinear terms to the sufficient condition for the existence
of solutions. They show that b;; (t) can be however large for Ty < ¢t < T. The same
happens for a;; (t) (t € [0,T]) and b;; (¢) (t € [0,Tp]) provided that T is sufficiently
small. Also note the special contribution of @;; in connection with the ”convolution
type” integral term of problem (1.1), which is null if Ty =0 or Ty = T.

We conclude by two examples illustrating our main result.

Example 3.6. Consider the semilinear integrodifferential equation

%u(t,x) — Au(t,z) = /0 k(t — s,u(s,x))ds + p(t)u(t — m,z), te€][0,T], z € Q,
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subject to the Dirichlet condition u (¢,2) = 0 for = € 99, and to the nonlocal initial
condition

u(t,r) = u(t+T,x), for z€Q, te[-70].
Here @ C RY is a smooth bounded domain, 7 > 0,0 < A < 1, 5 : [0,7T] x R = R
and g : [0,7] — R are continuous functions. The problem is of type (1.1), where
n=m=1,X=L?Q),A=-A,D(A) = H?>(Q)NH}(Q), K, F,«a are defined as
follows:

K,F : [0,T] xC([-7,0],L*(Q)) = L*(Q),
K (t,v) k(tv(0), wveC[[-70],L*(Q)]
Ftv) = p)v(-7);

a:C(-nT),L2(Q) > C ([-7,00,L*(Q)), a(){t) = (E+T).

It is clear that Ty = T and (H3) and (Hs) hold with b11 (¢) = p () and ¢11 = A. Also
(H;) holds if there is a function v € C'([0,T],R4) such that

|k (ty) =kt 2)| <vy@)|ly—=2 forall te€0,T] and y,z€R.

It is easy to check that ai; (£) = «y (¢). Also @3 = 0. Therefore, Theorem 3.1 yields
the following conclusion: If

T "Y|L1(0,T) + |:U‘|L1(O,T) <1=A
then the problem has a unique mild solution u € C ([-7,T],L* () .

Example 3.7. Let us consider a semilinear reaction-diffusion integrodifferential system
with Neumann boundary conditions and multi-point nonlocal initial conditions

t
%(t,x)—%lAu (t,a:):/ k1(t—s,u(s,x))ds—Au(t, x)+p (t)v(t—T7,x),
’ in Q,
v ¢
e (t,z) — 0 Av (t,x):/ Ko(t—s,v(s,x))ds+pe(H)u(t—7, ) — Av(t, ),
’ in Q.
0 0 B (3.15)
2 (t,x) = o (t,z) =0, on X,
P1
u(t,x) :Sﬁ(t) (x)+2ﬂ1ku(tlk+t7x)a in Qr,
k;l
’U(t?x) :¢(t) (Jj)—i—ZBQkU (t2k+ta'r)a in Q‘H
k=1
where Q = [0,7] x , ¥ = [0,T] x 09, Q, = [-7,0] x Q, @ C R is a smooth

bounded domain, s, 302, A1, A0 >0, 7> 0and 0 <t;; < ... <t <Tfori=1,2.
We assume that 1, k2 : [0,7] x R — R are continuous; ¢, 1 € C ([-7,0],L? (Q)),
and u; € C([0,T];Ry), i =1,2.
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We apply Theorem 3.1 with X; = Xy = L?(Q), and to the operators 4; : D (4;) —
L?(Q) (i = 1,2) given by

D(4;) = {UGHz(Q): gZ—Oonﬁﬂ},

Aiu = %1A’ll, — )\iu,

which generate compact semigroups [9, Theorem 1.11.8].
Here Il = @ and 12 =1= {172}7

Pi
Cii = Z |Bir| (i=1,2),
k=1

c12 =c21 =0, b1y = b2 =0
and
bia (t) = pa (t), a1 () = pa (1) .
Also Tp =max{t;; : j=1,...,p;; i=1,2}.
Assume that the functions k1 and ko are bounded, i.e.,
ki (6,9)] < d;, i=1,2, forall t€[0,T] and y€R.
Then a;; = 0 for 4, j = 1, 2. Therefore, according to Theorem 3.1, if the spectral radius
of the matrix
e 1Bl |ﬂ1|L1(o,To)
|,U2|L1(07T0) 2?21 | Bar|
is less than one, then the problem (3.15) has at least one mild solution in C([—7,T],
L?(Q) x L2 (Q)).

Acknowledgements. The work of Sylvain Koumla was supported by a grant from the
University Agency of the Francophonie (AUF) in relation to the Romanian National
Authority for Scientific Research as part of “Eugen Ionescu” Postdoctoral Fellowship
Programme 2017-2018.

References

[1] Baras, P., Hassan, J.C., Veron, L., Compacité de l'opérateur définissant la solution d’une
équation d’évolution non homogéne, C.R. Acad. Sci. Paris 284(1977), 779-802.

[2] Bolojan-Nica, O., Infante, G., Precup, R., Ezistence results for systems with coupled
nonlocal initial conditions, Nonlinear Anal., 94(2014), 231-242.

[3] Bolojan, O., Infante, G., Precup, R., Ezistence results for systems with coupled nonlocal
nonlinear initial conditions, Math. Bohem., 140(2015), 371-384.

[4] Bolojan, O., Precup, R., Semilinear evolution systems with nonlinear constraints, Fixed
Point Theory, 17(2016), 275-288.

[5] Bolojan, O., Precup, R., Hybrid delay evolution systems with nonlinear constraints, Dy-
nam. Systems Appl., 27(2018), 773-790.

[6] Boucherif, A., Akca, H., Nonlocal Cauchy problems for semilinear evolution equations,
Dynam. Systems Appl., 11(2002), 415-420.



Integrodifferential evolution systems with nonlocal initial conditions 107

[7] Boucherif, A., Precup, R., On the nonlocal initial value problem for first order differential
equations, Fixed Point Theory, 4(2003), 205-212.

[8] Boucherif, A., Precup, R., Semilinear evolution equations with nonlocal initial conditions,
Dynam. Systems Appl., 16(2007), 507-516.
[9] Burlicd, M.D., Necula, M., Rosu, D., Vrabie, L.1., Delay Differential Evolutions Subjected
to Nonlocal Initial Conditions, Chapman and Hall/CRC Press, 2016.
[10] Burlicd, M., Rosu, D., Vrabie, LI., Abstract reaction-diffusion systems with nonlocal
initial conditions, Nonlinear Anal., 94(2014), 107-119.

[11] Byszewski, L., Theorems about the existence and uniqueness of solutions of semilinear
evolution nonlocal Cauchy problems, J. Math. Anal. Appl., 162(1991), 494-505.

[12] Cardinali, T, Precup, R., Rubbioni, P., A unified ezistence theory for evolution equations
and systems under nonlocal conditions, J. Math. Anal. Appl., 432(2015), 1039-1057.

[13] Cazenave, T., Haraux, A., An Introduction to Semilinear Evolution Equations, Oxford
University Press, New York, 1998.

[14] Chabrowski, J., On nonlocal problems for parabolic equations, Nagoya Math. J., 93(1984),
109-131.

[15] Cioranescu, N., Sur les conditions linéaires dans l'intégration des équations
différentielles ordinaires, Math. Z., 35(1932), 601-608.

[16] Conti, R., Recent trends in the theory of boundary value problems for ordinary differential
equations, Boll. Un. Mat. Ital., 22(1967), 135-178.

[17] Garcia-Falset, J., Reich, S., Integral solutions to a class of nonlocal evolution equations,
Commun. Contemp. Math., 12(2010), 1032-1054.

[18] Goldstein, J.A., Semigroups of Linear Operators and Applications, Oxford University
Press, New York, 1985.

[19] Infante, G., Maciejewski, M., Multiple positive solutions of parabolic systems with non-
linear, nonlocal initial conditions, J. London Math. Soc., 94(2016), 859-882.

[20] Jackson, D., Ezistence and uniqueness of solutions to semilinear nonlocal parabolic equa-
tions, J. Math. Anal. Appl., 172(1993), 256-265.

[21] Karakostas, G.L., Tsamatos, P.Ch., Existence of multiple positive solutions for a nonlocal
boundary value problem, Topol. Methods Nonlinear Anal., 19(2002), 109-121.

[22] Kerefov, A.A., Nonlocal boundary value problems for parabolic equations, (Russian), Dif-
fer. Uravn., 15(1979), 74-78.

[23] Kolmanovskii, V., Myshkis, A., Applied Theory of Functional Differential Equations,
Kluwer, Dordrecht, 1992.

[24] Lin, Y., Liu, J.H., Semilinear integrodifferential equations with nonlocal Cauchy problem,
Nonlinear Anal., 26(1996), 1023-1033.

[25] Liu, J.H., A remark on the mild solutions of non-local evolution equations, Semigroup
Forum, 66(2003), 63-67.

[26] McKibben, M., Discovering Evolution Equations with Applications, Vol. I, Chapman &
Hall/CRC, 2011.

[27] Necula, M., Vrabie, L.1., Nonlinear delay evolution inclusions with general nonlocal initial
conditions, Ann. Acad. Rom. Sci. Ser. Math., 7(2015), 67-97.

[28] Nica, O., Initial-value problems for first-order differential systems with general nonlocal
conditions, Electron. J. Differential Equations, 2012(2012), no. 74, 1-15.



108 Sylvain Koumla and Radu Precup

[29] Nica, O., Precup, R., On the nonlocal initial value problem for first order differential
systems, Stud. Univ. Babes-Bolyai Math., 56(2011), no. 3, 125-137.

[30] Ntouyas, S.K., Tsamatos, P.Ch., Global ezistence for semilinear evolution equations with
nonlocal conditions, J. Math. Anal. Appl., 210(1997), 679-687.

[31] Olmstead, W.E., Roberts, C.A., The one-dimensional heat equation with a nonlocal
initial condition, Appl. Math. Lett., 10(1997), 89-94.

[32] Paicu, A., Vrabie, L.I., A class of nonlinear evolution equations subjected to nonlocal
initial conditions, Nonlinear Anal., 72(2010), 4091-4100.

[33] Pao, C.V., Reaction diffusion equations with nonlocal boundary and nonlocal initial con-
ditions, J. Math. Anal. Appl., 195(1995), 702-718.

[34] Precup, R., The role of matrices that are convergent to zero in the study of semilinear
operator systems, Math. Comp. Modelling, 49(2009), 703-708.

[35] Stikonas, A., A survey on stationary problems, Green’s functions and spectrum of Sturm-
Liouwille problem with nonlocal boundary conditions, Nonlinear Anal. Model. Control,
19(2014), 301-334.

[36] Vabishchevich, P.N.; Non-local parabolic problems and the inverse heat-conduction prob-
lem, (Russian), Differ. Uravn., 17(1981), 761-765.

[37] Viorel, A., Contributions to the Study of Nonlinear Evolution Equations, Ph.D. Thesis,
Cluj-Napoca, 2011.

[38] Vrabie, LI., Co-Semigroups and Applications, Elsevier, Amsterdam, 2003.

[39] Vrabie, L1., Global solutions for nonlinear delay evolution inclusions with nonlocal initial
conditions, Set-Valued Var. Anal., 20(2012), 477-497.

[40] Webb, G.F., An abstract semilinear Volterra integrodifferential equation, Proc. Amer.
Math. Soc., 69(1978), 255-260.

[41] Webb, J.R.L., Infante, G., Positive solutions of nonlocal initial boundary value problems
involving integral conditions, NoDEA Nonlinear Differential Equations Appl., 15(2008),
45-67.

[42] Whyburn, W.M., Differential equations with general boundary conditions, Bull. Amer.
Math. Soc., 48(1942), 692-704.

Sylvain Koumla

Département de Mathématiques,
Faculté des Sciences et Techniques,
Université Adam Barka,

B.P. 1173, Abéché, Chad

e-mail: skoumla@gmail.com

Radu Precup

Department of Mathematics,

Faculty of Mathematics and Computer Science,
Babesg-Bolyai University,

400084 Cluj-Napoca, Romania

e-mail: r.precup@math.ubbcluj.ro



Stud. Univ. Babes-Bolyai Math. 65(2020), No. 1, 109-125
DOLI: 10.24193/subbmath.2020.1.09

Existence and multiplicity of positive radial
solutions to the Dirichlet problem for nonlinear
elliptic equations on annular domains

Noureddine Bouteraa and Slimane Benaicha

Abstract. In this paper, we study the existence and nonexistence of monotone
positive radial solutions of elliptic boundary value problems on bounded annular
domains subject to local boundary condition. By using Krasnoselskii’s fixed point
theorem of cone expansion-compression type we show that there exists \* > \. >
0 such that the elliptic equation has at least two, one and no radial positive
solutions for 0 < A < Ai, A < A < A" and A > \* respectively. We include an
example to illustrate our results.
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1. Introduction

In this paper, we are interested in the existence of radial positive solutions to
the following, boundary value problem BVP

{ —Lu(z) = M (2] ,u(z)), =€ 2,

u(z) =0, x € 092, (L11)

where 2 = {z € RN : a < |z| <b} with 1 < a < b is an annulus in RY (N > 3),
f€C(la,b] x [0,00),[0,00)) and X is a positive parameter.

The study of such problems is motivated by a lot of physical applications start-
ing from the well-known Poisson-Boltzmann equation (see [2, 20, 30]), also they serve
as models for some phenomena which arise in fluid mechanics, such as the exothermic
chemical reactions or autocatalytic reactions (see [27, Section 5.11.1]). The non-
linearity f in applications always has a special form and here we assume only the
continuity of f and some inequalities at some points for the values of this function.
However, we know that in the integrand should stay a superposition of v with a given
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function (usually the exponent of u in applications) instead of u alone, but we treat
this paper as the first step in this direction. The method we use is typical for local
boundary value problems. We shall formulate an equivalent fixed point problem and
look for its solution in the cone of nonnegative function in an appropriate Banach
space. The most popular fixed point theorem in a cone is the cone-compression and
cone-expansion theorem due to M. Krasnosel’skii [19] which we use in the form taken
from [16]. We also point out the fact that problems of type (1.1) when equation does
not contain parameter A, are connected with the classical boundary value theory of
Bernstein [1] (see also the studies of Granas, Gunther and Lee [15] for some extensions
to nonlinear problems).

The existence and uniqueness of positive radial solutions for equations of type
(1.1) when equation does not contain paramete A, were obtained in [5], [21], [32].

Wang [32] proved that if f : (0,00) — (0, 00) satisfies hm f(z) =00 and lim f(z) =0

Z—r00
then problem (1.1) when equation does not contain paramete A, has a p051tlve radial

solution in 2 = {x eRN, N > 2}. That result was extended for the systems of elliptic
equations by Ma [23]. We quote also the research of Ovono and Rougirel [28] where
the diffusion at each point depends on all the values of the solutions in a neighborhood
of this point and Chipot et al. [11], [12]. For example in [11] considered the solvability
of a class of nonlocal problems which admit a formulation in term of quasi-variational
inequalities. There is a wide literature that deals with existence multiplicity results
for various second-order, fourth-order and higher-order boundary value problems by
different approaches, see [5], [8], [6], [7], [10], [17], [25], [22].

In 2011, Bohneure et al. [4] Studied the existence of positive increasing radial solutions
for superlinear Neumann problem in the unit ball B in RY, N > 2,

—Au+u=a(lz])f(u), in B,

u > 0, in B,
Oyu = 0, on 0B,
where a € C! ([0,1],R), a(0) > 0 is nondecreasing, f € C'([0,1],R), f(0) =0,
tim 2 — 0 and tm L5 L
s—0t S s—+oo S a (0)

In 2011, Hakimi and Zertiti, [17] studied the nonexistence of radial positive solutions
for a nonpositone problem when the nonlinearity is superlinear and has more than
one zero,

—Au(z) =M (u(z)), =€,
u(x) =0, x € 012,

where f € C ([0,+00),R).

In 2014, Sfecci [31], obtained the existence result by introduced the lim sup and lim inf

types of nonresonance condition below the first positive eigenvalue for the following
Neumann problems defined on the ball Bg = {z € R, |z| < R},

{ ~Au(z) = f(u(x) +e(lz]), in Bg,
u(z) =0, on OBgp,
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where f € C'(R,R) and e € C ([0, R] ,R).
In 2014, Butler et. al, [9] studied the positive radial solutions to the boundary value
problem

—Au+u=Ma(|z]) f(u), x€Q,

g—erE(u)u:O, |z| = 7o,

u(z) — 0, |z| — oo,

where f € C ([0,00),R),Q = {x eRYN : N > 2 |z| > ro with ry > 0}, A is a positive
parameter, a € C ([rg,o0),RT) such that TILIEOCL (r) =0, 3% is the outward normal
derivative and ¢ € C ([0, 00) , (0, 00)).

Instead of working directly with (1.1), we note that the change of variable

u(z) = u(lz|), t = |z|

transforms (1.1) into the following boundary value problem (for details, see [14]:

{ —u () — XL (8) = Mf (t,u (b)), t € (a,b),
u(a) =

where A > 0 is a positive parameter and f € C ([a,b] x [0, 00), [0, 00)).

Inspired and motivated by the works mentioned above, we deal with existence
and nonexistence of radial positive solutions to the BVP (1.1) i.e., an equivalant
problem (2.1) by using of the fixed point theorem together with the properties of
Green’s function and we impose certain conditions on f. The paper is organized
as follows. In Section 2, we present that a nontrivial and nonnegative solution of
BVP (2.1) is monotone positive solution. In Section 3, we obtain some results of the
existence, multiplicity and nonexistence positive solutions for BVP (2.1) depends on
the parameter A and we give an example to illustrate our results.

2. Preliminaries
We shall consider the Banach space E = C'[a, b] equipped with sup norm

Jull = max Ju (0)],

and CT [a, b] is the cone of nonnegative functions in C [a, b], where 1 < a < b.

Definition 2.1. A nonempty closed and convex set P C FE is called a cone of E if it
satisfies

(i) uw € P, r > 0 implies ru € P,
(i1) u € P, —u € P implies u = 6, where 6 denote the zero element of E.

Definition 2.2. A cone P is said to be normal if there exists a positive number N
called the normal constant of P, such that 6 < u < v implies |ul| < N ||v].
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We are interested in finding radial solutions for problem (1.1). We proceed as
in introduction, setting w(z) = u(|z|), t = |z|, we have the following equivalent
boundary value problem

—u" (t) = Fu(t) = M (tu(t), t € (ab),
u(a) =u(b) =0.

We observe that the existence and nonexistence of radial positive solutions of
(1.1) is equivalent to the existence and nonexistence of positive solutions of the prob-
lem (2.1).

In arriving our results, we need the following six preliminary lemmas. The first
one is well known.

(2.1)

Lemma 2.3. (see [13]) Let y (-) € C[a,b]. If u € C*]a,b], then the BVP
{u()N w(t) =y (1), t(ah),
u (a) (b) =0,

has a unique solution
b
u (t) :/SN_lG(Ls)y(s)ds, N > 2,
a
(=)™ ) ()" 1)
(N=2)(bN—2—gN=2) s =t=5=9

N2 N2
(1(N 2)(b12(2 aN— 2)1), a<s<t<h.

where

G(t,s) = (2.2)

Lemma 2.4. For any (t,s) € [a,b] X [a,b], we have

(- <G(ts) <

(N —2)(bN-2—gN-2) = (N —2)(bN-2 = gN-2)’
(- ()
b\ N— (V—2)b
oG (;)
< — < . 2.4
Proof. The proof is evident, we omit it. O

Lemma 2.5. (see [10]) For y(-) € C* [a,b]. Then the unique solution u (t) of BVP
—u" (t) = Fu(t) =y (t), t € (aD),
u(a) =u(b) =0.

s monnegative and satisfies

i t) >
aféltlgbl“( ) > cllull,

()" ()" )

and ay,b1 € (a,b) with a1 < by.



Positive radial solutions to the Dirichlet problem 113

If we let
P = {u € Ct[a,b] : min u(t) > c |u||} , (2.5)

a1 <t<by

then it is easy to see that P is a cone in C'[a, b]. It is evident that BVP (2.1) has an
integral formulation given by

b

u(t) = /\/stlG(t, s) f(s,u(s))ds,

a

where G defined in (2.2).
Now, we define an integral operator T : P — C'[a,b] b

b

(Thu) (t) = )\/sN_lG(t,s) f(s,u(s))ds.

a

Lemma 2.6. Lety € CV [a,b]. If u € C?[a,b] satisfies

{u() ut) =y (), t € (a,b),
(a) =0, u(b):0

then
(1) u(t) >0 fort € [a,b],
(7) v (t) > 0 fort € [a,b)].

Proof. From Lemma 2.4, we obtain u (t) > 0 and v’ (t) > 0 for ¢ € [a, b]. O
Lemma 2.7. Ty (P) C P.

Proof. For any u € P, we have

i T (0) = (g min, / (1 ) ST Gu(s)
x ((i)N_Q . 1) ds +/b <1 - (j)]M) <<i>N_2 - 1) lef(s,u(s))ds}
=N =2) (bNA—z . {/t (1 N (Z)N_Q) ((zi)Nz - 1)

b
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In other words, we find,

Ty (t) = ||T Yu € P.
Jmax Zu(t) = | Thull, Vu e

Thus, we get that Ty : P — P is well defined. Moreover, it is easy to show that T} is
completely continuous. O

If we let
K ={u € P/u(t) is nondecreasing},
then, it is easy to show that K C P is also a cone in F.

Lemma 2.8. T (P) C K.
Proof. Tt follows from Lemma 2.6 (#i) and Lemma 2.7. O
Lemma 2.9. T : K — K is completely continuous.

Proof. Let D C K is a bounded subset. Then there exists a positive constanty M;
such that
llul| < Mi, Yu e D
Now, we shall prove that Ty (D) is relatively compact in K.
Suppose that (yx)cne C Th (D). Then there exist (x1),cn. C D, such that
Yk = Az

Let My = sup |f (¢,u(t))| for all (¢,u) € [a,b] x [0, M;]. For any k € N*, by Lemma

a<t<b
2.2, we have

b

i ()] = | (Tozs) (8)] = A / SNLG (1, 5) f (s, 2k (5)) ds

a

b
< )\Mg/sN’lG(t, s)ds

1 b\ / N-1
e G M <<t> i 1) [

[A— b\ V2
SN a2 M <<a) - 1) !

which implies that (yx (t)),cy- is uniformly bounded.
Now, we show that T is equicontinuous. For any u € K, n > 2, and t1, 2 € [a, b
with [t — t2] < d, we have

lye (t1) — yx (t2)| = [Tou (t1) — Thu (t2)]

IN

b
A/SN—l (G (t1,5) — G (2, 8)) f (5,25 (5)) ds
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b
S )\MQ/SN_l |G(t1, ) (tz, )|d8
It follows from the uniform continuity of Green’s function G on [a,b] X [a, b], that for
any € > 0, we have

eN
|G(t178> — G<t275>| < m, fOT t1,12,5 € [a,b], ‘tl —t2| < 6.
Then

lyk (t1) — i (t2)] = [Tou (t1) — Thu (t2)|

gAMQ/sN*HG(tl, 8) — G (t2,8)|ds

<e.

Therefore, T) is equicontinuous. By the Ascoli-Arzela Theorem, we know that T is
completely continuous. O

By Lemmas 2.8 and 2.9, we know that if u € P\ ¢ is solution for BVP (2.1),
then w is positive solution for BVP (2.1) and it is obvious from Lemma 2.8 that if
u € P\ {0} is a solution for BVP (2.1) then u € K \ {0}.

3. Existence and nonexistence results

In this section we will apply theorem due Krasnoselskii to study the existence,
multiplicity and nonexistence of solutions for BVP (2.1) in K \ {6}.

Theorem 3.1. (see [19]) Let E be a Banach space and K C E be a cone in E. Assume
Q1 and Qo are open subset of E with 0 € Qq and QO C Qo, T : KN (Qg \ Ql) — K
be a completely continuous operator such that

(A) |Tu| < u|l, Yu € KNOQy and | Tul| > ||ull, Vu € K NN, or

(B) |[Tu| > ||ull, Yu € KNI and ||Tu|| < [Jul, Vu € K NN

Then T has a fized point in K N (QQ \Ql)

We adopt the following assumptions:
(Hy) f(t,u(t)) € C((a,b),[0,00)) is nondecreasing in u € [0, 00) for fixed ¢ € [a, b].
b

(Hs) F, = /stlf (5,0)ds > 0,

(H3) foo = lim min 1) — oo,

U004 [ a b] u

Set
A ={X>0/there exists uy € K\ {6} such that Thuy = ux},

and
A" = supA.

Lemma 3.2. Suppose that (Hy) — (Hs) hold. If X € A, then (0,N'] C A.
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Proof. )\ € A means that there exists uy € K\ {6} such that T uy = uy . Therefore,
for any A € (0, \'] we have
Thuy < Thux = uy,
Set
wo = Uy, Wy = Thwy_1, n=1,2,...
From (H,), we obtain
N—2
wo (1) 2w ()2 2 wn (1) 2 2y (bj‘;")‘z — ) (1 - (%) ) :

by Lemma 2.9 and (Hz), {w,} converges to fixed point of Ty in K \ {#}. Thus
(0, A'] € A. The proof is complete. O

Let

b
bN*Q_ N-2
)\*<(F1—a)7 Fb:/SN_1f<
b

and

Fo = lim sup max
U—00 a<t<b u

Theorem 3.3. Suppose that (Hy) — (Hs) hold. Then Ty has minimal and maximal
fized point in [ug,vo] for A € (0, \i]. Moreover, there exists \* > A, > 0 such that
Ty has at least one and has no fixed points in K \ {0} for 0 < A < A* and A > \*,
respectively.

Proof. From (Hy) — (H3) and (2.3), we have A, > 0. For any A € (0, \.], we obtain

b
(Thuo) (£) = A / SNUG (1, 5) f (5,00 (5)) ds

b
> )\/stlG(t,s) f(s,up(a))ds

= (N =2 (bN)\*Q ) (1 - (j)Nz) /3N_1f<3’0) ds

SN (bANF—a2 —aN-2) <1 - (DJM) =uo (1),

and

b
(Tawo) (£) = )\/sN_lG(t,s) £ (5,0 () ds
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b

< Ax /SN_lG(t,s) f(s,v0(b))ds

a

A, p\ V-2 b B
SN2 N 2 —aN 2 <<t> - 1) /SN f(s,v0 (b)) ds

a

AF P\ N2
= (N —2) (beg e <(t> - 1) <wo(t),

Up = TaUp_1, Vp = TAvn—la n= 1723 )

Set

then from (H;), we have
o () Suy (8) < oo Sup (B) < oo < vp (8) < g (8). (3.1)

Lemma 2.9 implies that {u,} and {v,} converge to fixed points u) and vy of Th,
respectively.

From (3.1) it is evident that uy, vy € K\ {0} are the minimal fixed point and maximal
fixed point of Ty in [ug, vo], respectively.

By the definition of \*, there exists a nondecreasing sequence {)\n}foo such that

hrf An = A% Let {uy, };™ is bounded subset in K. Then there exists a constant
n—-+0o0

M > 0 such that
||ux, || < M, forn e N*,

which implies that {uy, }; > is uniformly bounded.
Now, we show that {uAH};rOO is equicontinuous. For any uy, € K, n € N* and
t1,t2 € [a,b], with [t; — t2| < &, we have

b

2, () =2, (B2)] < /\*/SNAIG(% s) = G (t2,8)| f (s, M) ds

a

b
sx*/sN*wG(tl, $) — G (ta, )| f (5, M) ds,

which implies that {x,\wy}foc is equicontinuous subset in K. Consequently, by an
application of the Arzela-Ascoli theorem we conclude that {z An}foo is a relatively
compact set in K. So, there exists a subsequence {37>\n,-} C {xx,} converging to
z* € K. Note that

b

(xxni) (t) = An, [ sNTIG(t,5) f (s,x,\ni (s)) ds.
By taking the limit we have z* (t) = (Th~xz*) (t). Therefore T has at least one fixed
point for 0 < A < A*. Finaly, for T has no fixed point for A > A*. The proof is
complete. 0
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Theorem 3.4. Suppose that (Hy),(Hs) and (2 3) hold. If (Fio < 400), then when

N-—-2 __ N
Fo > 0, there exists \* > NV 2)(b 2T —a) > 0 such that T has at least
one and has no fized pomts in K\ {0} for 0 < A< A and A > \*, respectively. When
Fo =0, Ty has at least one fixed points in K \ {6} for A > 0.

Proof. Since F, < oo, for any € > 0, there exists Ny > 0 such that
ftu) < (Fo+e)u
for u > Ny, t € [a, b].

Let wo () = No <(%) = 1) and A = N(N=2)(5¥2—aN=2)(bN —a

(BaRE T

N
), then A\g > 0

and
b

(Ty,wo) (t) = Ao / NG (t,5) f (5,0 (5)) ds

a

S e ICamre (@M - 1) /b 1 (oo o (1 ds
<

Xowo (£) (Fso + €) b\ ? / .
< (N_f’?;(bN_g_aN_Q)( ") 1> [-a

. Moo (1) (Fio + ) ( b
T N(N—=2)(N-2—aN=2)(bN —alV) a

S Wo (t) 3
Now, set wq (t) = No ((%)Nﬁ2 - 1),

wy, =Ty, ;Wnp_1, n=1,2,....

From (H,), we obtain

wo (1) Zwr ()2 w2 wn ()2 2 (s (b%AQ — (1 - (j)N2> . (32)

Therefore, the sequence {w,, } is bounded in K\ {f}. By Lemma 2.9 and the definition
of \*, the operator Ty, completely continuous. Hence the sequence {w,} is compact
in K \ {0} , its also monotone. Then it is uniformly convergent to fixed points u* of
Ty, in K\ {#}. When we pass to the limit we get

w* = Th~u*
For A > X\*, there exists {\,}]°, with lim \, = A, we prove that problem has no
n— oo

positive solution. suppose the contrary that the problem has a positive solution zy, ,

then we get
b N-—-2
fusll = (T,m,) (() - 1)
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) (bf)\\’riQ —aN-?) ((Z)N_Z - 1) /bSN_lf(S’uA” (s))ds

N-2 b
= (N —2) (bzi\/iz —aN-2) <<Z> - 1) /SNil (Foo + €) uy, (b) ds

An

(0 —a) AN
N (N —2) (bN- 2_aN 2) ((a) _1> (Foo + €)un, (b)
( Jir-

A pN _ ) b N-2
= N(N 2) (BN - QfaN*Q) ((a) -1

Taking the limit we obtain

lluxll < fluxl’

which is a contradiction. The proof is complete.

Lemma 3.5. Assume that (Hy),(Hs2) and (H3) hold. If A is nonempty, then
(7) A is bounded from above, that \* < +oc.

(73) A* € A.

Proof. Suppose to the contrary that there exists an increasing sequence {)\n}l

such that hm An = F00. Set x, € K/{0} is a fixed point of Ty, that is ,

n—-4oo
T)\n’u,,\n =Ux,-

There are two cases to be considered.
Case 1. {u,\}foo is bounded, that is there exists a constant M > 0 such that

llux, || < M, forn=1,2,....
Hence, from (H;),(Hz), and (Hs) and Lemma 2.3, we have
M = Jlux, || = (Tx,un,) (t)

b
“N-2 (bff\fn? — o) (1 -G )/SN_lf(S’O) s

a

“ N2 (bi\’i? —aV-2) (1 - (Z)]M) Fo = oo,

which is a contradiction.

CCcA

Case 2. {uy, }]™ is unbounded, that is there exists subsequence of {uy, }7> still

denoted by {u)\n}foo such that lirf lux, || = +oo.
n——+00o

When (Hj), take

N (N —2) (bN=2 —alV=2)

(1= (")

L>
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there exists N7 > 0 such that f (¢t,u) > Lu, for u > Ny, t € [a,b]. Choose n; such
that [jux, || > NNy

Thus, for ¢ € [a,b] , we have

1 1
(o) = 2o

Moreover, from (H7) and the definition of K, we have

2x,, || = (T, un,,) ()

=N =2 (bi\Vn—IQ ) (1 - (Z)N_z)

) (b/f\Vn—lQ — N2 <1 - (Z)]M)
il (1 f (E)N*Q)

T N(N—2)(bN2—qN-2) [, | > Jlux,, ||
which is a contradiction.
Consequently, we find that A is bounded from above.

(i4) From the definition of \*, there exists a nondecreasing sequence {\,}7
such that lirJIrl An = M. Let {uy, }™ € K\ {6} be a fixed point of Ty,. Arguing

n—-+0oo

similarly as above in Case 2, we can show that {u A, 1+°° is bounded subset in K, that
is there exists a constant M > 0. Hence from (H), ( 2), and (Hs), we have

s, | = (T3, (( ) )

< ST ((b)N - 1) / N1 (s, () ds

a

AFa b\ 2 NE (5
= (N —2) (bN—2 — aN-2) ((a) - 1) — (N —2) (SN_Q — C)V_Q) =M,

as n — oQ.
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Therefore
lur, || <M, n=1,2,...

which shows that {uy, };*° is uniformly bounded.

From the proof of Theorem 3.3 we know that {uy, }{° is equicontinuous subset in
K and by an application of the Arzela-Ascoli theorem we conclude that {uAH}iroo
is a relatively compact set in K. So, there exists a subsequence {“/\m} C {ux,}
converging to u* € K. Note that

1
(uAn) (t) = A, /sN_lG(t,s) f (s,uATle (s)) ds.
0
By taking the limit we have

u* (t) = (Tx-u™) (t) > (N —2) (;\JilF; —aN-2) (1 - (j)Nz) ’

that is A* € A. The proof is complete. O

Theorem 3.6. Suppose that (Hy)— (Hs) holds. Then there exists \* > A\ > 0 such that
BVP (2.1) has at least two, one and no positive solutions for 0 < A < Ay, A <A< A*
and A > \* respectively.

Proof. From (Hy), (Hz2) and (H3) we have (0, A\,] C A. So A* > A\, > 0.

From Lemma 3.2 and 3.5, we have (0, \*] = A. Therefore, from the definition of A\*
we only to prove that T has at least two fixed points in K \ {6} for X € (0, A\,].
Now, given A € (0,\.]. Theorem 3.3 means that T) has at least one fixed point

ux,1 € K\ {0} which satisfies |Juy 1] < (E)N_Q —1.

Let
p\ N2
Klz{x6K|||u||<<a) —1}.

For ¢ € [a, b], so for u € K with ||u|| = (§)N72 —1,ieu € 0K, we have

N-—-2
lull = | Thall = (Th) ((b) _ 1>

b

< e ((b)N - 1) [ e

a

< o) <<b>N - 1) / o ( () - 1) *
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When (Hs), take
N (N —2)(bN=2 —aVN=2)

N—2
(=)
there exists N7 > 0 such that f (¢,u) > Lu, for u > Ny, t € [a,]].
Set Ko = {u : |Ju]| < NN;}. Then K; C K. If u € 9K, we have

lull = [ Taul) = (Tu) <(b>N . 1>

> e (-6) ) /b T uleds
e (- () [ ()

> v (- (5) ) / H7 (s ol ) as

AL (1= (5)"7)
>
S NN (Y 2 —aV )
Consequently, Applying Theorem 3.1 that T) has a fixed point uy > € Ko\ K;.

Equation (3.3) implies that T has no fixed point in K. In conclusion, for A € (0, \.],
T has at least two fixed points uy,; and uy2 in K. The proof is complete. [l

L>

[l > el -

We present an example to illustrate the applicability of the results shown before.
Example 3.7. Consider in R? the elliptic boundary value problem

{ —Au @) =A(z| +u+In(1+w), z€,

u(x) =0, x € 042, (3:4)

To the system (3.4) we associate the the second order boundary value problem

—u”(t)—%u(t) =At+u+In(l+uw), te(ab),

u(a) =u(b) =0,
By direct computation, we have
1 1 2 48 — 97
Fo=2 =~ Fi=-4+-(14+1In(2 ddi=—"—"—"—.
b=p fi=gt3+h(2) an 6+8(1+1n(2)

So, the assumptions (Hy), (Hz) and (Hj) are satisfied, it follows from Theorem 3.4
there exists A* = 3 > A, such that boundary value problem (3.4) has at least one
positive solution for 0 < A < 3 and has no positive solution for A > \*.
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Abstract. We give a local convergence analysis for an eighth-order convergent
method in order to approximate a locally unique solution of nonlinear equation
for Banach space valued operators. In contrast to the earlier studies using hy-
potheses up to the seventh Fréchet-derivative, we only use hypotheses on the
first-order Fréchet-derivative and Lipschitz constants. Therefore, we not only ex-
pand the applicability of these methods but also provide the computable radius of
convergence of these methods. Finally, numerical examples show that our results
apply to solve those nonlinear equations but earlier results cannot be used.
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1. Introduction

One of the most basic and important problems in Numerical Analysis concerns
with approximating a locally unique solution z* of the equation of the form

F(z)=0, (1.1)

where F' : D C X — Y is a Fréchet-differentiable operator, X, Y are Banach spaces
and D is a convex subset of X. Let us also denote L(X, Y) as the space of bounded
linear operators from X to Y.

Approximating z* is very important, since numerous problems can be reduced
to equation (1.1) using mathematical modeling [4, 7, 12, 9, 16, 21, 23, 24]. However, it
is not always possible to find the solution x* in a closed form. Therefore, most of the
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methods are iterative to solve such type of problems. The convergence analysis of iter-
ative methods is usually divided into two categories: semi-local and local convergence
analysis. The semi-local convergence matter is, based on the information around an
initial point, to give criteria ensuring the convergence of iteration procedures. A very
important problem in the study of iterative procedures is the convergence domain.
Therefore, it is very important to propose the radius of convergence of the iterative
methods.

We study the local convergence of the three step eighth-order convergent method
defined for each n =10, 12, ... by

Yn = Tp — F'(2,)  F(20),
Zn = (b(wna F(xn)a Fl(xn)’ F/(yn)a (12)
Tp+1 = Bn — 6A;1F(ZTL)7
where 2o € D is an initial point, for a, § € S, Ay, = (8 — &) F'(xy) + oF'(yn), (S =
R or S = C) and the second sub step represents any iterative method, in which the
order of convergence is at least m = 1, 2, 3, .... It was shown in [9] using Taylor
series expansions when X = Y = R that method (1.2) is of order at least 2m, if m < 3

and of order at least m + 3, if m > 3 provided that F' is eighth times differentiable.
The hypotheses on the derivatives of F' restrict the applicability of method (1.2). As

a motivational example, define function F on X =Y =R, D = [—%7 %] by
23lnx? + 25 — a?, x #0,
Fle) = { 0, z=0.

Then, we have that
F'(z) = 32%Ina® + 5z — 4a® + 222,
F"(x) = 6zinz® + 202 — 1222 + 10z
and
F" () = 6lnz? + 602 — 242 + 22.

Then, obviously the third-order derivative of the involved function F’’(z) is not
bounded on . Notice that, in particular there is a plethora of iterative methods
for approximating solutions of nonlinear equations [2, 1, 3, 4, 5, 7, 8, 6, 10, 11, 12, 13,
14, 15, 16, 17, 18, 19, 20, 21, 22, 23, 24]. These results show that initial guess should
be close to the required root for the convergence of the corresponding methods. But,
how close initial guess should be required for the convergence of the corresponding
method? These local results give no information on the radius of the ball convergence
for the corresponding method. We address this question for method (1.2) in the next
section 2.

In the present study, we expand the applicability of method (1.2) by using only
hypotheses on the first-order derivative of function F' and generalized Lipschitz con-
ditions. Moreover, we we will avoid to use Taylor series expansions and use Lipschitz
parameters. In this way, there is no need to use the higher-order derivatives to show
the convergence of the scheme (1.2).
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The rest of the paper is organized as follows: in section 2 contains the local con-
vergence analysis of method (1.2). The numerical examples appear in the concluding
Section 3.

2. Local convergence

The local convergence uses some scalars functions and parameters. Let
v, wo, w, gz : [0, +00) — [0, +00) be continuous, increasing functions with
wp(0) = w(0) =0 and «a, S € S. Define parameter ro by
ro =sup{t > 0 : wo(t) < 1}. (2.1)
Moreover, define functions g1, hi, p and h, on the interval [0, 79) by

1
gty = =000
— wo(t)
hi=g1(t) — 1,
p(t) = BB — alwo(t) + |alwo(g1()t)], 5 # 0,
and
hp =p(t) — 1.
We have by (2.2) that h1(0) = h,(0) = —1 < 0 and h1(t) = 400, he(t) = +o0 as
t — 7y . Then, by the intermediate value theorem, we know that the functions h; and
hp have zeros in the interval (0, ). Denote by 1 and r,, respectively the smallest
such zeros of the function h; and h,. Furthermore, define functions go and hs on the
interval (0, r¢) by
g2(t) = G2 ()™,
and
ha(t) = g2(t) — 1.
Suppose that
g2(0) <1, ifm=1 (2.2)
and
92(t) — a a number greater than one or + oo (2.3)
ast — 7, for some 79 < 9. Then, we have again by the intermediate value theorem
that function hg has zeros in the interval (0, 7). Denote by 72 the smallest such zero.
Notice that, if m > 1 condition (2.2) is not needed to show hy(0) < 0, since in this
case hg(0) = g2(0) =1 =0—1= —1 < 0. Finally, define functions gs and hs on the
interval [0, 7p) by 7, = min{r,, ro},

(. Sy v(6ga(t)t)de
93(0 = <1 + Ol—p(t)) 92(t)a
and
hs(t) = gs(t) — 1.

Suppose that
(14+v(0))g2(0) <1, if m=1, (2.4)
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we get by (2.4) that h3(0) = (14 v(0))g2(0) — 1 < 0 and h3(t) — +oo or positive
number as ¢ — 7, . Denote by rz the smallest zero of function hs in the interval
(0, rp). Define the radius of convergence r by

r = min{ry, 73} (2.5)
Then, we have that for each ¢ € [0, r)
0<gt)<1,i=1,2 3 (2.6)

Let U(z, p), U(z, p), stand respectively for the open and closed balls in X with center
z € X and of radius p > 0. Next, we present the local convergence analysis of method
(1.2) using the preceding notations.

Theorem 2.1. Let F: D C X — Y be a continuously Fréchet-differentiable operator.
Let v, wg, w, g2 : [0, 00) — [0, 00) be increasing continuous functions with wy(0) =
w(0) =0 and let ro € [0, ), a €S, €5 —{0}, m>1 and r¢ be defined by (2.1)
so that (2.1) and (2.2) are satisfied. Suppose that there exists x* € D such that for
each x € D parameter ro be defined by (2.1).

F(z*)=0, F'(z*)"' e LY, X) (2.7)

and
[F' (@)~ (F' () = F'(a")|| < wo([le — 2*]))- (2.8)

Moreover, suppose that for each x, y € Do :=DNU(z*, rg)

[F' ()~ (F () = F'(y)) || < w(llz — y]), (2.9)
[F" ()" F ()] < vl — 2*]]), (2.10)
é(z, F(z), F'(z), F'(y)| < ga(llz — 2" )|z — ™| (2.11)

and
U(z*,r) CD, (2.12)

where the radius of convergence r is defined by (2.3). Then, sequence {x,} generated
for xg € U(z*, r) — {z*} by method (1.2) is well defined, remains in U(z*, r) for

eachn =0,1,2,... and converges to x*. Moreover, the following estimates hold
lyn — 27| < g1 (llzn — 2" ]an — 2" < [len — 2™ <7, (2.13)
[2n — 2*[| < g2(llzn — 2" [)zn — 2™ < [lon — 27| (2.14)
and
[2n1 — 2| < gs(llzn — 27| llzn — 27| < flzn — 27|, (2.15)

where the functions g;, i =1, 2, 3 are defined above the Theorem. Furthermore, if
1
/ wo(OR)dO < 1, for R >, (2.16)
0

then the point x* is the only solution of equation F(x) =0 in Dy :=DNU(z*, R).
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Proof. We shall show using mathematical induction that the sequences {z,} is well
defined in U(x*, r) and converges to z*. By the hypothesis zg € U(z*,r) — {z*},
(2.1), (2.3) and (2.10), we have that

1F" (@)~ (F (w0) — F'(2*))I| < wo([lwo — 2*[]) < wo(r) < 1. (2.17)

In view of (2.17) and the Banach Lemma on invertible operators [4, 7] that F'(zo)~! €
L(Y, X), yo is well defined by the first two sub steps of method (1.2) and

17 (w0) ™ @) € Ty (218)
We get by (2.1), (2.5), (2.6) (for i = 1), (2.7) and (2.18) that
lyo = &1l = (w0 — & — F (o) F(ao))]
<nwuw*Fww\1?F@ﬂ*@%ﬁ+mm—xw
— F'(20)) (0 — x*)d@H (2.19)

Jhw((1 = 0)zo — 2*[|)d0 ]|z — 2*||

L —wo([|lzo — z*|))

< gi1llzo = 2 |llwo — 2| < [lwo — ™| <1,

which implies (2.13) for n = 0 and yo € U(z*, r). By (2.5), (2.6) (for i = 2) and
(2.11), we obtain in turn that

lz0 = 2*|| = [|p(z0, F(x0), F'(z0), F'(y0))ll
< ga(llwo — ™| Jwo — 2™ (2.20)

= g2([lwo — 2|0 — ™| < llwo — 2| <1,

which shows (2.14) for n = 0 and 29 € U(z*, r). We must show that z; exists. Using
(2.1), (2.5) and (2.8), we obtain in turn that

1BF' (@)1 (B — o) (F' (o) — F'(a")) + a(F(so) — F'(z"))]|
< 1811 18 - afuo(lz0 — 2] + lalwo(lyo — 2* )]
< 1811 18 - afuwo(llz0 — 2*]) + lalwo(ar (120 — *)|zo — 2° )]
— (o — ) < p(r) < 1,
(2.21)
< : -
= T (w0 — =)

1((8 = @) (o) + aF (o))~ F'(z")] (2.22)
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Then, from the last sub step of method (2.1), (2.5), (2.6) (for ¢ = 3), (2.10), (2.19),
(2.20) and (2.21), we get in turn that

1
ey — 2™ = [l20 — 27| + IBI/ v(0]]z0 — 27[)db]lzo — 2|

81 Jy v(0ge(lzo "o
§<1+ ) )92(|0 Dllzo - 7]

= g3([lwo — 2 |llxo — 27| < |lwo — 27| <1,

(2.23)

which shows (2.15) and zy € U(z*, r). By simply replacing ¢, yo, =1 by Tk, Yk,
Zi+1 in the preceding estimates we arrive at (2.15) and (2.16). Then, in view of the
estimates

[@pt1 — 27| < cllag — || <7, ¢ = ga(llzo — 27|]) €0, 1), (2.24)
we deduce that klim 2k = 2" and x4y € U(x*, 7). Finally, to show the uniqueness
— 00

part, let y* € Dy with F(y*) = 0. Define Q = fol F'(z* + 0(2* — y*))dh. Using (2.5)
and (2.12), we get that

IF'(z")"H(Q — F'(a"))| < II/ wo(Olly™ — =*)do

(2.25)
< / wo(OR)d6 < 1.
0
It follows from (2.25) that @ is invertible. Then, in view of the identity
0=F(z") - F(y") = Q=" —y), (2.26)
we conclude that x* = y*. O

Remark 2.2. (a) It follows from (2.10) that condition (2.12) can be dropped and be
replaced by

v(t) =1+ wp(t) or v(t) =1+ wo(rg), (2.27)
1F" (@)~ [(F" (@) = F'(2%) + F'(@)] | = 1+ | F' (") 7 (F' () = F' ()]
<14 wo(||lz —z*|) (2.28)

=14 wy(t) for || —ax*|| < ro.
(b) If the function wyq is strictly increasing, then we can choose
ro = wy (1) (2.29)

instead of (2.1).
(c) If wo, w, v are constants functions (the proof of Theorem 2.1 goes through
too in this case), then

(2.30)

and
r<ry. (2.31)
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Therefore, the radius of convergence r can be larger than the radius of convergence
r1 for Newton’s method

Tpyr = T — F'(z,) L F (2). (2.32)

Notice also that the earlier radius of convergence given independently by Rheindoldt
[22] and Traub [24] is

2
= 2.33
TR = 5 - (2.33)
and by Argyros [4, 7]
2
= 2.34
A 2wg + wy’ ( )
where wy is the Lipschitz constant for (2.6) on D. But, we have
w < wy, wy < wy, (2.35)
S0
TrR STA ST (2.36)
and )
TR, = s 0. (2.37)
TA 3 w

The radius of convergence ¢ used in [9] is smaller than the radius rpg given by Dennis
and Schabel [4]

1
= — < . 2.38
q<Tsp 25 TTR ( )

However, g can not be computed using the Lipschitz constants.
(d) The results obtained here can be used for operators F' satisfying the au-
tonomous differential equation [4, 7] of the form

F'(z) = P(F(z)) (2.39)

where P is a known continuous operator. Since F’(z*) = P(F(z*)) = P(0), we
can apply the results without actually knowing the solution z*. Let as an example
F(z) = e* — 1. Then, we can choose P(z) =z + 1.

(e) Let us show how to choose functions ¢, ¢ga, g2 and m. In addition, we assume
that X = Y = R. Define function ¢ on R* by

P(xn, F(xn), F'(2n), F'(yn)) = Yn — F’(yn)_lF(yn). (2.40)

Then, we can choose

1
Jo w((1 = 0)g1 (t)t)dg1 (t)
1 —wo(g1(t)t)
If wy, w, v are given in particular by wg(t) = Lot, w(t) = Lt and v(t) =< for some
L >0, L>0and M > 1, then we have that
L2
8(I—Lot)?

L L 2 K
1 - 552 (2.42)

ga(t) = ga(t)t* and m = 4.

92(t) = (2.41)

Ga(t) =
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(f) If B =0, we can obtain the results for the two-step method
Yn = Tn — F/(.Tn)_lF((En),
Tn+1 = ¢($n7 F(ajn)7 F/(wn)a F/(yn))

by setting 2z, = 5,41 in Theorem 2.1.

(2.43)

3. Numerical examples and applications

In this section, we shall demonstrate the theoretical results which we have pro-
posed in the section 2. Therefore, we consider four numerical examples in this section,
which are defined as follows:

Example 3.1. Let X =Y = ([0, 1] and consider the nonlinear integral equation of
the mixed Hammerstein-type [13, 16], defined by

z(s) = /01 G(s, t) (x(t)i + ”3(;)2> dt (3.1)

where the kernel G is the Green’s function defined on the interval [0, 1] x [0, 1] by

F(s,t) = {(1 mohEss (3.2)

s(1—1t), s<t.

The solution z*(s) = 0 is the same as the solution of equation (1.1), where F :C
[0, 1] — €0, 1] defined by

t . (D)2
F2)(s) = a(s) — /0 Gls, 1) (x(t)%+ (;) )dt. (3.3)

Notice that

/Ot (s, t)dtH < é (3.4)
Then, we have that
Fs) =)~ [ s, 0 (3at0

so since F'(x*(s)) =1,

Nl

+ a:(t)) dt,

|F' ()~ (F/(2) — F'(y))]] <

ool =

(Gle-stt+lo-ul). @3

Therefore, we can choose

and by Remark 2.2(a)
The results in [16, 9] can not be used to solve this problem, since F is not Lipschitz.
However, our results can apply.
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Example 3.2. Suppose that the motion of an object in three dimensions is governed
by system of differential equations

fil@) = fiz) —1=0
f3(y) — (e~ 1) -1=0 (3.6)
fs(z) =1 =
with z, y, z € Q for f1(0) = f2(0) = f3(0 ) = 0. then, the solution of the system is
given for w = (x, y, 2)T by function F := (f1, f2, f3): Q@ — R? defined by
T
—1
F(v) = (e“C -1, eTyQ + vy, z) . (3.7)
Then the Fréchet-derivative is given by
e’ 0 0
F'lv)=10 (e—1y+1 0
0 0 1

Then, we have that wg(t) = Lot, w(t) = Lt, wi(t) = Lit,wg = Lo, w1 = L1 and
v(t) = M, where Ly = e — 1 < L = eTo = 1780572397, L; = e and M = eTs =
1.7896. Then, we get

r = 0.0039782.

Example 3.3. Let A; = Ay = C]0, 1], be the space of continuous functions defined
on the interval [0, 1] and be equipped with max norm. Let Q@ = U(0, 1) and B(z) =
F"(z) for each x € Q. Define F on Q

1
F(p)(z) = ¢(x) — 5 / z0p(0)*d6. (3.8)
0
We have that
1
Fl(o(&)(z) = &(z) — 15/ 20p(0)%£(0)d, for each & € Q. (3.9)
0
Then, we have that «* =0, Ly = 7.5, Ly = L = 15 and M = 2. Using method (1.2)
for wo(t) = Lot, v(t) =2 = M, w(t) = Lt, w; = L and wy = Lo, we get
r = 0.0013404.

Example 3.4. Returning back to the motivation example at the introduction on this
paper, we have L = Ly = 96.662907 and M = 2. Using method (1.2) for wy(t) =
Lot, v(t) =2 =M, w(t) = Lt, w1(t) = L and wg = Ly, we can choose

r = 0.00085.
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Viscous dissipative free convective flow from a
vertical cone with heat generation/absorption,
MHD in the presence of radiative non-uniform
surface heat flux

Bapuji Pullepu and Rayampettai Munisamy Kannan

Abstract. The problem of combined effect of heat generation/absorption and
thermal radiation on unsteady, laminar, natural convective movement with MHD,
viscous dissipation over a vertical cone in the presence of variable heat flux is con-
sidered. The converted FDE’s of the flow which is of partial natured, unsteady,
united and non-linear are solved numerically subject to proper boundary con-
ditions by Crank-Nicholson scheme which is an efficient, correct and absolutely
stable FDM. The velocity and thermal profiles are obtained and analyze to expose
the outcome of heat generation/absorption and thermal radiation at different val-
ues of the MHD, Prandtl numeral, viscous dissipation and the exponent in the
power law difference of the surface heat flux. The local as well as average shear
stress and heat transfer rate are accessible and analyzed. The present outcome is
compared by available outcome in literature and is originate to exist in excellent
conformity.

Mathematics Subject Classification (2010): 65M06, 76R10.

Keywords: Cone, finite difference method, heat generation/absorption, MHD,
thermal radiation, viscous dissipation variable heat flux.

Nomenclature:
F[(0) — Shear-Stress co-efficient in Ref: [12]
Gryp, — Grashof number

a — Constant

g — Rate of change of velocity due to gravity
k — Thermal conductivity

kx — Mean sink co-efficient

L — Reference span

M — Magnetic constraint
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Exponent in power law variation in surface temperature
Local Nusselt number

Dimensionless Local Nusselt numeral

Dimensionless average Nusselt numeral

Prandt]l number

Variable heat flux per unit area

Non- dimensional local radius of the cone

Local radius of the cone

Temperature

Non-dimensional temperature

Time

Non-dimensional time

Non-dimensional velocity in X-direction

Velocity component in x-direction

Non-dimensional velocity in Y-direction

Rate component in y-direction

Non-dimensional spatial co-ordinate

Spatial coefficient along cone generator
Non-dimensional spatial coefficient along the normal
to the cone generator

Spatial coefficient along the normal to the cone generator

Thermal diffusivity

Volumetric thermal expansion

Electrical conductivity

Stefan-Boltzmann constant

Non-dimensional heat source/sink constraint
Non-dimensional time step

Non-dimensional finite difference grid size in X-direction
Non-dimensional finite difference grid size in Y-direction
Viscous dissipation parameter

Semi vertical angle of the cone

Dynamic viscosity

Kinematic viscosity

Density

Local skin friction

Non-dimensional local skin friction

Non-dimensional average skin friction

w — Condition on the wall
oo — Free stream condition
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1. Introduction

Free convection boundary layer flow and thermal transport over a vertical cone
has been the subject of attention of several investigators because these phenomenons
arise regularly in environment, as good as in industrialized and technical applications.
In the field of engineering, MHD has two areas of applications namely, Magneto hy-
drodynamic propulsion and power generation. MHD generator is based on the concept
of using ionized gases as the moving conductor. The effect of thermal diffusion on the
MHD free convection and mass transfer flow has important role in isotopes separation
and in mixtures between gases. MHD flowing in an electrically conducting fluid are
encountered in many industrial applications, such as purification of molten metals,
non-metallic intrusion, liquid metal, plasma studies, geothermal energy extraction,
nuclear reactor and the boundary layer control in the field of aerodynamics and aero-
nautic. Anjalidevi and Kandasamy [3] have analyzed the effects of chemical reaction,
temperature and mass transport on non-linear MHD laminar boundary layer flow over
a wedge among suction and injection. Analytical solution for the largely thermal and
mass transport on MHD movement of an unvaryingly expanded vertical permeable
surface with the effects of thermal source/sink and chemical response were obtainable
by Chamkha [5].

Hakeem et al. [1] reported the methodical solutions for thermal and mass transport by
laminar movement of an electrically performing fluid on a continuously vertical porous
surface in the occurrence of a radiation and chemical response effect. Elbashbeshy et
al. [10] investigated the laminar natural convection from a vertical circular cone with
uneven surface heat flux in the existence of the pressure effort. As the difference be-
tween the surface temperature and the ambient temperature is large. The radiation
upshots become vital. During the part of convection radiation, Viskanta and Grosh
[25] considered the effect of temperature radiation on the thermal sharing and the
thermal transport in an absorbing and emitting medium pouring in excess of a wedge
by using the Rosseland diffusion estimate. These guesses leads to a significant gener-
alization in the expression for the radiant flux. Muthucumarasamy and Ganesan [18]
discussed heat effects on flow past an on impulsively established infinite vertical plate
with uneven temperatures using the Laplace transform method.

Alam et al. [2] investigated the crisis of laminar free convective flow and thermal
transport from a vertical permeable round cone retained at a non-uniform surface
temperature with the force effort governed by the exponent law variation by the span
from the convection boundary-layer flow of a micro-polar fluid above a vertical perme-
able cone with a changeable wall temperature. Cheng [9] analyzed a free convection
boundary layer flow of a micro glacial fluid over a vertical permeable cone with a
non-uniform surface temperature. Chen et al. [8] explored the free convection on par-
allel, inclined and vertical plates by dissimilar combination of non-uniform surface
heat or changeable heat flux. Kabeir et al [11] used perturbation scheme to study
the outcome of temperature and mass transport on natural convection flow with an
unvarying suction and injection over a cone in a micro polar fluid. Makinde [14] ana-
lyzed hydromagnetic mixed convection flow and mass transport over a vertical porous
plate by stable heat flux surrounded in a porous medium. Chamkha and Khaled [6]
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considered hydromagnetic combined heat and mass transport by free convection from
a porous vertical plate embedded in a liquid saturated porous medium in the existence
of temperature production or assimilation. Patra et al. [20] investigated the outcome
of radiation on natural convection movement of a viscous and incompressible fluid
close to a vertical flat plate with inclined temperature. They compared the effects of
Radiative temperature transmit on free convection flow near a ramped temperature
plate by the flow close to a uniform plate.

Mohamed et al. [15] investigated transient MHD natural convection temperature and
mass transport boundary layer flow of viscous, incompressible, optically fat and elec-
trically conducting fluid throughout a permeable medium along an on impulsively
moving heat vertical plate in the existence of uniform chemical response of first order
and heat reliant temperature drop. They obtained analytical answer of the leading
equation in closed form by Laplace transform method. Mosa et al. [16] considered the
Bouger numeral effects or glowing MHD Ekman flow on a permeable platter, present
closed shape solution for together the optically lean and optically-thick case (achieve
when Bouger numeral >> 1, so that the mean free pathway of the emission is much
lesser than the distinguishing measurement (i.e.) the scatter case) performance that
for permanent magnetic field, the temperature distributions are powerfully affect by
radiative fluctuation.

Beg et al. [4] focused the temperature source/sink effects on oscillatory magneto
convection in a permeable medium using hypergeometrices. Chamkha et al. [7] con-
sidered combined temperature generation/absorption, emission and magnetic field
effects on forced convection temperature transfer over a wedge with stress work ef-
fects. Muralidharan and Muthucumarasamy [17] Radiative heat transport effects on
transient movement of viscous non-compressible fluid past an unvaryingly accelerated
never-ending vertical plate by changeable heat and homogeneous mass flux have been
investigated.

Sharma and Varshney [24] discussed the effects of temperature distribution and vis-
cous dissipation on the transient flow of a viscous incompressible dirty gas throughout
a hexagonal channel of regular cross-section under the influence of a magnetic field
and moment-dependent pressure gradient.

2. Mathematical analysis

A 2-dimensional uniform, consisting of laminar free convection of thermal
through a liquid or gas caused by molecular motion flow of a incapable of being
compressed viscous fluid over a vertical cone with non-isothermal surface tempera-
ture under the determination of reaction due to the presence of electrically conducting
and radiating liquid past a vertical cone with non-homogeneous heat flux by talking
into an account the effects of viscous dissipation is viewed or the sensation caused by
heat energy is carefully weighed with the following assumptions.

(i) The system is axi-symmetrical.
(ii) The Joule heating of the fluid (magnetic dissipation) is neglected.
(iii) The co-efficient of electrical conductivity is a stable throughout the fluid.
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FIGURE 1. Physical Model and Coordinate System

(iv) Transverse uniform magnetic field is applied perpendicular to the surface of the
cone.

(v) The attractive Reynolds number is little so that the induce magnetic field is
neglect and consequently, do not alter the magnetic field.

(vi) Thermal radiation is current in the appearance a unidirectional flux in the y
direction

(vii) The Radiative thermal flux into the x direction is regard as unimportant in
comparison with that in the y direction.

(viii) The magnetic field equation is the common electromagnetic and hydro magnetic
equation, but the communication between the flow and the attractive field is
taken in to account.

(ix) Maxwell’s dislocation current is ignored, so as to electric current is regard as
flow in closed circuits.

The co-ordinate system is chosen such to establish position is give an exhibition
of to an interested study has be consider as x-axis is in use on the surface of the
cone from the vertex x = 0 and y denotes the distance normally outward. The fluid
belongings are taken to be unvarying and take exception to density divergences which
stimulate perkiness strength term in the velocity equation and it maneuver key factor
the discussion. Here ¢ is the half vertical angle of the cone and r(x) is the local radius
of the cone.

Primarily at t < 0, it is moreover considered that the cone surface and the
enclosing fluid, which is at rest, have the same temperature T(;O. Then at ¢ > 0, the
temperature of cone surface is suddenly raised to inconsistently ¢, () = az™. It is con-
sidered that the fluid properties are non-varying except for density variations, which
induce buoyancy force term in the momentum equation. The governing boundary
layer equations of continuity”, an impelling force or strength and a thermodynamic
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quantity equivalent to the capacity of a physical system to do work which was proved
by an approximation given by Boussinesq are stated below:
Equation of continuity:

0 0
%(ru) + a—y(rv) =0 (2.1)
Equation of momentum:
Ju ou ou / / 0%y oB2u
— tu— +v— = sp(T — T, — -0 2.2
o Tl TV, g3 cos ( oo)ﬂLvay2 ) (2.2)

Equation of energy:

’

or'  ar  aT 92T L Qo v 1 g,
— = -T.)— — 2.3
ot "oz "Vay ~ %02 T ucp (8y> oo T T = 2a g, (29)
The primary and boundary condition are prescribed as
t <0:u=0,v=0, T :T/ for all x and y
or’ —qu ()
t>0: u=0,v=0-—= aty =0
By koY (2.4)
w=0,T :T;Oatxzo
uw—0,T —>T;oasy—> 00
Using the Roseland estimate for radiation [23], Radiative heat flux is reduced.
—40* 9T
r 2.5
¢ 3k oy (2.5)

where o* the Stefan-Boltzmann is stable and k* is the represent mean absorption co-
efficient. It must be prominent that by using the Roseland approximation, the current
study is restricted to optically substantial fluid. If temperature difference within the
flow is adequately small, then equation (2.5) can be linearized by expanding 7" in
Taylor series about T(;O which after forgetting upper order conditions take the form:

T4 4737 — 372 (2.6)
Using equations (2.5) and (2.6), the energy equation (2.3) becomes
or'  or  or T Qo 1 160*T.3 92T
ot’ u Ox v Oy « Oy? + pCp (8y) pCp( )+ pCp  3k*  Oy?
(2.7)
Local skin-friction and local Nusselt number has been given by
(%)
o =
dy
’ a’u, ’ y:O
L =M () iNu, = ———— (2.8)
oy y=0 T, — T,
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Further, we introducing the subsequent dimensionless quantities:

X = %,Y = %(GTL)%,R = %Wherer = xsin @,
Rz s o T T . gBL
t= ﬁ(GTL)SuT_ T(I;)(GTL)E)’{; = Cip’
Joxx
L - L -
U="2(Gr)F.V = = (Gr) 7,
2.9)
2 QoL? -1 v (
= — A = G 7_P = —,
’y p? CP,U/ ( L) 5 T o
oB2L? 2 k*k
M=—° %, Ry =
L (GTL) , Ra 40_*T£7
w(L
g,é’i**)L‘1 cos ¢
GTL = k 2
v
Equations (2.1) to (2.3) can be written in the subsequent dimensionless form:
0 0
ou ou ou 0*U
il - —— =T - — A1
5’t+U8X+V8Y T MU+3Y2 (2.11)
or or 9T 1 4\ 82T oU \?
— 4 U—=+4+V—=— (14— | = + AT — 2.12
ot "Pax T oy Pr( +3Rd>8Y2+ +E<8Y) (212)
The following dimensionless primary and boundary condition are
t<0:U=0,V=0,T=0for all XandY
oT
t U = =0,——==—-X"atY =
>0:U=0,V 0’8Y a 0 (2.13)
U=0,T=0atX =0
U—0,T—0asY —- ¢
Shear stress and heat transfer rate in dimensionless form are given by
3 (OU
= 5 =— 2.14
o=t (57), .
X —-aT 1
Nuxy = — | — Grp)s 2.15
ux Ty—o ( oY >Y=O( rL)? (2.15)
Also, the dimensionless average shear stress 7 and the average heat transfer rate Nu
are able to write as
s (1 [oU
T = 2Grf/ X <> dX (2.16)
0 Y Jy_,
— 1t X [-or
Nu = 2Gr? — dX 2.17
EJo TY=0(8Y>Y_O (@17)
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3. Method of solution

The transient, non-linear, coupled PDE (2.10) to (2.12) with (2.13) are worked
out by using Crank-Nicholson method. After applying the method the dimensionless
equation converted to the system of tri-diagonal equations. We work out the scheme
of equations by use well known Thomas algorithm by which we attain the desired
solution with convergence of this algorithm occurring in a brief period of time and
also it is unconditionally stable to change as discussed Bapuji et al. [22]. The integral
area is treated as a rectangle with Xyax = 1 and Yinax = 26 (the value for Y is taken
to be 00) by analyzing in detail and considered in order to satisfy the ultimate and
penultimate conditions of (2.13) and we observed that it is fulfilled with accuracy up
to 1075,

The mesh sizes has been permanent as AX = 0.05, AY = 0.05 with time step At =
0.01. The computations are carried out first by reducing the spatial mesh sizes by 50%
in one way, and afterward in both direction by 50%. The computations are conceded
out first by reducing the spatial net sizes by 50%. The results are compared. It is
revealed that in all cases, the outcomes differ simply in the fifth decimal place. Hence,
the choice of the mesh sizes seem to be suitable.

The co-efficient of Ui’fj and Vlk] appearing in the FDE's are treated as constants at
any one-time step. Here i designates the grid point along the X direction, j along the
Y direction and k along the time t. The values of V, U and T are known at all grid
points when t=0 from the initial conditions.

The computations of U, V and T at a time level (k + 1), using the values at previous
time level k are carried out as follows. The FDE (2.12) at every internal nodal point
on a particular i - level constitutes a tri-diagonal scheme of equations and is solved
by Thomas algorithm as discussed in Bapuji et al [22]. Thus, the values of T are
found out at every lattice point at a particular i at (k+1)th time level. Similarly,
the values of U are calculated from equation (2.11), and finally the values of V are
calculated explicitly by using equation (2.10) at every mesh point on a particular i-
level at (k+1)th time level. In a similar, manner computations are carried out by
moving along i direction. Subsequent to calculating values corresponding to each i at
a time level, the values at the next time level are determined in a similar manner.
Computations are repeated until steady state is reached. The steady state solution is
assumed to have been reached when the absolute difference between the values of the
rate U, as well as temperature T at two successive time steps are less than 107° at
all grid points.

4. Results and discussions

This segment provides the behavior of a range of parameter involved in the
expressions velocity and temperature the near result in stable condition at X = 1.0
is established with accessible resemblance solution in literature. The momentum and
thermal boundary layer profile of the cone with isothermal surface heat flux when
Pr =0.72, Rd = 2.0, M = 2.0 and surface temperature power law exponent n = 0.5
the numerical values of shear stress 7x and rate of heat transfer Nu, for distinct value
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of Prandtl number revealed in table (1) are examined with resemblance solution of
Lin [13] in steady state using a appropriate conversion.

(le.) Y = (20/9)"/5n, T = (20/9)"/°[-0(0)], U = (20/9)"/° f' (n),

7x = (20/9)f"(0).

In adding up, the local shear stress 7x and rate of heat transfer Nu,, for distinct
numerical quantities of Pr when heat flux gradient n = 0.50 and M =0 at X = 1.00
instable situation are compared with the non-similarity result of Hossain and Paul
[12] in table 2. It is noticed that the results are in good agreement with each other. It
is also noticed that the current result concur well with those of Pop and Watanable
[21], Na and Chiou [19] (as pointed out in table 1).

The transitory velocity and temperature profile at X = 1.0 for dissimilar values
of Pr and M be plot in figs. 2 and 3. The viscous force increases and the thermal diffu-
sivity decrease by a rising Pr, which cause a decline in the velocity and temperature.
Also, the influence of magnetic constraint M against span-wise spatial distribution of
velocity and temperature are depicted. Application of attractive meadow usual to the
flow of an electrically conduct fluid give increase to an opposite force. These opposite
powers tend to slow downward the movement of the fluid along the cone and cause a
raise in its hotness and a decline in velocity as M increase. An increases in M from
1 although 2, 3 obviously reduce flow-wise velocity together in the close to-wall area
and distant-field regime of the boundary layer, while the surface temperature increase
as the bigger values of M.

Table 1: Relationship of steady - state shear stress and temperature values at
X = 1.0 with those of Lin [13] for isothermal surface heat flux.
* Values taken from Pop and Watanabe [21] when suction/injection is zero.
x* Values taken from Na and Chiou [19] when solutions for flow over a full cone.

Temperature Local skin friction
Pr Lin [13] results Present Lin [13] results Present
values values
—0(0) |- (2)"0(0) | T £ | ()T
0.72 | 1.522878 | 1.7864 1.7714 | 0.88930, 1.224 1.2105
0.88930x*
1 1.39174 | 1.6327, 1.6182 | 0.78446 1.0797 1.0669
1.6329xx*
2 1.16209 | 1.3633 1.3499 | 0.60252 0.8293 0.8182
4 0.98095 | 1.1508 1.1385 | 0.46307 0.6373 0.6275
6 0.89195 | 1.0464 1.0344 | 0.39688 0.5462 0.5371
8 0.83497 | 0.9796 0.9677 | 0.35563 0.4895 0.4808
10 | 0.79388 | 0.9314 0.9196 | 0.32655 0.4494 0.4411
100 | 0.48372 | 0.5675 0.5531 | 0.13371 0.184 0.1778
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Table 2: Comparison of steady-state shear stress and heat transfer rate values at
X = 1.0 with those of Hossain and Paul [12] for different values of Pr when n = 0.5
and M = 0 suction is zero.

Temperature Local Nusselt number
Pr | Hossain and Paul [12] | Present | Hossain and Paul [12] | Present
values values
Fy (0) ok %0 G
0.01 5.1345 5.1155 0.14633 0.1458
0.05 2.93993 2.9297 0.26212 0.2630
0.1 2.29051 2.2838 0.33174 0.3324

Figs. 4 and 5 shows the effect of different heat generation/absorption parameter
A and radiation constraint Rd on the dimensionless velocity and dimensionless ther-
mal for the Prandtl number Pr = 0.72,n = 0.5, M = 2 and € = 0.5. It is revealed that
the velocity and temperature profile are increase with rising quantities of A. In rais-
ing Rd cause a considerable decreases in velocity with detachment into the boundary
layer (i.e.) decelerate the flow. We too note down that with growing values of Rd the
time taken to achieve the stable state is abridged. As estimated temperature value
are also considerably abridged with increases in Rd.

Figs. 6 and 7 represents the velocity and temperature profiles for dissimilar
values of n and viscous dissipative constraint €. It is seen that the impulsive forces
are decreased by the side of the cone surface close to the apex with increases in
‘n’. Owing to this, the dissimilarity involving the sequential utmost and stable state
quantities decrease, the velocity with temperature decreases, the time requisite for
the achievement of a stable state increase and velocity and the temperature boundary
layer turn out to be thinner at lower values of n.

An increase viscous dissipative thermal cause an increase in the temperature, so
as to the momentum boundary layer and thermal boundary layer increases with €. It
is as well see to facilitate the variation connecting the temporal utmost and stable
state values are abridged, even as the moment necessary for the achievement of a
steady state as well as the velocity and thermal boundary layer increases by .

Once, if temperature and velocity are found, it is interest to study local as
well as average shear stress and heat transfer rate distributions in transitory state.
The derivative in the equations (2.14) - (2.17) is acquired with the use of five-point
approximation formula and the integrals be calculated via the Newton-Cotes closed
integration method. Figures 8 and 9 illustrate local Nusselt number and shear stress
for various values of Pr and M. It is demonstrates that both quantity increases
with decreasing Pr and decrease with distance from the cone vertex. An increasing
magnetic parameter M leads to decreasing both local shear stress and local heat
transfer rate. Figs. 10 and 11 indicates the outcome of heat absorption/ generation
constraint A and radiation constraint Rd. The local shear stress increases for the
higher values of A. But the trend is reversed the heat transfer rate case. Also, stronger
thermal radiations accelerate the flow but reduce Nusselt number hence the local skin-
friction got decreased due to the presence of radiation. Consequently, heat transfer
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rate increases for lower value of Rd. Figs. 12 and 13 depicts the effect of viscous
dissipative constraint and the exponent in the power rule difference n on the local
shear stress coefficient and Nusselt number are analyzed. From these graphs, it is
able to be seeing that increasing e clearly boosts the wall shear stresses 7x, which
grow powerfully from the directing boundary downstream alongside the cone surface.

Consequently, it enhances the viscous dissipative heats direct to a decline in the
local heat transfer rate Nux (i.e.) with a substantial increase in € a strong reduce
in the surface heat transfer rate. In figs. 14 and 15 shows the influence of Prandtl
numeral and magnetic parameter over the average local skin friction and average
heat transfer rate are observed. The average shear stress decreases for smaller value
of Pr and larger value of magnetic parameter M. Also, it is noticed that the average
heat transfer rate decreases for increasing values of Prandtl numeral Pr and M.

Figs. 16 and 17 demonstrates the results of heat source/sink constraint and
radiation parameter Rd. Stronger thermal radiation accelerate the flow but reduces
average Nusselt number hence the average skin-friction got decreased due to the exis-
tence of magnetic field and radiation where as it boost for the higher values of thermal
absorption/ generation constraint A.

In figs. 18 and 19 depicts the variations of average shear stress and average
heat transfer rate for controlling parameter n and viscous dissipation parameter e.
Average shear stress is more for lower values of n and average heat transfer rate is
almost negligible. Also, it boost in € the viscous dissipative heat leads to boost in the
average skin-friction. But the trend is reversed in average Nusselt number cases.

Rd = 2.00
€ = 050
o n = 050
A = 050

B LR
°
3
H

10 297

* steady state value

FIGURE 2. Transient velocity profiles at X = 1.0 for different values
of Pr and M
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A = -050
1.00 -
" i n = 0.50
1.00 Rd = 2.00
1.00 - —
e Pr = 0.72
670"

* steady state value

FiGURE 3. Transient temperature profiles at X = 1.0 for different
values of Pr and M
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FIGURE 4. Transient velocity profiles at X = 1.0 for different values
of A and Rd



FIGURE 5. Transient temperature profiles at X = 1.0 for different
values of A and Rd

FIGURE 6. Transient velocity profiles at X = 1.0 for different values

of n and ¢

Viscous dissipative free convective flow

Pr=0.72
n =050
M = 2.00
e = 0.50
A Rd t
a -10 2.0 100
b -10 20 2.84%
e 05 30 1.00
d -05 30 3.01*
e 05 2.0 1.00
f 05 20 3.03*
g 05 10 2.88*
h 05 2.0 100
i 05 05 1.00
i 20 2.0 1.00
k 20 2.0 7.23*

* steady state value

abedebghiikl

n € t
2 L00 05 100
b 100 05 503+
¢ 073 0.5 1.00
4 075 05 390+
e 050 0.5 100
£ 050 20 100
g 050 40 100
b 050 05 303
i 050 20 430
i 05 40 659+
k025 05 100
1025 05 243+

* steady state value

151



152 Bapuji Pullepu and Rayampettai Munisamy Kannan
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F1GURE 7. Transient velocity profiles at X = 1.0 for different values
of n and ¢
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FIGURE 8. Local skin friction for different values of Pr and M in
transient period
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FIGURE 9. Local Nusselt number for different values of Pr and M
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FIGURE 11. Local Nusselt number for different values of A and Rd
in transient period
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FIGURE 12. Average skin friction for different values of Pr and M
in transient period
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FIGURE 13. Average Nusselt Number for different values of Pr and
M in transient period
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FIGURE 14. Average skin friction for different values of A and Rd

in transient period
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FI1GURE 15. Average Nusselt number for different values of A and
Rd in transient period
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FIGURE 16. Average skin friction for different values of n and ¢ in
transient period
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FI1GURE 17. Average Nusselt number for different values of n and e
in transient period
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FIGURE 18. Local skin friction for different values of n and ¢ in
transient period
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05 |

Nuy/ Gr '

FIGURE 19. Local Nusselt number for different values of n and ¢ in
transient period

5. Conclusion

A mathematical study of the flow past a variable vertical cone has been studied.

The family of leading partial differential equations are solved via an implicit finite
difference scheme of Crank-Nicholson type. The subsequent conclusions are drawn:

The computations have shown that the velocity and temperature allocation de-
crease with growing the values of Pr,n and while the velocity and temperature
allocation increase with increasing the value of A, e.

The velocity increases and temperature decreases when the controlling parameter
M and radiation parameter Rd.

The shear stress 7x and heat transfer rate Nux values decrease as M, n, Rd and
Pr increases.

Smaller values of heat generation /absorption parameter A lead to decline in the
values of the shear stress coefficient while the local Nusselt number increases.
The average shear stress is more for larger values of A e and smaller values of
Pr,n,Rd and M.

The average heat transfer rate increases for bigger value of Pr,n and ¢ for lesser
value of A, Rd and M.
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Book reviews

John R. Graef, Johnny Henderson, Abdelghani Ouahab; Topological Methods for
Differential Equations and Inclusions, CRC Press, Taylor & Francis Group, Boca
Raton, FL, USA, 2019, xiv + 360 pp., ISBN 9781138332294 - CAT# K393112.

In the last 30 years, Nonlinear Analysis became a topic with a flourishing de-
velopment. Part of this field, Multi-valued Analysis has experienced a spectacular
growth, generating new research directions in various classical areas of mathematics.
In this respect, the study of integral and differential inclusions gets a strong evolution.
The present book brings an important contribution to these fields, by presenting, in a
unified and exhaustive manner, many interesting results from the theory of Differen-
tial Equations and Inclusions, via Multi-valued Analysis and Topological Fixed Point
Theory.

The contents of this monograph is organized in the following chapters: 1. Back-
ground in Multi-valued Analysis; 2. Hausdorff-Pompeiu Metric Topology; 3. Measurable
Multi-functions; 4. Continuous Selection Theorems; 5. Linear Multivalued Operators;
6. Fized Point Theorems; 7. Generalized Metric and Banach Spaces; 8. Fired Point
Theorems in Vector Metric and Banach Spaces; 9. Random Fized Point Theorem;
10. Semi-groups, 11. Systems of Impulsive Differential Equations on the Half-line;
12. Differential Inclusions; 13. Random Systems of Differential Equations; 14. Random
Fractional Differential Equations via Hadamard Fractional Derivative; 15. Existence
Theory for Systems of Discrete Equations; 16. Discrete Inclusions; 17. Semi-linear
System of Discrete Equations; 18. Discrete Boundary Value Problems; 19. Appendiz.

The monograph is well written, the concepts and the results are presented in a
clear and rigorous way. The material is based on numerous papers and books previ-
ously published by the authors. The bibliography includes 296 titles, most of them
from the last decades. The book will be very useful for graduate students, profes-
sors and researchers interested in the field of integral and differential equations and
inclusions, via topological methods of nonlinear functional analysis.

Adrian Petrusel
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Julian Havil; Curves for the Mathematically Curious: An Anthology of the Un-
predictable, Historical, Beautiful, and Romantic, Princeton University Press, 2019,
xviii+280 p. ISBN 978-0-691-18005-2/hbk; 978-0-691-19778-4/ebook.

The book contains ten chapters, each one describing a famous curve: 1. The Euler
curves; 2. The Weierstrass curve; 3. Bézier curves; 4. The rectangular hyperbola; 5. The
quadratriz of Hippias; 6. The space filling curves; 7. Curves of constant width; 8. The
normal curve; 9. The catenary, and 10. Elliptic curves.

Of course, this choice reflects author’s taste and ideas, an important omission
being that of conic sections (briefly mentioned in Appendix B as solutions of a dif-
ferential equation), but as the author says “not every anthology of poems contains
works by Shakespeare”.

The book is dedicated to a mathematically inclined large audience, so it is written
in a didactic style with a lot of mathematical details, historical detours and witty
remarks of the author. As he writes in the Preface:

We invite the reader to join us in this particular and eclectic mathe-
matical adventure, with stories bringing us into glancing contact with
(among others) Pablo Picasso, George II, Queen Victoria’s consort
(Prince Albert), the Inquisition, the Holy Roman Emperor (Frederick
IT) and many mathematicians who existed over millennia.

The author is well-known for his popular books on various topics in mathemat-
ics: Gamma: Exzploring Euler’s Constant (2003); Nonplussed! Mathematical Proof of
Implausible Ideas (2007); Impossible? Surprising Solutions to Counterintuitive Conun-
drums (2008); The Irrationals: A Story of the Numbers You Can’t Count On (2014),
and John Napier: Life, Logarithms, and Legacy (2014). All these books were published
with Princeton and each of them knew several editions (we quoted the year of the
first one). Two of them were translated into German.

Undoubtedly that this new one, written in the same entertaining unmistakable
style of the author and containing a lot of information — mathematical, historical and
general — will attract, as the previous ones, a large audience.

S. Cobzag
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