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Some operators of fractional calculus and their
applications regarding various complex functions
analytic in certain domains

Hiiseyin Irmak

Abstract. In this academic research note, some familiar operators prearranged by
fractional-order calculus will first be introduced and various characteristic prop-
erties of those operators will next be propounded. Through the instrumentality of
various earlier results associating with both those operators and some complex-
exponential forms, and also in the light of certain special information in [1], [20],
[17] and [38], an extensive result together with a variety of its implications con-
sisting of several exponential type inequalities will then be determined. A number
of its possible implications will extra be pointed out.

Mathematics Subject Classification (2010): 26A33, 30A10, 34A40, 35A30, 41A58,
30C45, 30C55, 30C80, 33D15, 26E05, 33E20.

Keywords: Complex plane, domains, regular functions, complex exponential, se-
ries expansions, fractional calculus, operators of fractional calculus, exponential
type inequalities, differential inequalities.

1. Introduction and rudiments

In the literature consisted of mathematically academic studies, particularly,
fractional-order calculations have been continually encountering either as fractional-
order integral(s) or as fractional-order derivative(s) in metamathematics. The
mentioned-specially calculations, which are closely related to each other, are extensive
calculations that are frequently applied for both the functions with real variable and
the functions with complex variable. There are a wide range of both theoretical and
applied research in relation with those. In this respect, in particular, a great variety of
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scientific articles are also presented as extensive works in the section of the references
of this research. For instance, one may refer to certain main works in [4], [6], [7], [11],
[13], [24], [34], [39] and [40].

As indicated in the abstract, in this scientific note, various fundamental opera-
tors associating with fractional calculus, which are specially fractional type derivative
operators, will be firstly considered for certain complex functions which are regular
in certain domains of the complex plane. In special, in consideration of the fractional
derivative(s) operator, a fractional type operator, which is encountered as the Trem-
blay operator in the academic literature, will be then introduced here. Especially,
comprehensive studies are still ongoing regarding both this operator and the other
specified operators. Nevertheless, for related researchers, we can also offer the results
in the earlier papers given in [2], [9], [14], [20], [19] and [31] as a variety of examples.

Furthermore, as several applications of fractional (order) calculus used in various
different fields of sciences, numerous papers are also presented in the papers in [3],
[10], [12], [15], [16], [22], [25]-[27], [30], [32], [33] and [37]-[40] as examples.

We have given some literature information above. We can now begin to introduce
various special information, definitions and several important relationships between
those operators that will be necessary for our investigations.

Firstly, let the familiar notations:

U, C, R and N

represent, respectively, the open unit disk, the complex numbers’ set, the real numbers’
set and the natural numbers’ set.
Next, for the following numbers:

seN |, aeC—-{0} and aseC,

the notation Hg(s) represents the family of the functions o := p(z) being of the forms
given by the complex-series expansion:

ST3 ...

, (L1)

~ ~ S4-1 ~ 542 ~
0(2) = a2’ + ag 125 + a0 +ag sz

which are also regular in U.
Most especially, we indicate here that, as simpler expression and more conve-
nient, the following special classes of the regular-functions in the class Hg(s) :

H(s) :=Hy(s) and H:=H(1)

can be pointed out as examples and they will also be played important roles for
investigations. For this reason, those (more) special classes will taken consideration
as revealing various applications of our basic result for researchers. We specially note
that, in the mathematical literature, the functions in the class Hz(s) are called as
multivalently (or s-valently) regular functions (in U) and the functions in the class
H are also called the normalized regular functions in the open set U. For their details
and some examples, see [3], [5], [8], [9], [16], [21] and [30].

Secondly, for a function ¢ := p(z) € Hg(s), we also denote the notation of
the Tremblay operator, which is specified by fractional derivative (of order A (X :=
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a — (3;0 < X< 1)), by any one of the equivalent notations:

T2%g) (or. T27le(2)]).

At that time, it is generally defined by

1205 = D e ). (1.2
where
pe(0,1] , a€(0,1] , a=p€0,1) and z€U, (1.3)

and, for a function ¢ := {(z), any one of the equivalent notations:

D¢ (or D[c(2)])

denotes the Fractional Derivative Operator (of order §) and it also identified as in the
form given by

DI[¢] = F(ll— ) CZ/OZ (ZC(‘];)(S dg (0<6<1), (1.4)

where ¢ is a regular function in a simply connected region of the complex plane
comprising its origin, and the multiplicity of (z —¢) ™ is raised by behoving log(z — q)
to be real when z — g > 0.

By taking notice of the restricted conditions in (1.3), as a fairly simple imple-
mentation of the respective operators designated by (1.2) and (1.4), for a simple-
complex power function (just below), the following-special calculations can be easily
propounded:

S r S
D% [2°] = I‘(s(j_gj—)l)z J (1.5)
and
INGSHIN «
where

e f0,1) , a€(0,1] , Be(0,1] , a—pB€[0,1) and seN. (1.7)

In the same time, in the light of the conditions created by (1.7) and also with
the help of the results (1.5) and (1.6), respectively, the following-extra-special results
can be also given by

- (p8[]) = eppaer) = KOt e 0
and
d (raprst) . STBTE+a) g
e (1072 = T()T(s+8) (9

for all s € N. For these determinations in (1.5)-(1.6) and (1.8)-(1.9) and also some of
their applications, one can see the recent works in [21] and [20].

In terms of this academic study, we specially note here that, for convenience,
both the indicated functions belonging to the general class Hg(n) (defined by any
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forms of the complex-series expansions like (1.1)) will be considered for our major
results and the fundamental definitions (given by (1.2) and (1.4) together with the
related special conclusions (determined by (1.5)-(1.9)) will be a quite basic-necessary
information for main results of this scientific investigations.

As both a final reminder of this introductory section and one of various properties
of the special operator advertised by (1.2), especially, for any regular function o(z)
having the form (1.1), the following two-important relationships consisting of a form of
the Srivastava-Owa operator and an identity transformation of the Tremblay operator:

T.7[o(2)] =T(8)2' "D [o(2)] (0<B<1) (1.10)

and
T1 7 [o(2)] = 0(2) (0<y<1) (1.11)
can be easily ascertained in terms of the character of that operator as its implications
when the concerned parameters are then selected by letting
a:=1
and
a:=<v and y=:0,

respectively.

Specially, for pertinent researchers, recently, by taking advantage of the men-
tioned fractional derivative operator, the main works (in relation with the Tremblay
operator) can be firstly presented and certain relations and also several elementary re-
sults for normalized analytic functions (with negative coefficient) are also determined.
(cf., e.g., [35]; and, see also [14].)

For various operators specified by fractional-order calculus, it can be looked over
the results in the papers in [8], [16] and [17]. By considering certain different methods
(or ideas), numerous interesting applications of related operators to certain functions
analytic in U can be given in [17], as examples.

Additionally, we also indicate that the fractional derivative(s) operator, identi-
fied by (1.4), has comprehensive implications of the well-recognized operator for the
literature, which also is the Srivastava-Owa fractional derivative operator being of

similar form like (1.10). For those and their special forms, one check the work in [1].
See also the results in [15], [16] and [17].

2. Lemmas and results

In this section, in order to get a line on our essential objective, we need some
fundamental lemmas with some of applications of fractional calculus (derivatives).
Those are only three lemmas, which will be taken advantage of starting and then
proving for principal results of this investigations.

Firstly, in the light of the conditions given in (1.7), the first assertion, which
is Lemma 2.1 just below, can be easily demonstrated by applying the elementary
results stated in (1.9) and (1.8) (a long with the results in (1.5) and (1.6)) to any
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function belonging to the class Hg(n). Accordingly, its detail is omitted here. For
similar results, one may also center upon the recent papers in [8, 21, 17, 19].

Lemma 2.1. Let a reqular function o(z) have the series form given as in the family
Hs(n). For z € U and any function o := o(2), the following basic result then holds:

T2 (o] = T2 [o(2)]

I‘(ﬁ)I‘(n—i—a (BT + )
TaTmid) - Z O T T+ B) #

=a

(2.1)

{=n+1

The second assertion is just below and it is a special form of the well-known-
elementary results of complex exponential. For both it and some of its implications,
one may check the paper given in [18].

Lemma 2.2. Let w € R and also let z € C — {0}. Then, the following-complex expo-
nentiation is true.

2¥ = |z|¥[Cos(w arg(z)) + i Sin(w arg(z))]. (2.2)

The last assertion, which is Lemma 2.3 just below, is a well-known important
tool and very useful auxiliary theorem proven in [28]. For some of its applications,
one can easily arrive at various works in the literature. For its detail, one may also
refer to the paper given by [23].

Lemma 2.3. Let £ := £(2) be a regular function in the domain U and also be of the
form given as in (1.1). For z € U and for any 2o € U, if

€(z0)] = max { |¢(2)] 5 I2] < |0l } (2.3)
then there exists any positive number A such that
208’ (20) = A&(20), (24)

where A € R with A > n (n € N).

In accordance with principal assertions, namely, Lemmas 2.1-2.3 just above, we
can then compose our comprehensive result appertaining to the functions belonging
to in the class Hg(n), which will be specified by the special operator (1.2).

Theorem 2.4. Under the mentioned conditions of both the parameters in (1.3) and the
definitions in (1.2) and (1.4), let the parameters T, A, V and © have the conditions
determined as follows:

TeR-{0} , A>m , VeC and 0<0O <27, (2.5)

where m € N and 0 < |V| < 1. Then, for some z € U and for any function o(z) €
Hs(n), if any one of the statements given by

Re { [z (Tg’ﬂ[g(z)])(nﬂ)} T} £ AT|V[T Cos(T [0+ Arg(V)]) (2.6)
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and .
Sm { {z (Tgﬂ[g(z)])("“)} } ”] )\T\V|TSin(T [0+ Arg(V)]) (2.7)

1s satisfied, then the statement given by

(n)
(12122)) " - a3t )] < |91 (28)
1s satisfied, which also is quite clear that
’%e[ (12710 ) ] )‘ <|v| (2.9)
and )
‘%m[ Ta’ﬁ )"] (« 5)' <|v| (2.10)
where - .
(Tg Blo(2)] ) %(Ta B ) (n € NU{0}) (2.11)
and |
e, B) = v LB (u + o) (v<u;ueN;jveN), (2.12)

(u—2v)! T(a)T'(u+p)
and, also, here and throughout this research note, the values of the complex powers in
(2.6) and (2.7) are considered as their principal values.

Proof. Let the interested function g := p(z) be of the form in the class Hs(n). When
taking into account the equivalent relation in (2.11) and the determined result in (1.9)
(of Lemma 2.1), its nth derivative:

m_dr (- TBI(n+a)
i =
(12°00) "= g <O‘ T(a)T(n+B) -
FBI(n+1+a) pnpy )
.- 2.13
Talm+1+5) (2.13)
= al"(a, B) + angp1 1", B) 2 + ango IV (a, B)22 + -
can be easily calculated, where the notation If(«a, 8) above is defined by (2.12).

+ an41

For the proof of Theorem 1, in the light of such information (2.12) and (2), for a n-
valently regular function like any form o := p(z) in Hg(n), there is a need to consider
a function Q(z) in the form given by

(T?’ﬁ[g])(n) =all(a,B)+®Qz) (0<|®|<1;2€0). (2.14)

In that case, as a result of simple elementary operations, one can easily distinguish
that the described function Q(z) belongs to the class Hg(m) (m € N). Thereby, both
the related function €(z) both is regular in the set U and it can be considered for the
proof of Theorem 2.4. By differentiating of both sides of (2.14) with respect to the
complex variable z, we then get that

dci{(Taﬂ[ (2 )])(”)} = (Tg»ﬁ[g})(m_l) —o(2) (0<|®]<l;z€U). (215)
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We now assert that |Q(z)] < 1 in U. In fact, if not, then, according to (2.3) (of
Lemma 2.3), there exists a point zo belonging to U such that

max{ ()] : |2 < 20| (2,20 € U)} =|Q(z0)| =1,
which readily yields that
Q(z) = 2 (0 <A <2m 2 €).
In the present case, the expression (2.4) (of Lemma 2.3) also gives rise to
20 (20) = AQ(20) = A (>\ >m;m € N).

Therefore, of course, for all A > m > n (n,m € N), by setting z := 2, and also
by means of the main relations (2.2) (of Lemma 2.2) and (2.4) (of Lemma 2.3), the
expression (2.15) lightly follows that

— Re A@eiﬁ]r} (2.16)

reirArg(,\cbeiA) }

— Re {P\(I)’I’eirArg(q)em)} (since A>m > 1)

— A\'|®[*Cos [rArg((I)eiA)}
= \'|®["Cos[r(Arg(®) + Arg(e™®)]
= \'|®|"Cos[r(A + Arg(®))]

S { (+(r= o))

and

Acbem] r} (2.17)
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_ %m{|)\q>|reirArg(<bem)} (since A>m > 1)

= \'|®|"Sin [rArg(@em)]
= \'®|"Sin[r(A + Arg(®))] ,

where A\>m (meN),0 <A <2r,reR and ® € C (0 < |®| < 1). But, unfortu-
nately, the results determined as in (2.16) and (2.17) are, respectively, contradictions
with the hypotheses of Theorem 2.4, which are the mentioned results presented by
(2.16) and (2.17) when setting

A=A, &=V |, r:=7T and A:=0.

This means that there is no zy € U satisfying the condition |Q(zo)| = 1. Therefore,
we decide upon that it has to be in the form |Q(z)| < 1 for all z € U. Consequently,
for all functions p(z) € Hs(n), the expression (2.14) follows that

(171:) " - 130, 8)

which is equivalent to the provision of Theorem 2.4, namely, the statement in (2.8)
when ® := V. Finally, the basic relationships, which are both between (2.8) and(2.9)
and between (2.8) and (2.10), can be easily seen propositions. Thus, this ends the
desired proof. O

=[2Q(2)| < |®| (0<|®|<1;z€U),

3. Conclusion and recommendations

In this part, which is the last part of this comprehensive-research note, we would
like to mention various special implications and suggestions relating to our investiga-
tions for our readers.

Here we want to bring forward certain conclusions and also to give implicit rec-
ommendations concerning our main results. As emphasized in the abstract of this
study, the main purpose of this comprehensive study was to present both the basic
concepts about some operators of fractional derivatives and to introduce a special
operator defined with the help of those, which is expressed as various works relating
with the Tremblay operator (cf., e.g., [1], [38], [15] and [8]), as indicated before. In
any case, these were also carried out in the first chapter. In fact, some important rela-
tionships between the respective operators as in (1.2) and (1.4), and also, for certain
regular functions like (1.1), a number of their basic applications were presented as in
(1.5), (1.6) and (1.8)-(1.11). Clearly, those relevant relations and special implications
play a big role both for our essential result given in this section above and for all
of its possible special consequences. By focusing especially on our main comprehen-
sive result, namely Theorem 2.4, and its proof, that is, with the help of the relevant
theorem and its proof, different analytical and geometrical new results specified by
the mentioned operators and naturally the mentioned functions (in the classes Hz(n)
or its special subclasses H(s) and H) can also be determined (or calculated) (cf.,
e.g., [5], [10], [13] and [28]). Lastly, most particularly, the parameter T, considered in
Theorem 2.4, can be chosen as complex number. For possible details of both this and
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other suggestions, one can check the works given in [8], [15], [21] and [17]-[22] as some
of different investigations.

We choose to leave the special details of the relationships between those opera-
tors of fractional calculus (that is, that derivatives) and a large number of possible-
logic implications of our principal result as an exercise for the interested researchers
(or readers). Nevertheless, we also want to find out only one private result together
with one of its special forms, which both associates with Theorem 2.4 and has wide
range of (more) special results according to the facts of suitable values of the related
parameters.

Inside of the extra information in the first section, through the instrumentality of
the special relation (1.11) together with taking & := 1 in Theorem 2.4, the following-
extensive result can be easily designated for all nth derivative of any regular function
0(2) in the special class H(n) (of the general class Hg(n)), which also includes numer-
ous geometric properties of n-valently regular functions in U. Specifically, for more
detailed information in relation to those analytic-geometric properties, one may cen-
ter on the main works given by [3], [10] and [27].) Shortly, the desired-special result
can be easily constituted as in the following Proposition (just below).

Proposition 3.1. Under the mentioned conditions of both the parameters Y, A, V and
O designated as in (2.5) and for any m-valently regular function o(z) in the class
H(n), if any one of the statements given by

Re { {z(g(z))(nﬂ)} T} = Re { (2o (z))T}

£ AT|V|Tcos(T [0+ Arg(V)])

Sm { [z (g(z))(”ﬂ)} T} =3m { (zg<n+1>(z))y}

” AT\V|Tsm(T [0+ Arg(V)])
1s true, then the statement given by

‘Q(")(z)— n!‘ <|v|

and

is also true, which also requires to more simple inequalities given by

Re (0 (2)) - nl| < ||

and
‘%m(g(")(z)) - n!‘ < V|
where

oV(z) = (o))

for alln e NU{0} and for some z € U.
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By putting n := 1, and A := 1 in Proposition 3.1 (or, equivalently, by taking
a:=v f: =7 A:=1and n := 1 in the concerned theorem, i.e., in Theorem
2.4), one of the exclusive-special results of any normalized-regular function o(z) in
the more special class H (of the general class Hs(n)) can be easily determined as in
the following Proposition (below).

Proposition 3.2. Under the mentioned conditions of both the parameters A, V and ©
designated as in (16) and for any normalized regular function o(z) in the class H, if
any one of

%e(g"(z)) # A|V| Cos(@ + Arg(V))
d
" sm(g"(z)) ” A|V|Sm([@ + Arg(V))
holds true, then
0'(z) =1 < |V

also holds true, which also requires to
‘?Re(g'(z)) - 1‘ <|V| and ‘%m(g'(z)) - 1‘ <|v|
where z € U.

As a final note of this research, in the light of the two-special propositions of
our extensive result above or/and by considering certain extra conditions when there
needs any necessity, we want to present to the attention of the related researchers to
describe (or redescribe) each one of those possible-special results can be designated by
making use of various types of the normalized-regular functions (or the multivalently-
regular functions) in certain domains of the complex plane.
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Abstract. In this work, we discuss the existence and uniqueness of solutions to
the initial value problem for perturbed functional fractional g¢-difference equa-
tions involving g-derivative of the Caputo sense. By applying Banach contraction
principle and Burton and Kirk’s fixed point theorems. Further, we present the
Ulam-Hyers and Ulam-Hyers-Rassias stabilities results by using direct analysis
methods. Finally, we give two examples illustrating of the results.
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1. Introduction

Fractional calculus is a significant branch in mathematical analysis. Indeed,
Leibniz and Newton developed differential calculus, it has numerous applications in
various sciences, for example, mechanics, electricity, biology. Also, Fractional differ-
ential equations play a fundamental role in the modeling of a considerable number of
phenomena in many areas. Currently being addressed by many researchers of various
fields of science and engineering such as physics, chemistry, biology, economics,
control theory, and biophysics, etc. For more details, see the books of Hilfer [18] and
Tarasov et al. [35], Kilbas et al. [24] and Samko et al. [33], Podlubny [26] and Miller
et al. [25].
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The ¢-difference calculus is an interesting and old subject. In 1910, Jackson [21,
20] introduced and developed g¢-difference calculus or quantum calculus in a systematic
way, basic definitions and properties of g-difference calculus can be found in [16, 23].
Then, Al-Salam [11] and Agarwal [5] proposed the fractional g-difference calculus.
Due to it applicability in mathematical modeling in different branches like technical
sciences, engineering, physics and biomathematics, it has drawn wide attention to
many researchers.

Fractional g-difference equations initiated at the beginning of the nineteenth
century [4, 15] and received significant attention in recent years. While some inter-
esting details about initial and boundary value problems of fractional g-difference
equations can be found in books of Ahmad et al. [7] and Annaby et al. [12]; see the pa-
pers of Ahmed et al. [6], Abbas et al. [2, 3], Allouch et al. [9, 8, 10] and Samei et al. [32].

The stability of functional equations was originally emerged Ulam [36, 37] and
Hyers [19]. Thereafter, the stability of this type is called Ulam-Hyers Stability. In
1978, Rassias [29] provided a generalization of the Hyers theorem which allows the
Cauchy difference to be unbounded. Considerable attention has been given to the
study of the Ulam-Hyers and Ulam-Hyers-Rassias stability of all kinds of fractional
differential equations. See the papers of Rassias [29], Rus [30, 31], Abbes et al. [1, 3],
Jung [22], Taieb et al. [34] and Wang et al. [38].

In [13], Belarbi et al. studied the initial value problem (IVP for short) for per-
turbed fractional order functional differential equations of the form:

DY(t) = f(t,ys) + g(t,ye), forae. t € J=10,0], O0<a<l,

y(t) = ¢(1), t € [-r,0],
where © D® is the Riemman-Liouville fractional derivative, f,g: JxC([-r,0],R) — R
are given functions and ¢ € C([—r,0],R) with ¢(0) = 0. For any continuous function
y defined on [—r, b] and any ¢t € J, we denote by y; the element of C'([—r, 0], R) defined
by:
y(0) =y(t+06), 0¢c[-r0].
Here y;(.) represents the history of the state from time ¢ — r up to the present time ¢.

Motivated by aforementioned work, in this paper, we concentrate on the exis-
tence, uniqueness and Ulam stability of solutions of the initial value problem (IVP
for short) for perturbed functional fractional g-difference equations of the form:

CD;)‘y(t) = f(t,y:) + g(t,y1), forae. t € J=1[0,T], 0<a<l, (1.1)

y(t) = ¢(t), t € J =[=d,0], (1.2)
where T >0, d >0, ¢ € (0,1), CDf; is the Caputo fractional g-derivative of order «,
fog:J xC(]—d,0],R) — R are given functions and ¢ € C([—d, 0], R) with ¢(0) = 0.
For any continuous function y defined on [—d, T] and any ¢ € J, we denote by y; the
element of C([—d,0],R) defined by:

y(0) =y(t+0), 6e€l-d,0].



Existence and Ulam stability of initial value problem 485

Here y;(.) represents the history of the state from time ¢ — d up to the present time ¢.

The work is arranged as follows : In Section 2, we introduce some preliminary,
including basic definitions and properties of fractional g-calculus. In Section 3, we
prove the existence and uniqueness results for the problem (1.1)-(1.2), we give two
results, the first one is based on Banach contraction principle (Theorem 3.3), the
second is based on Burton and Kirk’s fixed point theorem (Theorem 3.4). In Section
4, Ulam-Hyers and Ulam-Hyers-Rassias stabilities theorems are presented. In Section
5, we give two examples to illustrate the obtained results. Finally, we end with the
conclusion.

2. Preliminaries

In this section, we present some basic definitions, lemmas and notations which
will be used in this paper.

Let T > 0, d > 0 and define J := [0,7], J := [~d,0]. By C(J,R) we denote
the Banach space of all continuous functions from J into R with the usual supremum
norm:

[9lloe = sup{ly(t)] : 0 <t < T}.
Also, C(J,R) is endowed with the norm ||.||. defined by:
[yl = sup{ly(t)| : —d <t <0}
Let C = {y: [-d,T] = R:y|_a0 € C(J,R) and Ylo,m € C(J,R)} is a Banach space
with the norm:
lylle = sup{ly(t)] : —d <t <T}.
Now, we introduce some definitions and properties of fractional g-calculus [16,

23].
For 0 < ¢ < 1, we set:
1 _ a
[a], = 1_q . acR
The g-analogue of the power (a — b)(") is expressed by:
n—1
(@-b)® =1, (a—b)" =]](a—bd"), a,beR, neN,
k=0

More generally, if a € R, then

b
(a— )@ = go H( a bqgﬂ) abeR.

Note that if b = 0, then a(® = .
Definition 2.1. [23] The ¢-gamma function is defined by:

(1-g?
(1—gpet’
Notice that the ¢-gamma function satisfies I'y(a + 1) = [a],[y().

Fy(o) = acR—-{0,-1,-2,...}.
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Definition 2.2. [23] The g-derivative of order n € N of a function f : J — R, is
defined by (DOF)(t) = f(1)

Lf(f“: t# 0, (Dgf)(0) = Hm(Dyf)(2),

(1-q) t=0

(Dyf)(t) = (Dgf)(t) =
and
(DFf)(t) = (DgDI~ ' f)(t), te J, nef{1,2,.. .}

Set J; := {t¢"™ : n € N} U {0}.
Definition 2.3. [23] The g-integral of a function f : J; — R, is given by:

(L)1) = / F($)dgs = S 11— )" f (1™,
n=0

provided that the series converges.
We note that (DgI,f)(t) = f(t), while if f is continuous at 0, then

(IgDqgf)(t) = f(t) = f(0).
Definition 2.4. [5] Let @ € Ry and function f : J — R. The fractional g-integral of
the Riemann-Liouville type of order a is defined by (I{ f)(t) = f(t), and
t _ a—1)
(t — gs)"
IS () = —_— dys, t € J.
anw = [ s, e 1

0

Note that for a = 1, we have (1] f)(t) = (I,f)(t).
Lemma 2.5. [27] For a € Ry and 8 € (—1,+00), we have:

L(B+1) +
ae )P —_—a\w ")y \eth)
(Iq(t a)")(t) N 1)(t a) , 0<a<t<T.
In particular,
1
I°)(t) = =—— (),

Definition 2.6. [28] The fractional ¢-derivative of the Riemann-Liouville type of order
a € Ry of a function f: J — R, is defined by (Dgf)(t) = f(t), and

(D f)(t) = (DIl f)(t), te J,

where [a] is the integer part of .
Definition 2.7. [28] The fractional g-derivative of the Caputo type of order o € R
of a function f: J — R, is defined by (DY f)(t) = f(t), and

(“Dg (1) = (I~ DR (@), t e J.

where [ is the integer part of a.
Lemma 2.8. [28] Let o, 8 € Ry and let | be a function defined on J. Then, the next
identities hold:

(i) (Ig 1] F)(8) = (IgH7f)(t).
(if) (Dg1gf)(t) = f(1).
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Lemma 2.9. [28] Let o € Ry and let f be a function defined on J. Then, the following
equality holds:

[a]—1

(I “Dgnt) = ft)— Y Dy £)(0).
k=0

k
AT
In particular, if « € (0,1), then

(Ig “Dgt) = f(t) — f(0).
Next, we introduce the main fixed point theorems.

Theorem 2.10. (Banach Contraction Principle) [17]
Let M be a non-empty closed subset of a Banach space X, then any contraction
mapping F of M into itself has a unique fixed point.

Theorem 2.11. (Burton and Kirk) [14]
Let X be a Banach space, and A, B : X — X two operators satisfying:

(i) A is a contraction, and
(ii) B is completely continuous.

Then either

(a) the operator equation y = A(y) + B(y) has a solution, or
(b) the set @ = {y € X : NA (%) + AB(y) =y} is unbounded for A € (0,1).

Finally, we state the following generalization of Gronwall’s lemma.

Lemma 2.12. (Gronwall lemma,) [39]
Let u : J — [0,400) be a real function and v(.) is a nonnegative, locally integrable
function on J. Assume that there is a constant ¢ > 0 and 0 < a < 1 such that

u(t) <wo(t) + C/O (t —s)"“u(s)ds.

Then, there exists a constant 6 = 6(«) such that

u(t) < wv(t) + dc /t(t — 8)"%v(s)ds, for everyt € J.
0

3. Existence and uniqueness results

In this section, we present the existence and uniqueness of solutions for the
problem (1.1)-(1.2).

Let us start by defining what we mean by a solution of the problem (1.1)-(1.2).

Definition 3.1. A function y € C is said to be a solution of the problem (1.1)-(1.2) if y
satisfies the equation (CDfl"y)(t) = f(t,y:) + g(t,y:) on J, and satisfies the condition
y(t) = ¢(t) on J.

For the existence of solutions for the problem (1.1)-(1.2), we need the following
auxiliary lemma.
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Lemma 3.2. Let h: J — R be continuous, the solution of the initial value problem:

(“Dgy)(t) =h(t), te J=[0,T], 0<a<l, (3.1)
y(t) = p(t), t € J =[~d,0], (3:2)
s given by:
o(t), teJ=1[-d,0],
y(t) = { o () dgs, b€ T =[0.T), 3:3)

Proof. Applying the Riemann-Liouville fractional g-integral of order a to both sides
of equation (3.1), and by using Lemma 2.9, we have:

bt — gg)(@=D
y(t):/o (tri()a)h(s)dqs+co.

Using the initial condition of the problem (3.1)-(3.2) and y(0) = ¢(0) = 0, we obtain:

Co = 0.
So,
t a—1
(t —gs) "
yt):/ ————h(s)dys, t € J=[0,T],
( 0 Fq(Oé) ( ) q [ ]
and
y(t) = ¢(t), t € J =[~d,0]
The proof is completed. O

In the following subsection, we prove uniqueness and existence results for the
problem (1.1)-(1.2) by means fixed point theorems.

The first result is based on Banach contraction principle (Theorem 2.10).
Theorem 3.3. Assume that the following hypotheses hold:
(H1) The functions f,g:J x C(J,R) — R are continuous.
(H2) There exist Ly > 0, such that for each t € J and each y,x € R, we have:

(H3) There exist Ly > 0, such that for each t € J and each y,x € R, we have:
lg(t,y) = g(t,2)| < Lgly — |.

If
(Ly+ Lg)T(a)
Fg(ar+1)
Then, the problem (1.1)-(1.2) has a unique solution.

< 1. (3.4)
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Proof. Transform the problem (1.1)-(1.2) into a fixed point problem, we consider the
operator
F:C—C

Defined by:

&(1), teJ=1[-d,0),

(Fy)(t) = t (t—gs)( @D t (t—qgs)(@—D
o T (5,9 )dgs + Jy S —9(5,90)dgs, 1€ T =10,T).

Clearly, the fixed points of operator F' are solution of the problem (1.1)-(1.2).
Now, we shall prove that F' is a contraction mapping on C.
Let y,x € C, if t € J, then we have:

[(Fy)(t) — (Fz) ()] = |o(t) — o(t)] = 0.
Hence,
I(Fy)(t) — (Fa)(t)][« = 0. (35)
For t € J, we have:

G ) el .
/0 T,(a) (f(s,ys) = [(s,25)) dgs

f(t—gs)*Y
+/0 () (e we) — g5 ) das

[(Fy)(t) = (Fz)(t)] =

Therefore,

bt — gg)(@=1)
o0 - Fao) < [ I (1 - sG]

Tlg(s,p) - g(s,xsﬂ)dqs.

By hypothesis (H2)-(H3), we get:

t _ s(a—l)
P00 - Fa)0] < [ I (i =l Ly b = ]

t a—1
(t—gs)*
< (Ly+L /7 Ys — Tsl|, dgs.
( f g) o Fq(a) | [ q
Thus,
(Ly+ Ly) T
IF0 - FaOle < ELEIIT e (3.6
q
From equations (3.5) and (3.6), we conclude that:
Li+L,)T®
[(Fy) (@) — (F)(t)le < %Hy*l’lb

Fy(a+1)

By condition (3.4), F' is a contraction operator, and by Banach contraction mapping
principle, we deduce that the operator F' has a unique fixed point, which is the unique
solution of the problem (1.1)-(1.2). O
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The second result is based on Burton and Kirk’s fixed point theorem (Theo-
rem 2.11).

Theorem 3.4. Assume that the hypotheses (H1)-(H2)-(H3) are satisfied and
(H4) There exists constant My > 0, such that for each t € J and each y € R, we have:

If
LT
Fg(ar+1)
Then, the problem (1.1)-(1.2) has at least one solution.

< 1. (3.7)

Proof. Consider the operators

F,F,:C—¢C
Defined by:
(F1y)(t) = { . (t_qs)m—?f teJ=[-d,o0],
0 Totay—f(5,ys)dgs, teJ=[0,T].
And

(Fa)(® (1), teJ=[-d0],
2y = t (f— (a—1)
0 %g(s,ys)dqs, teJ=1[0,T].

Then, the problem of finding the solution of the initial problem (1.1)-(1.2) is reduced
to finding the solution of the operator equation (Fyy)(t)+ (Fay)(t) = y(t), t € [—d, T).

Next, we shall show that the operators F} and F5 satisfy all the conditions of
Theorem 2.11. For better readability, we break the proof into a sequence of steps.
Step 1: I is contraction operator.
Let y,z € C, if t € J, then we have:

|(F1y)(t) — (Fiz)(t)] = 0.
Hence,
| (F1y)(t) — (Fiz)(t)]|« = 0. (3.8)

For t € J, we have:

tw - S, T S
/0 T, ) J&ys) = J(s,2)) dgs)-

[(Fiy)(t) — (Fiz) ()] =

Therefore,

bt _ gs)@=1)
(R = Ryl < [ SIS ) = Fssldos
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By hypothesis (H2), we get:

t (4 — gg)la=D)
(F)e) ~F0l < [ L -y
b (t—gs) oY B
< /OFq(a)Lf”ys |, dgs.
Thus,
(@)
RO - BBl < Al ale (39

From equations (3.8) and (3.9), we conclude that:

LT
L jlly = le.

[(Fiy)(t) — (Fiz)(t)]le < W

Consequently, the operator F} is contraction.
Step 2: Iy is continuous. B
Let {yn }nen be a sequence such that y,, — y in C. If ¢ € J, then we have:

|(Fayn)(t) — (F2y)(t)] = [ (t) — (t)] = 0.

Hence,
[(Fayn)(t) = (F2y)(£)]l« = 0. (3.10)
For each t € J, we have:
't~ g5)Y
|(Foyn)(t) — (Fay)(t)] < T oy 1905 Yns) = 9(5,ys)| dgs.
0 q(@)
Thus,
F F: < Tt
n t) — t (') >~ = -~ wlYn-) — o Y. .
1(Fayn)(t) — (Fay)(#)]| T, et D) lgCoyn-) = 90yl
Since g is a continuous function, we get:
|1 F2(yn) — Fo(y)|loo = 0 as n — oo. (3.11)

From equations (3.10) and (3.11), we conclude that:
1F2(yn) — Fo(y)|lc = 0 as n— oo.

Consequently, F» is continuous in C.

Step 3: Fy maps bounded sets into bounded sets in C.

Indeed, it is enough to show that for any r > 0, there exists a positive constant R
such that for each y € B, = {y € C : ||y|lc < r} we have ||Fx(y)|lc < R.

Let y € B,.. If t € J, then we have:

[(F2y) ()] = [ (t)]-

Hence,

I(F2y)ll« < [l (3.12)
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For each t € J, we have:

(t— qs
(Fa)(0)] = / UL YA
< / \g(s,ys)ldq5~
By hypothesis (H4), we get:
|(F2y < M / qu.
Thus,
M, T(2)
Pl < —97 ., 1
IEle < ¢ axD) (3.13)
From equations (3.12) and (3.13), we conclude that:
[(F2y)lle < max{[|gl+ 1} := R. (3.14)

Consequently, the operator F5 is uniformly bounded in B,.

Step 4: 5, maps bounded sets into equicontinuous sets in C.

Let t1,t2 € J, t1 < t3 and let B, be a bounded set of C as in Step 2. Let y € B,., then
we have:

& —gs)e—1)
(F2y)(t2) — (F2y)(t1)| = /0 (tzfj(o)é)!i(s,ys)dqs
h — gs)(a—1)
_/0 mg(s,ys)dqs
A (CR D Sl CEt D))
R /0 r,(a) 9(5,ys)dgs
. —gs)l@=1)
+/t wg(s,ys)dqs,
({82 = 4)D — (1 — 49)D)
- /0 T, (a) 195, ys)ldqs
t2 — gs)(a—1)
+/t %Ig(s,ys)uqs.

By hypothesis (H4), we get:

(Pt = (Pa)t)] < g [ (=090 = (=0 ) dys

—

0
M, t2
=t / (2 — g5) " Vdys,
Fq(a) ty 2 I
M,
< 79 (o) gl 1
— Fq(Oé—Fl) (2 1 ) (3 5)
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And if t1,t, € J, then we have:

|[(Fay)(t2) — (Fay)(ta)] = [(t2) — @(ta)]- (3.16)

The right hand sides of equations (3.15) and (3.16) tend to zero independently of
yGBr as t1 — to.

As a consequence of Steps 2 to 4, together with the Arzela-Ascoli theorem, we can
conclude that the operator Fy is completely continuous.

Step 5: A priori bound.

the set Q= {y € C:y = AF1 (¥) + AF(y)} is bounded.

Let y € Q, then y = AFy (%) + AF(y) for some 0 < A < 1. If ¢t € J, then

y(t) = Ap().

For each t € J, we have:

t t— (a—1) o t t— (a—1)
) = [ e s [ B

@) A Ly(a)
Thus,
t —as (a—1) o t — gs (a—1)
ol < [ e S+ [ ot iy
t (t — qs)(afl) Ys t (t — qs)(afl)
< /Ow|f(5»/\)—f(8a0)|dqs+/o WU(&O)\%S
Ef— gg)a—D)
+/0 %|9(5ays)|dq5~

This implies by hypothesis (H2) and (H4) that for each t € J, we get:

t t—qS (a—l) t t_qS (oz—l)
ol < [ ) yeldys + / 0™ b 0)dys

B Ly(a) Iy(a)
t a—1
(t —gs)> Y
+M, ————d,s,
J 0 Ly(a) !
t a— 1 a—1
(t —gs)( (t —gs)*™V
< L / 7”%” dgs + f* 7d5
! T <a> Ty(a)
(a 1)
+M, / g5,

(Mg + ) T(“ " (t—gs)(eD
—+Lf | s ll«dgs,

<

B Ly(a+1) Iy(a)
where f* = sup,c;|f(s,0)].
Now, we consider the function p defined by:

p(t) =sup{ly(s)|: 0 < s <t}, t € J
Then, there exists t* € [—d, ¢] be such that p(t) = |y(t*)|.
If t* € J, then
p(t) = llell+- (3.17)
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If t* € J, then by the previous inequality we have for ¢t € J:
M, + f)T(® E(t— gs)@)
Lg(a+1) o Tqla)
Then, from Lemma 2.12, there exists § = §(«) such that we get:

(M, + )7 (L gs)e) (M, + f)T
® < ey vy | Tia)  Tyatp o

p(s)dys.

Thus,

p(t) <

*\ () (a)
(M, + f)T < LyoT )k (3.18)

Fy(a+1) Fy(a+1)
Thus for any t € J, ||y|lc < p(t), from (3.17) and (3.18), we conclude that:

lylle < max([[elle, k).

This shows that the set {2 is bounded.
As a consequence of Theorem 3.4, we deduce that Fi(y) + F»(y) has a fixed point
which is an integral solution of the problem (1.1)-(1.2). O

4. Ulam stability results

In this section, we will define and study some types of Ulam stability for prob-
lem (1.1)-(1.2). The following definitions were adopted from [31].

Definition 4.1. The problem (1.1)-(1.2) is Ulam-Hyers stable if there exists a real
number C' > 0 such that for each € > 0 and for each solution = € C of the following
inequality:
(CD22)(t) - f(tw0) — glt,a)| <, teJ =[0,T], (4.1)
there exists a solution y € C of the problem (1.1)-(1.2) with the norm:
[z —ylle < Ce.

Definition 4.2. The problem (1.1)-(1.2) is generalized Ulam-Hyers stable if there exists
¥ € C(R4,R;) with ¥(0) = 0, such that for each ¢ > 0, and for each solution z € C
of the inequality (4.1), there exists a solution y € C of the problem (1.1)-(1.2) with
the norm:

[z = ylle < 0(e).

Definition 4.3. The problem (1.1)-(1.2) is Ulam-Hyers-Rassias stable with respect to
¢ if there exists Cy > 0 such that for each ¢ > 0 and for each solution x € C of the
following inequality:

(“Dgx)(t) = f(t,20) — g(t, )| < eg(t), t € T =1[0,T], (4.2)
there exists a solution y € C of the problem (1.1)-(1.2) with the norm:
[z = ylle < Coeg(t), t € J =[0,T].
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Remark 4.4. A function z € C is a solution of the inequality
|(CD?£L')(t) - f(tvxt) - g(tvxt” Seg te J = [OvT]v

if and only if there exists a function k € C([0,T],R) (which depend on y) such that:

() k@) <e, teJ=10,T).
(ii) (“Dga)(t) = f(t, ) + g(t,z) + k(t), t € J =1[0,T].

Theorem 4.5. Assume that the hypotheses (H1)-(H2)-(H3) and condition (3.4) are
satisfied. Then, the problem (1.1)-(1.2) is Ulam-Hyers stable.

Proof. Let € > 0 and let € C be a solution of the inequality (4.1) and let y € C be
the solution of the problem (1.1)- (1.2). Then, we have:

(t) ¢(t)7 te j = [*da O]a
Y = _gs)(@—1) _gs)(e—1)
g%f(s,ys)dqs + fot %g(s,ys)dqs, teJ=1[0,T)].

From the inequality (4.1) for each ¢t € J, we obtain:

t -1 t -1
(t —gs)* Y /(t—qS)(a )
x(t —/7fs,xsds— (s, zs)dgs| < ITe,
ot [ e [Tty ;
(@)
——¢.
Fg(ar+1)

Using the hypotheses (H1)-(H2) and (H3), for each ¢t € J, we can write:

(= g9) o (= g9)
o) =] < Jott) = [ I s = [ gty
[ e vas [
< .’E(t) A Fq(Oé) f( » s)dq /0 Fq(Ot) g( ’ S)dq
Lt —gs)Y
+ [ (o) = Sy dos
t _ S(a—l)
[ ) = oo dos
B A Gl M A Gl L) A N
< Jrte = [ S s = ke

t(t — gg)(@—1)
+ /0 %(f(&xs)—f(s’ys))dqs

Ly(a)

bt - qs)(a_l)
+/O W (9(s,xs) — g(s,ys)) dgs
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Thus,
lz(t) —y(@)| < I‘,J(to(jj—l)g—’_/ot W F(5,25) — f(5:50)| dys
+f t “_;’;5_1) l9(5,25) = 95, 5)] ds,
< Fq(t::)rl)e—i-[/f /Ot (t_qus(lE;_U s — ysll, dys
viy [ ol .
Hence,
oyl < —L2 4 Er+ L) T

€+ T — .
T, (a+1) T (a+1) lz=ylle
By condition (3.4), we get:

()
Ly(at1)
||I7y||c S 1_ (Lf—‘rLg)T(O‘) 67
Lg(a+1)
= Ce.

Consequently, the problem (1.1)-(1.2) is Ulam-Hyers stable.
Taking 9(e) = Ce; 9¥(0) = 0, we can state that the problem (1.1)-(1.2) is generalized
Ulam-Hyers stable. 0

Theorem 4.6. Assume that the hypotheses (H1)-(H2)-(H3) and condition (3.4) are
satisfied and

(H5) Let ¢ € C(J,Ry) be an increasing function. There exists Ay > 0 such that for
each t € J, we have:

170(t) < Ago(t).
Then, problem (1.1)-(1.2) is Ulam-Hyers-Rassias stable.

Proof. Let € > 0 and let = € C be a solution of the inequality (4.2) and let y € C be
the solution of the problem (1.1)-(1.2). Then, we have:

() o(t), teJ= [_da 0]7
Y = _gs)(@—1) _gs)(e—1)
57@ nga) F(s,ys)dys + [, (=go) "7 nga) g(s,ys)dys, teJ=1[0,T].

From the inequality (4.2) and (Hb5), for each t € J, we obtain:

F(t—gs)eV I G K
x(t)_/o Fq(a) f(S,.Z‘S)qu /0 Fq(a) g( ) S)dq

IN

eIy o(t),

eAg(t)-

IN
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Using the hypotheses (H1)-(H2) and (H3), for each ¢ € J, we can write:

t(t— gs)(@—1)
f(S,ys)qu—/O (tl‘i()a)

ft—gs)*Y

N

yTs) = f(8,Ys)) dgs

b (t— gs)(@=1)
[ ety

lz(t) —y(®)] <

Ly(a)

<

f(t—gs)oY
+/o IS

Ly(a)

IN

+

Ly(a)

E o gs)@—D)
+/() %(9(5,

Ly(a)

IN

a
X (t) + / s

Lt —gs)Y
+/O T, lg(s,

IN

5>\¢¢(t) +Lf/0 (

t(p— gs)@D)
x(t)_/o (t—gs)

bt —gs) oY
() ‘/o T\y(0)

t (t _ qs)(o‘_l)
w0~ [

t (¢ _ gs)(@=D
/Ow(f(s,xs)—f(&ys))dqs

t —gs)@=b

t—gs)@=b
Lg(e)

zs) — g(s,ys)) dgs

)

bt — qs)(a_l)
f(S, a:s)dqs — A W

zs) = 9(s,ys)) dgs

)

:Cs) - 9(57y8)| qu,

lzs — vsll, dgs

t o _ ooy(a=1)
t
+Lg / )~ yall, dys.
0

Ly(a)
Hence,

lz—ylle < erpo(t) +

By condition (3.4), we get:

N

e =yle <

Consequently, the problem (1.1)-(1.2) is Ulam-Hyers-Rassias stable.

(Lf + Lg) T

X — .
Fq(a—|—1) || y”C

5)\¢¢(t)
1 _ (Lf"!‘Lg)T(a)
Lg(a+1)

Cyed(t).

|f(57x8) - .f(57y3)| qu

497

g(sa ys)dqs )

9(87 xs)dqs

g(s,xs)dgs
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5. Examples
In this section, we give two examples illustrating our main results.

Example 5.1. Consider the following initial value problem of perturbed functional
fractional g-difference equations:

sinfe) | e7Snw) g0 0<ast  (51)

©CDiy)(t) =142t +
$ =

et +1 t+6
y(t) =1, te J =[-1,0], (5.2)
where (t) = t2 anda:%,q:%,dzl,Tzl, and
sin(y)
=1
flty) =142+ —= T (t,y) € J x R,
e 'sin(y)
ty) = ———, (¢ R.
9(t,y) 76 , (t,y) € J x

Clearly, the function f, g are continuous.
Let y,x € R and t € J. Then, we have:

sin(y) — sin(z)

Pty - o) = PR

)

< Sl
“ly—=
= 5 5

1
lg(t,y) —g(t,z)] < gly -zl

Hence, the hypothesis (H2)-(H3) are satisfied with Ly = 1 and L, = %. Now, we
shall check that the condition (3.4) is satisfied with 7' = 1. Indeed,

(L +L)T@ _ (G+35)
Ly(a+1) r.(3)
= 0.7028 < 1.

Then, by Theorem 3.3, the problem (5.1)-(5.2) has a unique solution on [—1, 1], and
from Theorem 4.5, the problem (5.1)-(5.2) is Ulam-Hyers stable on [0, 1].
On the other hand, we have:

1
lg(t,y)] < & (t,y) € J x R.

Thus, the condition (H4) holds. Next, we shall check that the condition (3.7) is
satisfied with 7' = 1. Indeed,

LyT®) 1
Tya+1) — 20y (3)
= 05271 < 1.

Then, by Theorem 3.4, the problem (5.1)-(5.2) has at least one solution on [—1,1].
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Example 5.2. Consider the following initial value problem of perturbed functional
fractional g-difference equations:

1 t2 2si
(CDiy)(t)Z (1+ i |>+ W) ey 0] 0<a<l, (53)

6t+5 1+|yt 3
t _
t)y=——,teJ=[-2,0 5.4
W) = gt T = (20 65:40)
wheregp(t):ﬁ%_tanda:%,q:%,d:ZTfl,and

t? | )
ty) = 1 . (ty) € J xR,
f(ty) 6t+5<+1+|y| (t,y)

t2si
g(t,y):MEJXR.

Clearly, the function f, g are continuous.
Let y,z € R and t € J. Then, we have:

[f(t,y) = f(t,2)]

b

1 lyl =
et +5 \1+yl 1+ ||
< ly—af

—ly—=x
< glv—al
1
lg(t,y) —g(t,z)] < gly—wl-

Hence, the hypothesis (H2)-(H3) are satisfied with Ly = ¢ and L, = 3. Now, we
shall check that the condition (3.4) is satisfied with T' = 1. Indeed,

(Ly+Ly) T _ (% + %)
L (a+1) ri(3)’
= 05275 < 1.

Then, by Theorem 3.3, the problem (5.3)- (5.4) has a unique solution on [—2, 1], and
from Theorem 4.5, the problem (5.3) is Ulam-Hyers stable on [0, 1].
On the other hand, we have:

1
lg(t,y)| < 3 (t,y) € J x R.

Thus, the condition (H4) holds. Next, we shall check that the condition (3.7) is
satisfied with 7" = 1. Indeed,

LyT® 1
y(a+1) 6r1(3)’
= 01758 < 1.

Then, by Theorem 3.4, the problem (5.3)-(5.4) has at least one solution on [—2,1].
Now, let ¢(t) = t2 for each t € J, we have:

I3 50 5
= A tPTE < = Ap(2). 5.5
T3 A3 +90) 59
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Thus, the condition (H5) is satisfied with ¢(t) = t> and A\, = ﬁ(z). Then, it follows
112

from Theorem 4.6 that the problem (5.3)- (5.4) is Ulam-Hyers-Rassias stable on [0, 1].

6. Conclusions

In this work, we have provided sufficient conditions for the existence of solu-
tions for the initial value problem (IVP for short) for perturbed functional fractional
g-difference equations involving the Caputo’s fractional g-derivative. The uniqueness
result is obtained by applying the Banach contraction mapping principle, while the
existence result is obtained by using Burton and Kirk’s fixed point theorem. In ad-
dition, we presented some results for Ulam-Hyers stability and Ulam-Hyers-Rassias
stability. For the justification, examples are we given to illustrate the main results.
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Existence results for some fractional order
coupled systems with impulses and nonlocal
conditions on the half line

Khadidja Nisse

Abstract. In this paper, we deal with initial value problems for coupled systems
of nonlinear fractional differential equations, subject to coupled nonlocal initial
and impulsive conditions on the half line. Global existence-uniqueness results
are obtained under weak conditions allowing the reaction part of the problem to
increase indefinitely with time. Our approach relies mainly to some fixed point
theorem of Perov’s type in generalized gauge spaces. The obtained results im-
prove, generalize and complement many existing results in the literature. An
example illustrating our main finding is also given.

Mathematics Subject Classification (2010): 26A33, 93C23, 35E15, 47TH10.

Keywords: Fractional differential equation, coupled systems, generalized spaces
in Perov’s sens, nonlocal initial conditions, impulses.

1. Introduction

Recently, an intensive interest has been given to the investigation of differen-
tial equations of fractional order. This is motivated by the natural introduction of
fractional operators in the modeling of several phenomena whose nonlocal dynamics
involving long-term effects are taken into account. These models have been applied
successfully in many fields such as in mechanics, bio-chemistry, electrical engineering,
control, porous media, medicine, etc. (see [6, 11]).

On the other hand, differential equations involving impulse effects appear as
an appropriate model for some evolutionary problems. It is the case of many real-
world processes that are subject of abrupt of changes in certain moments of times
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and arising in a variety of disciplines, including biology, population dynamics, electric
technology, control theory, engineering, etc. For more details on this subject, we reefer
to the monographs [3, 12].

Banach’s contractive principle is one of the most useful tools in nonlinear func-
tional analysis that ensures the existence and uniqueness of a fixed point on complete
metric spaces. One of the extensions of this principle for contractive mappings on
spaces endowed with vector valued metrics, was done by Perov in [16] and Perov and
Kibento in [17]. Many other generalizations in this direction have been investigated.
In [15], Precup established the extension in Perov’s sens of some fixed point theorem
in spaces endowed with a family of pseudo-metrics. Many authors applied the vector
version’s fixed point theorems in the study of the existence of solutions for systems
of differential and integral equations, see for example [4, 5, 9, 10, 20] and the refer-
ences therein. In this line of research, we consider in this work, the following nonlinear
coupled system of fractional differential equations:

{CDg+u(t) = f(t,u(t),v(t)), t€Z;=]titis1],i €N (1)

DI o(t) = g(t,ult),v(t), t€TLi=]titiy1],i €N

with coupled nonlocal initial conditions:

and subject to coupled impulsive conditions:

Av(t;) = Ji(u(t;),v(t;)), i€ N*=N\{0}

where “Dg, and CD§+ denote the Caputo fractional derivative operators with the fixed
lower limit equals zero, of order a and 3 in ]0, 1] respectively, f,g: Ry x R? — R
are nonlinear continuous functions, Au(t;) = u(t;) — u(t;), where u(t;") and u(t;)
represent the right and left limits of u at ¢ = ¢; and {¢; };en+ is a sequence of points in
R, such that t; < t;4q fori e N* I;, J; : R2? — R are nonlinear continuous functions,
¢, : X — R are nonlinear continuous functional where X is a generalized complete
gauge space, which will be defined later.

It should be noted that the coupled nonlocal initial conditions (1.2) generalizes
many other types of initial conditions considered in the literature, such as: classical
initial conditions, multi-point conditions and integral conditions.

After converting (1.1)- (1.3) into an equivalent fixed point problem in generalized
gauge space, we apply some fixed point theorem of Perov’s type, established in [15].
Using this approach, we obtain a global existence-uniqueness results for (1.1)- (1.3)
under weak conditions allowing the nonlinearity to increase indefinitely with time,
which is not the case in many earlier results in the literature (see Remark 3.1). This
study allows us also, to improve and generalize some other existence results in the
literature for systems of fractional differential equations without impulses (see Remark
3.6).
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The rest of the paper is organized as follows. In Section 2 we recall some defini-
tions from fractional calculus. We introduce also the fixed point theorem in generalized
gauge spaces, on which our result is based, as well as some related concepts. The main
result concerning the global existence-uniqueness result for (1.1)- (1.3) is established
in Section 3. Finally, in Section 4, we provide an illustrative example.

2. Preliminaries

Let us recall the notion of the fractional derivatives. For further details on some
essential related properties, we refer to [6, 11].
Let n be a positive integer, a the positive real such that n — 1 < a < n and d"/dt"
the classical derivative operator of order n.

Definition 2.1. The Riemann-Liouville fractional integral, and the Riemann-Liouville
fractional derivative, of a real function u defined on Ry of order «, are defined re-
spectively by

! t =1y (s)ds
)/O(t—s) (s)ds, >0,

I(‘Jﬂu (t) = m

De () d"” e (t) 1 d" /t(t )nfozfl ( )d t>0

u(t) = — u(t) = ——— -5 u(s)ds
or dtn”0F I'(n—a)dn ), ’ ’

where T'(.) is the Gamma function, provided that the right hand sides exist point
wise.
Definition 2.2. The Caputo fractional derivative of a real function w defined on R4
of order «, noted by CDSS,, is defined by

n—1 u(k)
CD0+U( t) = ( o [u— Z k!(O) Ok]) (t), t>0,

k=0
provided that the right hand side exists point wise.

We denote by M,,(R4), the set of all square matrices of order n with positive
real elements, I the identity matrix of order n and by O the zero matrix of order n.

Definition 2.3. [18] A square real matrix M of order n, is said to be convergent to
zero, if M¥ — O, as k — oo.

Definition 2.4. [18] Let M € M,,(R) with eigenvalues A;, 1 <14 < n, that is \; € R
such that det(M — A\;I) = O. Then

p (M) = max [X;|

is called the spectral radius of M.

Lemma 2.5. [18] Let M € M,,(R,). The following assumptions are equivalent.

(i) M is convergent to zero.
(ii) The matrix I — M is non singular, and

(I-M)y ' =IT+M+M*+. .. +M"+
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(iii) p (M) < 1.

As it is pointed out in [13], the following lemma follows immediately from the
characterization (¢77) in Lemma 2.5.

Lemma 2.6. [13] If A is a square matrix that converges to zero and the elements of
another matrix B are small enough, then A + B also converges to zero.

We state now the extension of Gheorghiu’s theorem for generalized contractions
on complete generalized gauge spaces established in [15].

Let X be a generalized gauge space endowed with a complete gauge structure
D = {D,},cp» where NV is an index set. For further details on gauge spaces and
generalized gauge spaces we reefer to [7, 15].

Definition 2.7. [15] (Generalized contraction) Let (X, D) be a generalized gauge space
with ® = {D,},cn- Amap T : D(T) C X — X is called a generalized contraction,
if there exists a function w : N' — N and M € M, (Ry)N, M = {M,},, such
that

D, (T(u), T(v)) < M, Dy (u,v), Yu,v € D(T), Vv e N (2.1)

and

> My Moy My () Doy (1, 0) < 00, Vu,v € D(T), Vv € N (2.2)
k=1

Theorem 2.8. [15, Theorem 2.1] Let (X,®) be a complete generalized gauge space
and let T : X — X be a generalized contraction. Then, T has a unique fixed point
in X, which can be obtained by successive approximations starting from any element
of X.

2.1. Equivalent system of integral equations

In the fractional case, there are two different approaches defining the concept of
solutions for impulsive differential equations, which can be briefly described as follows
(see [1, 2]):

Fractional derivatives with a fized lower limit at the initial time. This approach
(denoted respectively by V5 in [1] and by A; in [2]) considers that the lower limit of
the fractional derivative is kept equal to the initial time on any interval between two
consecutive impulses, with only modified initial conditions.

Fractional derivatives with varying lower limits. This approach (denoted respec-
tively by V4 in [1] and by Az in [2]) neglects the lower limit of the fractional derivative
at the initial time and moves it to each impulsive time.

In this work, we will adopt the case of fixed lower limit.

For any interval Z of R4 (which may be unbounded), we denote by C(Z) the
set of all real continuous functions on Z and by u; the restriction of u € C(R4) to
I, = ]ti7ti+1] s (’L S N)

Let PC(R.) be the set of all real valued piece-wise continuous functions on R :

PC(Ry) ={u:Ry = R:u; € C(Z;) andu(t] ) exist for everyi € N} (2.3)
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endowed with the saturated family {d, : v € N} of pseudo-metrics, generating its
topology, defined by

d, (u,v) = max {eMut) —v(®)|}, Vu,v € PC(Ry), (2.4)

where v runs over the set of all compact subsets of R, denoted by N, and X is a
positive real number to be specified later.

In what follows, we consider X = PC(R;) x PC(Ry), endowed with the gen-
eralized complete gauge structure ® = {D,}, .,  defined for Wi = (u1,v1), Wy =
(u2,v2) € X by:

dy (uy,uz)
DIJ (Wla WQ) = ) (25)
dy(v1,v2)
where d,, is the pseudo-metric on PC (R;) given in (2.4).

Reproducing the proof of [14, Lemma 1], in addition of [8, Lemma 2.6] with a
slight adaptation, we get the system of integral equations equivalent to (1.1)-(1.2)
given by the following lemma.

Lemma 2.9. Let f,g,I;, J; (i € N*) be continuous functions and ¢, 1 continuous func-
tionals such that:
Y(u,v), (4,0) € X if u=0and v =10 on [ 1,
2 (u,0) = o (@,5) and ¥ (u,v) = 1 (@,0)
Then, (u,v) € X is a solution of (1.1)-(1.3) if and only if (u,
following system of integral equations

then (2.6)

v) is a solution of the

t
<p(u7 ’U) + / (t}s():)il f(s,u(s),v(s))ds, te IU
0

t
<p(u7 ’U) + / (t_FS()Q) f(s,u(s),v(s))ds+ ZI (t5),v(t;) teZ;
0
(2.7)

t
w(u7v)+/ WL (s u(s)v(s))ds, t € o
0 .

v(t) = t ) i
w(u7v)+/ el g(s,u(s),v(s))derZJj(u(tj),v(tj)), tel;
0 .
j=1

For i = 1,2, let T; : X — PC(R,) be the operators defined for every W :=

t
Ty (W)(t) = ¢(u,v) +/ =27 f(su(s)v(s))ds+ Z I (u(t;)w(ty)) (2.8)
0

t;<t

TQ(W)(t) = w(u’v) +/ (= S) g(s,u(s),v(s))ds+ Z Jj(u(ty),v(t;)) (29)
0

ty<t
Let us consider the operator: T : X — X defined by

T(u,v) = (Th (u, v), To(u,v)), V(u,v) € X, (2.10)
where T7 and T, are given respectively by (2.8) and (2.9).
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Thus, according to Lemma 2.9, the solutions of (1.1)-(1.3) can be regarded as
fixed points of T'.

3. Main results

In this section, we will prove a global existence-uniqueness result for (1.1)-(1.3),
to this end, we consider the following assumptions:

(H1) There exist continuous positive real valued functions A;, B; : i = 1,2 defined on
R, and satisfying
(1) 1@ &m) = f (8 &2,m2)] < Ar(F) [§1 — &of + Az (E) [ — 2
lg (t,&1,m) — g (t,&2,m2)| < B1 (1) [§1 — &a| + Ba () Im — m2|
whenever the left hand sides are defined.
(i) For A>0,u>1,¢g:=14+1/a and ¢:=1+41/3, we have

400 Cgas ~ +oo —gAs
S = Af(s)e » ds <ooand Sy, = Al (s)e rn ds < o0
0 0

~ —gAs

+oo _ —dxs B “+oo
Ry, = /0 B (s) e~ ds < oo and Ry, = /0 Bi(s)e # ds < oo

(H,) There exist fixed compacts K;, K; and mnon negative real numbers
L;,L;, M;,M;,(1 < i < 1,1 < j < m), satisfying what follows for every
(ul,vl), (UQ,’UQ) € X:

M=~

o (u1,01) = @ (ug,v2)| <

K3

[ (1, 00) = (i, 02)| < 32 (Ml (1 — w2) + My, (10— )

(LidKi (u1 — UQ) + EidK,- (Ul — UQ))

s

<.
Il

(Hs) There exist positive real sequences {h;},{hi},{k;} and {k;} that converge to
H, H, K and K respectively and satisfying for every £1,&2,m1, 72 € R and i € N*,
the following estimations:

|15 (€1,m) = L (€2, m2)| < hil€r — Eol + i lm — 712
i (§1,m) — Ji (§2,m2)| < K |&1 — &2 + ki [m — n2]

Remark 3.1. Tt is not hard to see that hypothesis (H;) includes as special cases
the Lipschitz condition with constant or integrable arguments, widely used in the
literature (see for example [9, 20, 19, 5]). This being said, we emphasize here that
hypothesis (H;.(i7)) allows the nonlinearity to increase indefinitely with time, which
can not be covered by the previous special cases (that is when A;, B; are constants or
A;, B; € L*(R,)). Therefore, our work generalizes and complements many existing
results in the literature.
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For A > 0 and p > 1, let M, g (X, p) be the square matrix defined by:

l [ - ~
S Li+AS,+H S Li+AS, +H

Mo )= | -
B - iB =
Z;MHFAA“JFK i:1M1+Ak7u+K
Where
e o
Ai,# = F(al))\“ ((a+11)a2 F(QQ)) (S)\,u) e
1 o
[ T+a [ THa
AA,H - F(ozl))\(" ((a+11)a2 F(a2)> (S)\,p,)
1
5 B
A= N ((ﬂ+1)/32 F(ﬁz)) (Rau) T2
B
1

509

(3.2)

Theorem 3.2. Let (H;)—(H3) and (2.6) hold true. Then, the system (1.1)-(1.3) admits
a unique global solution in X provided that: there exist A > 0 and g > 1 such that

The matrix M, 5 (A, p) given in (3.1), converges to zero.

(3.3)

Proof. Recall that the solutions of (1.1)-(1.3) are the fixed points of the operator T
defined in (2.10). We shall prove that T is a generalized contraction in the sens of
Definition 2.7, to deduce the result from Theorem 2.8. To this end, let us define a

mapping w : N — N as follows:

= mopgmo pem
w(v) = |0, lgignll,%}g{jgn{y , K K

where v™ denotes maxv and K;, K are the compacts given by (Hy).
Note that according to (3.4), it follows that

For every v € N : w"(v) = w(v), Vn>2
Let v € N and t € v. Using (H:(i)), (H2), (H3), we get:
Ty (ux, vr) (1) = Ta(ug, v2) (B)] <

tﬂ Ss)luy (8) —us (s ) lvr (s) = vo (3)]) ds
/o T (o) {A1(s) |uz (s) 2 (8)] + Az (s) |v1 (s) 2 (s)|}d

+> {hz Jur (t3) — gz (83)] + By [or () — v (fi)|}

t; <t

l
+Z {leK7 (U1 — UQ) + Eszl (1)1 — ’UQ)}

i=1
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t(t_s)a_l skt Ao
g/o I‘(Q){Al(s)e}‘ = max e |up (o) — up(0)]

o€0,t]

+ As(s) M max e N |vi (o) — vg(a)} ds
o€0,t]

l ~
+ ; {deKI (u1 - UQ) + LidKi (’Ul — 1]2)}

+HeM max e |uy (o) — ug (0)] + HeM max e 27 vy (0) — v (0)],
o€l0,t] o€l0,t]
where X is the positive parameter introduced in (2.4) and g > 1. Note that according
0 (3.4), the compacts [0,¢] and K; (1 <4 <) are included in w(v). Hence
_ S)a—l

|71 (u1,v1) (8) — T (uz,v2) (B)] < {/O (tp(a)

n {/Ot“‘r(ﬁl@(s)ew;lds} () (V1 — v2)

p—1
Al(s)eks“ds} () (U1 — uz)

l ~
+ E {Lidw(z/)(ul - u2) + dew(u) (Ul - U?)}

i=1
+ HeMd ) (ur — ug) + ﬁe”dw(y)(ful — vg)

At

Now, multiplying the above inequality by e™"*, we get:

e M Ty (ug, v1) (t) — T (ug, v2) (£)] <

t t— a—1 _ SYTESY

t(t_s)(x—l A (f—sk=1

! _
+ ; {Lidw(u)(ul — Up) 4 Lidy ) (v1 — Uz)}

+Hdw(u) (U1 - u2) + ﬁdw(v) (Ul - U?)
Let us find estimates for the integrals in (3.6):
t a—1 t a—1
(t—s) “A(t—st1) (t—s) —A(t— —Ae
= [ NS 4y (5)ds = N9 4y (5)e 7 ds
o T'(a) o (o)
Performing the change of variable X = A\(t — s), we get:

I LM xamtgex g, (- XY e Dy
= — - — 2
T(a)e J, A X)) €
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In view of (H;.(i7)), Holder’s inequality gives:

1 At 1 X\ l+a H»%
I < - X% ‘e X
< row /O( Xyt X

Y’ 1+ Tre
/ <A1 (t - X) eﬁ“f)) dx
0 )\

t t— a—1 1
/0 (F(i‘)v)eA(tw)Al(s)ds <AY, (3.7)

In the same way, we can prove that

Consequently:

t t— a—1 1 B
/0 (F(‘Z)[)e_k(t_s o) Ay(s)ds < A%, (3.8)

In view of (3.7) and (3.8), and after taking the maximum on v, the estimation (3.6)
can be rewritten as:

dy (T1(u1,v1), Th(uz,v2)) < A, du()(ur —uz) + Af,u duw(vy(v1 — v2)
1 N
+> {Lidw(u) (u1 — uz) + Lidy ) (v1 — Uz)} (3.9)
i=1

+ Hdw(u) (up —u2) + ﬁdw(y)(vl — V9)

Similarly, we prove that the following inequality holds true for every (uy,v1), (ug, ve) €
X and every v € N:

dy (Ty(ur,v1), Ta(ug,v2)) < A, du) (ur — uz) + AY |, duu) (1 — v2)
+ Z {M’idu)(y) (u1 — UQ) + Midw(y) (’Ul — 1}2)} (3.10)
=1

=+ Hdw(v) (ul - UZ) + Rdw(y) (Ul - UQ)
Now, (3.9) together with (3.10) lead to what follows for every (u1,v1), (ug,vs) € X
and every v € N:
D, (T(ulv 'Ul), T(u2a UQ)) < Ma,ﬁ (>" /~L) Dw(u) ((ulv U'Q) ) (Ulﬂ 02)) (3'11)

That is (2.1) holds true with M, = M, g (X, ), which is independent of v. Conse-
quently the series (2.2) turns in our case into

o0

Z M;L,Jlgl (>‘7 :u) Dw"(l/) (u, U) (312)

n=0
According to (3.5), we have:
sup { Dyyn () (u,v) :n=0,1,2,... } = sup {D, (u,v), Dy (u,v)} < o0.
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Since, moreover M, g (A, ) is convergent to zero, then the series in (3.12) converges
too. That is T is a generalized contraction and the result follows so, from Theorem
2.8 O

Remark 3.3. In view of Lemme 2.5, the following condition is equivalent to (3.3)

l m ~ ~ 2 L ~ ~ m
\/<_zl Li+A‘§“H+H—_Z:1 M,;—Afﬁ—K) +4(_¥1 Li+A;M+H) (_; JV[i—&-Af’u—&-K)
1 (3.13)

Y Li+AS, +H+ Y M+ Ay + K <2

i=1 i=1

The following Corollary provides a global existence-uniqueness result for a par-
ticular class of (1.1)-(1.3).

Corollary 3.4. Assume that in addition of (H;) — (Hs) and (2.6), the following hy-
pothesis holds true:

Ve >0, 3A > 0, u > 1, such that: S ,, 5”,\,;“ Ry ., R;W < €. (3.14)
Then, (1.1)-(1.3) admits a unique global solution in X provided that:

Q= ' =t , converges to zero (3.15)
SMi+K S M+ K
i=1 i=1
Proof. Note first that M, g (A, ) = Pa g (A, ) + Q, where
A AL
Pa,ﬁ ()‘nu’) = P <5
AMA AMA

It is not hard to see that under hypothesis (3.14), the elements of P, g (A, 1) are
small enough.

Hence, in view of (3.15) together with Lemma 2.6, M, g (A, 1) is convergent to
zero and the result follows so from Theorem 3.2. g

When I; = J; = 0 for every i € N*, that is by omitting the impulsive condition
(1.3), then the problem (1.1)-(1.3) is reduced to:
DG ult) = f(1,uld), v0), >0
D t t>0
seo(t) = gltu(t), o), t> 10
u(0) = ¢(u,v),
0(0) = ¥ (u,v)

In this particular case, we have:
Au(ty) = u(t]) —ult;) = Liu(ti),v(t:)) =0

)

and
Au(t;) :=v(t]) —o(t;) = Ji(u(t;),v(t;) =0
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Which means that the space X = PC(R;) x PC(R,), where PC(R.) is defined by
(2.3), becomes C(R4) x C(Ry). So, as particular cases of Theorem 3.2 and Corollary
3.4, we have the following Corollary.

Corollary 3.5. Under hypotheses (H;) — (Hz), the system (3.16) admits a unique
global solution in C(Ry) x C(R4) provided that: there exist A > 0 and p > 1 such

that:
1 |
2. Li+ A Z Li+ A%,
Ma,ﬁ (A p) = = = converges to zero (3.17)

1; M; +A§’# l; M; +A§»M

« ~OC B
where A/\WA/\WAAW

(3.17) is weakened to

]\f# are given by (3.2). If in addition, (3.14) holds true, then

Q= - converges to zero. (3.18)
SSM; S M,
i=1 i=1

Remark 3.6. Note that (3.14) includes the Lipschitz condition with constant and

integrable arguments. In this case, the matrices @ in (3.15) and Q in (3.18) are
!
independent of A;, B; (i = 1,2). Moreover, with the classical initial conditions, Y L;,
i=1

I m mo

S L;, > M; and > M; vanish. All this, allows us to see clearly that Corollary 3.4
i=1 =1 i=1
and Corollary 3.5 provide significant improvements and generalizations of many recent
results in the literature, such as [9, Theorem 15], [19, Theorem 3.3], [20, Theorem 3.1],
[20, Theorem 3.2] and [5, Theorem 3.2].

4. Example
Let us consider the following system:
15 1 )
°Diu(t) = 15e® (2ult) + v(t)), 1> 0,64t =101, i € N*
13 1 . ,
CDéév(t) = 10" (u(t) +v(t)), t>0,t#t; =10, i€ N*
7 5 - *
Au(ti) = ssarnirmen + memaseay: (€N (4.1)
6 9 . *
Av(t;) = BRI a@)) T B ieN
u(0) = Tlo sup u(t) + % sup v (t)
telo, 1] telo, 5]
v(0) = %sm (u(%) + v(%))
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The problem (4.1) is identified to (1.1)-(1.3), with:

a= (t,&m) = 10%@5+m

7 )

L& =smmmnase T marnasm

B=1218gt&n) = —wa5+m

6 9
- + -
25 x 20 (14 1¢€]) 25 x 28 (1+ |n))

p(u,v) = 11—0 sup w(t) + % sup v (t), ¥(u,v) = %sm (u(%) + v(%))

t€[0,1] te(o, 3]
Tt is not hard to see that (H;.(i)) is satisfied with:
1 = 1
Al(t) = ge%, AQ(t) = Bl(t) = Bg<t) = TOG%

A straightforward computation leads to:
™™ - A - 23\
30,[147 A p 10,[147 A A

Which means that (H;. (i¢)) is satisfied too.
It can be easily seen that (Hj) is satisfied with:

1 1
=2 L= 15N Lo =0, L1 =0, Ly = ze¥, K1 = [0,1], K> = [0, §]
1 1 a2 - 1 o 1
m:?,Ml 1066 M2—0 Ml—O MQ g 37K1:[076]’ K22[07§]
For all 7 € N* we have:
5
I’i ) 7-[2 ) s .. A~ -
|1; (&1,m1) (&2,m2) | < 25i(i +1)|51 &l + 25z(z+1)|m U
|Ji (§1,m) — Ji (§2,m2) | < T 21|§1 &l + 5 x 21| 1 — 72|

That is, (H3) is satisfied with:
{hi} = {251 H—l)} {h b= {251(1+1 } {ki} = {ﬁ} ) {i;;l} = {259W}

H=2L1 H=3

_ 6
257 257 K=

9
250 K =35
If we choose A = % and p = 20, the matrix M, s (), p) given in (3.1), becomes in this

case:
0.486788 0.498721

MC%”B (A7M) = )
0.474757  0.495513
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which admits the following eigenvalues: Ay = 0.977761 < 1 and Ay = 0.00453945 < 1
and consequently M, g (A, u) converges to zero.

Hence, all conditions of Theorem 3.2 are fulfilled, and therefore the system (4.1)
admits a unique global solution in PC(Ry) x PC(R).

Note that f and g in (4.1) increase indefinitely with time, and therefore many
existing results in the literature fail to be applicable.
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Hankel and symmetric Toeplitz determinants
for Sakaguchi starlike functions

Sushil Kumar, Swati Anand and Naveen Kumar Jain

Abstract. In this paper, we consider the class of starlike functions with respect to
symmetric points which are also known as Sakaguchi starlike functions. We de-
termine best possible bounds on Zalcman conjecture |a% —azn—1| and generalized
Zalcman conjecture \aman — Gm4n—1| for n = 2 and n = 4, m = 2, respectively
for such functions. Further, we compute estimate on third order and fourth or-
der Hankel determinants. As well, we also obtain estimates on third and fourth
symmetric Toeplitz determinants.
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1. Introductory text

Let A be the family of all normalized analytic functions f defined on D = {z €
C : |z| < 1} with series expansion f(z) = 2z + a22® + azz® + ---. The subfamily
S C A contains univalent functions. Let &* and K represent the subfamily of S
containing starlike and convex functions, respectively. Analytically, S* = {f € S :
Re(zf'(2)/f(z)) >0,ze€ D} and K= {f € S: 1 +Re(zf"(2)/f'(z)) >0, z € D}
[11]. The class P consists of all analytic functions p : D — C satisfying conditions
p(0) =1 and Re p(z) > 0. Recent results for a more general class of P can be found in
[3]. In 1959, Sakaguchi [33] studied the subclass S§ of S consisting of starlike functions
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with respect to the symmetric points. The analytical description of these functions is

2:4(2)
7 — (=)

The functions f € S§ are also called Sakaguchi starlike functions. The coefficient
estimates related literature gives the geometric properties of univalent functions. The
bound on the initial coefficient as contribute in growth, distortion and covering theo-
rems. Zalcman conjecture and Hankel determinants are two of the coefficient problems
that have been discussed by several authors. In recent years, many authors have stud-
ied the Toeplitz determinant T, (n) for various values of ¢ and n for several subclasses
of analytic functions. A significant problem concerning the coefficients in the series
expansion of the the function f € A is the Zalcman conjecture which is defined as

ng{feS: eP,zeID)}.

\ai —agn—1| < (n-— 1)27 n>2.

From [7], we observe that the Zalcman conjecture implies the Bieberbach conjecture.
Ma [24] verified Zalcman conjecture (n > 4) for close-to-convex functions. Further,
Ma [25] explored the generalized Zaleman conjecture which is defined as

|aman — @min—1| < (m—-1)(n—-1); m>2,n>2

for the starlike functions and the univalent functions with real coefficients. In [32],
Ravichandran and Verma established the generalized Zalcman conjecture for certain
starlike and convex functions. In [34], the Zalcman conjecture and the generalized
Zalcman conjecture for the locally univalent functions were discussed using extreme
point theory. Recently, in [26] the Zalcman conjecture and the generalized Zalcman

conjecture were shown for the class U defined asUf = {z € A: ‘(z/f(z))2 f'(z) — 1‘ <

1, 2 € D}. For ¢ > 1 and n > 1, the ¢** Hankel determinant H,(n)(f) for a function
[ € Sis given by Hy(n)(f) := det{antitj—2}i;, 1 <4, j < g, where a; = 1. For ¢ = 2
and n = 1, the Hankel determinant H(1) = a3 — a3 is the Fekete Szegé functional.
The study of Hankel determinant was initiated by Pommerenke [27, 28] for the starlike
functions. Since then the growth of H,(n)(f) has been studied for different subclasses
of univalent functions. One of the notable results in this direction is by Hayman [12]
giving the best possible upper bound as Mn'/? on Hy(n)(f), where M is an absolute
constant. For ¢ = 2 and n = 2, Janteng et al.[13] obtained the sharp estimates on
second order Hankel determinant Ho(2)(f) = azas — a3 for the classes of starlike and
convex functions. However, the sharp bound for the whole class & is not known till
now. For the class of Bazilevic functions, Krishna and RamReddy [16] determined
H5(2)(f). Recently, Anand et al. [4] studied the second order Hankel determinant for
a class of normalized analytic functions.
For ¢ = 3 and n = 1, 2, 3, the third Hankel determinants are given as

H3(1)(f) = as(agas — a3) + as(azas — aq) + as(az — a3) (1.1)
H3(2)(f) = az(asas — a?) — az(azas — asas) + as(azas — a?) (1.2)

H3(3)(f) = as(asar — a2) — as(asar — asag) + as(asas — a?). (1.3)
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The study of the third order Hankel determinant Hz(1)(f) for the classes S* and
K was initiated by Babalola (2010) [6] which was later improved by Zaprawa [36].
However, the bounds obtained in [36] were not sharp. The best possible bound on third
order Hankel determinant H3(1)(f) for the class of convex functions was computed by
Kowalczyk et al. [15]. Also, Lecko et al. [23] computed the best possible upper bound
on H3(1)(f) for the starlike functions of order 1/2. Krishna et al. [17] obtained the
bound on H3(1)(f) for the class S§. Recently, Kumar et al. [20] improved the existing
bound for the class S§. For more recent developments on coeflicient estimates and
third order Hankel determinant, see [14, 17, 29, 37, 22, 21, 35]. For ¢ =4 and n = 1,
the fourth order Hankel determinant is given by

Hy(1)(f) = arH3(1)(f) — asA1 + asdg — asA3 (1.4)
where
Ay = (azag — asas) — az(agae — azas) + as(agay — a3),
Ay = (agag — ai) — az(azag — asas) + az(azas — a3)
and

Az = az(agas — a2) — az(azag — asas) + as(azas — a3).
Arif et al. [5] obtained the bound on H4(1)(f) for the functions with bounded turning.
Cho and Kumar [9] computed the bound on Hy(1)(f) for starlike functions associated
with a lune-shaped region. For recent results on fourth order Hankel determinant,
see [19, 10]. For ¢ > 1 and n > 1, the symmetric Toeplitz determinant T,(n) for a
function f € S is defined as

Qn, n41 Gn+4q—1
Ap41 G, e [
Ty(n) =
Onyq—1 Ontq - an,

where a; = 1. In particular, for ¢ = 2 and n = 2,3 the second Toeplitz deteminants
are given by T»(2) = a3 — a3 and T5(3) = a3 — a3.
For ¢ = 3 and n = 1, 2 the third Toeplitz determinants are as follows

T3(1) = 1+ 2a3(az — 1) — a3 and T3(2) = (a2 — a4)(a3 — 2a3 + azay). (1.5)
For ¢ = 4 and n = 2 the fourth Toeplitz determinant is given by
Ty(2) = (a3 — a2)* + 2(a2 — azas)(asay — azas) — (azas — azay)? (1.6)

+ (a — asas)® — (azas — azas)’.

In 2019, Zhang et al. [38] computed the upper bound on the Toeplitz determinant
T5(2) for the starlike functions associated with the sine function. Ahuja et al. [1]
studied the Toeplitz determinants T5(2) and 75(1) for unified class of starlike and
convex functions. Recently, in [39], Zhang and Tang obtained the upper bound on
fourth Toeplitz determinant T4(2) for the starlike functions associated with the sine
function. For more recent details, see [2, 18]

In this manuscript, we prove Zaleman Conjecture |a2 — ag,_1| < (n —1)? for
n = 2 and generalised Zalcman Conjecture |am,an, — Gmin—1| < (m —1)(n — 1) for



520 Sushil Kumar, Swati Anand and Naveen Kumar Jain

m = 2, n = 4. Further, we obtain the estimates on the third order Hankel determi-
nant Hs(1)(f) for such functions which is an improvement to the existing estimate
computed in [20]. In addition, we compute the bounds on third order Hankel de-
terminants H5(2)(f), Hs(3)(f) and the fourth order Hankel determinant Hy(1)(f).
Moreover, bounds on the symmetric Toeplitz determinants T5(2), T2(3), T5(1),75(2)
and Ty(2) are also determined.

2. Inductive lemmas

In order to establish the main results, we need following lemmas related to
coeflicient estimates.

Lemma 2.1. [30] Let w(z) = c12 + c222 + -+ be a Schwarz function. Then
les + peres +ved| < 1,
where 1/2 < |u| <2, 4(|p| +1)*/27 — (jul +1) <v < 1.
Let B be the class of functions f € A satisfying | f(z)| < 1 for all z € D.

&)
Lemma 2.2. [8] Let f(z) =ap+ Y, anz™ be in B. Then

n=1
|a2n+1‘ S 1-— |CL0|2 - |CL1|2 -t |a'n|27 n= 0a17"' (21)
and
laon] <1 —laol* = |a1|* — -+ = |an_1|* — lan[* n=12-- (2.2)
2n| > 0 1 n—1 1+|a0|a y 4y . .

Equality in (2.1) holds for

ap + a1z + -+ apz" + 22t
) = el =1

1+ (@pz"t + @122 + - - +agz?n Tl

and in (2.2) for

ag+ a1z + -+ an_12"" 1+ Tty + gz

z) = — , lel=1
f( ) 1_|_(1f‘zo‘zn+mzn+l+_._+%Z2n>€ | |

where agln,2€ is non-positive real.

In view of Lemma 2.2, for a Schwarz function w(z) = ¢12z + c22% + - - -, we have
2 2 |ca|? 2 2
lea] <1 —lerl”, [es] <1 —Jea” — and [cq| <1 —[e1|” = [ez|”. (2.3)
L+ e

o0

Lemma 2.3. [33] Let f(z) = 2+ > an2™ be univalent and starlike with respect to
n=2

symmetric points in D. Then

lan] <1,n>2
equality being attained by the function z/(1 4+ ez), |e| < 1.
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Lemma 2.4. [31] If p(z) = 1 4+ p12 + p22? + p3z® + - -+ € P then for all n,m € N

2 0<p<l1
elsewhere.

|,upnpm 7pm+n| < { 2|2'u_ 1|7

If 0 < pu < 1, the inequality is sharp for the function p(z) = (1 + 2"T™)/(1 —
In other cases, the inequality is sharp for the function p(z) = (1+ z)/(1 — z).

3. Zalcman conjecture

Zner) .

In this section, we first prove Zalcman conjecture (n = 2) for starlike functions

with respect to the symmetric space.

Theorem 3.1. If the function f € S% is of the form f(z) = z + a22® + azz® + - -.

Then
la2 — as| < 1.

The inequality is sharp.
Proof. Let f € §5. Then we have

22f'(2) 1+2
f(z)=f(=2) 1-=z
for all z € D so that
22f'(2)

O

where < denotes subordination and p(z) = 1 + p1z + p222 + -+ € P. On comparing

the coefficients of like power terms on both sides, we get

0, — PL.
2 — 2 )
v .
3 2 )
1
ay = g(plpz + 2p3);
1
as = g(pg + 2p4);
1
ag = 15 (4pops + p1(p3 + 2pa) + 8ps);
1 .
a7 = @(pg + 6p2ps + 8pg);

It follows from (3.1) and (3.2) that

Bag =P
2 3 9"
By using Lemma 2.4, we get
1|1
a3 — a3| = 3 ‘217% —p2| < 1.

(3.1)
(3.2)
(3.3)
(3.4)
(3.5)

(3.6)
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The inequality is sharp for the function

22f'(2) 14 22 9 4
- =1+222 4224+ 3.7
f(z2)=f(=2) 1-22 37
by noting the fact ap = 0,a3 = 1 implies |a3 — as| = 1. -

Next we prove the generalized Zalcman conjecture for m = 2 and n = 4.
Theorem 3.2. Let the function f(z) = z + a2z + azz® + - -- € S&. Then
lagay —as| < 1.
The inequality is sharp.

Proof. If the function f € 8§, then using (3.1),(3.3) and (3.4), we get

1 1,
Q204 — A5 = Tﬁpl(le + 2p3) — g(Pz + 2p4)

1 14 n 1/1
= 8P2 2101 2] 1 2291103 Pa -
Using triangle inequality

1 1 1
lasay — as| < g\m\ 517% — P2 5P1Ps = pa

4

1
5

Applying Lemma 2.4 and the fact |p,| < 2, we get
|a2a4 — (l5| < 1.

The inequality is sharp for the function f defined by (3.7). O

4. Hankel determinants

Using the technique discussed in [37], the following theorem gives an improved
estimate on H3(1) for the functions f in the class S%.

Theorem 4.1. Let the function f € S% be of the form f(z) = z + a22® + azz® + - - -.
Then
329

|[Ha(1)(F)] < J5q = 0-8225.
Proof. Let f € 8. Then we have
2zf'(z) . 142
f)=f(=2) 1-—=2

so that
22f'(2) _ 14+ w(z)
f2)=f(=2) 1-w(z)

zeD




Hankel and symmetric Toeplitz determinants 523

where < denotes subordination and w(z) = ¢12 + 222 + -+ is a Schwarz function.
On comparing the coefficients of like powers of z, we get
1
as =ci, a3 =ci +c2, ag = 5(03 + 3ciea + 2¢3) (4.1)
_1 2 4 2
as = 2(04 + 2c102 + Bejea + 2¢] + 2¢3). (4.2)

Therefore, in view of (1.1), (4.1) and (4.2) the third order Hankel determinant Hs(1)
becomes

1
H3(1)(f) = 1(0%63 + 2c1c9c3 — C% + 20264)
1
= 1(—203(63 —c162) + 3 + cics + 2cacy).

Hence, applying Lemma 2.1 (4 = —1,v = 0) and inequalities given in (2.3), we get

2
|H3(1)(f)|<1(2(1—c1|2— e2]” )+(1_|cl|2_ eof? )
— 4 1+|Cl| 1+‘Cll

+ lerPleal® + 2lea] (1= |ea]? = Jeal?))

1
= ZG(\Cﬂa |cal)-
The function G(z,y) is given by

G(z,y) = g1(z,y) + g2(x, y) + g3(z,9),

where
Y 3
- 1
4 —32% — 23
=2(1— )y — —— = 42
g2(z,y) = 2(1 —a%)y T
g3(z,y) = —y° +a* — 42® + 3
where © = |c;| and y = |c2|. In view of |ea| < 1 — |¢1]?, we maximize the function

G(z,y) in the region
Q={(z,9):2>0,y >0,y <1—2°}.
It is noted that
g1(z,y) <0. (4.3)
Since go(x,y) is a quadratic expression in y, so it attains its maximum value at
(1—-2?)(1+2x)
4—3x2 — g3
Also yo < 1 — 22 for all z € [0,1] and thus we have
(1-2)1+x)3
(24 2)?

Yo =

92(z,y) < g2(x,y0) = =: f(x).
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A simple calcultaion shows that zo = 0.3 is a critical point of the function f in (0,1).
Hence,

29

g2(z,y) < flzo) = 100° (4.4)

For the function gs(z,y), it is evident that
g3(z,y) < g3(2,0) = 2* — 42® + 3 =: h(z).
Now h/(z) = 4z(x? — 2), so h(z) < h(0). This gives
ga(z,y) < h(0) = 3. (4.5)

Using (4.3), (4.4) and (4.5), we get G(z,y) < 329/100.
Therefore, we have |H3(1)(f)| < 329/400 ~ 0.8225. O

Remark 4.2. The obtained upper bound igg ~ 0.8225 on H3(1)(f) (4.1) improves the

existing bound 2 ~ 1.25 [20, Theorem 2.3, p.227] for the functions f € S%.
Next theorem gives bound on H3(2) for the functions f € S§.
Theorem 4.3. If f € S% is of the form f(z) = z + a22® + azz® + ---. Then
83
|Hs(2)(f)| < 51 = 3.45.

Proof. On substituting the values of a4, as and ag from (3.3), (3.4) and (3.5), respec-
tively in the expression asag — a2, we have

1
asa — a2 = 38 1 ——(p1p2 + 2p3) (4paps + p1p5 + 2p1ps + 8ps) — ) — (p5 4 4p3 + 4pips)
1
=33 4( P1P3D3 + DiPs + 2pipapa + 8p1paps + 8pap3 + 2p1p3ps + 4p1papa
+ 16p3ps) — ! = pi— !
PsPs) = & 4 T 1 6p2p4
1 N 1 N 1 N N 1 N 1
384p1p2 64p1p2p3 48p2p3 192p1p2p4 96p1p4p3 48p1p2p5
N 1 1 A 1 1
52PPs ~ gaP2 ~ Pi — TgPaP

_ 1 5/1, 1 1 " 1 1 n
—64p2 6271 D2 16 p1p3 y2Z 24203 2172]?3 Ps

1 1 1 1
+ T6p4 (6191]93 - p4) + ZSP1P2 <4P1p4 +p5> .

By triangle inequality, we get

L 1,1 1 1
|asag — a5| < 64|P2| 6 — P2 +T6\p2\ 1?1173—]94 +ﬂ|]93| 5272]93 + D5
= Ipsl T Ipallpal | Spipa +
yZ p1p3 yZ 48 P1lP2 4;01174 Ps| -
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Using Lemma 2.4 and the inequality |p,| < 2, we get
19
12°

Again, on substituting the values of a3, a4, as and ag from (3.2), (3.3), (3.4) and (3.5),
respectively in the expression aszag — aqas, we have

|a4a6 a5| < (46)

1
azag — asas = %(42931?3 + p1p3 + 2p1papa + 8paps)

1
~ 5l — (p1p3 + 2p1papa + 203pa + 2p3p3 + 4p3pa)
1 1, 1 L] 1
96]922?3 192]91]?2 96p1p2P4 12172]?5 16103;04-
So that
lasas — asas| < |p3| — D4 \p2‘|P1p2 D3l + \p2| p1p4 — D5
16 192
By Lemma 2.4 and the fact |p,| < 2, we have
5
|a3a6 - a4a5\ S g (47)

On substituting the values of ag, a4 and as from (3.2), (3.3) and (3.4), respectively
in the expression azas — a3, we have

9 1 2 1 1 1 1,
asas — ay = - = — — - —
345 4 16 p1 D2 82?2 2p1p3 P4 16193

so that
lasas — a3 < <ol | 703 — pa| + Sl | Sops —pa| + e lpal?
805 — ai| < Toip2 2| + glp2l |5P1Ps — pa) + FElpsl™
Using Lemma 2.4 and the inequality |p,| < 2, we have
2 5
lasas —az| < —. (4.8)

4
It follows from (1.2) that

|H3(2)(f)| < |az||asas — a3| + |as||asas — asas| + |asl|asas — aj.

Using inequality (4.6), (4.7) and (4.8) and Lemma 2.3, we have |H3(2)(f)| < 83/24 ~
3.45. O

In the next theorem we estimate third order Hankel determinant H3(3) for f € S%.

Theorem 4.4. If f(2) =2+ ) a,z" € S%, then
n=2
89

|H3(3)(f)] < 51 = 3.7.
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Proof. On substituting (3.4),(3.5) and (3.6), we have

1
asar —ag = 38 4 —(p + 6p5pa + 8p3ps + 2p3pa + 12pap] + 16paps) — 230 1 ——(16p3p3

+ pip3 + 4pip] + 64p2 + 8p1p3ps + 16p1popspa + 64papsps + 4pip3pa
+ 16p1p3ps + 32p1paps)
_ 1 2 2 2 1 4 1 2 1 2 1 2
= 96p2 <p6 31)3) + 384192 <p2 6]91 + 1921)4 D2 3])1
1

4+ 3 _ g + i _ i L
64102 2 91?1173 192]92194 P4 15?1103 192172}?4

1, 4 1 1 1 2 1,
p2 — 3]91 24274 Ps 32?1135 96 Ps 3P1p5 36135

1
- %Pzpsps)-

Using triangle inequality, Lemma 2.4 and the fact |p,| < 2, we get

lasar — a2| < 3 (4.9)

Again in view of (3.3),(3.4),(3.5) and (3.6), we have

a4y — Q605 = 38 4 == (p1p3 + 6p1p3p4 + 8p1p2ps + 2p5ps + 12papsps + 16pspe)

38 1 — (4p3p3 + 8papspa + p1ps + 4p1p3pa + 4p1p; + 8p3ps + 16paps)

1 2 1 _ _'_i 1 _ _A'_L ( _ 2)
48 p1p4 D5 24104 8192]93 Ps 192}72103 Ps — Po

1 1 n n 1 9
24176 p1p2 b3 96p1p4-

Using triangle inequality, by Lemma 2.4 and |p,| < 2, we have

19
lasar — agas| < YR (4.10)

It follows from (1.3) that
|H3(3)| < |as||asar — ag| + |asl|asar — agas| + |as||asas — a3].

Using (4.6),(4.9), and (4.10) and Lemma 2.3, we have |H5(3)(f)| <89/24 ~3.7. O

Next we compute an estimate on the fourth Hankel determinant Hy(1).

Theorem 4.5. Let f € S% be of the form f(z) = z + asz® + azz® +---. Then

[Ha(1)(f)] < 1.84.
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Proof. Since f € S§, then in view of (1.4), (3.1), (3.2), (3.3), (3.4),(3.5) and (3.6), we
get

36864 H4(1)(f) = pi(p3 — 4pa)” + 8} (p3 — 4pa) (P23 — 4ps)

— 32p1(2p5ps — 2p5pspa — 2paps + 12ps(—2p] + paps)

+ p2(—3p3 + 20paps — 12p3ps)) + 8(3p5 — 6papa + 4p5(9pF + 20psps)
— 4p5(p3 + 12ps) + 6(3p3 — 12p} + 16pspaps — 8p3pe)

— 32p2(3p3pa + 2p3 — 3paps)) — 87 (P5 — 8p3pa

+ 16p2(pf + paps) — p3(5p3 + 12pg) + 4(3p3pa — 8p2 + 12papg)).

36864 H,(1)(f) = pips — 8pip5 + 24p5 + 8pip3ps — 64p1p3ps + 40pipsp;
— 32p3p3 + 96p1pap; + 144p; — 8pipapa + 64pTpaps — 48p3pa
— 32p3popspa + 64p1p3pspa — 96pTP3Ps — T68pap3ps + 16p7p]
— 1287 pop] + 288p3p; + T68p1pspy — 576p; — 32pip3ps + 64p1p3ps
— 128pTpapsps + 640pspsps — 384p1p3ps + 128p3paps
— 640p1 papaps + T68p3paps + 256pTp2 — 512pap2 + 96pIpape
— 384p3pe + 384p1papsps — 384p3ps — 384pTpaps + T68p2paps.

A simple calculation gives

1 1 1 1
36864 H4(1)(f) = 8pilp§ (8p§ —p4> + ip:f <4P§ - p4) (4]92173 - p5)

1 5)
~ o1 (93 - ) — S4musm 2 — o)+ 320303 (0t - 2

1
+ 48pj (21?3 - P4> — 96p1p3pa(p1ps — pa) + 576p3 (p1p3 — pa)

5
— 640papa(p1ps — pe) + 384p3ps (p1p2 — p3) — 128paps(3pT — p2)

2 1 2 2 1 2 3 1
+ 512p3 P12 )+ 192p5ps oP1—p2)+ 192p; 3P1P5 — Do

1
— T68p3pa(p2ps — ps) — 96p1p3 (p1p2 — p3) — 640papsps <p? - P2>

1 1
— 384p1p3 <8P2p3 - P5> — 288pap] <9P% - P2>

. 1
— 144p} (—3171]?2 - p3)
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which implies

1 1.1 1
36864|Ha(1)(f)| < 8pips gpg —pa| + gp‘i’ ZP% — paf|gP2ps = D5

1 5

+ 64pips gpﬁ = pa| + 64p1p3ps[p; — pal + 32p3p3 | pT — p2

1
+ 48p3 510% — pa| + 96p1p3pa|p1ps — pa| + 576p3 P13 — P4l
2 1 2
+ T68pspa|paps — ps| + 96p1ps|p1p2 — p3| + 640p2psps 5P~ P2

+ 640p2pa|p1ps — pe| + 384psps|pipe — p3| + 128paps|3p; — po

1 1 1
+512p3 | 51 — p2| + 192p3ps | 5p1 — p2| + 19295 | 5p1ps — po
2|1 21 5 3| 1
+ 384p1p3 gP2Ps —Ps| + 288papy gPi— P2\t 144p3 —3P1P2 — D3|
Using Lemma 2.4 and the fact |p,| < 2, we get
4241
Hy(1 < —— ~1.84.
HA(1)(7)] < gt ~ 18
Thus, we have the required bound for |Hy(1)(f)]. O

5. Toeplitz determinants

In this section, we first compute the bound on second Toeplitz determinant
T5(2).

Theorem 5.1. If f € S% be of the form f(z) = z + azz® + azz® +---. Then
T2(2)(f)] < 2.
The inequality is sharp.

Proof. Since f € S%, then on putting the values of a2 and a3 from (3.1) and (3.2) in

expression T3(2) = a3 — a3, we get

12(2)] = 1o} - a3 = | 22 - EL].
Applying triangle inequality and using the fact |p,| < 2, we get
[T2(2)] < 2.
The inequality is sharp for the function f : D — C defined as
z
1) = 1—iz’
It is noted that ay = i,a3 = —1 and thus |a3 — a3| = 2. O

Next, we obtain an estimate for second Toeplitz determinant T5(3).
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Theorem 5.2. Let f € S be of the form f(z) = z + asz® + azz® +---. Then
T2(3)(f) < 2.
The inequality is sharp.

Proof. For f € S%, then on putting the values of ag and a4 from (3.2) and (3.3) in
expression T3(3) = a% — a3, we get

1 2
Ta)] = o} - a3 = | g o + 200 = 22

1/ 1 >
16 2191192 b3 4|

Applying triangle inequality, Lemma 2.4 and the fact |p,| < 2, we get

IT2(3)] < 2.
To prove the sharpness, consider the function f : D — C defined as
z
1E) =15
Here a3 = —1 and a4 = —i and thus |a] — a3| = 2. O

In the next theorem we obtain an estimate for the bound on third Toeplitz
determinant T3(1).

Theorem 5.3. If f € S% be of the form f(z) = z + a2z® + azz® + . Then

T3(1)(F)] < 4.
The inequality is sharp.

Proof. Let f € St. Then in view of (1.5), (3.1) and (3.2), we get

2 2
IT3(1) = |1+ 2a3(as — 1) — a3| = ‘1+2111 (Z-1)- <’j42>’

1
=7 |44 pip2 — 207 — P3|
1
= 714+ P20t —p2) — 2p1|.
Using triangle inequality, we obtain
1
ITs(D)] < 5 (4+ [p2llpt = po| + 21pt)),

Applying Lemma 2.4 and using the fact that |p,| < 2, we get
IT5(1)] < 4.

For the function f(z) = %, we have ag = ¢ and a3 = —1. Thus, we get
— iz

|1+ 2a3(az — 1) — a3| = 4.
This proves the sharpness of the result. 0
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Next we compute the bound on third Toeplitz determinant T5(2).

Theorem 5.4. Let f € S% be of the form f(z) = z + asz® + azz® +---. Then

IT5(2)(f)| = (a2 — as)(a3 — 203 + azas)| < 6.

Proof. In view of (3.1) and (3.3), we get

T5(2)(f)]
= |(ag — a4) (a3 — 243 + azay)|
p1 1 P1 p1 Y41
= _Z 2. 7 2
(2 8(p1p2+ p3)> <4 i 16(191192 - ps))’
_ pi + 1 + 1 1 2
i 8 32]91192 128]91192 16?1103 321711721?3 32p1p3
Zﬁ—pi—ip3 e ) + = (—spapr—ps ) — i
8 8 1P\ P2 T Ps | haoPiba { T PPz = Ps | o Pips)
Using triangle inequality, we obtain
1 1 1 1 1
Ta(2 < = 3 - 4 - 3|_ = _ - 2
T < gl + gl + gl |~ 5pipe = ps| + 3 lmnl I

+ Pl |-
32 P11l P2 4271192 P3| -

By using Lemma 2.4 and the inequality |p,| < 2, we get |T5(2)(f)| < 6.

The following theorem gives an estimate on fourth Toeplitz deteminant T4(2).

Theorem 5.5. Let f € S be of the form f(z) = z + asz® + azz® +---. Then

IT4(2)(f)] =[(a3 — a3)® + 2(a3 — azas)(azas — azas) — (azas — asas)?

+ (a4 — a3a5) — (a3a4 — a2a5)2| < 15.12.
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Proof. In view of (1.6), (3.1), (3.2), (3.3) and (3.4) and on rearranging the terms, we
have

4096T4(2)(f)

= 256(p; — p3)> — 16p3(p1(—4 + p2) + 2p3)* — 64(p2ps — p1pa)?
+ ((p1p2 + 295)% — Apa(P2 + 2pa))2 — 32(p2ps — 4p2 + 2p1ps)
(pip2 + 2p1ps — p2(p3 + 2p4))

= 256p} — T68pIp3 — 32pipa + 256p3ps + 2564 + 16p3ps + pips
— 128p3 — 8pips + 16p5 — 128pipaps + 512p1p5ps + 8pipps
— 32p1p3ps — 128pips — 128p3p3 + 24pTpsp; — 32p5p3 + 32p1paps
+ 16p5 + 64pTp3ps — 256p3ps — 16pTp3ps + 64p3ps + 256p1p2pspa
— 64p1p3psps — 64pap3ps — 64pip; + 64psp;

1 1 1
= —256p3p3 <8p? — p2> + 128p; <8p? - p2> — 16p; <2pf - pz)

1 1 3
— 512p1paps <4p§ - pz) — 64p3 (2p1p3 - p4> + 32p3p3 (419? - p2>

1 1
+ 16pip3 <2P1p3 — p4) + 64pap3 (2101}73 - P4> + 64pipa(p3 — ps)

— 64p3pa(p1ps — pa) + 256p] — T68p7p3 + 256p; + pipy — 128p7p3
— 128p3p3 + 16p5 — 256p3ps + 256p1 popspa.

Using triangle inequality, we get

1 1
4096|T4(2)(f)| < 256|p1[*[p2|? gp?—pz + 128]ps|* gpf—pz

+ 16|po|° + 512|p1||p2||ps]

1 1
ZP% — pa| + 64pa|* ‘2111173 — P4

1,
§p1 — D2

+ 32[pa|*|ps|?

1
+ 16|p1|?|p2|? ’mps —pa

3 5
4101 b2 )

+ 64|p1|*|p4l[p3 — pa

1
+ 64|ps||ps|? ‘2291173 — P4

+ 64|pa|*|p4l|p1ps — pa| + 256]p1|* + 768|p1|*|p2|® + 256|pa|*
+ |p1|*|pal* + 128]p1 *[ps|* + 128|pa[*[ps|? + 16]ps|* + 256|p2 | |p4]
+ 256|p1||p2|[p3]|pal-

Applying Lemma 2.4 and the fact that |p,| < 2, we get |T4(2)(f)] < 15.12. O
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Certain theorems involving differential
superordination and sandwich-type results

Hardeep Kaur, Richa Brar and Sukhwinder Singh Billing

Abstract. To obtain the main result of the present paper, we use the technique
of differential superordination. As special cases of our main result, we obtain
sufficient conditions for f € A to be ¢—like, parabolic ¢—like, starlike, parabolic
starlike, close-to-convex and uniform close-to-convex. We also obtain sandwich-
type results regarding these functions. For demonstration of the results, we have
plotted the images of open unit disk under certain functions using Mathematica
7.0.

Mathematics Subject Classification (2010): 30C80, 30C45.

Keywords: Analytic function, differential superordination, ¢—like function, star-
like function, close-to-convex function.

1. Introduction

Let H denote the class of analytic functions in the unit disk E = {z € C : |2| < 1}.
For a € C and n € N, let H[a, n] be the subclass of H consisting of the functions of
the form

f(2) =a+anz" +an12" ™ 4.
Let A be the class of functions f, analytic in the unit disk E and normalized by the
conditions f(0) = f'(0) — 1 =0.
Let S denote the class of all analytic univalent functions f defined in the open unit
disk E which are normalized by the conditions f(0) = f/(0) —1 = 0. The Taylor series
expansion of any function f € S is

f(2) =24 a9z +az2® + ...
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Let the functions f and g be analytic in E. We say that f is subordinate to g written
as f < g in E, if there exists a Schwarz function ¢ in E (i.e. ¢ is regular in |z| < 1,
¢(0) =0 and |¢(2)| < |2| < 1) such that

f(2) = 9((2)), |2 < L.

Let ® : C> x E — C be an analytic function, p an analytic function in E with
(p(2),2p'(2);2) € C? x E for all z € E and h be univalent in E. Then the function p
is said to satisfy first order differential subordination if

O(p(2), 2p'(2); 2) < h(z), (p(0),0;0) = h(0). (1.1)

A univalent function ¢ is called dominant of the differential subordination (1.1) if
p(0) = ¢(0) and p < ¢ for all p satisfying (1.1). A dominant ¢ that satisfies ¢ < ¢ for
all dominants ¢ of (1.1), is said to be the best dominant of (1.1). The best dominant
is unique up to the rotation of E.

Let ¥ : C2 x E — C be an analytic and univalent function in domain C? x E, h be
analytic function in E, p be analytic and univalent in E with (p(2), 2p'(2);2) € C2 xE
for all z € E. Then p is called the solution of the first order differential superordination
if

h(z) < ¥ (p(2), 2p'(2); 2), h(0) = ¥(p(0), 0;0). (1.2)
An analytic function ¢ is called a subordinant of the differential superordination
(1.2) if ¢ < p for all p satisfying (1.2). A univalent subordinant ¢ that satisfies ¢ < ¢
for all subordinants ¢ of (1.2), is said to be the best subordinant of (1.2). The best
subordinant is unique up to the rotation of E.

A function f € A is said to be starlike in the open unit disk E, if it is univalent in E
and f(E) is a starlike domain. The well known condition for the members of class A

to be starlike is that
/
éR(Zf (Z)> >0, zc E.

f(z)
Let &* denote the subclass of S consisting of all univalent starlike functions with
respect to the origin.
A function f € A is said to be close-to-convex in E, if there exists a starlike function
g (not necessarily normalized) such that

!/
§R(Zf (Z)> >0, z€E.
9(2)

In addition, if g is normalized by the conditions ¢g(0) = 0 = ¢’(0) — 1, then the class
of close-to-convex functions is denoted by C.
A function f € A is called parabolic starlike in E, if

R <Zf’(2)> _|21)

f(2) f(z)

-1

, 2 €E, (1.3)
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and the class of such functions is denoted by Sp.
A function f € A is said to be uniformly close-to-convex in E, if

! !
R(L2) o[£
9(2) 9(2)
for some g € Sp. Let UCC denote the class of all such functions. Note that the
function g(z) = z € Sp. Therefore, for g(z) = z, condition (1.4) becomes:
R(f'(2)) > 1f'(z) -1, z €E. (1.5)

Ronning [11] and Ma and Minda [6] studied the domain € and the function ¢(z)
defined below:

1|, z € E, (1.4)

Q:{u+iv:u> (u—1)2+v2}.

)

maps the unit disk E onto the domain Q. Hence the conditions (1.3) and (1.5) are,
respectively, equivalent to

Clearly the function

2f'(z)
f(2)

<q(z), z€E,

and

f'(z) < q(2).
Let ¢ be analytic in a domain containing f(E), ¢(0) = 0 and R(¢'(0)) > 0. Then,
the function f € A is said to be ¢— like in E, if

8?<¢<j;<(>)>> 70 zek

This concept was introduced by Brickman [2]. He proved that an analytic function
f € A is univalent if and only if f is ¢— like for some analytic function ¢. Later,
Ruscheweyh [12] investigated the following general class of ¢—like functions:

Let ¢ be analytic in a domain containing f(E), where ¢(0) = 0, ¢’(0) = 1 and
¢(w) # 0 for some w € f(E)\{0}, then the function f € A is called ¢p—like with
respect to a univalent function ¢, ¢(0) =1, if

2f'(2)

E.
a(ray |1 2E
A function f € A is said to be parabolic ¢— like in E, if
e AN | |
() = [ ) =< (19

Equivalently, condition (1.6) can be written as:

i <=2 (m(15))




538 Hardeep Kaur, Richa Brar and Sukhwinder Singh Billing

In 2005, Ravichandran et al. [10] proved the following result for ¢-like functions:
Let o # 0 be a complex number and ¢(z) be a convex univalent function in E.
Suppose h(z) = ag®(z) + (1 — a)q(z) + azq'(z) and

m{lao‘ﬂq(zH <1+ Z(;’,/;ij))} >0, z € E.

If f € A satisfies

s T 57 )
then

/()

Sy S EEE

and ¢(z) is best dominant. Later on, Shanmugam et al. [13] and Ibrahim [9] also
obtained the results for ¢-like functions similar to the above mentioned results of
Ravichandran [10].

In 2017, Kaur and Billing [4] investigated the following operator

I, (1 REIE) z<¢<g<z>>>’>

“o9(2)) =) 6(9(2)

to obtain ¢—likeness, starlikeness and close-to-convexity of normalized analytic func-
tions.
Later, in 2019, Adegani et al. [1] studied the operator

! 1 !/

I (1) Ly 7 )

9(2) Az g(z)

and derived criteria for close-to-convexity of normalized analytic functions.
Recently, Mohammed et al. [8] studied the geometric properties of some subfamilies
of holomorphic functions in this direction.

In this paper, we obtain the superordination theorem for the differential operator

( 2f'(2) > l G, (1 L") z<¢<g<z>>>’>r
) )

o(g(z) b(9(2) f'(2) #(9(2))

where f, g € A and 3, v be complex numbers such that 5 # 0. Also ¢ is an analytic
function in a domain containing g(E) such that ¢(0) = 0 = ¢'(0) — 1 and ¢(w) # 0
for w € g(E)\{0}, for real numbers a, b(# 0). Further, we derive sandwich-type
theorem. As consequences of our main results, we obtain sufficient conditions for
¢-like, parabolic ¢—like, starlike, parabolic starlike, close-to-convex, and uniform
close-to-convex functions.
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2. Preliminaries

We shall need the following definition and lemma to prove our main result.

Definition 2.1. ([7], Definition 2, p.817 ) Denote by Q, the set of all functions f(z)
that are analytic and injective on E \ E(f), where

E<f>={<eaE : ;g%ﬂz):oo},
and are such that f/(¢) # 0 for ¢ € OE \ E(f)

Lemma 2.2. ([3]). Let g be univalent in E and let 0 and ¢ be analytic in a domain D

containing q(E). Set Q1(z) = 2¢'(2)¢[q(2)], h(z) = 0[q(2)] + Q1(z) and suppose that
either
(i) Q1 is starlike and

(i) R ((i/((;((?) )) > 0 for all z € E.
If pe H[1, 11N Q with p(E) C D and 8[p(2)] + 20" (2)p[p(2)] is univalent in E and

0la(2)] + 24’ (2)¢ela(2)] < O[p(2)] + 2p'(2)[p(2)], z € E,
then q(z) < p(z) and q is the best subordinant.

3. A superordination theorem

Theorem 3.1. Let 8 and v be complex numbers such that 8 # 0 and a, b(£ 0) are real
numbers. Let q(z) # 0 with q(0) =1 be a univalent function in E, such that

el (e

(i3) R [b (1 + ﬂ) q(z)] > 0.
Let ¢ be analytic function in the domain contammg (E) such that $(0) = 0 = ¢'(0)—1

and ¢p(w) £ 0 for w € g(E)Z\{0}. If f, g € A, (g ((z))) € H[1, 1]NQ and
)

, B
£\ [ =) 2f"(2) 0(9(z))
() l%(g(z))*b(” & elg() )]

s univalent in E, satisfy

()" [aa) + bzﬂ?r (Y

q(z b(g(2)
, B
21'(2) 2f1(2) +(0(g(2)
lawg(z))*b(” & el )] (1)
then £02)
W)= gy 75

and q(z) is the best subordinant.
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iti = zf’(z) e superordination can be rewritten as:
Proof. On writing p(z) = 50 th p dinat (3.1) b tt :
8 2 (2))’ ) 2'(2)\”
(o) (aa) + 022 E ) <0 (ante) 40 E))

a(q(2) 7 +b(a(2)) 7 24 (2) < alp(2) 7T+ b(p(2)) 7 2w (2)

Let us define the functions # and ¢ as follows:

O(w) = aw? ! and p(w) = bw? !
Obviously, the functions 6 and ¢ are analytic in domain D = C\{0} and ¢(w) # 0
in D.
Therefore,

and
.

h(z) = 0(g(2)) + Q(2) = a(q(2))? " + b(g(2))7 "2/ (2)
On differentiating, we obtain

Q) W) (v N\ @)
o) TR +< 1)

and

Pal) ) Q) a7
o(q(z))  Q(z) Qz) b (1+ 6) q(z).

In view of the given condition (i) and (i7), we see that @ is starlike and

* (G )

Therefore, the proof, now follows from the Lemma [2.2]. O

Remark 3.2. Together with the corresponding result for differential subordination
(see Kaur et al. [5]), we get the following ”sandwich result”.

4. Sandwich-type result and its applications

Theorem 4.1. Let 8 and v be complex numbers such that 8 # 0 and a, b(# 0) are real
numbers. Let q1, g2 (q1(2) #0, g2(2) #0, z € E), be univalent functions in E, such

that
(i) R {1 L) (7 - 1) Zng((j))} >0 and

0 R[2 (12 2)ato] > 1 2
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Let ¢ be analytic function in the domain containing g(E) such that $(0) = 0 = ¢'(0)—1

2f'(2)
and ¢(w) # 0 for w € g(E)\{0}. If f, g € A, 59(2) e H[1, 1]NQ and

( zf'<z>)>” l G, (1 LA z<¢<g<z>>>’>r

¢(9(2) ¢(9(2)) f'(2) $(9(2))

s univalent in E, satisfy

@) [ag2) +32EE]

, B
)\ [ =) 2f'(2) 2(09(2)
() l >+b<1+ & el )]

2q5(2)1°
< (q2(2))" {aCD(z) +b qq;(i))] (4.1)

then
zf'(2)
?(9(2))

where q1(z) and g2(2) are the best subordinant and the best dominant respectively.

q1(2z) < < g2(z), z € E,

Remark 4.2. When we select ¢1(2) =1+ m12z, g2(2) =14+ moz; 0 < my < mg <1,
B =1,~v =0 in Theorem 4.1, we obtain:

Corollary 4.3. Let a, b(# 0) are real numbers such that % > 0. Let ¢ be analytic
function in the domain containing g(E) such that $(0) = 0= ¢'(0) — 1 and ¢(w) #0

2f'(2) :
forw e g(E)\{0}. If f, g € A, 592 € H[1, 1]NQ with

2(2) 2f"(2)  =(0(9()
%(g(z))”(” 7 ole) )

s univalent in E and satisfy

bz [ ap(2) 2f"(2)  2(6(9(2))
T miz l“qs(g(z))”(” & 6 )]

a(l+mqz) +

b
<a(l+mez)+ M2z

14+ moz
then

2f'(2)
?(9(2))

By selectinga =1, b=1, m; = %, mo = 1 in Corollary 4.3, we get

14+miz <

<14+ moz, where 0 <mj; <mg <1, z €E.
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Example 4.4. Let ¢ be analytic function in the domain containing g(E) such that

#(0) = 0 = ¢'(0) — 1 and ¢(w) # 0 for w € g(E)\{0}. If f, g € A, 2f1(z) c

¢(9(2))
H[1, 1] N Q with
2f"(2) | 2f'(2) 2(0(9(2)

YRR Taee) T b))

is univalent in E and satisfy

2249249 2f"(2) | 2f'(2)  2(8lg(2) | AP+3z+1
3249 VPR Yoy T el e+l
then
2 z2f'(2) L
1+3<¢(g(2)) <142, z€E.

By selecting ¢g(z) = f(z) in Example 4.4, we have

Example 4.5. Let ¢ be analytic function in the domain containing f(E) such that
#(0) =0 = ¢'(0) =1 and ¢p(w) # 0 for w € fE)\{0}. If f, g € A, ;(J;/((j))) €
H[1, 1] N Q with

) ) 2(6()
YR Y0 T e e)

is univalent in E and satisfy

249249 L 2f"G) | 2f(E) Z(¢(f(2))),422+32+1

3219 TR Tie) T e) 211
then
s () L.
14+ =< (f(z))<1+’ cE.

ie. fis ¢p—like.

By selecting ¢(z) = z and ¢(z) = f(z) in Example 4.4, we get

!/ 1
Example 4.6. If f € A, 2f'2) € H[L, 1]NQ with 1+ Zf, (2) is univalent in E and
f(2) f'(z)
satisfies
22+92+9 2f"(z)  22+32+1
<1+
3249 f'(2) z+1
then
=z 2f'(2)
14+-=< <142, z€E,
3 f(z)

and hence f(z) is starlike.

By selecting ¢(z) = g(z) = z in Example 4.4, we have
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z N(Z)
f'(z)
zf"(2) - 22 +3z+1
EENES

is univalent in E

Example 4.7. If f € A, f'(z) € H[1, 1] NQ, with f'(z) +
and satisfy
22+92+9
3z+9

< f'(z) +
then
1—&-% < f'(z2)<1+2z z€E,
and hence f(z) is close-to-convex.
For illustration, in Figure 4.1, we plot the images of unit disk [E under the functions

2249249 q (2) 224+32+41
—— an =
32+ 9 w2z 21

In Figure 4.2, the images of unit disk E under the functions

wy(z) =

z
q(z) =1+ 3 and g2(2) =142
are given. In the light of Example 4.4, when the differential operator

) A5 Hole()
MR T T e)

2f'(2)
. . . R 0(9(2))
values in the light shaded region as given in Figure 4.2. Consequently, in view of
Example 4.5, Example 4.6, Example 4.7, f(z) is ¢ — like, starlike and close-to-convex
respectively.

takes values in the light shaded portion as shown in Figure 4.1, then takes

4 15

10

05

0.0

—05F

-10r

_15 I I I I I
3 -10 -05 0.0 0.5 10 15 20 25

Figure 4.1 Figure 4.2

Remark 4.8. When we select

51 52
142 142
ql(z)(l—z) ,QQ(Z)(l_Z> ; 0<01<d<1, B=1,7v=0

in Theorem 4.1, we obtain the following result:
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Corollary 4.9. For real numbers a, b(#£ 0) with same sign. Let ¢ be analytic function
in the domain containing g(E) such that ¢$(0) = 0 = ¢'(0) — 1 and ¢p(w) # 0 for

2f'(2)
w € g(EN\{0}. If f, g € A, 502 € H[1, 1]NQ with

2f'(2) 2f"(2)  2(¢(9(2)))
Sl (1 TP ) )
18 univalent in E and satisfy

(LEE\T (20 2f() 2f"(2)  2(s(9(2)))
(122) +(725) - ¢<g<z>>+”(” & el )

- 14z 52+ 20552
12 1—22)7

51 / 02
(75) <55+ (5) w<n<nzi:ce

Selecting 41 = 0.3, 6o =1 and a =1, b =1 in Corollary 4.9, we have:

then

Example 4.10. Let ¢ be analytic function in the domain containing g(E) such that
!/

#(0) =0 = ¢'(0) — 1 and ¢p(w) # 0 for w € g(E)\{0}. If f, g € A, ;(J;((j))) €

H[1, 1] N Q with

2f"(2)

(2))
YRR T T )

is univalent in E and satisfy
() (#5) w5 (78 - )
(i) (=)

G+) ) ;&;)) ) (T) Pek

By selecting ¢g(z) = f(z) in Example 4.10, we get

then

Example 4.11. Let ¢ be analytic function in the domain containing f(E) such that
$(0) =0 = ¢'(0) — 1 and ¢p(w) # 0 for w € fE)\{0}. If f, g € A, qj({cf((j))) €
H[1, 1] N Q with

2f"(z) | 2f'(2) 2(o(f(2)))

YR Y0 T ee)
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is univalent in E and satisfy

142\ [ 06z 2f'(2) 2f"(2)  2(8(f(2)
<1—z) +(1—22)<¢(f(2))+ YRR T o)

(79 (%),
()" <8< (12)s e

By selecting ¢(z) = z and g(z) = f(z) in Example 4.10, we obtain

2f'(2) 2f"(2)
f(2) f'(z)

(79 +(25) < (+F5) < () (F5),
(B2 < (1) e

By selecting ¢(z) = g(z) = z in Example 4.10, we have

then

ie. fis ¢—like.

Example 4.12. If f € A, is univalent in E and

€ H[1, 1]NQ with 1+

satisfies

then

ie. f is starlike.

P //(z)

f'(z)

is univalent in E

Example 4.13. If f € A, f'(2) € H[1, 1]NQ, with f'(z) +

and satisfy

(29" () - 3129+ (25).

0.3
<1-_Fz) < f'(z) < (1ti), z € E.

i.e. f is close-to-convex.

then

Using Mathematica 7.0, we plot the images of unit disk E under the functions

0.3
142 0.6z 1+2 2z
wg(z)_<1z> Tl = o

which are given by Figure 4.3 and the images of unit disk E under the functions

0.3
1+2 1+2z
q1(z) = (1—2) and ¢2(z) = T
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which are shown in Figure 4.4. It follows from Example 4.10 that the differential ope-
2f'(2)
¢(9(2))

operator

rator takes values in the light shaded region of Figure 4.4 when the differential

2'(2) +<l+zf%@__4¢wwnf>
?(9(2)) f'(2) ¢(9(2))

takes values in the light shaded region of Figure 4.3. Therefore, from Example 4.11,
Example 4.12, Example 4.13, we can say that f(z) is ¢ — like, starlike and close-to-
convex respectively.

10 4

~10 L L ~ 1 1 1 I I
-10 -1 0 1 2 3 4 5 6

Figure 4.3 Figure 4.4

1
1+Z, B8 =1, v =0 in Theorem
—z

Remark 4.14. When we select q1(2) = e*/2, q2(2) =
4.1, we get the following result:

Corollary 4.15. For real numbers a, b(# 0) of same sign. Let ¢ be analytic function
in the domain containing g(E) such that ¢$(0) = 0 = ¢'(0) — 1 and ¢p(w) # 0 for

we g(EN0}. If f, g € A, Z(f/(z)) € H[1, 1]NQ with
(2) 2f"(2)  2(¢(g(2))
B) +b<1* ol9(2)) )

18 univalent in E and satzsfy

w2 02 zfu>+b<l+aww>_zw@@»f>

T %) Fi) oe(2)

- 14z L 2bz
“N\1=2 1—22)°

2/ {;(‘];(())){11‘2 0<d6<1, z€E.

Selecting @ = 1 and b = 1 in Corollary 4.15, we obtain:

then
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Example 4.16. Let ¢ be analytic function in the domain containing g(E) such that
!
H(0) = 0 = ¢/(0) — 1 and G(w) # 0 for w € gEN{O}. I f, g € A, L)

olo(2)) ©
H[1, 1]NQ with 1 + ) + 2f'(z) _ 2(6(9(2)) is univalent in E and satisfies

7 o) T )
gz 2 A <1+ () 2(ol9(2) ) PEES RS

0
2 9(9(2)) f'(z) #(9(2)) 1—22 7
then )
2 < 21z -<1+Z 0<d<1, z€E.

gz “1-

By selecting ¢g(z) = f(z) in Example 4.16, we get

Example 4.17. Let ¢ be analytic function in the domain containing f(E) such that
?(0) =0 = ¢'(0) =1 and ¢p(w) # 0 for w € fFE)\{0}. If f, g € A, 21(2) €

| e)
') 2 26UE)

+ is univalent in E and satisfy

i) elf(2)  o(f(2))
gz 2 2R <1+ 2f'(2) z(qﬁ((f(z)))/) LAtz

H[1, 1]NQ with 1+

2 o(f(2)) £(2) () 1—22

then

/
1
22 4 21 () <1+—Z,0§6<1,zeE.
z

ie. fis ¢—like.
By selecting ¢(z) = z and g(z) = f(z) in Example 4.16, we have

/ 1
Example 4.18. If f € A, fo <(§) € H[1, 1]NQ with 1+ ZJ{, ((’3) is univalent in E and
z z
satisfies )
"
22, 2 1 zf"(z) 22 4+4z+1
e +2<(+f’(z) < T2
then ()
22 21z 1+z2 E
< f(z) 12 z € It

i.e. f is starlike.

By selecting ¢(z) = g(z) = z in Example 4.10, we obtain

is univalent in E

Example 4.19. If f € A, f'(z) € H[1, 1]NQ, with f/(z) +
and satisfy

2f"(2) 22 +4z+1

z/ z 1
€ 2+2<f(z) 7(2) = 1_ 2




548 Hardeep Kaur, Richa Brar and Sukhwinder Singh Billing

then

Z/2 ! ]E
e -<f(z)-<1_z,z€ .

i.e. f is close-to-convex.

For demonstration, we plot the images of unit disk E under the functions

244241
ws(z) = e*/? + g and wg(2) = %,

which are shown by Figure 4.5. In Figure 4.6, the images of unit disk E under the

functions

1
q1(z) = e*/? and g2(2) = tz

1—2
!
are given. It follows from Example 4.16 that the differential operator ZIE) fakes

¢(9(2))

values in the light shaded region of Figure 4.6 when the differential operator

2f'2) (1 L #E) z<¢<g<z>>>’>

$(9(2)) Fiz) ele(=)

takes values in the light shaded portion of Figure 4.5. Thus in view of Example 4.17,
Example 4.18, Example 4.19, f(2) is ¢—like, starlike and close-to-convex respectively.

N T

o
T

.

|

.
5 0 5 T

Figure 4.5

Remark 4.20. When we select

2
() =, () =1+ 5 (1og (2 ) L =19 =0

in Theorem 4.1, we derive the following result:

Corollary 4.21. For real numbers a, b(# 0) of same sign. Let ¢ be analytic function
in the domain containing g(E) such that $(0) = 0 = ¢'(0) — 1 and ¢(w) # 0 for
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we gEN\0}. If f, g € A, (j) H[1, 11N Q with

)
- <1 P g(z)))’)

s univalent in E and satzsfy

o br ) 2f(2)  Ao((2))
2 ¢<g<z>>“’<l+ : ) )

4b\/z
2a 1++/z 2 7r2(1\(z) log
<qa+ — |log 1 + 3
PV T e ()

ez/2<m<l+;<log<ité>)2, z€eE.

Selecting a = 1 and b = 1 in Corollary 4.21, we obtain:

then

Example 4.22. Let ¢ be analytic function in the domain containing g(E) such that
!/

#(0) =0 = ¢'(0) — 1 and ¢(w) # 0 for w € g(E)\{0}. If f, g € A, ;é}((j))) €

H[1, 1] N Q with

A C N MO 2($(9(2)))

f'(z)  #lg(z))  o(9(2))
is univalent in [E and satisfies
(2) 2f"(2)  2(8(9(2)
D+G+f%) ol9(2) )
<{1+;(10g(;+@
2 < 2f'(2) <1+ % (log (1 + ﬁ)) , z € E.

¢(9(2)) -z

By selecting g(z) = f(z) in Example 4.22, we get

NERETAC
G
2 B9z

)2+ =0-9 10g<
1

then

Example 4.23. Let ¢ be analytic function in the domain containing f(E) such that
#(0) =0=¢'(0) — 1 and ¢(w) # 0 for w € f(E)\{0}.
2f'(2) 2"z 2f'(z) 28 (2)

W19 €A Gy € ML UNQW L e 2506~ o)
univalent in E and satisfies

2 2 () AS(F(2)
+2<MWD+G+f%) ¢U@>)
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O =
e 11—z 1+%(10g(1+§))

ez/2<(;(‘l;((j)))-<1+7i<log<ii_£>>2, zeE.

i.e. f is parabolic ¢p—like.

then

By selecting ¢(z) = z and g(z) = f(z) in Example 4.22, we have

2f'(z) 2f"(2)
f(2) f'(2)

Example 4.24. If f € A, € H[1, 1]NQ with 1+ is univalent in E and

satisfy

: £'(2) Va\\?, s e (5
e/2+;<(1+2f,(;)>< H;(bg(ié)) +1+(1 (log((llﬁf)é

then

N

i ' 2 1+ ?
e/2<Z}C(S) <1+7T2<10g(1_£)) , z€E.

i.e. f is parabolic starlike.

By selecting ¢(z) = g(z) = z in Example 4.22, we obtain

1
Example 4.25. If f € A, f'(z) € H[1, 1]NQ, with f/(z) + Z;/(S) is univalent in E
and satisfies
9 NG log(H‘/;)
22 L2 gy, 2TG) 2 1+Vz 0=z P \1-ve
e +2<f(z)+ f’(z)< 1—1—71_2 log =z +

o (e ()

2
/2<f’(z)<1+732(10g(1j£)> , z€E.

then

i.e. f is uniform close-to-convex.

Using Mathematica 7.0, we draw the images of unit disk E under the functions

1+\/5)

2 vz lo
= - 2 L+ =2(1-2) 98
wr(z) = e*/2 4 5 and wg(z)= 1+772<10g(1 é)) 21— () ((11 \f))
— 1 22 1Og +
g vz

which are shown by Figure 4.7 and the images of unit disk E under the functions

@1(2) = e”/? and go(2) = 1+ % (log G —_F £>>2
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are given by Figure 4.8. Hence from Example 4.22, we can say that the differential

takes values in the light shaded portion of Figure 4.8 when the

2f'(2) 2f"(2) 200D ) es values in the I
o(g9(2)) + <1+ > takes values in the light

operator

differential operator 702 59(2)
shaded region of Figure 4.7. Therefore, in light of Example 4.23, Example 4.24, Ex-
ample 4.25, f(z) is parabolic ¢—like, parabolic starlike and uniform close-to-convex
respectively.

L L L L L L L
-2 0 2 4 6 8 0 1 2 3 4

Figure 4.7 Figure 4.8
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Monotone iterative technique for a sequential
0-Caputo fractional differential equations with
nonlinear boundary conditions

Zidane Baitiche, Choukri Derbazi,
Abdelkrim Salim and Mouffak Benchohra

Abstract. In this article, we discuss the existence of extremal solutions for a
class of nonlinear sequential —Caputo fractional differential equations involving
nonlinear boundary conditions. Our results are founded on advanced functional
analysis methods. To be more specific, we use the monotone iterative approach
in conjunction with the upper and lower solution method to create adequate
requirements for the existence of extremal solutions. As an application, we give
an example to illustrate our results.
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1. Introduction

Nowadays, fractional differential equations appear in diverse fields such as
physics, fluid mechanics, viscoelasticity, biology, control theory, chemistry, and so
on, (see, for example, [19, 28, 31, 36]). For some fundamental results in the theory of
fractional calculus and fractional differential equations, we suggest the monographs
of several scientists [2, 3, 4, 20, 26, 29, 41, 42].

There are various techniques to defining fractional integrals and derivatives in the
literature, such as Riemann—Liouville, Caputo, Caputo-Hadamard, Hilfer, )—Caputo
and d—Hilfer. For more details, we refer the readers to [1, 5, 6, 7, 10, 11, 12, 14, 15,
17, 23, 32, 33, 34, 35, 37].
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On the other hand, much attention has been focused on the study of the existence
and uniqueness of solutions for initial and boundary value problems involving sequen-
tial fractional differential equations, we refer the reader to [8, 9, 25] and the references
cited therein. Additionally, it is well known that the monotone iterative technique [22]
combined with the method of upper and lower solutions is used as a fundamental tool
to prove the existence and approximation of solutions to many applied problems of
nonlinear differential equations and integral equations. Moreover, this technique has
more advantages, such as it not only proves the existence of solutions but also can
provide computable monotone sequences that converge to the extremal solutions in a
sector generated by upper and lower solutions. Recent results by means of the mono-
tone iterative method are obtained in [13, 16, 18, 24, 27, 38, 39, 40| and the references
therein. However, to the best of the author’s knowledge, no results yet exist for the se-
quential fractional differential equations involving the )—Caputo fractional derivative
by using the monotone iterative technique.

Motivated by this fact together with recent works [5, 10, 18, 21, 24, 39], we in-
vestigate the existence of extremal solutions for the following boundary value problem
of 6—Caputo sequential fractional differential equations involving nonlinear boundary
conditions:

(1.1)
®(¢(k1),&(k2)) =0, (k1) =0,

{( DELT 4 A DY )W) = (W, £(9)), 9 € O = [k, o),

where CDi;ﬁr is the d—Caputo fractional derivative of order ¢ € (0,1],U: [k1, ko] X

R — R, ®: R x R — R are both continuous functions and A is a positive real
number.

The following is how the paper is structured. We provide some essential defini-

tions and lemmas in section 2. The major findings are discussed in section 3. Lastly,

an illustration is provided to demonstrate the applicability of the generated results.

2. Preliminaries

In this part, we provide certain fractional calculus notations and concepts, as
well as definitions and lemmas that will be used later in our proofs.

Definition 2.1 ([10, 20]). For ¢ > 0, the left-sided 0—Riemann-Liouville fractional
integral of order ¢ for an integrable function £: © — R with respect to another
function 6: © — R that is an increasing differentiable function such that ¢’(¢) # 0,
for all ¥ € © is defined as follows

T80 6(9) = /ﬁa'@)(aw)—&(@)%1s<g>dg. (2.1)
=T )

Definition 2.2 ([10]). Let 3 € N and let §,¢ € C#(0,R) be two functions such that § is
increasing and §' () # 0, for all ¥ € ©. The left-sided é—Riemann-Liouville fractional
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derivative of a function & of order ( is defined by

¢io (1 AN s
DSO.E(V) 5(0) 9 I, U¢0)

B o
~ 155 (staran) [, @00 =000 e
where g = [(]+ 1.

Definition 2.3 ([10]). Let 3 € N and let §,¢ € C#(0,R) be two functions such that § is
increasing and ¢’(¢) # 0, for all ¥ € ©. The left-sided §-Caputo fractional derivative
of £ of order ( is defined by

D EW) = IBC?‘S( ! d>ﬁf(q9)
Fit st \8(0) dv ’

where B =[({]+1for (¢ N, 3= for ( e N.

In the sequel, we will employ the following:

(8] 1 d\’
From the previous definition, it is clear that
9§ (0)(5(9)—d(0))P ¢t .
epeis ¢(9) = | TS &Ny . iCEN, 23)
" ) . HCEN

This generalization (2.3) yields the Caputo fractional derivative operator when §(J) =
¥. Moreover, for §(9) = In4, it gives the Caputo-Hadamard fractional derivative.

We note that if £ € C#(0,R) the §-Caputo fractional derivative of order ¢ of ¢
is determined as

ey e _ﬁfl ¢!
Dy £(0) = DY, [6(0) = )
7=0

W) (500) — a0}

J

(For more details, see [10, Theorem 3]).

Lemma 2.4 ([12]). Let ¢, >0, and £ € L*(©,R). Then,
IS0, T €(9) = IS7¢(9), ae. 0 €O,

If€ € C(O,R), then IS I () = IS 7°¢(0), 0 € ©.

Next, we recall the property describing the composition rules for fractional -
integrals and d-derivatives.

Lemma 2.5 ([12]). Let ¢ > 0, The following holds:
o If£ € C(O,R), then

‘DI E(0) = £(9), Y € O,
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e If¢€CPO,R), B—1< (<P, then

K1

cio_ et iy e &) B 3
I, “DIEW) = £(0) = Y @) =8k, v € ®.

Lemma 2.6 ([12, 20]). Let ¥ > k1, ¢ >0, and s > 0. Then
o 0 (00) = 0(s))" " = i (009) — d(m)) 7,
. CD“ 5(9) = 8(k1))* ™! = [y ((9) = (k1)) ¢,

( T(—0)
. CD“ (6(9) — 8(k1))? =0, for ally€ {0,...,3—1}, 8 N.

Now, we give the definitions of lower and upper solutions of problem (1.1).
Definition 2.7. A function ¢, € C(0,R) is called a lower solution of problem (1.1), if

it satisfies

(2.4)
D(&o(k1),&o(r2)) <0, & (k1) =0.

Definition 2.8. 0y € C(O,R) is an upper solution of problem (1.1), if it satisfies

(°DEE + X DY Yoo (D) = W (D, 00(D)), 9 € (r, o),
®(oo(k1),00(k2)) >0, op(k1) =0.

{( DS 1A DY) (9) < W(D,60(D)), U € (ka, Ra,

(2.5)

Lemma 2.9. For any h € C(O,R), the unique solution of the following sequential
fractional differential equation,

(DS 4+ X DS )EW) = h(9), U € O = [k, k2, (2.6)
supplemented with the initial conditions
£(k1) =&xyy E(R1) =0, (2.7)
is given by
/ 8'(r)(8(e) — d(r))*~*
9) =&, 5 <>6(e>>( h d>d. 2.8
£() sl+/m (o) [ e (dr ) do.~ (2.8)

Proof. Applying the i—Riemann—Liouville fractional integral of order ¢ to both sides
of (2.6) and using Lemma 2.5, we get

&) +XE0) = TR0 + o, e € R
Using the notation of fgl] given by Eq (2.2) we obtain

€' (9) + 6 (DAEW) = 8 (9) (Z% h(9) + co). (2.9)
By multiplying e*((?)=3(51)) to both sides of (2.9), we can write

<€<19)e)\(6(19)—5(m)))’ _ 6/(19)e>\(5(19)—5(m))Iﬁ;ih(ﬁ) +005/(19)e)\(5(19)_5(,@1)).
K1
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Integrating from kq to 1, we have
£(0) = c e~ Mo(9)=6(k1)) + / &' (o 4(5 9)—8(0 ))I,Eiih(g)dg, (2.10)

where ¢ is an arbitrary constant. Differentiating (2.10), we obtain

£'(0) = —Aey ' (9)e MW =0(k)) 1 5’(19)1,5;1;1(19)

(2.11)
— A (¥ / §'(0)e AW =0@NTE h(g)dp.

Using the initial conditions given by equation (2.7) together with equations (2.10)
and (2.11), we obtain

Co = )‘§N17 Cc1 = 0.
Substituting the value of ¢g,c¢; in (2.10) we get (2.8). The converse of the lemma
follows by direct computation. This completes the proof. O

Now consider the following linear fractional initial value problem.

Lemma 2.10. Let 0 < ¢ <1 and p,q € C(O,R). Then the following linear fractional
initial value problem

{(CD§+15+)\CDC5 )g(ﬂ)fp( )¢ (/) q(9), V€O =k, ks, (2.12)
§(r1) =&y, (K1) =0,
has a unique solution £ € C(O,R), provided that
AD(C+1) (213

IPl < ) —stmrye

Proof. Tt follows from Lemma 2.9 that problem (2.12) is equivalent to the following
integral equation:

1]
§0) =&+ [ 8(gem 000

K1

e 5 (r — §5(r))¢1
. ( [ )(5(912( Oé( D (e + q(r))dr) do.

Define the operator : C(0,R) — C(0,R) as follows

9
Nz (9) = &, + &' (0)e~AOW=d(e))

o §1(r)(6(e) — 3(r))¢ !
* </ )

Now, we have to show that the operator N has a unique fixed point. To do this, we
will prove that N is a contraction map.

(p(r)E(r) + Q(T))dr) do. 9 €O,
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Let £,0 € C(O,R) and ¥ € [k1, ka]. Then, we have

9
R (9) — Ry(9)] < / 5 (0)e—G0)-5@)

y ( / OO =Ny er) - a<r>ldr) de

O
(O(k2) = d(k1))" o ' g)e—NE@®)=5(2))
< Bl S0 e o [ e o
(5(52) — 8(r1))¢
< L e — o,

By (2.13) it follows that the operator N is a contraction. Consequently, by Banach’s
fixed point theorem, the operator \ has a unique fixed point. That is, problem (2.12)
has a unique solution. This completes the proof. O

The following result will play a very important role in this paper.

Lemma 2.11 (Comparison result). Assume that p € C(©,R%) and satisfies (2.13). If
0 € C(O,R) satisfies the following inequalities

(DS + X D) 0(0) > p(0)0(9), 9 € O = [k, ko), (2.14)

0(k1) 20, 6'(k1)=0, '

then 6(9) > 0 on [k1, Ka).
Proof. Let
(DL A D) 0W) — p(0)6(9) = (D),
O(k1) = &, and 0'(k1) = 0.
We know that
q(9) > 0, &, > 0.
Suppose that the inequality 8(¥) > 0,9 € [k1, k2| is not true. It means that there

exists at least a ¥y € [k1, k2] such that 6(¢y) < 0. Without loss of generality, we
assume 6(g) = minge[y, x,) 0(9). Then by Lemma 2.10 we have

9
0(0) = &, + &' (0)e~AOW=d(e))

K1

¢ 51()(0(0) — 517
X (/m ) (p(r)0(r) + q(r))dr) do

¥
> 0(0) 8 (g)eNO)=3(e))

K1

For ¢ = ¢y, we can get

o00) > 6000 /ﬁo 5 (g)e=M6(00)=6(2)) (/9 &'(r)(6(0) — 6(r))<—1p(T)dr) "
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Therefore, keeping in mind that 6(¢y) < 0, we have

T ([ DA Y g,

. (<)
Hence,
A'(C+1)
> T N o/ . W0
P12 G — st
which is in contradiction to (2.13). Hence, 8(¢}) > 0 for all ¥ € [k1, ko). O

3. Main results

In this paper, we will apply the monotone iterative method to present a result
on the existence of the solution of problem (1.1).
Theorem 3.1. Let the function ¥ € C(© x R,R). In addition assume that:
(H1) There ezist &y, o9 € C(O,R) such that & and oy are lower and upper solutions
of problem (1.1), respectively, with £ (9) < o¢(¥), ¥ € O.
(Hy) There exists p € C(O,RT) satisfies (2.13) such that
U(d,w09) — V(Y1) > p(F) (w2 —wy) for & < wy < wy < op.
(H3) There exist ky > 0 and ko > 0, where for (k1) < uy < uz < 0g(k1), &o(ke) <
vy < vy < op(ka),
(I)(UQ,UQ) — <I>(u1,v1) S kl(UQ — ul) — kg(vg — 1}1).

Consequently, there exist monotone iterative sequences {{g} and {og}, which converge
uniformly on © to the extremal solutions of (1.1) in [£o,00], where

[0,00] = {w € C(O,R) : & (V) < w(9) < 00(9), 9 € OF.
Proof. First, for any &, 00 € C(0,R), consider:

%0%ﬁ¢+»@ﬁg@ﬂwwﬂw&&w»+mm@mmm—@w», (3.1)
€B+1(”1) = fﬁ(/‘ﬂl) - ﬁ@(fﬁ(ﬁl)afﬁ(@))a ffjﬂ(lil) =0, .
and
{( C’Dij;l;é +A CID,Sli)UBJrl(ﬁ) = \11(197(7”(19)) +p(9) (Uﬁ+1(79) - Un(ﬁ))v
ogr1(k1) = op(k1) — 5 ®(ap(k1),05(k2)), ol (k1) = 0.
By Lemma 2.10, we know that (3.1) and (3.2) have a unique solutions in C(©,R).
We will divide the proof in the following steps.

Step 1: We prove that £, 03(8 > 1) are lower and upper solutions of problem (1.1),
respectively and

QW) <ED) < <)< <o) < <o(D) Sop(9), DEO. (33)

(3.2)

First, we prove that

60(19) < 51(19) < 0'1(19) < 0’0(19), J € 0. (34)
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Set (V) = &1(9) — & (V). From (3.1) and Definition 2.7, we obtain
(DL + X D) 0(9) = (9, 60(9)) — (“DEIT + A DL )6o()
+p(9)0(9)
> p(9)6(9).

Again, since (k1) = 0 and
0(k1) = —kilq’(fo(fﬁ)vfo(m)) > 0.

By Lemma 2.11, 6(¢) > 0, for ¥ € ©. That is, £ (9) < &1 (9). Also, we have
o1(9) < o9(9), 9 € O.
Now, let 8(¢) = o1(¢) — &1 (9). From (3.1), (3.2) and (H2), we get
(DS + X DY )0(0) = W (9, 00(9)) — T (¥, &0(V))
+p(0) (01 (9) — 00(9)) — p(9) (& (9) — ()
> p(9)(00(?) — & (9)) + p(9) (01 () — 50(09))

() (&(9) — &0 (9))
)60(09).

-bp
p(9
Since, 0'(k1) = 0 and

0(k1) = (o0(k1) — &o(K1)) — ]kil (®(00(k1),00(k2)) — ®(&o (K1), &o(K2)))

> ]&%(Uo(ﬁz) —&o(k2)) > 0.

By Lemma 2.11, we get & (9) < 01(9), ¥ € O©.

Next, we prove that &; (1), 01(9) are lower and upper solutions of (1.1), respec-
tively. Since & and o( are lower and upper solutions of (1.1), by (Hz), it follows
that

(DS + X D)6 (0) = B (9, £0(9)) + p(0) (£1(9) — & (D)) < U (9, &1(D)),
also &{(k1) =0 and

0 =k (&1(k1) — Eo(k1)) + ®(€o(k1), Eo(k2))
> ®(&1(k1), & (k2)) +ka(€1(k2) — Eo(ka2)).
Thus,
®(&1(k1), &1 (k2)) < 0.
Therefore, & () is a lower solution of (1.1). Also, we get that o1(¢) is an upper
solution of (1.1).

By induction, we demonstrate that £g(J),05(¢9), (8 > 1) are lower and upper
solutions of problem (1.1), respectively and the following relation holds

GI) SGW) < <EG) < <op(d) < < o1(9) S o(¥), VO,



Caputo sequential fractional differential equations 561

Step 2: The sequences {{3(¥)}, {op(?¥)} uniformly converge to their limit functions
£(9), 0*(0).

Note that {€s(1)} is monotone nondecreasing and is bounded from above by og(1}).
Also, since the sequence {og(?¥)} is monotone nonincreasing and is bounded from
below by &y(¥), thus the pointwise limits £* and o* exist. And, since {£g(9)}, {o5(¥)}
are sequences of continuous functions defined on [k1, k2], hence by Dini’s theorem [30],
the convergence is uniform. This is

lim £3(9) =&*(¥) and  lim og(¢) = o™ (V),
B—o0 B—o0
uniformly on ¢ € © and the limit functions £*, o* satisfy problem (1.1). Furthermore,
&* and o* satisfy the relation
fo<& < << <o <--<og<--<o1 <09

Step 3: £* and o* are extremal solutions of problem (1.1) in [£y, o).
Let w € [y, 09] be any solution of (1.1). We assume that the following relation holds
for some B € N:

£s(9) < w(V) <op(¥), Je€O. (3.5)
Let 0(9) = w(¥) — €a41(V). We have
(DL + A CDLL)0W) = ¥ (9, w(9)) — ¥ (9,6 (9))
—p(9)(§a+1(9) — &5(9))

> p(0)(@(9) — €a(9)) — p(9)(€p+1(9) — E5(19))

: (3.6)
= p(9)0(9).

(k1) = 0 and

(k1)
= ®(w(k1),@(k2)) — ©(Ep(k1), Epka)) + K1 (Ep11(k1) — Ep(ka))
> ki (w(k1) — €a(k1)) — ko (@(k2) — €a(k2)) + ki (Ea11 (k1) — Ea(k1))
= ki0(k1) — ka (w(k2) — Ep(k2)).
That is,

Furthermore, 6

1) = 2 ((02) — p(kz)) > 0.
By Lemma 2.11, we obtain §(9) > 0, ¢ € ©, which means
E:1(9) < (), ¥ € ©.
Using the same method, we can show that
w(V¥) < op1(V), ¥ € O.

Hence, we have
Ep11(0) < w(0) < 7541(9), D € O.
Therefore, (3.5) holds on © for all § € N. Taking the limit as 8§ — oo on (3.5), we
obtain
F<w<ot.
Consequently, £* and o* are the extremal solutions of (1.1) in [£*, 0*]. O
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Example 3.2. Consider the following boundary value problem:

{( DI+ L °DEL)EW0) =sin()(E~ D +e . 9e0:=[0,1],

K1
E0)y=1, ¢&(0)=o.
Note that, this problem is a particular case of BVP (1.1), where

<=%, )\:%7 5(9) =,
V(W,8) =sin(W)(E—1)+e ¥, B o0)=E6—1.

Obviously, ¥ € C([0,1] xR, R),® € C(RxR,R). On the other hand, taking () = 1
and oo(¥) = 1 4 99, it is not difficult to verify that &, o are lower and upper
solutions of (3.7), respectively, and & < op. So condition (H;) holds.

Moreover, for £ < £ < o < 0¢ we have

(3.7)

U(d,0) — (&) > sind(o —&). (3.8)
And if &y(k1) < uy < ug < og(k1), o(k2) < v1 < ve < og(ka), we have
(I)(UQ, Ug) — ‘I)(ul,vl) S (UQ - ul). (39)

In view of (3.8) and (3.9), we can choose p()) = sind),k; = 1 and ko = 0 in Theorem
3.1. At last, by a simple computation, we have

(0(k2) = 6(k1))¢
WHPH <L

Hence, all conditions of Theorem 3.1 are satisfied and consequently the problem (3.7)
has extremal solutions on [£g, og].
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time-varying nonlinear systems with applications
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Abstract. In this paper, we present a converse Lyapunov theorem for the new
notion of global generalized practical uniform h-stability of nonlinear systems
of differential equations. We derive some sufficient conditions which guarantee
the global generalized practical uniform h-stability of time-varying perturbed
systems. In addition, these results are used to study the practical h-stability of
models of infectious diseases and vaccination.
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1. Introduction

The most important stability concept used in the qualitative theory of differ-
ential equations is the uniform exponential stability. In some situations, particularly,
in the non-autonomous setting, the notion of uniform exponential stability is to re-
strictive and it is important to look for a more general behavior. In the last century,
Manual Pinto (see [21, 20]) introduced a new notion of stability called h-stability for
nonlinear differential equations on the Euclidean space R™, with the intention of ob-
taining results about stability for a weakly stable system (at least, weaker than those
given exponential asymptotic stability) under some perturbations. Some important
properties about h-stability for various differential systems and nonlinear differential
systems are given. In [4], the authors investigated the h-stability properties for non-
linear differential systems using the notion of ¢..-similarity and Lyapunov functions.
Goo and al. studied h-stability for the nonlinear Volterra integro-differential system
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(see [10]) and for the linear perturbed Volterra integro-differential systems (see [9]).
An interesting and fruitful technique that gained increasing significance and has given
decisive impetus for modern development of stability theory of differential equations
is Lyapunov’s method. The strength of this technique is that it is possible to ascertain
stability without solving the underlying differential equation. This method states that
if one can find an appropriate Lyapunov function, then the system has some stability
property (see [6, 18]). However, a system might be stable or asymptotically stable in
theory, nevertheless, it is actually unstable in practice because the stable domain or
the domain of the desired attractor is not large enough. Thus, from an engineering
point of view we need a notion of stability that more suitable in several situations
than Lyapunov stability. Such a concept is called practical stability (see [2, 5]). The
novelty of this paper is to present a new notion of stability called generalized prac-
tical uniform h-stability as an extension of the generalized exponential asymptotic
stability in [17] and practical uniform h-stability in [6, 7, 8]. In recent years, mathe-
matical models of infectious diseases have been studied by a numbers of authors, see
[11, 12, 13, 15, 19, 22] and many others. For instance, Ito in [12] considered a variety
of models of infectious diseases and vaccination through the language of iISS and ISS.
The method of Lyapunov functions is widely used to establish global stability results
for biological models (see [12, 13, 15]).

The remainder of this work is organized as follows. In Section 2, we recall a new
concept of stability and some tools used in the proofs. In Section 3, under growth
conditions on the perturbed term, we investigate the global practical uniform h-
stability of a nonlinear perturbed system using the Nonlinear Gronwall Inequality.
In addition, we propose sufficient conditions with the extended of a Lyapunov func-
tion to indicate the global generalized practical uniform h-stability of the nonlinear
system. The main result is provided in Section 4 in which the generalization of con-
verse Lyapunov theorem is established by requiring the existence of a continuously
non-differentiable Lyapunov function that satisfying certain properties. Moreover, a
practical approach is obtained of time-varying dynamical perturbed system using the
indirect Lyapunov’s method, the comparison principle and the Generalized Gronwall-
Bellman Inequality. However, Section 5 employs the notion of practical h-stability to
evaluate robustness of infectious diseases with respect to integrable perturbation of
the newborn/immigration rate and time-varying death rate. Finally, our conclusion
is proposed in Section 6.

2. Preliminaries

The notation used throughout this note is standard. Ry indicates the set of
non-negative real numbers, R™ denotes the n-dimensional Euclidean space and || - ||
stands for its Euclidean vector norm. Also, we denote by:

e [ J C R are two intervals that are not empty and not reduce to a singleton.
e BC(I,J) is the space of continuous bounded functions on I to J endowed with
the norm || f|le = sup|f(¢)|.
tel

e C(I,J) is the space of continuous functions on I to J.
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e C1(I,J) is the space of continuous differentiable functions on I to J.
We consider the nonlinear non-autonomous differential system:

T = f(t,l’), I(to) = 2o, t Z to Z 0, (21)
where t € Ry is the time, x € R" is the state and f € C(Ry x R™,R") is locally
Lipschitz in x, uniformly in .

Let z(t) = x(t,t0,x0) be denoted by the unique solution of (2.1) through (to,zo) €
R_;,_ x R™.

We assume that the Jacobian matrix f, = exists and continuous on Ry x R"”.

of
ox
We consider also the associated variational system:

Z(t) = fx(t,I(t,to,CCo))Z(t), Z(to) = 20, t Z to Z 0. (22)

Theorem 2.1. (See [1]) If f is differentiable in R™ fort € Ry and x(t,to, xo) is in R™
fort € Ry, then x(t,to, o) is differentiable with respect to xy and

0

876099(@ to, o)
is the fundamental matriz of solutions of the variational system (2.2), such that
R(to,to,z0) = I is the identity matriz which is independent of xy.

R<ta to, ZO) =

A precise definition of the global generalized practical uniform h-stability will
be given as follows.

Definition 2.2. Let h € BC(Ry,R% ).

e System (2.1) is called generalized practically uniformly h-stable if there exist
n > 0 and a function K € BC(R,R%), such that for any initial state 2, with
lzo|| < r and for all ¢ > 0, we have

lz(@®)] < n+ K(to)llzollA(H)A(to) ™, V= to. (2.3)

e System (2.1) is said to be globally generalized practically uniformly h-stable if
the previous definition is satisfied for any initial state xg € R™.
1
Here, h(t)™! = —-
€re, ( ) h(t)

Remark 2.3. Definition 2.2 generalizes the notions of h-stability (see [20]). More pre-
cisely, when n = 0 we obtained the definition of global generalized uniform h-stability.
Moreover, for n > 0 and for some special cases of h, the generalized practical uniform
h-stability coincides with known practical types of stability:

- If K(t) = ¢ > 0, we say that the system (2.1) is globally practically uniformly
h-stable (see [6]).

- The practical uniform exponential stability is a particular case of generalized
practical h-stability by taking K(t) = ¢ > 0 and h(t) = e~ with 8 > 0 (see
[2]).

- If () = A+ with v > 0, we say that the system (2.1) is generalized

practically uniformly polynomially stable (see [6]).
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We are now in position to present the following lemmas which are important
tools in the subsequent discussion.

Lemma 2.4. (See [16]) Assume that z(¢,to, zo) and z(t,t0,yo) be any two solutions of
system (2.1) through (to,zo) € Ry X R™ and (to,yo) € Ry x R™, respectively, existing
for t > to, such that xo and yo belong to a convexr subset D of R™. Then,

1

x(t, to, z0) —x(t, o, yo) = / R(t,to, zo+s(yo—0))ds(yo—0), t>t >0, (2.4)
0

where R(t,tg, xo) is the fundamental matriz solution of system (2.2).

Lemma 2.5. The variational system (2.2) is globally generalized uniformly h-stable if

and only if there exist functions K € BC(Ry,RY) and h € BC(R4,R?), such that for
all xg € R™ and all tg € R4, we have

| R(t, to, z0)|| < K (to)h(t)h(te) ™", Yt > 1.

Definition 2.6. (Lyapunov Functions)
We define the upper-right hand derivative Lyapunov functions of (2.1) as follows:

1
Dt Vi) (t, @) = lim sup — (V(t +T,2+Tf(tx) - V(L z)),
T—0+ T

for (¢t,x) € Ry x R™ and for the solution z(t) = z(¢, o, zo) of (2.1),

DV (¢, 2(t)) = limsup % (V(t+ ool +7) = V(t,2).

T—0t+

Lemma 2.7. Assume that the continuous function V : Ry x R™ — R is Lipschitz in x
for a function K € BC(R4,RY), that is,

V(t,o) - V(Ly| S KBl -y, V120, YayeR,

Then,
D™ Vig1)(t,z) = DYV (t, z(t)).

Proof. We have,
V(t+T,a(t+T) ~V(t,e) = V(t+T,z+Tf(ta)+o(T)) - V(t,z)
= (V@+Ta+Tf(t2) +o(T)) -
V(t+ T, +Tf(t, z))
+ (V(t YT,z 4+ Tf(t ) - V(L x)).

Since V/(t, ) is Lipschitz in z for a continuous function K(¢) > 0 for all t € R, one
easily sees that

Vt+T, 2+ Tf(t,z)+o(T)) = V(it+T,x+Tf(t,z)) =o(T).
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Therefore, by Definition 2.6 we immediately deduce that

DTV (t,z(t)) = limsup%(V(t—l-T,x(t-i—T))—V(t,x))

T—0+

= limsup%(V(t—l—T,x—i—Tf(t,m)) - V(t,x))

T—0+

= D+V(2‘1)(t,x).

O
Remark 2.8. If V(t,2) € C}(R. x R",R"), then
. ov ov
D+‘/(2.1)(tax) = D+V(t,.%‘<t)) = WQ.l)(t?x) = E(t’x) + %(t,l')f(t, LIJ)
We use also the following lemmas to prove our results.
Lemma 2.9. (Nonlinear Gronwall Inequality)
Let i1 : Ry — R be a continuous function that satisfies the integral inequality
¢
u(t) < d+/ b(s)u*(s)ds, d >0, 0<ax<l, t > to,
to
where b is a non-negative continuous function on Ry. Then, we have
t =
u(t) < (dl"‘ + (1 - a)/ b(s)ds> : Yt > to.
to
Proof. Let,
t
w(t)=d +/ b(s)w®(s)ds, 0<a<l, t >t
to
Then,
w(t) =b(t)w(t)*, @) =d, Vi=to
It is follows that,
t
w! T (tg) = d T+ (1 — a)/ b(s)ds
to
Therefore,
t I—a
=(t) < (dl—a +(1-a) / b(s)ds)
to
O

Lemma 2.10. (Generalized Gronwall-Bellman Inequality) (See [23])
Let p, ¢ : Ry — R be continuous functions and p: Ry — Ry is a function, such that

fi(t) < p(t)u(t) + ¢(t), Vit =to.
Then, for all tg > 0, we have

w(t) < plto) exp (/t p(T)dT) + /t exp (/t p(T)dT)go(s)ds, Yt > to.

to t() s
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3. Sufficient conditions for practical h-stability results

We start this section by studying the global practical uniform h-stability of a
perturbed system under sufficient conditions on the perturbed term using the Nonlin-
ear Gronwall Inequality. We need Alekseev formula to compare between the solutions
of system (2.1) and the solutions of the following perturbed nonlinear system:

y=ft,y)+pty), y(to) =vo,  t>19 >0, (3.1)

where p € C(Ry x R™,R"™). Let y(t) = y(t,to,yo) represent the solution of the per-
turbed system passing through the point (¢g,y0) € Ry x R™.

The next lemma is a generalization to nonlinear system of the variation of constants
formula on account of Alekseev (see [3]).

Lemma 3.1. If yg € R™, then for all t > to, x(t,to,yo) € R™ and y(t,to,yo) € R™, we
have

y(t to, yo) — 2(t, o, yo) = / R(t, 5,y(s))p(s. y(5. fo, y0))ds.

to

Let consider the following theorem.

Theorem 3.2. We consider the perturbed system (3.1) with the perturbation p €
C(Ry x R™ R™) is locally Lipschitz in x. Let the origin be globally uniformly h-stable
of system (2.1) and z = 0 of system (2.2) is globally uniformly h-stable. Assume that
p(t, x) satisfies the following condition:

Ipt )l <9@lyll* +v(t), 0<a<l,  VyeR", V>0, (32)

where 9, v are non-negative continuous functions on Ry and there exist positive
constants My and My, such that

/tﬂ(s)h(s)_lds <M, /t W(s)h(s)"lds < My,  ¥i>0.  (3.3)
0 0

Then, the system (3.1) is globally practically uniformly h-stable.

Proof. Let y(t) = y(¢,t0,y0) and z(t) = x(t, to, yo) be solutions of systems (3.1) and
(2.1), respectively, then by Lemma 3.1, we have

y(t) = a(t) + / R(t, 5,y(s))p(t, y(s))ds.

Thus, from the global uniform h-stability of system (2.1), there exists ¢ > 0, such
that

LIl = cllyollh(t)hlto)~ + chit) / 9(s)h(s) " ly(s)]| ds + cht) / v()h(s) " ds.

to

Hence,

B ly®Il < (clgollnlto) " + ey ) +c / 9(s)h()7 (h(s) " ly(s) )" ds.
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Let, p(t) = h(t)~[|y(t)|, then
t
p(t) < (cp(to) + cMg) +c [ 9(s)h(s)* Lp*(s)ds.
to
Applying the Nonlinear Gronwall Inequality and the fact that
(A +A2)" < 27T AT+ ),

for all Ay, Ao >0 and r > 1, we get

1
11—«

p(t) < 27 (eplty) + eMa) + 277 (eMi(1 - a)l|Af% )

with ||h]|sc = sup{h(t)}. This yields, for all yo € R™ and all ¢ > ¢y the solution of
>0

system (3.1) satisfies:
Iy <0+ cillyolln(t)h(to) ",

1

with ¢; = 27255 ¢ and 7 = 2725 M| h|oo + 2757 (ch(l - oz)||h||oo)

Consequently, system (3.1) is globally practically uniformly h-stable. This completes
the proof. O

The stability properties of the solutions of nonlinear differential equations can
be studied using the Lyapunov functions and the theory of differential and integral
inequalities. This interesting and useful technique is called Lyapunov’s second method.
The following theorem proves the global generalized practical uniform h-stability of
solutions of system (2.1) by requiring the existence of a continuously non-differentiable
Lyapunov function that satisfying sufficient conditions.

Theorem 3.3. Suppose that h is a positive bounded continuously differentiable function
on Ry. Furthermore, assume that there exist a > 0, b > 1, o > 0, a function K €
BC(R4,RY) and a continuously non-differentiable Lyapunov function V (t,x) defined
on Ry X R™, such that the following conditions are hold.

1. V(t,x) is Lipschitzian in x for a function K € BC(Ry,R%),

2. al|lz||® < V(t,x) < K(t)||=|°, (t,z) € Ry x R™,

3. DV (t,x) < B (E)h(t) 1V (¢, x) — o/ (t)h(t) ", (t,r) € Ry x R™.
Then, the system (2.1) is globally generalized practically uniformly R -stable.
Proof. One has,

D Viaa)(t @) < W (AE) 7V (t2) — oh ()R(t) "
We apply the comparison principle (see [14]), where
a(t) = K (OhE) " ult) — oh/ (W)Y, ulty) =ue,  t>te >0, (3.4)
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with V(to, 7o) < ug < K(t)||7o]|°. Then, by using the Generalized Gronwall-Bellman
Inequality, the maximal solution of the scalar equation (3.4) is as follows:

u(t)

IN

woh(t)h(to) ! — g/tt exp (/t h’(r)h(r)_ldT) W (s)h(s)~Lds

= uoh(t)h(to) ™" — oh(t) / W (s)(h(s)~)2ds

to

< o+ K(to)[lzo]"h(t)h(to)

Hence, for all g € R™ and all ¢t > ¢y, we have

le(t)l] < (g) - (KSO)> lzo|A(t) b A(to)F

Consequently, the system (2.1) is globally generalized practically uniformly ht-stable.
O

4. Converse theorem

The purpose of this section is to represent a converse Lyapunov result for nonlin-
ear time-varying systems that are globally generalized practically uniformly h-stable.

Theorem 4.1. Assume that the system (2.1) is globally generalized practically uni-
formly h-stable and the solution z = 0 of system (2.2) is globally generalized uniformly
h-stable. Suppose further that h € Cl(]RJr,]Ri) is a decreasing function. Then, there
exist K € BC(R4,RY), a positive constant n and a continuously non-differentiable
Lyapunov function V (t,x), such that the following properties are hold.

1. V(t,x) is Lipschitzian in x for a function K € BC(Ry,R%),
2. ||lz|| < V(t,z) < K(t)||z] +n, (t,z) € Ry x R™,
3. DV () < KOOV ) — (O, (Lx) €Ry x RY.

Proof. Since system (2.1) is globally generalized practically uniformly h-stable, then
there exist 7 > 0, functions K € BC(R4,R%) and h € BC(R4,R% ), such that for all
t, 7 € Ry and all z € R", we have

lo(t + 7.t 2)|| < 0+ K@)llzl|h(t + 7)h(t)"

We define the Lyapunov function V' : Ry x R — R as

V(t,2) = sup (h(t+ 7)) (la(t + 7t 2l = m)) +n,

7>0
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where z(t 4+ 7,t,x) is the solution of system (2.1) through (¢,z) € Ry x R™.
To prove the Lipschitzian of V (¢, ), let (¢,z), (t,y) € Ry x R™, then one has

Vitw) = V()| = [su (o7t —n)h(+7)7 h0)

— sup (Jla(t + 7 t.y)| = )it + 1) ()|
>0

< supllx(t+7,t,2) —a(t + T,t7y)Hh(t +7) 7 h(t).
>0

Since for each z and y in a convex subset D C R™, thus by Lemma 2.4, we obtain the
following inequalities

V() = V)| < eyl RO sup oG+ 7
< K@®ht+7)""h®h@) " ht+ 7)|lz — y|

= K@z -yl

where K € BC(Ry,R%) and D is a convex subset of R” containing = and y. Then,
the first inequality holds.
We show next the continuity of V(¢,z). For that, let T > 0, then

V@+ﬂ@fva@ﬂ g’V@+ﬂ@7V@+ﬂ@‘
+ W@+ﬂ@—Vﬁ+ﬂﬂﬁﬂﬁﬁ+ﬂt@M
+ ‘V(t—&-T,x(t+T,x(t+T,t,x))) —V(tmc)’.

Since V (¢, z) is Lipschitzian in  and z(t + T, ¢, x) is continuous in 7', the first two
terms on the right-hand side of the proceeding inequality are small when ||z — Z|| and
T are small.

Let us consider the third term. We have,

‘V(t +Ta(t+T,t,7)) — V(t,x)‘ _

sup (||o(t + 7+ Tt + T,a(t + 7,1, 2))|
>0

—n)h(t +7+T) h(t+1T)

- igou@+numn—@hu+ﬂ—%@ﬁ

sup ([la(t + 7.8, 2)]| = n)h(t + )"
T>T

h(t+T)— 31;% (||$(t +7,t,2)| — 77>
h@+7yﬂmwy
Put,

o(T) = sup (|lz(t + 7. t,2)]| = n)h(t +7) "Bt + T).
T>T
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We notice that, the function «(7T) is non-decreasing and since (||a:(t + 7tz —

n)h(t + 7)7th(t) is a bounded continuous function for all 7 > 0, then a(T) — «(0)
as T'— 0. Hence,

V(t+Toa(t+ T,t,2) = V()| = |a(T) - a(0)]

implies that the third term tends to zero as T'— 0. Consequently, the continuity of
V(t,z) is satisfied. On the other hand, we have

V(tx) = sup (n(t + ) (@) (et + 71,7l ) +1 > (e, t.2)]| = m) +0 = la].
In addition,

V(t,2) < ((t+ )7 h() (K@) allh(t + )b +1—n)) +0 = K@)ll] + 1

Hence, the second property of the theorem is satisfied.
The last property can be proved using the uniqueness of solutions and the definition
of generalized practical h-stability.

1
DYV(t,z(t)) = limsup — [V(t FT,2(t +T,t,2)) — V(L x)}
T—0t+ T

1
= limsup — {sup (h(t +7+T) h(t+1T)
T—0+ >0

(It + 7+ Tyt + T,alt + T, t,2))]| - 1))

= sup (h(t+ 7O -+ 2] )

>0
1
= limsup — [ sup (h(t + 'r)*lh(t + T)(||:E(t + 7t x| — n))
T0+ >T

= sup (b +7) O (et + 70,20 =)

< limsup % Kh(t +T)h(t)™ — 1) sup (h(t +7) 7 h(t)

To0+ >0
(llz(t +7,t.2) =n))
+ (At + TR = 1) = (At + TR~ 1)]
< KOOV (t,z) —nh' ()h(t) L
Since, for small T' > 0

V(it+T,x+Tf(t,x)—V(t,e) < |V(t+T,z+Tf(tz))
V(t+T,2(t+T,t )]

+ |V{t+ T2t +T,t,x) = V(t,z)|

< K@)z +Tf(t x)—(t Ttww
+ ’V(t—&—Txt—i—Tt,sc)
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therefore
D¥Viay(t, ) < W (&) TV (t,2) — nh' ($)h(t) "
This ends the proof. 0
Next, we use Lyapunov’s indirect method and the Generalized Gronwall-Bellman

Inequality to show the global generalized practical uniform h-stability of perturbed
systems.

Theorem 4.2. Consider the perturbed system:
= f(t,x) + p(t, ), x(to) = xo, t >ty >0, (4.1)
where p € C(Ry xR™ R™) is locally Lipschitz in x and satisfies the following condition:
Ip(t,2)| < V@l +v(t), ¥zeR", V=0, (4.2)

where ¥ and v are non-negative continuous and integrable functions on Ry. Let the
origin be globally generalized practically uniformly h-stable of system (2.1) with h €
C'(R4,R%) is a decreasing function and the solution z = 0 of system (2.2) is globally
generalized uniformly h-stable. Then, the perturbed system (4.1) is globally generalized
practically uniformly h-stable.

Proof. From Theorem 4.1, there exists a Lyapunov function V (¢, z) satisfies the prop-
erties in that theorem. Then, we have

DtV (t,z) < DTV (tz)+ K(t)|p(t, )|
W (Q)h(E) IV (8, x) — b/ (©)h() ™ + K()9(t) ]| + K () (t)
(h’(t)h(t)’l + K(t)ﬂ(t))V(t, )+ K()u(t) — nh/ (t)h(t) .

IN

By applying the comparison principle, where
a(t) = (KOO ™ + KOO )u(t) + KOv(t) = nh (Oh1) ™", ulte) = o, (4.3)

for t >ty > 0, such that V(tg,zo) < up < K(to)||zo|| + n and using the Generalized
Gronwall-Bellman Inequality, the maximal solution of (4.3) is given by:

u(t) K(s)ﬁ(s)ds) +h(t) /t h(s)~!

t

IN

’U,oh(t)h(to)71 exp (

exo ([ K@0)r ) (K(s)wte) = ()0s) s
K (to)el ™10 20 [ h(£)h(to) ™ + nel =M n()h(to) = 4 eIl Mo

(1Ko My, +n) — nel =0 n(t)n(t) !
= el Bl (| Koo My, + ) + K (t0) el =22 | [ A(t)R(to) ~*,

IA

o0 o)
where ||K||oo = sup {K(t)}, My :/ J(t)dt and M, :/ v(t)dt.
teERL 0 0
Therefore, for all zyp € R™ and all ¢ > ¢y, the solution z(t) of system (4.1) satisfies
= (01 < m + Ki(to)l|zol| a(t)h(to) ™",
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with K (to) = K (to)elXll=Mv and n; = el KMo (|| K| M, +n). Consequently, the
system (4.1) is globally generalized practically uniformly h-stable. O

Proposition 4.3. Consider the perturbed system (4.1). If the nonlinear system (2.1) is
globally practically uniformly h-stable with h € Cl(RJr,Ri) is a decreasing function,
the solution z = 0 of system (2.2) is globally uniformly h-stable and p(t, x) satisfies the
condition (4.2) where ¥ and v are non-negative continuous and integrable functions
on Ry. Then, the system (4.1) is globally practically uniformly h-stable.

A particular case of Theorem 4.2 is given in the following corollary.

Corollary 4.4. Consider the perturbed system (4.1). Assume that the system (2.1) is
globally generalized practically uniformly h-stable with h € CI(R+,R*+) s a decreasing
function, the solution z = 0 of system (2.2) is globally generalized h-stable. Suppose
that the perturbed term p(t,x) satisfies the condition:

Ip(t,2)| <~(t), Vt=0, (4.4)

where v is a non-negative continuous and integrable function on Ry. Hence, the system
(4.1) is globally generalized practically uniformly h-stable.

5. Applications

In this section, the systematic method developed and applied to various diseases
models to illustrate several aspects of these methods.

5.1. SIR model

We consider the solution z(t) = (S(t), (), R(t))T € R% of the ordinary differ-
ential equation:

S =B(t)—ut)S —BIS,  t>ty>0,

I=pBIS—vI— put)l, (5.1)

R =vI — u(t)R,

defined for any z(tg) = (S(to),I(to), R(to))" € R3, any continuous function s :
R4 — Ry and any continuous and integrable function B : Ry — R,y. Here, the
variable S(t) describes the number of susceptible population and I(t) is the number
of infected individuals, while R(¢) is of individuals recovered with immunity. B(t) is
the newborn/ immigration rate. u(t) is the death rate. The positive number 8 and v
are parameters describing the contact rate and the recovery rate, respectively.

Select the appropriate state variable as ;1 = S, o9 = I and z3 = R. Thus, the
equations describing a SIR Model can be written as

&1 = B(t) — p(t)z1 — Braxy,
&g = PBroxy — vEe — u(t)2, (5.2)
3 = vae — p(t)xs.
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The state model (5.1) is equivalent to system (4.1), where z = (21,22, 23)” € R and

—p(t)z1 — Broxy
ft,z) = | Brezi —vas — p(t)r2
vao — pu(t)rs

and p(t,z) = (B(t),0,0)”. We consider the following Lyaunov function
V(t,x) = z1(t) + z2(t) + z3(2).
The derivative of V in t along the solution of the system & = f(¢,x) leads to
DYV(t,z) = i +d9+3
= —ut)V(t ).
Then, the nominal system & = f(¢,z) is uniformly h-stable with K(¢) =1 and

) —exp (- [ t (s )

On the other hand, the perturbed term p(t, z) satisfies the condition (4.4) with v(¢) =
B(t), which is non-negative, continuous and integrable function on Ry. Thus, all
assumptions of Corollary 4.4 are satisfied. We conclude that the SIR Model (5.1) is
practically uniformly h-stable.

From Figure 1, we can see that the SIR Model (5.1) is practically uniformly h-stable

with h(t) = o7 In this case, for integrable newborn/immigration rate B(t) the

convergence of I(t), S(t) and R(t) to a neighborhood of the origin are guaranteed
where the initial values S(0) = 600, 7(0) = 100 and R(0) = 60. The parameters of
SIR Model (5.1) are 8 = 0.0002 and v = 0.020.

FIGURE 1. Populations of the SIR model with B(t) = H% and
nt) = 7

Remark 5.1. If we suppose that u(t) = f is constant and B(t) is a measurable and
locally essentially bounded, then by using Theorem 3.3 the SIR Model (5.1) is prac-
tically uniformly h-stable with h(t) = exp(—/t).
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5.2. SEIS model
Let z(t) = (S(t), E(t),1(t))T € R for

S =B(t)—ut)S —BIS+vI, t>ty>0,

E =BIS —¢E — u(t)E, (5.3)

I =cE—vl—pt)l,

with z(to) = (S(to), E(to), I(to))" € R, any continuous function p: Ry — Ry and
any continuous and integrable function B : Ry — R.. The variable E individuals
move to the class I at the rate e. Model (5.3) is refereed to as the SEIS model [15]
when p(t) is constant. The SEIS model is known to be useful for describing diseases
which have non-negligible incubation periods and also consider infections which do
not give long lasting immunity and recovered individuals become susceptible again.
Select the appropriate state variable as 1 = S, 9 = E and z3 = I. Thus, the
equations describing a SEIS model can be written as:

1 = B(t) — pu(t)x; — Paszzy + vas,
5.62 = [‘31331‘1 — EX9 — ,U,(t)l'g, (54)
I3 = exe — vay — u(t)zs.

The state model (5.3) is equivalent to system (4.1), where x = (21, 22, 23)7 € R3,
—u(t)ry — Brsw + v

ft,z) = | Brszi —exs — p(t)z:
exg — vrs — p(t)xs

and p(t,z) = (B(t),0,0)T. Let
V(t,x) = z1(t) + z2(t) + x3(t).
The derivative of V in t along the solution of the nominal system @ = f(t, z) leads to
DYV(t,z) = iy +d9+3
= —pV(t ).
Then, the nominal system = = f(¢t,2) is uniformly h-stable with K(¢t) = 1 and
h(t) = exp ( /075 u(s)ds) . On the other hand, the perturbed term p(t,z) satisfies

the condition (4.4) with v(¢) = B(t) which is non-negative, continuous and integrable
function on R,.. We deduce that all hypothesis of Corollary 4.4 are satisfied. Therefore,
the SEIS model (5.3) is practically uniformly h-stable.

From Figure 2, we can see that the SEIS model (5.3) is practically uniformly h-stable
with h(t) = exp(—t?). The parameters of SEIS model are ¢ = 0.15, 3 = 0.002 and

v = 0.032 with the initial state is (5(0), E(0), 1(0)) — (100, 60, 200).
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FIGURE 2. Populations of the SEIS model with B(t) = and

1
1+¢2
pu(t) = t.

5.3. SEIR model
Let z(t) = (S(t), E(t), I(t), R(t)T € RY for
S =B(t)—ut)S —BIS, t>ty>0,

E =pIS —¢E — u(t)E,
(5.5)
I=cE—vl—pu@)l,

R=vI—pu(t)R,
which called the SEIR model. The analysis of SEIR model is almost the same as the
SIR Model.

Select the appropriate state variable as 1 = S, x5 = E, 3 =1 and z4 = R.
Thus, the equations describing a SEIR Model can be written as:

&y = B(t) — p(t)ry — Basw,
j?Q = B$3$1 — EXx2 — ,u(t)l‘g,
I3 = exe — vy — u(t)xs,

T4 =vxs — p(t)z,.

(5.6)

The state model (5.5) is equivalent to system (4.1), where z = (21, 2, 23, 24)" € R%
and

—u(t)xr — Pasz
Brszy — exa — p(t)zo
exg — vy — u(t)xs
vy — u(t)xy

and p(t,x) = (B(t),0,0,0)T. Let

V(t,x) = z1(t) + x2(t) + 23(¢) + 24(¢).
The derivative of V in t along the solution of the system & = f(¢,x) leads to
DTV(t,x) = & +do+d5+dy
—u(@)V(t, ).
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Then, the nominal system & = f(¢,2) is uniformly h-stable with K(¢t) = 1 and
t

h(t) = exp (—/ w(s)ds | . On the other hand, the perturbed term p(t,x) satisfies
0

the condition (4.4) with v(¢) = B(t) which is non-negative, continuous and integrable

function on R, . Thus, all assumptions of Corollary 4.4 are satisfied. We conclude that

the SEIR Model (5.5) is practically uniformly h-stable.

5.4. Vaccination models

One way of eradicating infections diseases is to vaccinate newborns and entering
individuals. Let P € (0,1) the vaccination fraction. Considering a vaccine giving
lifelong immunity [11], the SIR model can be modified as

S =B(t)(1—-P)—put)S—BIS, t>ty>0,

I=pIS—vI—put)l,

R=vI—pu(t)R,

where A is the number of vaccinated individuals.
Select the appropriate state variable as 1 = S, and zo = I, xz3 = R and z4 = A.
Thus, the equations describing a SIR Model can be written as:
i‘l = B(t)(l — P) — ‘LL(t)l’l — Bl'gl’l,
Zo = Broxy — vay — u(t)ze,
. 5.8
I3 = vze — p(t)zs. (5.8)
3'34 = B(t)P — u(t)x4.
The state model (5.8) is equivalent to system (4.1), where z = (21, 2, 23, 24)7 € RY
and
B(t)(1 - P) — p(t)xy — Bz
Broxy — vae — pu(t)ze
t,x) =
f(t,z) vy — p(t)xs
B(t)P — p(t)zs
and p(t,z) = (B(t),0,0,0)T. Let
V(t, l‘) = J?l(t) + l‘z(t) + xg(t) + J?4(t).
The derivative of V in t along the solution of the system & = f(¢, ) leads to
DYV (t,x) = i1+ 39+ @3+ 34(t)
= —u)V(t,z).

Then, the nominal system & = f(¢, ) is uniformly h-stable with K (¢) = 1 and h(t) =
t

exp (—/ u(s)ds) . Moreover, the perturbed term p(t, x) satisfies the condition (4.4)

0
with v(¢t) = B(t) which is non-negative, continuous and integrable function on R..
Thus, all assumptions of Corollary 4.4 are satisfied. We conclude that the SIR Model
(5.8) is practically uniformly h-stable.
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Figure 3 is the simulation result of the SIR Model (5.8) with the initial values S(0) =
600, 1(0) = 150, R(0) = 70 and A(0) = 50. The parameters of SIR Model are

B =0.0002, v = 0.035 and P = 0.5.

From the simulation, we see that the states trajectories converge eventually to a small

neighborhood of the origin.

o - e
0 10 20 30 4 5 6 70 8 9 100
Time (s)

FIGURE 3. Populations of Vaccination model with B(t) = exp(—t)
and p = 0.0015.

Another way to model the newborn vaccination within the SIR model is
S =B(t)(1—-P)—put)S—BIS, t>ty>0,
I=pIS—vI—put)l,

R=uvI—pu(t)R+ B(t)P.

(5.9)

In the same way as of the model (5.9), we have the newborn vaccination model is

t
practically uniformly h-stable with h(t) = exp (— / M(s)ds) .
0

If non-newborns/non-immigrants are vaccinated [19, 22] with a continuous function

w: Ry — Ry, a way to modifier the SIR model is
S = B(t) — pS — u(t)S — BIS,  t >ty >0,
I =BIS—vI+ ),

R=vI—pu(t)R,

(5.10)

where p € R, is the vaccination rate. The analysis is the same as of the model (5.9),

the model (5.10) also is practically uniformly h-stable with

h(t) = exp <_ /Otu(s)ds> .
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6. Conclusion

Non-differentiable Lyapunov-like function is proposed for obtaining the global
generalized practical uniform h-stability of the nonlinear system. Sufficient conditions
are given to study the practical approach of nonlinear time-varying perturbed systems
using Lyapunov’s indirect method, the comparison principle and some generalizations
of Gronwall’s inequality. This results can be viewed as an extension of [4] and [17]. The
models considered in this paper are practically uniformly h-stable. This conclusion is
valid for non-autonomous systems.
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g-Deformed and \-parametrized A-generalized
logistic function induced Banach space valued
multivariate multi layer neural network
approximations

George A. Anastassiou

Abstract. Here we research the multivariate quantitative approximation of Ba-
nach space valued continuous multivariate functions on a box or R, N € N, by
the multivariate normalized, quasi-interpolation, Kantorovich type and quadra-
ture type neural network operators. We investigate also the case of approxima-
tion by iterated multilayer neural network operators of the last four types. These
approximations are achieved by establishing multidimensional Jackson type in-
equalities involving the multivariate modulus of continuity of the engaged func-
tion or its partial derivatives. Our multivariate operators are defined by using a
multidimensional density function induced by a g-deformed and A\-parametrized
A-generalized logistic function, which is a sigmoid function. The approximations
are pointwise and uniform. The related feed-forward neural network are with one
or multi hidden layers.
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1. Introduction

The author in [2] and [3], see chapters 2-5, was the first to establish neural net-
work approximations to continuous functions with rates by very specifically defined
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neural network operators of Cardaliaguet-Euvrard and ” Squashing” types, by employ-
ing the modulus of continuity of the engaged function or its high order derivative, and
producing very tight Jackson type inequalities. He treats there both the univariate
and multivariate cases. The defining these operators ”bell-shaped” and ”squashing”
functions are assumed to be of compact support. Also in [3] he gives the Nth order
asymptotic expansion for the error of weak approximation of these two operators to a
special natural class of smooth functions, see chapters 4-5 there. The author started
with [1].

Motivations for this work are the article [14] of Z. Chen and F. Cao, also by
(4)-[13], [13], [16].

Here we perform a ¢-deformed and M-parametrized, ¢, A > 0, A > 1, A-
generalized logistic sigmoid function based neural network approximations to con-
tinuous functions over boxes or over the whole RY, N € N and also iterated, multi
layer approximations. All convergences here are with rates expressed via the multi-
variate modulus of continuity of the involved function or its partial derivatives and
given by very tight multidimensional Jackson type inequalities.

We come up with the "right” precisely defined multivariate normalized, quasi-
interpolation neural network operators related to boxes or RY, as well as Kantorovich
type and quadrature type related operators on RY. Our boxes are not necessarily
symmetric to the origin. In preparation to prove our results we establish important
properties of the basic multivariate density function induced by the g-deformed and
A-parametrized A-generalized logistic sigmoid function.

Feed-forward neural networks (FNNs) with one hidden layer, the only type of
networks we deal with in this article, are mathematically expressed as

Nn(ac):cha(<aj-att)—&—bj)7 zeR®, seN,
=0

where for 0 < j < n, b; € R are the thresholds, a; € R® are the connection weights,
¢; € R are the coefficients, {(a; - x) is the inner product of a; and z, and o is the acti-
vation function of the network. In many fundamental network models, the activation
function is a kind of logistic sigmoid function. About neural networks read [17] - [19].

2. Preliminaries

We consider the g-deformed and A\-parametrized function

1
:m, x € R, where g, A >0, A > 1. (2.1)
This is an A-generalized logistic type function.

We easily observe that

Pg (2)

P (+00) =1, g (—00) = 0. (2.2)
Furthermore we have
1 14 AN —1
Lrepa o) =1- 1+ 1A%~ 11l



g-Deformed and A-parametrized A-generalized logistic function

1 gz
A 1 1

= = x’
R T ltgAN = ¢an (@)

proving
Por (@) =1 =915 (=)

We also have that .

Pq,A (0) = m

Consider the activation function

1
Gy (x) ::5(@q7>\(x+1)—<pq’,\(m—l)), z €R.
Then 1
A (m2) =5 (pgn (o +1) = g (-2 = 1))
1
5(1 pra(@—1)=1+p1, (x—I—l))
1
=5 (pral@+D) —p1a @ = 1) =G1, ().
That is
Gq,k(*;’r):G%)\(l’), vVaelR
We have

o (@) = ((1 + qu,\z)ﬂ)/

= 1(14gA) 2 gAY A (2)) = gA(In A) (1 4+ gA™7) A~ >

So that ¢4, is a strictly increasing function over R.
Hence it holds
gh(InA)
(14 qA- M) Are
B gh(InA) B gh(InA)
- (1 4 q2A—2/\x T QqA—Aac) Are T (A)xac + qQA—A:c T Qq)'

90(1)\( )

That is )
P (@) = gA (In A) (A + g2 A + 2¢)
Therefore it holds

589

(2.6)

(2.7)

0. (2.8)

(2.10)

ol (1) = gA(InA) (—1) (AN + 2 A + 2q)’2 ((InA) AMX + ¢ (In A) A= (=)

— q)\2 (IHA)2 (A)\m +q2A—)\m + 2q)_2 (q2A—)\z _ A)\x) .
That is

O (1) = g2 (In A)? (AN 4+ AN 42¢) 7 (A — A7) € C(R).

We have

PATT AN S 0, 0ff PATN > AN ff g7 > AP iff g > AN

iff logqq > Az, iff z <

log 4 q
A=

So, ¢yl (z) >0, for x < 19849 and there gy is concave up.

(2.11)

(2.12)
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1 .
When z > 2842 we have ¢y \ (z) <0 and ¢, is concave down.

Of course |
0g4 4
Solq/)\ ( )\A ) = 0

S0, ©g.x is a sigmoid function, see [12].
We have that

Gl () = 5 (o (2 1) =y (2~ 1)),

We got that ] , is strictly increasing for z < lOgA 1 Letz < logA % 1, then

lgAq
N

Hence ¢}  (z +1) > ¢, y (¥ —1). Thus G , > 0, i.e. Gg y is strictly increasing over
(—OO, IOg)\Aq _ 1)

Let now = > log)\Aqul,thenerl >zr—1> logAq ;and @)\ (z+1) < ¢\ (z—1), by

r—1l<z+1<

<,0;,A being strictly decreasing over (logA u —|—oo) Hence G’ 2 <0, and Gy, is strictly
decreasing over (k)gTAq, +oo> .

LetnowlogTAq—lgxglongq—i—l.Wehavethat

1
ANOEE I CANCESIBREANEREY)

- q/\2 (lnA)2 (qQA—/\(m-l-l) _ A)\(z-‘rl)) (QQA—A(;E—I) _ A)\(z—l))
= 2 (AA(J:-‘,—I) + @2 A-Ma+1) 4 Qq)Q (AA(J;—1) + 2 A AM==1) 4 2q)2
(2.13)
_ qAZ (1HA)2 (q2 _ AQ)\(:E-‘,-I))

2 (A)\(.’L'-‘rl) + A=) 4 2q)2 AM=+1)

- (qz _ AQ/\(gc—l))

(A)\(.r—l) + qQA—A(m—l) + 2q)2 AXz—1)

_ q>\2 (1nA)2 (q_AA(erl)) (q+AA(z+1))
= 2 (A)\(x+1) + 2A-Na+1) 4 2q)2 ANaz+1)

- (in)\(zfl)) (quAA(zq))
(ANE=1) 4 2 A=A@-1) 4 Qq)Q AMz—1)

By logTAq <z+lelogrg<i(z+1)eq< AN o g AN+ <,
By o < a9 11 o3 1 <10 o \(z-1) <logyq & ACD <go

q-— A)\(at—l) > 0.

Clearly, when logA 1 _1<z< logA 4 41 by the above we get that G , (z) <0,
that is G , is concave down there.

Clearly G, is strictly concave down over (log%q -1, log;‘ 14+ 1) )
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Overall Gy, is a bell-shaped function over R.
Of course it holds G7 | (logA q) <0.
We have that

log 4 q 1 log 4 q log 4 q
G;’A( v ) T2 (T T e (T

A(ln A) { 1 B 1 }

o 2 ’\(logAAq+1)+q2‘4_*(logﬁ4q+1)+2q AA(logAAq_1)+q2A_A(logAAq_l)+2q
(2.14)

g\ (In A) PO (50 (“’%%1) (5 )

2 <A>\(10g{«, q+1)+q2A )\ gAqJrl +2q> B logAq + o4 A(lUgfq—1)+2q>

(2.15)
_¢\(In4) [ A+ Pq AN — gAY — P A ]
2 (gA* + ¢?q P A + 2q) (¢A* + ¢?q 1A= + 2q)

_gA(InA) gA=> 4+ gA> — gAN — gA™? —0 (2.16)

o 2 (qAN + qA=> +2q) (¢A* + qA=> +2¢) | ’

So 1849 g the only critical number of Gy over R. Therefore G (bgTAq> is the

maximum of G .
We calculate it:
We have that

log 4 q 1 log 4 q log 4 q
Gq,,\( )\A >:2(§0q,)\( )\A + 1) =g )\A -1

1 1

o v (2.17)
1+qA7/\( A H) 14+ qgA™ A( 3 1)
1 1 1 11 1
2\ 14qg A 14qgtAY)  2\14+4> 144>
1 AN — A AN
S22 \(14+ANA+AN) 204+ 1)
The global maximum of Gy is
logaq\ AN —1
Gq)\< 3 >_2(A>‘—|—1)' (2.18)
Finally we have that
1
I Gy (#) = & (02 (+99) — 90 (+50)) =0, (219)
and 1
Gy () = 5 (93 (~50) 92 (~20)) = 0. (2.20)

Consequently the z-axis is the horizontal asymptote of Gg x. Of course Gy (z) > 0,
VzelR
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We need
Theorem 2.1. It holds
Y Gualw—i)=1, VzeR, Vg A>0, A>1. (2.21)

Proof. We observe that

(oo}

D (g (@ — i) — g (& — 1 — 1))
—1
_Z Pa,\ — Pax (m_l_i))+Z(‘Pq,k(x_i)_wq,k(x_l_i))-
1=—00
Furthermore (NeZ")
Z (g (@ — 1) — g (# —1—1)) (2.22)
=0
\*
= )\hm (pgr (@ —1) —@gr(@—1—1)) (telescoping sum)
—00
i=0
= /\lli)noo (@ (@) = pgn (x = (A" +1))) = @g,x (2) -
Similarly, it holds
—1 —1
Y @en(z—i) = @ga(e—1-0)= lim_ (gr (& =) =g (& —1—1))
1=—00 i=—A*
= lim (g (@ +X) = 0g0 (2) = 1 = g (). (2.23)
Therefore we derive
> (pga(@—i)—pgr(w—1—i) =1, Vz R, (2.24)
and
Y (pgr@+1-i)—gua(z—i) =1, VR (2.25)
Adding the last two equations we get
> (paa(z+1—i)—@gr(w—1—-1i) =2, Yz €R. (2.26)
Since )
G (1) = 5 (Pga (@ +1) —pgn(z—1)),

2
we have that

Gan (&= 1) = 5 lpaa (2 + 1= ) gy (2~ 1= )], (227)
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giving
> Goalw—i)=1.
Thus -
Y Gur(nw—i)=1,¥neN, VzeR. (2.28)
Similarly, it holds
Y Gii@—i)=1,VzeR, (2.29)
But G1 y (w—i) 2 Goa(i—2), Y2 €R.
Hence -
> Geali—xz)=1,VzeR, (2.30)
and -
Y Gealita)=1,VzeR, (2.31)
O
It follows

Theorem 2.2. It holds
| Gt =1 =045 2.8

Proof. We observe that

s 00 J+1 00 1
/ Gq,,\(x)dz:.Z/ Goa (@) dr= Y /0 Gor(@+j)de  (2.33)

— 00

So that G, is a density function on R; A,¢ > 0, A > 1.
We need the following result

Theorem 2.3. Let 0 < o < 1, and n € N with n'=® > 2. Then

oo

1 1 (i
Z Gq7>\(na:—k)<max{q,}A>\(nl_a2)_7A ( )’

q
k=—o0
{ Dnx — k| >ntme

where g, A\ >0, A > 1; v := max{q,%}.

(2.34)
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Proof. Let x > 1. That is 0 <z — 1 < x + 1. Applying the mean value theorem we
obtain

1
Gon (@) = 5 (g (2 +1) = g (2 — 1))
1 A
=20 () =g\(Ind) — 2.35
52 ¢4 () = aA( )(1+qA*)‘5)2 (2.35)
where 0 <z —-1<é<ax+1.
Notice that
Gar () <gA(InA) A < gA(InA) ANV v g > 1, (2.36)
Thus, we observe that
o0
> Gy (Inz — k)
k= —o0
Dnx — k| >nte
< gA(InA) Z AAMnz=k=1) < o) (In A)/ AAE D gy
k= —o0o nl-o—1
s na — k| > ntm
(2.37)
[} (y=A2) S
=g\ (In A)/ A™Md(2) Y=Y ¢ (In A)/ A7Ydy
nl—a_9 nl-a_2
~Co [T cmaanay o[ aa) o (ai)
nl-a—2 nl-®—2
— AN Az T2 (et —2) q
G )—q(“‘ S )‘qA " - e
We have proved that
Z g (Inz — k) < Pmia gy (2.38)
k= —o0
:nw — k| > nlme
forn'=® >2 neN; \,g>0, 4> 1.
If (nx — k) > 0, then
3 Gor(nz —k) < ——L (2.39)
a, AM(nio—2)" :

k= —o0
s nx — k| > ntme



g-Deformed and A-parametrized A-generalized logistic function 595

Similarly, it holds

o0

1
Z Gé)\ (|nl’ — k|) < W, )\,q > 0, A > 1. (240)

k= —o0
:nw — k| > ntme

Assume now that nx — k < 0, then

> Gy (nz — k) & 3 G1x (= (n —K))
k= —o0 k=—o0
tna — k| > ntme s nx — k| > ntme
Aq>0,A>1 (2.41)

< AN 2)
Therefore, it holds (by (2.39), (2.41))

- 1 1
Z Gy (nz — k) < max {q, q} i) (2.42)
k=—00
s nx — k| > ntme
where g, A > 0, A > 1.
The claim is proved. O

Let [-] the ceiling of the number, and |-] the integral part of the number.

Theorem 2.4. Let z € [a,b] C R and n € N so that [na] < [nb|. For ¢ >0, A > 0,
A > 1, we consider the number A\q > 2o > 0 with Ggx (20) = Ggx (0) and Ay > 1.
Then

1 1 1
< maz ) =K (q). (2.43)
[nb] G (A

ST Gy (nz — k) a2 (%) G (A)

k=[na]

Proof. By Theorem 2.1 we have

Y Guale—i)=1,VzeR VAqg>0 A>1,

i=—00

and by (2.30), we have that

> Geali—a2)=1,VzeR, VAqg>0A>1 (2.44)

1=—00

Therefore we get

> Gallz—il)=1,VzeR, VAqg>0 A> L (2.45)

1=—00
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Hence

00 [nb]
L= Y Gea(nz—k))> Y Goa(lnz —k|) > Gy (Inz — ko) ,

k=—0c0 k=[na]

V ko € [[na], [nb]]NZ.

We can choose kg € [[na], |nb]] NZ, such that |nz — ko| < 1.

Notice that |nx — ko| could be § lOgTAq. If 0 < |nx—ko| < logT“q

(2.46)

, by down

concavity of G4 » over R, we can choose z € [logTAq, +00) such that G, » (Jnx — ko|) =

Gy (2). If |nz — kol > logTAq we just set z := |nxz — ko|. Next, we can choose large
enough A\, > 1, and such that A\; > zp > 0 where G\ (20) = Gg,x (0). Clearly, it is

2 < 2p < Aq.
log, g

Since Gy, is decreasing over [=524, +00) we get that

G (I —kol) = Ggx (Ag) -

Consequently,
[nd]
Z Gy (Inz — k) > Gga (Ag)
k=[na]
and
1 < 1
nb ’
k_%] Gonllna—ip >

VA qg>0A>1.
If ne — k > 0, by (2.47), we get

1 1

Tb] <G o) VAqg>0 A>1.
S Gea(nz—k) M
k=[na]
We have also that
1 1
o] < , VA, qg>0; A>1.
S Giy(na—k)  Gia (1)

k=[na]

Let now nz — k < 0, then

1 2.7) 1 (2é9) 1
[nb] ~ |nb) )
¥ G- 5 o cmeory Gaa(h)
k=[na] k=[na] *

VAqg>0A>1.

(2.47)

(2.48)

(2.49)

(2.50)
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Consequently, it holds

1 1 1

< max

0] M) ’
S Gy (na — k) (G (3y)
k=[na]

VA qg>0A>1.
The claim is proved.

‘We make

Remark 2.5. (i) We also notice for ¢ > 1 that

[nb] [nal—

= > Gea(nb—k) Z Gy (nb—k) + f: Gy (nb—

k=[na] k=—o00 k=|nb]+1

> Gga(nb—|nb] —1)
(call e :=nb— |nb],0<e < 1)

=Ga(e=1)=Ga(-(1-¢)=G1 (1 -¢)

(0<;<1 and0<1l-e<1)
(G%)\ is decreasing on [0, 4+00)).

>G1,(1)>0.

1,
Therefore
[nb]
i - - > : .
dim (1 kzr:quMnb k)| >0, ¢>1,A>0; A>1

(ii) Let now 0 < ¢ < 1, then we work as in (i), and we have

[nb]
> Gar(mb—k)> G, (1—¢)

k=[na]

(e:=nb—|nbl,0<e<1).

Thatlsf>1andchoose)\ 0<1—6<1<)\ Where)\> —4e —

First assume that 1 —¢ € [flogTAq, +00). Hence
Gl)\ (1 —5) > Gl)\ (X) > O,

by G; . being decreasing on [_M Foo).

If 0<l—e<— logA 4 then we use the concavity-bell shape of Gy .

997

(2.51)

k)

(2.52)

(2.53)

(2.54)

log, g

(2.55)
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So, there exists z. € (—logTAq,—#oo) such that G%,/\ (1—-¢) = G%,,\ (2e). We
also consider zg € (fl%TAq,Jroo) such that G%J\ (20) = G%J\ (0). Clearly it holds
flogTAq < 2ze < 79 and we choose X : zg < . Therefore, it holds

Gy (1—¢)= Gy 0) > Gy (A) >0,

by G1 \ being decreasing on [-18a 1 o).
Again it holds

Lnb)
i — — <
lim (1 k;]Gq,A(nb E)]| >0, 0<qg<1,A>0,A>1. (2.56)
=|na

(iii) Similarly, (¢ > 0)
[nb| [na]—1

1- Z Gy (na—k) = Z Gy (na—k)+ Z Gy (na—k)
k=[na] k=—o00 k=|nb]+1
> Gy (na — [nal + 1)
(call n:=[na] —na, 0<n<1) (2.57)

=Gy (1—n), etc
Acting as in (i), (ii) we derive that

[nb]

Jim {1 k;ﬁ;ﬂ Gy (na—k)| >0. (2.58)
Conclusion: (i) We have that
[nd)
ngrfwk rz ] Gy (nx — k) #1, for at least some z € [a,b], (2.59)
where A\, g > 0.

(ii) Let [a,b] C R. For large n we always have [na] < |nb]. Also a < % <b, iff
[na] < k < |nb|. In general it holds

[nb]
> Gealnz—k) <1 (2.60)
k=[na]
We make
Remark 2.6. We introduce
N
Zan (@1, an) = Zg (@) = [[ Gaa (23), 2= (21,...,2n) €RY, (261
=1

Ag>0,A>1 NeN.
It has the properties:
(i) Zya(z) >0, V2 e RN,
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(i)
Z Z))\(.’L‘—k)lz Z Z Z Zq’,\(ajl—kl,...,xN—k:N):L

k=—o00 k1=—00 ko=—00 kn=—o0
(2.62)
where k := (k1,...,kn) €ZN,V 2 € RV,
hence
(iii)
> Zya(nz—k) =1, (2.63)
k=—o0
VzeRN; neN,
and
(iv)
/ Zga(x)de =1, (2.64)
RN
that is Z, is a multivariate density function.
Here denote ||z|| = max {|z1],...,|zn|}, z € R, also set oo := (o0, ..., 0),
—00 := (—00,...,—00) upon the multivariate context, and
[na“ = ([naﬂ PR [naN]) )
(2.65)
Lnbj = (LanJ PR LnbNJ) )
where a := (a1,...,an), b:= (b1,...,bn).
We obviously see that
[nb] [nb] N
Z Zgx(nx—k) = Z (H Gy (nx; — kl)>
k=[na] k=[na] \i=1
[nb1] [nbn] N N [nb;]
= Z Z (HGQ’/\ (na:z —k‘i)> = H Z Gq’/\ (na?i —k‘i)
ki=[na1] kn=[nan] \i=1 i=1 \k;=[na;]
(2.66)
For 0 < 8* <1 and n € N, a fixed z € R, we have that
[nb]
Z Zgx (nx —k)
k=[na]
[nb] [nb]

— > Zyx (nz — k) + > Zgx (nx— k). (2.67)
{ k = [na] { k= [na]

15 —2lle < 55+

1
oo>n/3*

In the last two sums the counting is over disjoint vector sets of k’s, because the
condition ||% — :UHOo > n% implies that there exists at least one % — xT’ > n%,
where r € {1,...,N}.
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(v) By Theorem 2.3 and as in [10], pp. 379-380, we derive that

[nb] _)\(n175*72)
> Zgx (nz — k) <~7A , 0< B <1, (2.68)

k = [na]
1w =l > 55
withn e N:n!=F" > 2 z ¢ Hf\;l [a;, b;] .
(vi) By Theorem 2.4 we get that

N
0< Z;Eanmﬂ k) < (K ()", (2.69)

Vaze (Hf\il [ai,biD, n € N.
It is also clear that

(vii)

o0

S Zyn(na — k) < yA (777 (2.70)

L s

0<pB*<1l,neN:n'F >2 zecRN.
Furthermore it holds

[nb)
lim > Zga(nz—k)#1, (2.71)
k=[na]

for at least some z € (Hf\il [ai,bi]) .
Here (X, ||||A/) is a Banach space.

Let feC (Hfil (@i, by ,X) , o= (x1,...,ZN) € vazl [ai,b;], n € N such that
[na;] < |nb;],i=1,...,N.
We introduce and define the following multivariate linear normalized neural net-

work operator (z := (21,...,2N) € (Hf\;l (@i, bl]))
nb
ZIE Hna] (k) Zq»)‘ (nx - k)
[nb
S o Zas (n2 — k)
[nb1] [nb2] [nbn] E N
. Zlm:l[nal] Ekzﬁﬁmz] Zk}v N(naN] (7 tr TN) (Hi:l qu)‘ (TL.’L‘l - kl))
- nb; ’
H?Ll ( IE.L-:[JnaJ GCI)\ (TLCL'Z - Z))

An (fyx1,..2n) = Ap (fyx) =

(2.72)
For large enough n € N we always obtain [na;| < [nb;],i=1,...,N.
Also a; < % < b, iff [na;] <k; < [nb;|,i=1,...,N.
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When g € C (Hz 1 lag, bz]) we define the companion operator
[nb]
A (g,) := E’f [na] g( ) Zgx (nx —k)
n 3 Z}Eanna] (nx ~ k)

Clearly ﬁn is a positive linear operator. We have that

_ N
A,(1,z)=1, Ve (H [ai,bi]> .

i=1

Notice that A, (f) € C (HZ 1 lai, by ,X) and A4, (g) € C (Hz 1 [az,bl]> .
Furthermore it holds

Lnbj Hf H Zgx(nz—k)
1A, (f, )]l < s el : — A, (I11l, ),
! Sk a1 Za (na — k) (141, )

VxEval[az, bi] .
Clearly |[fIl, € € (I, [as: 1)

So, we have that
l4n (£, 2, < A (511, )
Vo eI, fanbl, ¥ n e N,V f e C (TIY, [aibi] X ).
Let ¢ € X and g € C (T[T, [ai,bi]), then cg € C (TT, [aibi), X )

Furthermore it holds
A, (cg,z) = cAy ( VxEHaZ,

Since A, (1) = 1, we get that
A, (c)=¢, VceX.
We call ﬁn the companion operator of A,,.

For convenience we call
[nd]

A (fa)= > f( ) x(nx — k)

k=[na]

[nb1] [nb2 ] [nbn | ey
— Z Z Z f< ><HG“ n; — i)>,

ki=[nai] ka=[naz] kn=[nan]
Ve (Hl 1[al,b]>.
That is A (f )
* ,x
A, (fa l‘) = [nb]

> kena] Za.x (N — k)

601

(2.73)

(2.74)

(2.75)

(2.76)

(2.77)

(2.78)

(2.79)
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Ve (Hfil [ai,bi}), n € N.

Hence

A5, (£,2) = £ (@) (SN oy Zoo (nz = )

Ay (f,x) — = 2.80
(f.0) ~ (&) ANy (2.80)
Consequently we derive
(2.69) N Lnb)
A0 (f2) = F @), < (K@) A5 (fre) = f(x) Y, Zea(nz—k)||
k=[na]
AY(2.81)

Ve (Hl 1 [““bl}) .
We will estimate the right hand side of (2.81).

For the last and others we need
Definition 2.7. ([11], p. 274) Let M be a convex and compact subset of (RN, H'||p),
p € [1,00], and (X, H||7) be a Banach space. Let f € C' (M, X). We define the first

modulus of continuity of f as

wi (f,0) := sup If (@)= f W), 0<d<diam(M). (2.82)
z,y € M :
lz—yll, <6

If 6 > diam (M), then
w1 (f,9) = w1 (f,diam (M)) . (2.83)

Notice wy (f,d) is increasing in § > 0. For f € Cp(M,X) (continuous and
bounded functions) wy (f,d) is defined similarly.
Lemma 2.8. ([11], p. 274) We have wy (f,6) = 0 as 6 1 0, iff f € C(M,X), where

M is a conver compact subset of (RN, H~||p), p € [1,00].

Clearly we have also: f € Cy (RY,X) (uniformly continuous functions), iff
wi (f,6) = 0 as § | 0, where wy is defined similarly to (2.82). The space C (RY, X)
denotes the continuous and bounded functions on R¥.

N
Let now f € C™ (H [ai,bi]), m, N € N. Here f, denotes a partial derivative

i=1
N

of f, a = (a1,...,an), s € Zy,i=1,...,N, and |a] := >  a; = [, where | =
i=1

0,1,...,m. We write also f, := g;,{ and we say it is of order [.

We denote
Witm (fash) = I‘nzlxi( w1 (fa, h) . (2.84)
Call also

I falloem = max {[lfalloc} (2.85)
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where |[|-||  is the supremum norm.

When f € Cp (RN,X) we define,
B, (f,x) := B, (f,21,...,2N) := Z ! (S) Zyx(nx —k)

N
Z Z Z f<k1 k2 kN) <HGq7,\ (nxi—ki)>, (2.86)

kl_—oo k‘g — 00 kN — 00
neN,VzeRY, N eN, the multivariate quasi-interpolation neural network opera-

tor.
Also for f € Cp (RN , X ) we define the multivariate Kantorovich type neural

network operator

Co (f,2) = Co (frn,vay) = 3 (nN/knf(t)dt> Zor (nx — k)

n

k=—o00
o 0o 1+1 ko+1 ky+1
> Z (nN/ /k o f(tl,...,tN)dtl...dtN>
2 EN

o0
=— kg —0o0

(2.87)

N
(HG (nx; — Z)) ,
=1

neN, VzeRN.
Again for f € Cp (RN X ) , N € N, we define the multivariate neural network

operator of quadrature type D, (f,z), n € N, as follows
On) € NV r = (ry,...,7n) € Zf, Wy = Wy, py,..ry > 0, such

Let 6 = (91,...7
(4 [P
that S w, = Y > ... > Wy pgon =1; k€ ZYN and
r=0 r1=0ro.=0 rny=0
Sk (f) 3= O ke oo o Zwrf ( )
91 92
k1 7“1 ka 1o kn N
_ZZ Zwr1T2 TNf< n+n€7’n+n€>7 (288)
r1=07r2=0 ry=0 2 N
where § := (%’%""’%)'
We set
(f,x) =Dy (fyx1,...,xN Z Onk () Zgx (na — k) (2.89)
k=—oc0
o) e} e} N
Z Z Z Onker kz,n ko () (H Gy (na; — k’z)> ,
i=1

k1=—00 ko=—00 kn=—00

vV x e RV,
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In this article we study the approximation properties of A,,, By, Cy, D, neural
network operators and as well of their iterates, that is acting with multilayer neural
networks. Thus the quantitative pointwise and uniform convergence of these operators
to the unit operator I.

3. Multivariate general Neural Network Approximations

Here we present several vectorial neural network approximations to Banach space
valued functions given with rates.
We give

Theorem 3.1. Let [ € C<H1 1[al,b],X), 0<p*<1,¢gA>0 A>1 2 ¢€
(Hf\;l [ai,bi]) , Nyn € N with n*=%" > 2. Then
1)
| An (f,x) - f(x)ll7
<@ for (5.5 ) #2007 ig | = s
and
2)
140 () =71, <2 (3.2)

|
We notice that lim A, (f) ”—‘ f, pointwise and uniformly.
n—oo

Above wy is with respect to p = oco.

Proof. We observe that

[nb]
A(z) = A, (f,2) = f(2) Y Zgx(nz—k)
k=[na]
[nb] i [nb]
= Z f(n>Zq)‘ nr—k Z (@) Zgn (nz — k)
k=[na] k=[na]
[nd] k
- > (r(%) —f(x)) NG (33)
k=[na]
Thus
[nb] L
@l < X |7(2)-1@| zZito-n
k=[na] v
[nd] k
= Z Hf (n) — f(@)|| Zga(nz—k)

1
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Lnb]

k
o2 r(G)-r@)| znee-n
{ k= [n 1 !
15 =2l > 7=
[nb]|
(2.63) 1
Sa(fo) i), X Zwe-n
k = [na)
1% - wH > o=
(2.68)
Lo (1) #2207 g (3.4)
So that
B@I, <o (e ) + 2047077 s | (35)
Now using (2.81) we finish the proof. O

When X = R, next we discuss the high order of approximation.

N
Theorem 3.2. Let f € C™ (H [ai,bi]), 0<pB*<1l,n,mNEN,n# >3 A>1,

=1

N
A>0,¢>0,2¢€ (H [a“bi]). Then

i=1

<H — ) ) (3.6)
i=1\ lal=j Hal i=1

N ™ max ”b - a”m ||f0¢Hmax A(nt—8"-2
<(K(q)) {le,m (fcm n5*>+< - 2vA ( i

A (f,2) = £ (@)] < (5 (g)" (3.7)

m N _g* o
[ 5 [} [+ (- )]

=1

N7 1 b _ m max B nl—ﬁ*—z
+.me?(h7m)+C el 155, )MA% %_
m:mn ’ n m:

|4 -] <@ (3:8)
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Sl Do LA lnﬁl*ﬁ(H(bi_ai)ai),yAA(Mw)}

=t \lal=i \ JJa! i=1
=1

N™ max Hb_a” HfOé”maX nNm™ A(nt-B"-2
+W 1,m <f0/a 5*> < m 2")/A ( ) .

N
iv) Assume fo (x0) =0, foralla:|a|=1,...,m; z¢ € (H [a;, 1]> Then

A (£,0) = f (w0) (3.9)

m b— o max Nm _a(pt-8"-2
S(K(Q))N{mfZW Lm (fm ) <” e |7|;:! [ )2%4 A(nt" )},

notice in the last the extremely high rate of convergence at n=? (m+1),

Proof. As similar to [10], pp. 389-391, is omitted. O

We continue with

Theorem 3.3. Let f € Cp (RV,X), 0< B* <1,z €RY, ¢>0,A>0 4>1,
N,n e N withn'=#" > 2, wy is for p=co. Then

1)
1B (f.) = £ @, < n (£ ) 42047 s = v @10)

2)
HHBn (f)—fIIWHO<> < A (n). (3.11)
Given that f € (C’U (RN, X) NCp (RN,X)), we obtain li_)m B, (f) = f, uniformly.

Proof. We have that

By() = £@) 2 Y £(%) Zuntnr =0~ £@0) 30 Zuatua =) (12)

R =
- k_fjoo <f (fj) — <z>> Zgr (na — ).
Hence
1B. (f2) — f (@), < ki@ () -r@ Zun (=)
- 2 r(E)-re| zewn

{ k=—oc0 v
1% ==l <o
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> k
L 7 —k
o2 r(3)-r@)| znee-n
k= —o0 K
15 -2l > 7=
(2.63) 1 ©
Sa(foe )L, X Zue-s
k= —o0
1% =2l > o=
(2.70) 1 _2(nt-8"—2
< (£ ) 20 (3.13)
proving the claim. 0

We give

Theorem 3.4. Let f € CB(]RN,X), 0<p*<l,zeRY ¢g>0 A>0 A4>1,
N,n € N with n*=#" > 2, wy is for p=co. Then

1)
1 (0 = 7 @, < (£ 2+ ) +20a 0 g | =,
(3.14)
2)
[=AGENN EPHOE (3.15)

Given that f € (C’U (RN,X) NCg (RN,X)) , we obtain ILm Cn (f) = f, uniformly.

Proof. We notice that

LESY kp41 kat1 Ey+1
/f(t)dt:/ ’ / ' / C ft e, tN) didts . dty
k1 ka kN

k
w o[ w k k k w k
:// / f(t1+1,t2+2,...,tN+N>dt1...dtN/ f<t+>dt.
0 0 0 n n n 0 n

(3.16)
Thus it holds (by (2.87))
C,(f,z) = k;m (nN/O f <t + n) dt> Zgx(nx—k). (3.17)
We observe that
|Cn (f,2) — [ (2)]l,,
— k;oo <nN /0; f (t + z) dt> Zgx (nz —k) — k;mf (7) Zgx (nx — k)

k=—o00

i ((W/jf(ﬁfl) dt) —f(x)) Zyx (nz — k)
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<f <t+ fl) - f(a:)) dt) Zgx (na — k)

f(t+fl>f(x)

f(t+z> - f(x)
+ i <nN/O7IL f<t+z)f(x)

S R O Y (A L T P

{ k=—o0
[

oo — nB*

(3.18)

dt) Zgx (nx —k)
v

dt) Zgx (nx — k)
v

dt) Zyx (nz — k)
,

271, _ > Za (Inz — k)

k=—00
15 2l > 7=
LY b i |
<wi (f,n+nﬂ*>+2m4 ||f||7 o (3.19)
proving the claim. O

We also present

Theorem 3.5. Let f € CB(RN,X), 0<pB <lL,zeRN, ¢g>0,A>0A4>1,
N,n € N with n* =% > 2, wy is for p= co. Then

1)
I1Da (F2) = £ @Iy < (134 7 ) + 204707 gL | =,
(3.20)
9
[1Dn (5= 11| < 2. (3:21)

Given that f € (C’U (RN, X) NCp (RN,X)) , we obtain li_>m D, (f) = f, uniformly.

Proof. Similar to the proof of Theorem 3.4, as such is omitted. O
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Definition 3.6. Let f € Cpp (RV,X), N €N, >0, A >0, A > 1, where (X, H-||7) is
a Banach space. We define the general neural network operator

Z Lok (f A (ne—k) =

k=—o00
Co (fiz), if b (f) =0 [ f(1)dt, (3.22)

Clearly I,k (f) is an X-valued bounded linear functional such that

e (DI, < (171,

Hence F), (f) is a bounded linear operator with H IE. (f)
We need

Theorem 3.7. Let f € Cp (RN, X), N >1, X\,q >0, A> 1. Then
F,(f) € Cp (RN, X).

< s

I

Proof. Tt is very lengthy and very similar to [13], pp. 167-171. As such is omitted. O

Remark 3.8. By (2.72) it is obvious that ||||A, (f < \If < oo, and
R oo v o0

N
A, (f)eC (H [a;, Z],X), given that f € C (H [ai,bi],X>
i=1
Call L,, any of the operators A,,, By, Cy, D,,.
Clearly then

22 || = 1 o0 < 020 o] <[iem]_ 329)

etc.
Therefore we get

Nzt ol | < i veen (3:21)

the contraction property.
Also we see that

Jizs @l < e ol s < iz < i)l 29
Here L% are bounded linear operators.
Notation 3.9. Here ¢ > 0, A >0, A>1, N € N, 0 < 8* < 1. Denote by

_ [ (K@), if L, = A4,, )
oN “{ 1, if L, = By, Chy, Dy, (8.26)

1
_J = 1f L,=A,, B,,
p(n):= { 7 L, oD, (3.27)
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0. C’(H[al, i, ) if L, = Ay,

2 (3.28)
Cp (RN, X), if L, = By, Cy, Dy,
and
N .
y = [LLlenbd i Ln =4, (3.29)

=1
RN, if L, = B,,C,, D,,.
We give the following combined result.

Theorem 3.10. Let f € Q,0<f* <1, 2€Y;¢>0,A>0,A>1,n, N€N with
n'=F" > 2. Then

)
I (7.0 = @I, < ox [on (o )+ 2040 i | = o,

(3.30)
where wy 1s for p = oo,
z and
(i)

HHLn( — 1l H <7(n)—0, as n — . (3.31)

For f uniformly continuous and in 2 we obtain
Jim Ly, (f) = f,

pointwise and uniformly.
Proof. By Theorems 3.1, 3.3, 3.4, 3.5. 0

Next we talk about iterated multilayer neural network approximation (see also

[9])-
We give

Theorem 3.11. All here as in Theorem 3.10 and r € N, 7(n) as in (5.30). Then
lzns = 1L|| < e ). (3:32)
So that the speed of convergence to the unit operator of L, is not worse than of L.
Proof. As similar to [13], pp. 172-173, is omitted. O
We also present the more general

Theorem 3.12. Let f€Q; ¢ >0, A>0, A>1, N, mi,ma,...,m, €E N:m3 <mso <

.<m,, 0 < B* < 1 mfﬁ* >2i=1,...,r,xz €Y, and let (Lyp,,...,Lm,) as
(Amys-- s Am,) or (Bmys---y,Bm,.) or (Cmyy.oo,Cm) o1 (Dpyy..o s D), 0 = 00.
Then

[ Lo, (Lo, o (- Ly (L, ) (@) = f (@),
< HHLW (Lonry (- Lony (Ln ) *f”va
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i=1
S CN i |:W1 (f790(m’b)) + 2’}/14'_)\(7&7‘3*72) H||f|’yHoo:|
i=1

< rex [on (om0} + 2020 g |- (3.33)

Clearly, we notice that the speed of convergence to the unit operator of the multiply
iterated operator is not worse than the speed of Ly, .

Proof. As similar to [13], pp. 173-175, is omitted. O
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Modified inertia Halpern method for split null
point problem in Banach spaces

Hammed Anuoluwapo Abass, Godwin Ugwunnadi and Ojen Narain

Abstract. In this paper, we study split null point problem in reflexive Banach
spaces. Using the Bregman technique together with a modified inertial Halpern
method, we approximate a solution of split null point problem. Also, we establish
a strong convergence result for approximating the solution of the aforementioned
problems. It is worth mentioning that the iterative algorithm employ in this study
is design in such a way that it does not require prior knowledge of operator norm.
We display some numerical examples to illustrate the performance of the proposed
iterative method. The result discuss in this paper extends and complements many
related results in literature.

Mathematics Subject Classification (2010): 47H06, 47H09, 47J05, 47J25.

Keywords: Monotone variational inclusion problem, split feasibility problem,
firmly nonexpansive-type mapping, fixed point problem, inertial method.

1. Introduction

Let E be a reflexive Banach space with E* its dual and ) be a nonempty closed and
convex subset of E. Let g : E — (—00,+00] be a proper, lower semicontinuous and
convex function, then the Fenchel conjugate of g denoted as g* : E* — (—o0, +0o0] is
define as

g* (%) =sup{(z*,z) — g(z) : x € E}, =* € E*.

Let the domain of g be denoted as dom(g) = {z € E : g(x) < 400}, hence for any
x € intdom(g) and y € E, we define the right-hand derivative of g at « in the direction
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of y by

g(z +ty) — g(x)
t—0+ t ’

Let g : E — (—00, +00] be a function, then g is said to be:

(i) Gateaux differentiable at x if lim;_,q+ w exists for any y. In this case,
g°(x,y) coincides with Vg(z) (the value of the gradient Vg of g at x);

(ii) Gateaux differentiable, if it is Gateaux differentiable for any x € intdomyg;

(iii) Fréchet differentiable at z, if its limit is attained uniformly in ||y|| = 1;

(iv) Uniformly Fréchet differentiable on a subset @ of E, if the above limit is attained
uniformly for z € Q and |y|| = 1.

(v) essentially smooth, if the subdifferential of g denoted as g is both locally
bounded and single-valued on its domain, where

dg(x) ={w e E:g(x) —g(y) > (w,y —x), y € E};

(vi) essentially strictly convex, if (9g)~! is locally bounded on its domain and g is
strictly convex on every convex subset of dom Jg;

(vii) Legendre, if it is both essentially smooth and essentially strictly convex. See
[8, 9] for more details on Legendre functions.

Alternatively, a function g is said to be Legendre if it satisfies the following conditions:

(i) The intdom(g) is nonempty, g is Gateaux differentiable on intdom(g) and
domV g = intdom(g);
(ii) The intdomg* is nonempty, ¢
domVg* = intdom(g).
Let E be a Banach space and By := {z € E : ||z]| < s} for all s > 0. Then, a function
g : E — R is said to be uniformly convex on bounded subsets of E, [ see pp. 203 and
221] [51] if pst > 0 for all s,¢ > 0, where p; : [0,400) — [0, 0] is defined by
ag(@) + (1 = @)g(y) — g(a(z) + (1 — a)y)

s(t) = inf ,
ps(t) z,y€B,,||lz—y||=t,a€(0,1) a(l —a)

* is Gateaux differentiable on intdomg* and

for all ¢ > 0, with ps denoting the gauge of uniform convexity of g. The function g
is also said to be uniformly smooth on bounded subsets of E, [ see pp. 221] [51], if
limg o % for all s > 0, where o : [0, +00) — [0, 00] is defined by

_ - ag(@) + (1 —a)ty) + (1 — a)g(z — aty) — g(x)
os(t) = :L’EB,yESEI?DtE(O,l) a(l —a) 7

for all ¢ > 0, and uniformly convex if the function dg : [0, +00) — [0, +00) defined by

r+y
2

S(t) = sup {3 9(x) + 50(u) — o

; )i lly -l = 1},

s9(t) _ (.

satisfies lim; o ==

Definition 1.1. [11] Let F be a Banach space. A function g : E — (—00, 00| is said
to be proper if the interior of its domain dom(g) is nonempty. Let g : E — (—00, 0]
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be a convex and Gateaux differentiable function. Then the Bregman distance corre-
sponding to g is the function D : dom(g) x intdom(g) — R defined by

Dg(a:,y) = g(l‘) - g(y) - <$ - yav%‘(y»: v T,y er. (11)
It is clear that Dy(z,y) > 0 for all z,y € E.
It is well-known that Bregman distance D, does not satisfy all the properties of a
metric function because Dy fail to satisfy the symmetric and triangular inequality

property. However, the Bregman distance satisfies the following so-called three point
identity: for any = € dom(g) and y, z € intdom(g),

Dgy(z,2) = Dy(x,y) + Dy(y, z) + (x — y, V% (y) — VE(2)). (1.2)
In particular,
Dg(l’,y) = *Dg(y,l’) + <y - x,V%(y) - ng(JZ)>, v T,y € E.

The relationship between D, and ||.|| is guaranteed when g is strongly convex with
strong convexity constant p > 0 i.e.

Dy(z,y) > ng —y||?, ¥ @ € dom(g), y € intdom(g). (1.3)

Let g : E — R be a strictly convex and Gateaux differentiable function and T :
Q — intdom(g) be a mapping, a point x € @Q is called a fixed point of T, if for all
z € Q, Tx = x. We denote by Fiz(T) the set of all fixed points of T. Furthermore,
a point p € @ is called an asymptotic fixed point of T if ) contains a sequence {z,}
which converges weakly to p such that nhHH;O | T, — x,| = 0. We denote by Fiz(T)

the set of asymptotic fixed points of T
Let @ be a nonempty closed and convex subset of int(dom g), then we define an
operator T : Q — int(domg) to be :

(i) Bregman relatively nonexpansive, if Fiz(T) # ), and
Dy(p,Tx) < Dy(p,x), ¥V p € Fiz(T), z € Q and Fix(T) = Fiz(T).
(ii) Bregman quasi-nonexpansive mapping if Fiz(T) # () and
D¢(p,Tx) < Dy¢(p,x),¥ x € Q and p € Fiz(T).
(iii) Bregman firmly nonexpansive (BFNE), if
(VE(Tx) = Vi(Ty), Tx — Ty) < (Vi(x) = Vi(y), Tx = Ty), V a,y € E.

Definition 1.2. [20] Let @ be a nonempty, closed and convex subset of a reflexive
Banach space E and g : E — (—00,+00] be a strongly coercive Bregman function.
Let 8 and « be real numbers with 8 € (—o0,1) and v € [0, 00), respectively. Then a

mapping T : Q — E with Fixz(T) # ( is called Bregman (3, y)-demigeneralized if for
any x € @ and p € Fix(T),

(x —p, Vi (x) = V%(Tx)) > (1 — B)Dy(x,Tx) + yDy(Tx,x), ¥V x € E and p € F(T).
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For modelling inverse problems which arises from phase retrievals and medical image
reconstruction, (see [12]), Censor and Elfving [17] introduced the Split Feasibility
Problem (SFP) in 1994, which is to find

u* € C such that Ku* € Q; (1.4)

where C' and @ are nonempty, closed and convex subsets of real Banach spaces E; and
FE respectively, and K : E; — FE5 is a bounded linear operator. The SFP have been
well studied in the framework of real Hilbert spaces, uniformly convex and uniformly
smooth Banach spaces, see ([2, 19, 24, 43] and other references contained in). Different
optimization problems have been formulated in terms of SFP (1.4), for instance, If
Q = {b} in SFP (1.4) is a singleton, then we have the following convexly constrained
linear inverse problem (in short, CCLIP) defined as follows:

Find a point u* € C such that Ku* = b.

The Split Null Point Problem (SNPP) introduced by Bryne et al. [13] is formulated
as finding a point

x € Hy such that 0 € By(z) and 0 € By(Kx), (1.5)

where H, and H, are real Hilbert spaces, By : Hi — 27t and By : Hy — 272 are
multivalued mappings and K : H; — Hs are real Hilbert spaces.

In 2018, Jailoka and Suantai [23] introduced the following Halpern iterative method
for approximating the split null point and fixed point problems for maximal monotone
operators and multivalued demicontractive mapping 1" as follows:

u,x1 € Hy,
Yn = I (@0 + VK5 (J2 — 1) Kay),
Tnt1 = Qpu+ (1 — ap)tp, n>1,

where z, € Ty,. Also, Oyewole et al. [33] introduced a new iterative method with
self adaptive step-size for approximating solutions of a SFP for sum of two monotone
operators and fixed point problem of a demimetric mapping in real Hilbert spaces.
Strong convergence result was proved and numerical experiment to illustrate the
performance of the algorithm were displayed.

In the framework of uniformly convex and smooth Banach spaces, Takahashi and
Takahashi [45] introduced a shrinking projection method to approximate a solution
of SNPP. Using their iterative method, they proved a strong convergence theorem.
Question: Can the results of [3, 6, 13, 22, 23, 32, 33, 45] be establish in a more
general Banach spaces (reflexive Banach spaces)?

Let B : E — 27 be a set-valued mapping. We define the domain and range
of B by domB = {z € E : Bx # 0} and ranB = |J, B, respectively. The graph
of B denoted by G(B) = {(z,2*) € E x E* : * € Bx}. The mapping B C E x E*
is said to be monotone [38] if (z —y,z* — y*) > 0 whenever (z,z*), (y,y*) € B. It is
also said to be maximal monotone [37] if its graph is not contained in the graph of
any other monotone operator on F. If B C E x E* is maximal monotone, then the
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set B71(0) = {z € E: 0 € Bz} is closed and convex. Also, the resolvent associated
with B and X for any A > 0 is the mapping Jy, : E — 2% with Fiz(J{z) = B~1(0)
defined by

JVp = (V% +AB) 1o VY,

It is worth mentioning that a mapping B : E — 27 is called Bregman inverse strongly
monotone (BISM) on the set C' if

C N (domg) N (int dom g) # 0,
and for any z,y € C'N (int dom g), n € Az and & € Ay, we have

(=& (V% (x) — ) — V5 (VE(y) — ) = 0.

The anti-resolvent BY : E — 2F associated with the mapping b : F — 28" and A > 0
is defined by

BY := V%0 (V% — AB). (1.6)

Let A : E — E* be a single-valued monotone mapping and B : E — 2F” be a multival-
ued monotone mapping. Then, the Monotone Variational Inclusion Problem (MVIP)
(also known as the problem of finding a zero of sum of two monotone mappings) is to
find z € F such that

0* € A(z) + B(x). (1.7)

We denote by €, the solution set of problem (1.7).

A simple and efficient method for solving (1.7) is the forward-backward splitting
method introduced by Lions and Mercier [26] in a Hilbert space H. It is known that
this method converges weakly to an element in (1.7) under the assumption that A
is a-inverse strongly monotone. Note that the inverse strongly monotonicity of A is
a strict assumption. To avoid this assumption, Tseng [48] introduced the following
algorithm which is known as Tseng’s splitting algorithm for solving (1.7) as follows:

r1 € H,

Yn = Jﬁ (n — AnAzy), (1.8)

Tpy1 = Yn — An(Ayn — Azp), V> 1,
where A : H — H is monotone and L-Lipschitz continuous and {\,} is the sequence
of suitable stepsize in (0, %) He proved that the sequence {x,} generated by (1.8)
converges weakly to an element in (1.7). It is well-known that the step size of Tseng’s
splitting method requires prior knowledge of the Lipschitz constant of the mapping.
However, from a practical point of view, the Lipschitz constant is very difficult to
approximate.
It is well known that many interesting problems arising from mechanics, economics,
finance, nonlinear programming, applied sciences, optimization such as equilibrium
and variational inequality problems can be solved using MVIP. Considerable efforts
have been devoted to develop efficient iterative method to approximate solutions of
MVIP in which the resolvent operator technique is one of the vital technique.
Many authors have considered approximating solutions of (1.7) together with fixed
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point problems in real Hilbert and Banach spaces, see [3, 1, 5, 33, 42].

For instance, Okeke and Izuchukwu [32] studied and analysed an iterative method
for approximating split feasibility problem and variational inclusion problem in p-
uniformly convex Banach spaces which are uniformly smooth, they proved a strong
convergence result for approximating the solution of the aforementioned problems.
Shehu [40] considered the splitting method for finding zeros of the sum of maximal
monotone operator and Lipschitz continuous monotone operator in Banach space.
He proved weak and strong convergence results and give some applications of his
main result. In the framework of 2-uniformly convex real Banach spaces which are
also uniformly smooth, Abass et al. [4] investigated a shrinking algorithm for finding
zeros of the sum of maximal monotone operators and Lipschitz continuous monotone
operators which is also a common fixed point for finite family of relatively quasi-
nonexpansive mappings.

Suppose A = 0 in (1.7), then (1.7) reduces to the following Monotone Inclusion
Problem (MIP), which is to find z € F such that

0* € B(x). (1.9)

Many results on MIP have been extended by authors from real Hilbert spaces to more
general Banach spaces. For instance, Reich and Sabach [36] introduced some iterative
algorithms and proved two strong convergence results for approximating a common
solution of a finite family of MIP (1.9) in a reflexive Banach spaces. Recently, Timnak
et al. [47] introduced a new Halpern-type iterative scheme for finding a common zero
of finitely many maximal monotone mappings in a reflexive Banach spaces and prove
the following strong convergence theorem.

Theorem 1.3. Let E be a reflexive Banach space and f : E — R be a strongly coercive
Bregman function which is bounded on bounded subsets and uniformly conver and
uniformly smooth on bounded subset of E. Let A; : E — 2F" i = 1,2,..., be N
mazimal monotone operators such that Z = NN, A;71(0*) # 0. Let {an}nen and
{Bn}nen be two sequences in (0,1) satisfying the following control conditions:

(i) hm an =0 and Z Oy = 00;

(m) O < hmlnfﬁn < hmsupﬁn < 1.

n—oo
Let {mn}neN be a sequence generated by

uw € E, x1 € E chosen arbitrarily,
n =V BV f(@n) + (1= Ba)VF(Resy 4 )+ (Resl 4 (zn))], (1.10)
Tnt1 = Vf*[aan(U) + (1 - an)vf@n)]v

form € N, where V f is the gradient of f. If r; > 0, for each i = 1,2, ..., N, then the
sequence {xy, }nen defined in (1.10) converges strongly to projgu as n — oo.

Very recently, Ogbuisi and Izuchukwu [30] introduced an iterative algorithm and
obtained a strong convergence result for approximating a zero of sum of two maximal
monotone operators which is also a fixed point of a Bregman strongly nonexpansive
mapping in the framework of a reflexive Banach spaces.
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We will also like to emphasize that approximating a common solution of SNPP
have some possible applications to mathematical models whose constraints can be
expressed as SNPP. In fact, this happens in practical problems like signal processing,
network resource allocation, image recovery, to mention a few, (see [21]). It is
worth mentioning that the problem considered in this article generalizes the ones in
[6, 18, 29].

Inspired by the results discussed above, we introduce an iterative algorithm
which does not require the prior knowledge of operator norm as this may give
difficulty in computing, to approximate a solution of split null point problem
involving single-valued, multi-valued monotone and Lipschitz continuous monotone
mappings in reflexive Banach spaces. Using our iterative algorithm, we prove a strong
convergence result for approximating solutions of the aforementioned problems.
Finally, we illustrate some numerical experiments to show the performance and
behavior of our main result. The result discussed in this paper complements and
extends many related results in literature.

We state our contributions in this article as follows:

1. The main result in this paper generalizes the results in [10], [?] and [32] from
p-uniformly Banach spaces which are also uniformly smooth to reflexive Banach
spaces and [5, 6, 18, 29, 31, 32, 47] from real Hilbert spaces to a reflexive
Banach spaces.

2. The iterative method defined in this article is design in such a way that it does
not depend on the operator norm, see [20, 33].

3. We proved a strong convergence result which is more desirable than the weak
convergence result obtained in [44].

4. The sequence of stepsizes of our algorithms is chosen without the prior knowledge
of the Lipschitz constant and the uniform smoothness constant of the mapping,
see [40].

2. Preliminaries

We state some known and useful results which will be needed in the proof of our
main result. In the sequel, we denote strong and weak convergence by ”—” and ”—",
respectively.

Definition 2.1. A function g : E — R is said to be strongly coercive if
g(x)

im =

leli=oo ]
Definition 2.2. A mapping 7' : C — F is said to be demiclosed at p if {z,} is a
sequence in C' such that {x,} converges weakly to some z* € C and {Tx,} converges
strongly to p, then Tx* = p.
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Lemma 2.3. [47] Let E be a Banach space, s > 0 be a constant, ps be the gauge of
uniform convezity of g and g : E — R be a strongly coercive Bregman function. Then,
(i) For any z,y € By and a € (0,1), we have

Dy (, V. [aVLVL(y) + (1 — @)V%(2)]) < aDy(z,y) + (1 — a)Dy(x, 2)
—a(l = a)ps([VE(y) — Vi),
(i) For any x,y € Bs:={z € E : ||z]| < s}, s >0,
ps(llz = yll) < Dy(,y).

Lemma 2.4. [16] Let E be a reflexive Banach space, g : E — R be a strongly coercive
Bregman function and V' be a function defined by

V(z,z*) =g(z) — (x,2") + g" ("), € E, z* € E™.
The following assertions also hold:

Dg(x,vg];* (") =V (x,z%), for allx € E and z* € E*.

V(z,z*) + (V‘g* () —z,y") < V(z,2* +y") for all z € Eand z*,y* € E*.
Also, following a similar approach as in Lemma 2.4 and for any x € E,y*, z* € B,
and a € (0,1), we have

Vo(z,ay™ + (1 —a)z") < aVy(z,y") + (1 = a)Vy(z,2%) — a(l = a)pr([ly" — 7).
(2.1)
Lemma 2.5. [20] Let Ey and E5 be two Banach spaces. Let F : By — Eo be a bounded
linear operator and T : Ey — Es be a Bregman (¢,o0)-demigeneralized for some
¢ € (—00,1) and o € [0,00). Suppose that K = ran(A) N Fix(T) # 0 (where ran(A)
denotes the range of (A). Then for any (x,q) € E1 x K,
(x —q, F*(VE,(T(Fx)))) 2 (1 = ¢) Dy, (Fz, T(F)) + 0Dy, (T(Fz), Fz)
> (1 - ¢)Dy, (Fa, T(Fa)). (2.2)
So, given any real numbers & and &a, the mapping L1 : E1 — [0,00) and Lo : By —
[0.00) formulated for x € Ey as

Dy, (Fz,TFx) . -
Li(z) = { Do F (VB (F) P (VE, (TF) if (I-T)Fz#0, (2.3)
&, otherwise,
and
Dy (VY (2)—yF*(V, (Fz)-V3 (TFx)), VY (2)) B
Lo(z) = Dy, (F*(VE, (Fa)) F* (V2 (TFa)) i U=DFe 20, )
&, otherwise,

are well-defined, where v is any nonnegative real number. Moreover, for any (x,p) €

FE1 x K, we have

Dy, (¢,y) < Dy, (q,2) = (v(1 = ¢) L1 (2) — La(2)) Dy; (F*(VE, (Fx)), F* (VE, (TF(x)%)
2.5



Modified inertia Halpern method 621

where
y=(V3) VY () —F*(VE (Fz) — V% (TFx))).

Remark 2.6. From Definition 2.2 of [20], It can be seen that J{; is (0,1)— demigen-
eralized. Therefore, we conclude from (2.5) that

Dy, (¢,y) < Dy, (q,2) = (vLa(2) — La(x)) Dy; (F*(VE, (Fx)), F*(Vgﬁz(ffi’BFx)(), :
2.6

where T = J{, and B: E — 28" is a mazimal monotone operator.

Lemma 2.7. [16] Let E be a Banach space and g : E — R a Gateaux differentiable
function which is uniformly convex on bounded subsets of E. Let {xy, } nen and {yn tnen
be bounded sequences in E. Then,

lim Dy(yn,z,) =0= lim |y, —z,|| =0.
n— 00 n—oo

Lemma 2.8. [7] Let A: E — E* be a monotone, hemicontinuous and bounded operator,
and B : E — 28" be a mazimal monotone operator. Then A+ B is mazimal monotone.

Lemma 2.9. [36] Let g : E — R be a Gateauz differentiable and totally convex function.
If xy € E and the sequence {Dgy(xy,x0)} is bounded, then the sequence {x,} is also
bounded.

Definition 2.10. Let C be a nonempty closed and convex subset of a reflexive Banach
space F and g : E — (—o00, +00] be a strongly coercive Bregman function. A Bregman
projection of z € int(dom(g)) onto C' C int(domg) is the unique vector P (z) € C
satisfying

Dy (Pi(x),z) = int{Dy(y,z) : y € C}.

Lemma 2.11. [34] Let C be a nonempty closed and convex subset of a reflexive Banach
space E and x € E. Let g : E — R be a strongly coercive Bregman function. Then,
(i) z = P&(x) if and only if (V(x) — Vi(z),y —2) <0, VyeC.

(it) Dy(y, P& (x)) + Dg(PE(x),2) < Dy(y,z), ¥V y € C.

Lemma 2.12. [50] Let {a,}, {7}, {0n} and {t,} be sequences of nonnegative real
numbers satisfying the following relation:

ap41 < (1 —tp — 'Yn)an + Ynnap—1 +tpsy + 5n7 Yn > 0,

o0 o)
where Y tn, =400, >, d, < +00, for each n > ng (where ng is a positive integer)
n=no n=no

and {y,} C [0,1], limsups, < 0. Then, the sequence {a,} converges weakly to zero.
n— oo

Lemma 2.13. [27] Let I',, be a sequence of real numbers that does not decrease at
infinity, in the sense that there exists a subsequence {T'y, }r>0 of {T'n} which satisfies
[y, < Ty for all § > 0. Also, consider a sequence of integers {T(n)}n>n, defined
by

T(n) :=max{k <n |T,, <Tp.41}.
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Then {T(n)}n>n, i a nondecreasing sequence satisfying lim,_, . 7(n) = oco. If it holds
that T'7(ny < Triny41 for all n > ng then we have

r, (’I’L) < FT(’I’L)Jrl .

3. Main result
Throughout this section, we assume that

Assumption 3.1.

1. By and FE3 be two reflexive Banach spaces, g1 : Ey — (—o00,+00| and
g2 : B3 = (—00,400] be strongly coercive Bregman functions which are bounded
on bounded subsets and uniformly convexr and uniformly smooth on bounded
subsets of E1 and Es with constant 8 > 0, respectively.

2. VgEll and V%i be the gradients of Ey dependent on g1 and Es dependent on g
respectively.

3. Ay : By = Ef be a monotone and L-Lipschitz continuous mapping, By : By —
287 and By : Ey — 2F2 are mazimal monotone mappings respectively, and Jf\th
be the resolvent of go on By for A > 0, and A\, = pl"™ where m,, is the smallest
nonnegative integer such that

AnllArzn = Avynll < pllzn = ynll- 3.1

4. Suppose that K : E1 — FE5 is a bounded linear operator such that K # 0 and
K* : E5 — Ef be the adjoint of K. Given that p > 0, 1 € (0,1), u € (0,0),
where o is a constant given by (1.3).

5. The control sequence {a,}, {Bn} and {6, } are sequences in (0,1) such that o, +
B+ 6, =1,{0,} C [0,3] and the following conditions are satisfied:

oo
(i) lim a, =0, Y a, = o0,
n— o0 n=1

(ii) 0 < liminf B, <limsupf, <1,
n—00

n—oo

(i) 0<a<6,<06, <%, Vn=>1

Algorithm 3.2. Define a sequence {x,}52 1 generated arbitrarily by chosen xg,x1 € Ey
and any fived u € Eq, such that

Wn, = (V?Ell)_l[v%ll (zn) + Hn(ngll (Tn—1) — ng11 (zn))]s

Zn = (ngll)_l [V%ll (wn) — 7K~ (V9E22 (Kw,) — V%ZQ (J§232Kwn))]

yn = I3 5, [(VH ) (2n) — AnA12,] (3.2)
Un = (ngll)il [ngll (Yn) — An(Aryn — Alzn)]v

Tnp1 = (VH) HanVE (1) + B,V (20) + 6.V, (un)].
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Suppose that Q = {p € (A; + By)"*(0) : Kp € ByY(0)} # 0, let v > 0, let the
sequences {&1.n tnen and {20 tnen satisfy the following conditions:

(i) there exists a positive real number ¢1 such that

3

0 < ¢1 < liminf 222 <,
n—oo 51771
where
Qz(Kwan)\ B W) . g
51 = D* (K (V (Kwn)) K*(VZ (J}\ By Kwn))’ Zf ( - J)\ZBQ)KUJTL # 0)
&, otherwise,
and

Dy, (V3 (wn)—vK* (VE (Kwa)=VE (I 5, Kwn)),VE, (wn))
D (K*(vg2 (Kwp)),K* (v"2 J92 . Kuw,)) ’

An Bz
S2n =9 if(I— JngQ)Kwn #0,

&,  otherwise.

Then, the sequence {x,} generated iteratively converges strongly to z = P&'u, where
P§' is the Bregman projection of Ey onto €.

Proof. It can be seen in Lemma 3.2 of [44] that the Armijo linesearch rule defined by
(3.1) is well-defined and

l
min {p, 'uf} <A <.

Now, let z* € Q then, using definition of wu,, in (3.2) we have from (1.1) that

Dy, (", un) = Dy, (2", (VE,) T IVE, (Un) — Mn(Aryn — Alzn)])

=g1(2") = g1(un) = (& = tn, Vg1(yn) — An(A1yn — A120))
=g1(z") — g1(un) — (2" = Un, Vg1(yn)) + A" — tn, Aryn — A12n)
=01(&") = g91(yn) — (=" — yn, Vgi(yn)) + < = Yn, Vg1 (yn))
+91(Yn) — g1(un) — (2% — un, Va1 (yn)) + An(2™ — un, Aryn — A125)
=91(2") = 91(yn) = (&" = Yn, Vg1 (yn)) — g1(un) + 91(yn)

+ <un — Yn, v.gl (yn)> + )\n<x* — Un, Alyn - Alzn>
= Dg1 (x*ayn) - D91 (un7y7z) + A’I’L<x* - u'ruAlyn - Alzn> (33)

Using (1.2), we get

Dy, ($*7Un> = Dy, (33*, Zn) — Dy, (ym Zn) + <55* — Yn, Vg1(zn) - Vg1(yn)>. (3-4)
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On substituting (3.4) into (3.3), we obtain

Dy, (z*,upn) = Dg, (2", 2) — Dg, (Yn, 2n) — Dg, (Un, Yn)
+ (@ = Yn, Vg1(2n) = Vg1 (yn)) + A (@™ = un, A1yn — A12n)
= D91 (:C*, Zn)*Dgl (yna Zn)ngl (Um yn) + <m**ym Vgl(zn)*Vgl(yn»
F A (Yn — Un, A1Yn — A12n) — A (Yn — T, A1Yn — A12n)
= Dy, (z*, Zn) — Dy, (Yns Zn) — Dy, (unayn) + )\n<yn — Uy, A1Yn — Alzn>
= (yn — 2%, Vg1(2n) = Vg1 (yn) — An(A12n — A1yn)). (3.5)

By applying the definition of y,,, we have Vg1 (z,,) — A A1z, € Vg1 (yn) + A\ Bi. Since
B: : E; — 2P7 is a maximal monotone mapping, there exists a, € By, such that
Va1(zn) — AMA1zn = Vg1 (Yn) + Anay, it follows that

- (V1(za) = Vo1 (o)~ AnArzn). (36)

Ay —

Since 0 € (A + By)z* and Ay, + ap, € (A1 + B1)yn, it follows from Lemma 2.8 that
A1 + Bj is maximal monotone, hence

(Yn — 2", A1y +an) > 0. (3.7)

On substituting (3.6) into (3.7), we get

1
)\7<yn - I*a v.gl(zn) - v.gl(yn) — Az, + )\nAlyn> > 0.

n

That is
(Yn — 2%, Vg1(2n) = Vg1 (yn) — An(A12n — A1yn)) > 0. (3.8)

Combining (3.5) and (3.8), and using (1.3), we have

*

Dy, (x*,up) < Dg, (", 2) — Dg, (Yn, 2n) — Dg, (Un, Yn) + A (Un — Un, A1yn — A12n)
< Dy, (2", 2n) = Dg, (Yn, 2n) — Dg, (un, Yn) + Anl[yn —un|| [|A1yn —Arz,]|
< Dy, (2%, 2n) = Dy, (Yn, 2n) = Dy, (tn, yn) + pillyn — nl| lyn — znll
§D91(x*vzn) D{h(ymzn) Dgl(u )+/~L(||yn_un”2+”yn_an )
< Doy (" 20) = (L= ) Dy (g 20) = (1= £) Dy (g, ) (3.9)
< Dg, (2%, z) (3.10)
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Also, from (2.6) and (3.2), we get

Dy, (z*, 2,) = Dy, (W?’i )1 (VH (wn) — vK*(VE (Kw, — VE (JfQBQKwn))))>

< Dg1 ($*7 wn) - (Vgl,n_é-Z,n)Dgf (-Kv*(vqg2 (Kwn)); K*(qu22 (J;\DBQK’UJ”)))

(3.11)

< Dy, (z*,wy,) (3.12)
D, (x (V) (V2 () + 00(V (20n) — VL <mn>>)>

( ) 91(‘r xn)+9 Dgl(x Ly — 1) (313)

From (2.1), (3.2), (3.9) and (3.10), we get
Dy (" 11 < Doy (:ch 0, V4 (u >+,6nv-‘§1<xn>+6nva<un>))

<V (:Jc*7 an Vg (u) + BV (vn) + 0.V, (un))

= g1(z") — (2", an V', (W) + BV, (xn) + 0. VE, (un))

+ 97 (anVE, () + BuVE, (2n) + 6,V (un))

< apg1(2") + Bngi(z”) + 0ngi(z7) — Bu(z”, VG (zn))

— 0n (2", Vi, (un)) — an (™, VE (W) + Bagi (VE, (20))

+ 0097 (VE, (un)) + angi (VE, (W) = Brdnpr(IVE, () — VE, (un)l])
= Bndnp IV, (zn) — Vi, (u)])

< B, (w*) (VI () + g1 (VE m»)
s, (gl<x*> V() + g1 (VE <un>>)

Tan (gux*) (@ V() + g} (vE <u>>)
— Bnbnpy (”v%l (Tn) — V%l (un)”)
= BV (&, VBE) 4 6,V (2%, V(1)) + Ve, (%, VR (1))

— Budnpy (IVE, (2 ) V%, (wa)ll)
<Bn ( gl(m un)—i_aanl("E*?u)

(z
Tn) +
— Bnéd nPr(HV (mn) V%l(un)ll)

+ 0 <Dg1 (x*,wy,) — (1 — g)Dg1 (Yn, 2n) — (1 — g)Dg1 (Yn, un)

— (Y1m — S2.n) Dy (K™ (VE, (Kwn)), K™ (VE, ({5, Kwn)))
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+ an Dy, (™, u) — Bnénpy (”v%l (n) — v%ll (un)”)

S 5anl (SU*,ZL'n) + 5n(1 - 971)(D91 (z*vxn) + 577.0an1 (.%*,I'n,l)
I

- 6”(1 - ;) (Dgl (yTH ZN) - Dgl (yna un))

—6n(V€1m — f2,n)Dg{ (K*(nggi (Kwn)), K*(V%Z(Jf\szKwn)))

+ an Dy, (x*,u) — ﬂn5np:(||v%ll () — ngEll (un)”)

< (1 —ay —0p0n)Dg, (2%, 2) + 6,0, Dg, (2™, Tp—1) + Dy, (™, 1)
I

— 6 (1 — ;) (Dg1 (Yns 2n) — Dgy (Yn, un))

- 571(’751,71 - g2,n)Dgi‘ (K*(V%‘z (Kwn))’ K*(V%’Q(Ji%szﬂ))

— Bnbnpy (Hv%l (zn) — V%l (un)”) (3.14)
< (1 —=an—0,0n)Dy, (x*,2n) + 6,0,Dyg, (%, Tp—1) + an Dy, (z*, w)
<max{Dy, (z*,2,), Dy, (2", 2n-1), Dg, (z*,u)}, Vn > 1. (3.15)

By induction, we obtain that
Dy, (¥, 2,) <max{Dgy, (z*,21), Dg, (", 20), Dg, (™, u)}.

Hence, {Dy, (z*, )} is bounded and therefore we conclude that from Lemma 2.9 that
{z,} is bounded. More so, {w,},{zn},{yn} and {u,} are bounded. The remaining
proof is divided into two cases.

Case A: If there exists ng € N such that {D,, (z*,z,)} is decreasing, then

n=ngo
{Dy, (z*, )} nen is convergent. Thus, we have that Dg, (z*, z,,) — Dy, (2*, Zpy1) — 0,

as n — oo. Hence, from (3.14), we have that

00 (1= 2) (D1 20) = Doy (1))

- 6n(7§17n - §27n)Dgf (K*(V%i (Kwn))aK*(ngZ (J§232Kwn)))
< (=)D} (2%, 2n) — Dy, (2%, Zns1) + 0nn (Dg, (z*, 2n—1) — Dy, (z*, x7,))
+ an Dy, (x*, u). (3.16)

On applying condition (i) and (ii), we obtain that
lim Dy, (Yn,2n) =0= lm Dy, (yn, un). (3.17)

n— oo n—oo

From Lemma 2.7, we get that

lim ||y, — zn]| = 0= lim ||y, — un]. (3.18)
n—oo

n—oo

Since g; is bounded and uniformly smooth on bounded sets of E\, it follows that V%
is uniformly continuous on bounded subsets of Ej. Thus, we conclude from (3.18)
that

T [[VE (4) = V&, (20)] = 0. (3.19)
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From (3.18), we have

nh_)rr;o [l — 2zn] = 0. (3.20)
Also, from (3.16), we have
i 5,0,07 (192 () = 5 ()] ) =0 (3.21)
= nh~>nolo On(V€1,m — 2,n) Dygr (K*(ngj2 (Kwy)), K*(V%Q(J;?le(wn))). (3.22)
By Lemma 2.7 and from properties of the functions p,, Dy and K, we have
i (K (V4 (Kw,)) — K (VE, (5, Kw,))| =0, (3.23)
and
lim (V% () — V4, (a)]) = 0. (3.21)

Employing Lemma 2.7, we arrive at

nhﬂn;() | Kwn, — J35, Kwy) = 0. (3.25)
and
nlgrgo llun, — 2n] = 0. (3.26)

In view of (3.2), we obtain that
nl;ngo |z, — wy|| = 0. (3.27)
From (3.20) and (3.26), we ge that
nl;ngo ln, — 2n] = 0. (3.28)
From (3.2), it is easy to see that
IVE, @ni1) = Vi, (@) < anllVE, (w) = Vi, (@)l + Bull Vi, (2n) — Vi, (@)l

+0nlIVig, (un) — Vi, (@n)]- (3.29)
Hence, we have from (3.29) and condition (i) of (3.2) that
T [V, (1) — Vi, ()] = 0. (3.30)
Since V%l is norm to norm uniformly continuous on bounded subset of Ef, we have
nh_{glo |Xnt1 — znll = 0. (3.31)
From (3.18) and (3.26), we get that
lim ||y, — zn| = 0. (3.32)
n—oo

From (3.2), we obtain from (3.31)
||V‘(7El1 (wp) — V%l (zn)|| = HnHV%l (Tp—1) — VgEll (zn)|| = 0, as n — oco.. (3.33)
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Using the fact that V%l is norm to norm uniformly continuous on bounded subset of
E7, we have

lim |w, —z,| = 0. (3.34)

n—oo

Lastly, with (3.27) and (3.34), we arrive at
nh_)rr;<> |z, — zn| = 0. (3.35)

Since {z,}nen is bounded and E; is reflexive, we deduce that there exists a sub-
sequence {,;}jen of {Z,}nen which converges weakly to z. Also, from (3.28),
(3.32), (3.34) and (3.35), we have that there exist subsequences {un, }jen of {us }nen,
{0, bren Of (i dncrr, {10, }jent Of {1 }uers amd {2, }scre of {2 Jners converge weakly
to z respectively. Hence, from (3.25) and the demiclosedness principle we have
that J{h (Kz) = Kz, therefore we conclude that Kz € B;'(0). To show that
z € (A1 + B1)71(0). Let (v,w) € G(A1 + By), we have w — Ajv € Byv. From the
definition of y,, we observe that

ng}l (Zn> — AMAiz, € VgEll (yn) + )‘nBly'ru

or equivalently

1
)\7(V(IE}1 (Zn) - qull (yn) - )\nAlzn) € Blyn-

By the maximal monotonicity of By, we get

1
(v —Yn,w — Arv + T(V%l (2n) = VE (yn) = MnA12,)) > 0.
Also, from the monotonicity of Ay, we have
1
<’U - yn7w> Z <1} — Yn, Alv + r(v%l (Zn) - VgEl1 (yn) - AnAlzn)>
1
= (V= Yn, 410 — A125) + (U = Yn, V%l (2n) — V%l (Yn))

An
= <U — Yn, A1U - Alyn> + <U - ynvAlyn - A12n>

1
5 (0= vy VE, (22) = T, ()

1
0 =Y VE, (20) = Vi, (). (3:36)

> <U = Yn, A1Yn — Alzn> +
Since A; is Lipschitz continuous and y,;, — z, it follows from (3.18) and (3.19) that
(v —z,w) > 0.

By the monotonicity of A; + By, we get 0 € (A; + By)z, that is z € (A; + B1)~%(0).
Hence z € Q.
Next, we show that {z,} converges strongly to z, where z = P u.
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From Lemma 2.11, we have

limsup(z, — 2, Vg (u) = VE (z%)) = lim (z,; — 2", VY (u) = VE (z7))

n—o00 j—o0
= (o= 2%, VI (u) - VI, ("))
<0, (3.37)
and hence from (3.31), we obtain
limsup(z,41 — 2", V§ (u) = VE (z¥)) <0. (3.38)

n—oo

Using Lemma 2.4, (3.10) and (3.12), we obtain

Dy, (z,2n41) < Dy, (Za (v%l)il(ﬁvzv%l (zn) + 5nv%1 (un) + aanEll (u)))
= Vo (2, BV, (zn) + 0nVE, + an Vi, (0) — an(VE, (u) — Vi, (2))

+ an(Tng1 — 2, VG (u) — VE (2))

= BnDyg, (2,2n) + 6nDg, (2, un) + an(Tni1 — 2, VgEll (u) — V%l (2))

< BnDy, (2,20) 4 00Dy, (2, wn) + an(Tni1 — 2, VY (u) — VE (2))

< 8Dy () + 6((1 = 02) Dy (2 20) + 6Dy, (0 1))

+ an(Ent1 — 2V, () — V8 (2))

< (1 —an —0p0,)Dg, (2, 20) + 6,0, Dg, (2, Tpn—1)

+ an(Tng1 — 2,V (u) = VE (2)). (3.39)

By applying (3.39) and Lemma 2.12, we have that z,, — 2.

Case B: Assume {D,, (2,2,)} is non-decreasing. Set I';, of Lemma 2.13, as I',, :=
Dy, (z,2,) and let 7 : N = N be a mapping for all n > ng (for some ng large enough),
defined by

7(n) :=max{k e N: k <n,Ty <Tpii}.
Then 7 is non-decreasing sequence such that 7(n) — co as n — co. Thus
0<I7n) <Trmys1, V2> ng,
this implies that
Dy, (2,27(n)) < Dy, (2, Zr(n)41), 7> no.

Since {Dy, (2, %-(n))} is bounded, therefore lim, ;oo Dy, (2, 2Z7(,)) exists. Then the
following estimates can be obtained, using same argument as in case A above.

nlglgo ”yT(n) — Z7(n) ” =0,

| Ky = i, Kwr ol =0,

Jim [z (n) = 22wl = 0, (3.40)
nll—>nt;lo ||w'r(n) — Lr(n) || = Oa

lim sup(z- () — 2, V%l (u) — V%ll (z)) <0.

n—oo
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From (3.39) and I'z(,y < T'r(n)41, we have

D91 (Zv xq—(n)) < (1 - a-r(n))Dgl (Zv x‘r(n)) + 6T(n)9'r(n) (Dg1 (Z7 Lr(n)—1 — Dg1 (27 xT(n)))
+ Qr(n) <x7—(n)+1 g2 v%l (u) - v%l (Z)>
and hence

i Ty = Jin Lo =

for all n > ng, we have I'-(,,y < T'7(py41, if n # 7(n) (that is, 7(n) < n), because
Tii1 < Ty, for 7(n) < k < n. This gives for all n > ng
0<Iy, < max{rr(n)vrT(n)+1} = F‘r(n)Jrl-

This implies that lim I';, = 0 which yields that lim D, (z,x,) = 0. Hence, z, —

n—oo n—oo
z = Pg'u as n — oc. O
Remark 3.3. Our main result improve and generalize the main results of [22, 23, 33,
40, 45] in the following ways:

(i) We extend Theorem 3.1 of [40] from 2-uniformly Banach spaces which are
uniformly smooth to a reflexive Banach space and also extend the results of
[22, 23, 45] from real Hilbert spaces to reflexive Banach spaces.

(ii) We relax the strict assumption of the mapping A in [22, 23, 33] with the weaker
assumption that A is a monotone and L-Lipschitz continuous mapping.

4. Numerical examples
In this section, we give a couple of examples to implement our main result.

Example 4.1. This is an implementation of our result in infinite dimensional Hilbert
space with our application to split feasibility problem. Let C' and @) be nonempty,
closed and convex subsets of real Hilbert spaces H; and Hs, respectively. Let K :
H; — Hj be a bounded linear operator with its adjoint K* and © denote the solution
set of (1.4). Let Hy = Hy = L([0,1]) with norm

el = ([ 1 |x<t>|2dt)é,

and inner product

for all z,y € La([0,1]).
Now, let

C = {z e Ly([0,1]) « [J=f] <1},

and

Q = {x € Lo([0,1]) : <%,x> — 0.
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Let K : Ly([0,1]) — L2([0,1]) be a mapping defined by (Kx)(t) = % for all = €
Ls([0,1]). Then, we have (K*z)(t) = @ and |K| = 3. We sec that the © #
because x*(t) = 0 is a solution. We define

Ai(z) = V(;”Ki’ — PQK:U|2) =K*"(I — Pg)Kz, Bi(z) = N¢(z)
and
Bs(x) = Ng(z) for all € Ly([0, 1]).

For our algorithm, we take

_ 1 75n:8n+1 6n74n+1
12n+3

Qn

12n+3" " 12n+3’

1
7 =0.002, 1 =0.0001, i =0.03 and 6, = —.

We present the result of this experiment in Figure 1 with ||z,,41 — 2|2 = 107% and
varying initial values of xg and z; as follows:
(0) zo = 3 + 11t and 1 =t
(IT) zp = 2t and x1 = cost;
(ITI) 2o = —2t+5and 1 =t + 1;

)
(IV) xo =2t and z; = %;

Example 4.2. Let F; = E> = E = R? be the two-dimensional Euclidean space of the
real number with an inner product (-,-) : R? x R? — R be defined by

(z,y) =2y =2151 + T2y2
where z = (z1,72) € R? and y = (y1,y2) € R? and a usual norm || - || : R - R

be defined by ||z|| = (22 + 22)2 where & = (x1,23) € R% Let B; : R? — R? and
B, : R? — R? be defined respectively by

12 12
pe (o 2)mec3)

Since By and Bs are positive definite, they are maximal monotone operators. Also,
let A, : R? — R? be defined by

va=(3 9 (2)

Now, define h; : R — (—o0, +00] by h;(x) = %2 for i = 1,2, then Vh;(x) = 2. We also
define g1 = g2 = g by

2
e’

2
2
g:R* = (=00, +00], g(x) = hi(z1) + ha(z2) = g

+ 5 x = (21,x2).

Therefore, we have

Vg(z) = (Vhi(z1), Vha(x2)) = (71, 72)

Il
N\
S =
_ O
"
SRS
8 8
N =
~
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0 10 20 30 40 50 60 70 80 0 10 20 30 40 50 60 70
Number of iterations Number of iterations

0 10 20 30 40 50 60 70 80 0 5 10 15 20 25 30 35 40 45 50
Number of iterations Number of iterations

FicUrE 1. Example 4.1. Top left: Case I, Top right: II, Bottom left:
III, Bottom right: IV.

For A > 0, we compute the resolvents of By and By as follows:

1+4 2\ - L (1+A =2
91 _ = e ———
Ixg, = Vo1 +rBi = ( 0 1+)\)’ Vo +rB)™ = (1+A)? < 0 1+)‘)

and

J§ZBQ_Vgl+TB2_<1+)\ 2)\>a

20 14

. 1 1450 —2)
1 _
(Vo1 +7Bs) _1+6)\+)\2<—2>\ 1+A>'

Let the operator K : R? — R2 be defined by
K(z) = (221 — o9, 1 + 215) for all x = (z1,25) € R?
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and K* : R — R? be defined by
K*(y) = (2y1 — ya2, 41 + 2y2) for all y = (y1,52) € R*.

For this experiment, we choose the parameters

3n 5 n?+3 3n? +2n
an:77 n:77 "’L:ij
4n2? +5n+3 4n2? +5n+3 4n2 +5n +3
1

7 =0.002, 1=0.0001, 1= 0.03 and 6, = .

For u = 0.1 and initial values of xy and x1, we report our test for the following cases
in Figure 2 with |z,41 — 25| = 1075.

0 10 20 30 40 50 60 70 0 10 20 30 40 50 60 70

Number of iterations Number of iterations

0 10 20 30 40 50 60 70 0 10 20 30 40 50 60 70
Number of iterations Number of iterations

FI1GURE 2. Example 4.2. Top left: Case 1, Top right: Case 2, Bottom
left: Case 3, Bottom right: Case 4.
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Case 1. o =[5, —5] and z; = [3, 5];
Case 2. o = [-5, —5] and z; = [10, 10];
Case 3. g = [10,10] and z; = [20, 20];
Case 4. zg = [10, —5] and z; = [5,15].
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Existence of positive solutions to impulsive
nonlinear differential systems of second order
with two point boundary conditions
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Abstract. In this paper the authors consider the existence of positive solutions
to a two point boundary value problem for nonlinear second-order impulsive
systems. They use a vector version of Krasnosel’skii’s fixed point theorem in
cones in their proofs. Examples are provided to illustrate the results.
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1. Introduction

The existence of positive solutions to second order impulsive differential equa-
tions and systems has been studied by many authors such as in [7, 9, 10, 11, 12].

Liu et al. [10, 11, 12] studied the existence of one and multiple positive solutions
to two point boundary value problems for systems of nonlinear second-order singular
impulsive differential equations by using fixed point index theory. In [7], He inves-
tigated the existence of positive solutions to second order periodic boundary value
problems with impulse actions by applying fixed point index theory.

The existence and location of positive solutions for ordinary differential systems
has been studied in [4, 8, 13, 14] by using a technique based on a vector version of
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Krasnosel’skii’s fixed point theorem in cones. In [8], Herlea considered the system of
first order equations with integral boundary conditions

ull(t) = fl(ta Uy, u2)a

ué(t) = fQ(ta U1, u2)a

u1(0) — arui (1) = g1fud],
(0) = agua(l) = 92[“2},

where f;, fo € C([0,1] x R2,R") and g, : C[0,1] — R, i = 1,2, are linear functionals
given by

1
gilu) :/ u(s)dy;,, 1=1,2
0

with g;[1] < 1 and ~; € C[0,1] is increasing and satisfies 0 < a; < 1 — g;[1] for
i = 1,2. Herlea obtained the existence and the location of positive solutions by using
a vector version of Krasnosel’skii’s fixed point theorem in cones.

Precup [14] also used the vector version of Krasnosel’skii’s fixed point theorem to
study the existence and localization of positive solutions of the nonlinear differential
system

uf (t) + fi(t, ur,uz) =0,
UIQ( )+f2(t ul,u2) =0,
u1(0) = uy (1) =0,
UQ( )—UQ( ):O

Other authors have recently studied the existence of solution for system of im-
pulsive differential equations using vector versions of fixed point theorems, such as in
[1, 3,2, 5, 6].

With this background in mind, in this paper we examine the existence and
location of positive solutions of the two point boundary value problem for the system
of nonlinear second-order impulsive differential equations

—uy(t) = fi(t, ur(t), ua(t)), teJ,

_U/QI(t) = fQ(t’ul(t)vu2(t))v telJ',

—Au'l |t:tk: Il7ku1(tk)7 k= 1,2, e, M, (1 1)
_AU’IQ |t:tk: IQ7kU2<tk>, k= 17 2) e, Mm, '

auy (0) — fuj(0) =0, aug(0) — fub(0) =0
yn(1) + 8 (1) = 0, yus(1) + (1) = 0,

where o, 8, 7,6 > 0, p=pBy+ay+ad >0, J =[0,1,0 < t;] <tg < - <
tm < 1, J = J\{t1,t2,-~- ,tm}7 fi S C(J X R x R,R), I@k S C(R,R), 1 =1,2,
ke {1,2,---,m}. Here, Au/ |i—s, = uq () — w1 (t),) and Aul |i—p, = u2 () —ua(ty,),
where u (t]) and ub(t]), (v} (t;) and uh(t;)) denote the right (left) hand limits of
u} () and uh(t) at t = ty, respectively.

Motivated by the work mentioned above, here we study the existence and loca-
tion of positive solution of the system (1.1) using the vector version of Krasnosel’skii’s
fixed point theorem in cones given in [13]. As we will see, this approach allows the
nonlinear terms and impulses in the system to have different types of behaviors in
their variables.
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2. Preliminaries

In this paper we need the following concepts. For a normed linear space (X, |- ||),
a cone K C X is a closed and convex set with K \ {0} # 0, AK C K for all A € RT,
and K N (—K) = {0}. A cone K in X induces a partial order relation in X that we
will denote by =<; we write v < v if and only if v — u € K. We say that u < v if
v—u€ K\ {0} and u Avif v—u ¢ K\ {0}. Finally, v > v means v < u.

Consider two cones K and K5 in X and the corresponding cone K := K7 X Ky
in X2, We use the same symbol < to denote the partial order relation induced by
K in X% as we do for K; or Ky in X. In X2, u = (uj,u2) < v = (v1,v2) means
u; <v; fort=1,2. Forr, R € Rf_ with r = (r1,72) and R = (R1, Rs), we will write
0<r<Rtomean 0 < ry < Ry and 0 < ro < Rs. Also, we set

(Ki)m,Ri = {U S Kl T < ||7.LH < RZ}, 7= 1,27

K.p:={ue K:r; <||ul| <R; fori=1,2},
and we see that K, p = (K1), r, X (K2)r,.R,-
The following vector version of Krasnosel’skii’s fixed point theorem in a cone
[13, Theorem 2.1] will be used to obtain our main existence result.

Theorem 2.1. Let (X, ||-||) be a normed linear space, K1, Ko C X be two cones in X,
K:=K xKy,r,RER" withO<r <R, and N : K, p — K given by N = (N1, N3)
be a compact map. Assume that for each i € {1,2}, one of the following conditions is
satisfied in K. g:

(@) Ni(u) Aui if |luil =r; and Ni(u) # i of |usl| = Ri;

(b) Ni(u) # wi if [Juill =ri and Ni(u) Au; if ||lwill = R;.
Then N has a fized point u in K with r; < ||lu;|| < R; fori € {1,2}.

3. Main Result

We first formulate problem (1.1) as a fixed point problem for a vector-valued
mapping N = (N1, Ny). Then, u := (uy, us) will satisfy an operator system

u; = Ni(ug,u
L M) @)
in the vector conical shell K, r with v € K and
r1 < flua]] < Ry, 72 < lug|| < Ro.
We denote by G(t,s) the Green’s function for the boundary value problem
(1) =0,
az(0) — B2'(0) = 0, (3.2)

~vz(1) + dz'(1) = 0.
It is given explicitly by

G(t,s) = L (v+d—7)(B+as), 0<s<t<l
e P (ﬂ + Olt)(’)/ + — 75)’ 0<t<s<l1.



642 H. Kadari, A. Oumansour, J.R. Graef and A. Ouahab

The function G(t,s) is positive and satisfies the properties (see [10, p. 552], [11, p.
3775)):

G(t,s) < G(s,s), forallt, se€|0,1], (3.3)
0<oG(s,s) < G(t,s), t€ab], s€]0,1], (3.4)

where a € [0,t1], b € [tn,1] and 0 <o = min{uj’%, %} <1

In this paper, we consider the space
PC(J,RY)={x:[0,1] — R |z, € C(J,R),k=1,...,m,

z(t;) and z(t]) exist, k=1,...,m, and z(t; ) = z(¢)}.
We see that PC(J,R") is a Banach space with the norm

[zl pc = sup [(t)].
teJ
Let P be the cone of all nonnegative functions in PC([0,1],RT).

Definition 3.1. A pair (u1,u,) € PC(J,RT)x PC(J,R") is called a solution of system
(1.1) if it satisfies system (1.1).

The following lemma is obvious.

Lemma 3.2. The vector (uy,us) € PC(J,R") x PC(J,R") is a solution of the differ-
ential system (1.1) if and only if (u1,uz) € PCY(J,RT) x PCL(J,RY) is a solution
of the integral system

ul(t):/o G(t, 5) o (5, u1(s), ua(3))ds + 3 Gt ) I (s (1)),

k=1
(3.5)

1 m
ug(t) = /0 G(t,8)f2(s,u1(s),uz(s))ds + ZG(t,tk)Ilk(ug(tk)).
k=1

Let N : P2 — P2 be the completely continuous map N = (Ny, No) given by

1 m
Ni(u(®) = | Glt.s)fils,uls), v(s))ds + 3 Glt, ) Ll (te) i = 1,2.
0 k=1

Then (3.5) is equivalent to the fixed point problem
u=N(u), u€ P2
Ifve P,
1 m
wilt) = / G(t, 5)o(s)ds + 3 Glt, 1) L (s (1),
0

k=1
and if w;(t') = ||ui|| pc, then in view of (3.4), for every ¢ € [0,1], we have

w(t) > a/o G(s,s)v(s)ds + 0 Y Gltr, te) Lok (uiltr)).

k=1
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It ¢ £ty for k=1,2,--- ,m, then

ui(t) > /Gt 5) ds-i—aZGtk,tk)lk(ul(tk))

k=1

> / G(t',s) ds—i—aZGt ti) Lk (ui(ty)) = oui(t') = o|jul| pc.

k=1
Ift/ =ty for k=1,2,--- ,m, then

ui(t) > / G(s,s) ds—l—aZGt tie) L (i (te)

k=1

> / G(t',s) ds—i—oZGt ti) Lk (ui(ty)) = oui(t') = o|jul| pc.

k=1
Define the cones K; in P by

K; ={u; € P:u;(t) > o|lu||pc for all t € [a,b]}, i =1,2,

and the product cone K = K; x Ky in X2. Then N(K) C K. Before we state our
main result we introduce the following notations. For any «y, 5; > 0 with «; # 3;, let
r; = min{«;, f;}, R = max{a;, B;}, and
yi =min{ fi(t,ur,uz): a <t <b, of1 <uy < P, ory <ug < Ry},
2 = min{ fo(t,ur,uz) : a <t <b, ory <uy < Ry, 0Pz <ugx < Pa},
Iy = max{fi(t,u1,u2): 0<t <1, oaq <uy <ay, org <us < Ro},
Iy = max{f2(t, u1,u2)
Also, let

:0<t<1, ory <up < Ry, oo <ug < anl

B =max{G(t,s) : 0<t<1, 0<s<1},
A =min{G(t,s):a <t <b, a<s<b},

A= 1g]1€1n {mln{fl k(u1) 1 oB1 <up < Bi}},

)\2 = 121116111 {mln{IQ k(ug) 0’,62 < Ug < B2}}a

A= lr<r}ca<x {max{I1 x(u1) : o1 <u; < a1}},

Ay = 13}3}( {max{Is k(u2) : cas <us < az}}.

Theorem 3.3. Assume that there exist oy, B; > 0 with a; # B;, i = 1,2, such that

BTi+Aim) <ai, AMyi(b—a)+ A im)> S,
BTy + Aom) < g, A(72(b— a) + Xam) > fa.

Then (1.1) has a positive solution v = (uy,us) with r; < ||u;l|lpc < Ry, @ = 1,2,

where r; = min{ay, B;}, R; = max{a;, B;}. Moreover, the corresponding orbit of u is
included in the rectangle [ory, R1] X [ora, Ra).

(3.6)
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Proof. If w € K, g, then 1 < |Ju1]lpc < Ry and r2 < ||luz||pc < Ra, so from the
definition of K,

or1 < ||uillpc < R and ore < ||uz|lpc < Ra,

for ¢ € [a,b], that is, for ¢ € [a,b], u(t) € [or1, R1] X [o72, Ra]. Also, if ||u1|pc = a1,
then uy(t) < oy for ¢t € [0,1], and

oaq <ui(t) < aq for all t € [a,b].
We wish to show that for every u € K, r and each ¢ € {1,2}, we have

|luil| pc = v implies u; A N;(u),
|lui||pc = Bi implies u; % N;(u).

If ||ui||pc = a1 and uy < Ny(u), then
Ul(t) < Nl(u)(t) < B(Fl + Alm) <oy

for ¢ € [0, 1], which leads to the contradiction oy < .
If ||ui||pc = 81 and ug > Na(u), then for t € [a, b], we obtain

up(t) > Ni(u)(t) > / G(t, s) f1(s,u1(s), u2(s))ds + ZG(t,tk)Il,k(ul (tx))

k=1
> A(y1(b—a) + \im) > B,

yielding the contradiction 81 > £;1. Hence, (3.7) holds for ¢ = 1. In a similar way we
can show that (3.7) holds for i = 2. By Theorem 2.1, we see that N has at least one
nonzero fixed point in K. Therefore, system (1.1) has at least one positive solution.
This completes the proof of the theorem. O

Analogous to the discussion by Precup in [13] and [14], we examine the situation
where f; and fs are independent of ¢, i.e., suppose f1 = fi1(u1,u2) and fo = fo(ug,us).
If f1, fo, Ik, and o g, k =1,2,.....,m, satisfy various monotonicity conditions, then
we can obtain specific estimates for v1, 2, I'1, I's, A1, A2, A1, As. As examples, we
have the following cases.

Case 1. If f; and f> are nondecreasing in u; and ug, and I  and I5 j are nondecreasing

respectively in u; and us for k =1,2,...,m, then
Iy = fi(o, Ra), Y1 = fi(opr,0m2),
[y = fo(R1, a2), Y2 = fa(or1,002),

A = 11§r}%xm{11,k(a1)}, A = Q}félm{ll’k(aﬁl)}v

A2 = max {Ig,k(ag)}, )\2 = min {12,16(0-62)}

1<k<m 1<k<m

Case 2. If f1 is nondecreasing in v and us, f> is nondecreasing in u; and non increasing
in ug, and on the other hand I; j, are nondecreasing in u; and I j are non increasing
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in ug for k =1,2,...,m, then
Iy = fi(a, Ra), 71 = fi(oB,0m2),
I'y = fa(Ri,00), Y2 = fa(or1, B2),

A1 = 1max {Il k(al)} )\1 = 1211111 {Il k(O‘ﬂl)}

Ay = max {Lak(oaz)}, A= g}clg {2k (B2)}-

Case 3. If f1 is nondecreasing in u; and non increasing in us, fo is non increasing in
u; and nondecreasing in ug, and on the other hand I , are non increasing in »; and

I, are nondecreasing in ug for k =1,2,.....,m, then
Iy = fi(aa, ora), 7 = fi(op1, Ra),
F2:f2(07"1,a2), ’72:f2(R1,052),

A = Enax {l (o)}, A= énin {Lx(B1)}s

Ay = 1I<I}€a<X {Lp(a2)}, A= 1g}lcln {Iox(cp2)}

Case 4. If f; and f, are nondecreasing in u; and nonincreasing in us, and I; j are

nondecreasing in u; and I ; are nonincreasing in uy for £ =1,2,...,m, then
= fi(a1,or2), 71 = fi(oB1, Ra),
[y = fo(Ry,002), Y2 = fa(or1, Ba),
A = &nax {LLxln)}, M= énm {1 x(cp1)},
Ay = (ax {Lok(oaz)}, A= lg]lclg {I2.1(B2)}-

4. Examples

We conclude this paper with two examples to illustrate Theorem 3.3 in the
Cases 1 and 4 above.

Example 4.1. Consider the second-order impulsive system

ull () + uf +u§ =0, 0<fh<e<l, #%, 0<t<l,
uf(t) +u§ 4+ uf§ =0, 0<f<e<l, t#1i o0<t<i,
=AUy i—1=cy/u (1), c>0,
—Au, li—1=d us(3), d>0,
u1(0) —u(0) =0, (1) — ’1( ):0

4.1

We can establish that system (4.1) has at least one positive solution u = (u,us).
Here,

filur,u2) = U? +us,  folur,uz) = ui +ugv

)=o) o (o) ()
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System (4.1) is equivalent to the integral system
ul(t) = fol G(t, s)[ 1(8)? + uz(s)%)ds + cG i
fo t,s)[u1(s)® +uQ(s)9]ds+dG % Ug (i)
where G(t, s) is the Green’s function

1{ 2-t)(1+s), 0<s<t<l1

Glts) =3 (2—s)(1+t), 0<t<s<l1

Clearly B = % and A = o. In this case fi(u1,us) and fo(ug,us) are both nondecreasing
in u; and wuy, while I1 ; and I>; are nondecreasing respectively in u; and ug for g,
uy € RT, so we are in Case 1. We choose a1 = ap =: a* and 31 = By =: f*, with
B* < a* and sory =71y = 8%, Ry = Ry = o*, and v; = fi(0f*,08*), T; = fi(a*, a*),
A, =T 1(a*), \i = I, 2(c8*) for i = 1, 2. The values of a* and 5* will be made precise
in what follows. Since

lim M:O, limmzoo,
T—00 x z—0 x
lim 711’1(36) =0 and lim 712’1(30) = 00,
T—00 €T x—0 x

we may find £* small enough and o* large enough that the conditions

fi(a*va*) < L fi(o—ﬁ*vaﬂ*) > 1

a* ~ 2B’ o3 ~ 20A(b—a)’
Ii71(0é*> < 1 i 1(0‘5 ) 1
a* T 2Bm’ op* 20Am

i € {1,2}, are satisfied. Thus, condition (3.6) holds. Hence, system (4.1) has at least
one positive solution (uy, us) with 8* < ||u;||pc < o* for ¢ € {1, 2}.

Example 4.2. Consider the second-order impulsive system

1
" u14 1
t = t = <t<1
ul()+u2u+1 07 7&27 0* = a
() + —— =0, t#£%, 0<t<1,
2 1
—Au |y =] (3), (42)
—Auy |, 1= euz(3),
up(0) —u1(0) =0, wi(1) —wj(1) =0,
u2(0) + uh(0) =0, ua(1l) +uhH(1) =0.
Here we have
1
_ uq uq
fi(ur,uz) = i1 fa(ur,uz) = L
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System (4.2) is equivalent to the integral system

_ i (s)3 1 (1
ui(t) = [, G(t,s)u2 S)+1ds+G t,2 u? <2>,

_rt ul(s) 1 —uz(3)
uy(t) = [, G(t, S)uz(s) - 1ds—l—G t5)e

The Green function G(¢, s) is the same as in Example 4.1. In this case f1(u1,us) and
fa(u1, u2) are nondecreasing in u; and nonincreasing in us. Also, I1 1 is nondecreasing
in u; and I ; is nonincreasing in uy for uq, uz € RT, so we are in Case 4. We choose
ap = ag =: aF, By = Py =: f*, with * < a*. Then r; = ro = %, R = Ry = o*
and 'y = fi(a*,08%), T2 = fa(a®,00"), 1 = fi(oB", "), y2 = fo(oB*,5%), A1 =
La(a®), M = I11(08%), Ay = Iz1(0a*), Aa = I21(8*), where a* and * will be
made precise below. Since

im D@0 _ oy 2@

T—00 x Yy—>00 Y
I
lim 11(2) =0, and lim 2.1(79) =0,
T — 00 T Yy—00 Y
we may find o* > 0 large enough so that
f1(a*,0) < %7 fa(a*, 0a) < %7
* a*
Il’lga*) < 1 ILQ(UOZ*) < 1
o* T 2Bm’ o* ~ 2Bm’
Since
f1<a*’0'6*) < fl(a*vo)
a* - o
we have
fila®,oB") _ 1
a* ~ 2B
And since
lim filoz,y) . lim fo(zy) .
x—0 €T y—0 Yy
I I
lim 71’1(033) =00, lim 72’1@) = 00,
x—0 x y—0 Yy

with « fixed as above, we can choose 8 small enough that

fl(a-ﬁ*7a*) > 1 f2(06*7ﬁ*) > 1

B* ~2A(b—a)’ B* ~ 24(b—a)’
I 1 (0B%) < 1 I 2(B*) S 1
B* ~ 2Am’ B* T 2Am’

Conditions (3.6) are satisfied, hence system (4.2) has at least one positive solution
u = (u1,u2).
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An optimal quadrature formula exact to the
exponential function by the phi function method

Abdullo Hayotov, Samandar Babaev,
Alibek Abduakhadov and Javlon Davronov

Abstract. The numerical integration of definite integrals is essential in funda-
mental and applied sciences. The accuracy of approximate integral calculations
is contingent upon the initial data and specific requirements, leading to the im-
position of diverse conditions on the resultant computations. Classical methods
for the numerical analysis of definite integrals are known, such as the quadrature
formulas of Gregory, Newton-Cotes, Euler, Gauss, Markov, etc. Since the middle
of the last century, the theory of constructing optimal formulas for numerical
integration based on variational methods began to develop. It should be noted
that there are optimal quadrature formulas in the sense of Nikolsky and Sard.
In this paper, we study the problem of constructing an optimal quadrature for-
mula in the sense of Sard. When constructing a quadrature formula, the method
of p-functions is used. The error of the formula is estimated from above using the
integral of the square of the function ¢ from a specific Hilbert space. Next, such
a ¢ function is selected, and the integral of the square in this interval takes the
smallest value. The coefficients of the optimal quadrature formula are calculated
using the resulting ¢ function. The optimal quadrature formula in this work is
exact on the functions e’® and e~ 7%, where o is a nonzero real parameter.
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1. Introduction

Many problems of science and technology lead to integral and differential equa-
tions or their systems. Solutions to such equations are often expressed in terms of def-
inite integrals. In most cases, these integrals cannot be calculated accurately. There-
fore, it is necessary to calculate the approximate value of such integrals with the
highest possible accuracy and at a low cost.

Given the known geometric value, the problem of finding the numerical value
of integrals is often called quadrature and cubature, respectively. Various quadrature
and cubature methods allow the calculation of the integral using a finite number of
values of the integrated function. These methods are universal and can be used where
other calculation methods fail.

Many researchers have constructed various quadrature formulas based on certain
ideas and taking into account the properties of the integrand. Thus, the well-known
quadrature formulas of Gregory, Newton-Cotes, Simpson, Euler, Gauss, Chebyshev,
Markov and others appeared, still used in practice.

Currently, in the theory of constructing quadrature and cubature formulas, there
are the following main approaches: algebraic, probabilistic, numerical theoretic and
functional.

1. In the algebraic approach, it is necessary to choose the nodes and coefficients
of quadrature and cubature formulas so that these formulas are accurate for
all functions of a particular set F. Taking into account the properties of the
integrand. Usually, the set F' is taken to be algebraic and trigonometric polyno-
mials whose degrees do not exceed a certain number of m or bounded rational
functions.

2. The probabilistic approach to constructing cubature formulas is based on the
Monte Carlo method.

3. Number-theoretic approach to constructing cubature formulas is based on meth-
ods of number theory.

4. For functional approach to constructing quadrature and cubature formulas, in
the functional system, it is considered that the integrands belong to some Banach
space, and the difference between the integral and the combination of values of
the integrand that approximates it is considered some linear continuous func-
tional. This functional is called the error functional of the cubature formula, and
the error of the formula is estimated through the norms of the error functional.
By minimizing the norms of the error functional according to the parameters of
quadrature and cubature formulas, optimal formulas for numerical integration
of various meanings are obtained.

Since the research in this work relates to the latter approach, we will provide an
overview of the results in this area.

The construction of quadrature formulas and the study of their error estimates,
based on the methods of functional analysis, were first given in the scientific works
of A. Sard [20, 21] (minimizing the norm of the error functional can be achieved by
adjusting the coefficients at fixed nodes) and S. M. Nikolsky [18] (minimization of
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the error functional by coefficients and nodes), and the emergence of the theory of
cubature formulas is associated with the scientific research of S.L. Sobolev [29].

The works of S.M. Nikolsky, N.P. Korneichuk, N.E. Lushpay, T.N. Busarova,
B. Boyanov, V.P. Motorny, A.A. Ligun, A.A. Zhensykbaev, K.I. Oskolkov, M.A.
Chakhkiev, T.A. Grankina are devoted to the problems of minimizing the norm of
the error functional over coefficients and over nodes in various spaces in the one-
dimensional case. For example, detailed results and a complete bibliography are given
in the creation of S.M. Nikolsky [19].

Note that there is a spline method, a method of ¢-functions and a Sobolev
method for constructing optimal formulas obtained by minimizing the norm of the
error functional over coefficients at fixed nodes. A.Sard [20, 21], L.F.Meyers [17],
G.Coman [6, 7], I.J.Schoenberg [22, 23, 24, 25], S.D.Silliman [25], P.Kohler [15], based
on the spline method, and A.Ghizzetti and A.Ossicini [9], F.Lanzara [16], T.Catinag
and G.Coman [5] , using the method of p-functions, constructed optimal quadra-
ture formulas in the space Lém). In constructing optimal cubature formulas using the
Sobolev method, the results of S.L. Sobolev [30] on finding the coefficients of opti-
mal quadrature formulas generalized the studies mentioned earlier in which the spline
method was applied. The algorithm proposed by S.L. Sobolev in the Lgm) space was
implemented in scientific research by Z.Z.Zhamalov, F.Ya.Zagirova, Kh.M. Shadime-
tov, A.R. Hayotov and others. Recent results on optimal formulas obtained using the
Sobolev method can be found, for example, in the works [1, 27].

Note that the results of this work are closely related to the results of the works
[26, 2, 3, 8, 14, 10, 28, 4, 11, 12], which are devoted to the construction of optimal
quadrature formulas using the Sobolev method. In particular, our results generalize
the results of recent work [13].

2. Statement of the problem

In this work, we study the construction of an optimal quadrature formula using
the method of -functions. In this regard, consider quadrature formulas of the form

b n
[ e = 3" At + Ral), (2.1)
a k=0

where A and zj are the coefficients and the nodes of the quadrature formula. Let
the nodes of the formula be located on the segment [a, b] as follows

a=20<x9<...< T, =, (2.2)
and R, (f) is the error of formula (2.1).
Suppose that the integrand function f(z) is from the space VVz(}U’O)(a7 b), where

W2(710’0)(a7 b) is the Hilbert space of absolutely continuous functions that are quadrati-
cally integrable with the first-order derivative on the interval [a, b]. The scalar product
of any two functions f(z) and g(x) from this space is defined by the following formula

b
(f(x),g(x)) =/ (f'(z) + o f(2))(g'(z) + og(x))dz, (2.3)
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where o € R and o # 0. This space is provided with the corresponding norm

X 1/2
1@y i = ( [ +af<x>>2dx> . (2.4)

One of the important problems in the theory of quadrature formulas is the
problem of the optimality of quadrature formulas relative to the error of this formula.
In this paper, we will consider the problem of optimality of a formula in the sense
of Sard. We use the one-to-one correspondence between quadrature formulas and ¢ -
functions in this.

For convenience, we introduce the multi-index notations

A= (Ay,A1,...,An) and X = (zg,21,...,Tp). (2.5)

Definition 2.1. The quadrature formula (2.1) is called optimal in the sense of Nikolsky
in space Wz(,l(;o), if the value

F,WitY A, X) = sup  |Ru(f)] (2.6)
few?

reaches its smallest value relative to A and X, where A and X are defined in (2.5).

Definition 2.2. The quadrature formula (2.1) is called optimal in the sense of Sard in
the space W2(’10,0) if the quantity

Fu (W3 A) = sup |Ru(f)] (27)
rewsl”
reaches its smallest value relative to A for fixed X, where A and X are defined in
(2.5).

In this work, we solve the problem of constructing an optimal quadrature formula
of the form (2.1) in the sense of Sard in the space Wg(}f;o)(a, b), i.e., let us find such
coefficients of the formula (2.1) that give the smallest value to the quantity (2.7) for
fixed X. In this case, we use the method of ¢-functions.

Next, the rest of this work is organized as follows. Section 3 describes the method
of ¢-functions for constructing quadrature formulas of the form (2.1) in the space
W2(710,0) and provides the relationship between the coefficients and ¢-functions. Section
4 is devoted to obtaining p-functions that give the smallest error value of a quadrature
formula of the form (2.1). Using the obtained ¢-functions, the coefficients of the
optimal quadrature formula of the form (2.1) are calculated.

3. Method of ¢ - functions for constructing quadrature formulas in
the space WQ(}U’O)

In this section, we explain the method of ¢ - functions for constructing optimal
quadrature formulas of the form (2.1) in the sense of Sard in the space W2(710’0). For
more details on the ¢ - function method see, for instance, [5, 16, 9].
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Let functions f(x) be from the space WQ(}OZO)(m b) and for a given positive integer
n the nodes of the quadrature formula under consideration are located as in (2.5).
Then for each subinterval [xy_1,2%], K = 1,2,...,n, consider the functions ¢y, k =
1,2,...,n having the following property

op(@) —opr(z)=1, k=1,2,...,n. (3.1)
Then the function ¢ is defined as follows

Olzp_ron) = 0r(x), k=1,2,...,n. (3.2)

That is, the restriction of the function ¢ to the interval [xg_1,zk] is equal to p.
Let us introduce the following notation

b
I(f) = / f(z)dz, (3.3)

Qn(f) = Apf(zy). (3.4)
k=0

Now, using the property of additivity of a definite integral, taking into account the
equalities (3.1), from (3.3), we have (see, e.g., [5, 16, 9])

b T
() = / fayde =Y / (6h(@) — opn(e)) f(2)dx

< /x h (@) f(z)de — o / h o () f(x)d:z:)

Tr—1

I
N

S e [ r (o) (2)d

I
3
/N
AS)
S
—~
2
~
—
&
S—

k=1 Tr—1 k—1 Tp_1
- é(%(m)ﬂx) -/ on(@) (' () + 0 f(x)))d:c

i/jk on(z) <f’(x)+af(z)>da:

= Z or(zr) f(zk) — Z‘Pk(xk—l)f(xk—l)
k= k=1

S [ (s v asto) Jas
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n—1

- prnlen) o
L e (f’(w_) v of(fv)) i

(e + S o o0) - 5 st
— p1(w0) (z0) Z/ ( v +of( >)

From here we have

1> I1-
S
x>

I(f): = —pi(wo)f(wo) + Z(wk T) <Pk+1($k)>f(fﬂk)
+S0n xn zn Z/ < ) Uf( )>
n—1
= Aof(xo) + > Arf(zr) + Anf(xn) + Raulf). (3.5)
k=1

From (3.5) we get

AO = _901(1‘0)7
Ak = @k(xk)—wkﬂ(mk), k:172,...7n—1, (36)
An = on(Tn)

and the error of the formula has the form

—Z/ﬂ | @) (1) +01(0) ) o

- [ e+ on) (37)

Ry [f]

Remark 3.1. Knowing the function ¢ from (3.6) we can find the coefficients Ay,
k=0,1,...,n. This method of constructing a quadrature formula is called the method
of ¢ - functions (see, [5, 16, 9]).

Remark 3.2. From the expression (3.7) it is clear that the quadrature formula (2.1)
is exact on functions that are a solution to the equation

f'@)+af(x)=0. (3-8)

Further, in the next section, we are engaged in calculating the coefficients of the
optimal quadrature formula of the form (2.1) in the space WQ(}U’O)(a7 b).
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4. The optimality problem for a quadrature formula

In this section, we will discuss the problem of optimality of a quadrature formula
of the form (2.1) in the space Wz(}(;o)(a, b).

Using the Cauchy-Schwartz inequality for the absolute value of the error (3.7)
of the quadrature formula (2.1) we have the following

b 1/2

1) + 01 @l atany | [ P (@i

a

17 @)y .0 9@ 22 (@) - (4.1)

It should be noted that here the task of constructing an optimal quadrature
formula of the form (2.1) in the sense of Sard in the space W:,(}(;O)(a,b) is the task
of finding the coefficients A = (Ag, 41, ..., A,) (for fixed nodes X = (xg,x1,...,Zy)
satisfying the condition (2.2)) giving the smallest value to the quantity

IN

| R (f)]

F,(A) = /ap?(x)dx. (4.2)
a
In turn, this problem is equivalent to finding functions ¢ (x), k = 1,2,. .., n, satisfying
the equation (3.1) and giving the smallest value to the quantity (4.2) on each interval
[p—1, 2], K =1,2,...,n.
Next, for the beginning we will find the functions ¢r(z), & = 1,2,...,n that
give the smallest value to the quantity (4.2) and then using the formulas (3.6) we will
calculate coefficients Ay, k =0,1,...,n of the optimal quadrature formula (2.1).

4.1. Finding functions oy
Now we are engaged in finding the functions ¢ on each interval [zj_1,x] for
k=1,2,...,n, which are the solution to the equation
y —oy=1. (4.3)

We will seek a solution to this equation in the form of the product y = uy; of the
functions u(x) and y;(x), where y; is the solution to the corresponding homogeneous
equation

y —oy=0. (4.4)
It is easy to check that one of the solutions to the equation (4.4) has the form
y1(w) = e7". (4.5)

Now we can solve equation (4.3). By assumption, the solution to equation (4.3) has
the form
y(w) = u, (4.6)
where y1 () is defined by equality (4.5). Then we just need to find the function u(x).
To find it, we first calculate the first-order derivative of the unknown function y(x)
in (4.6). Then we have
Yy =u'yr +uy. (4.7)
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Substituting (4.6) into (4.3), taking into account (4.5), we get
u'e”” +uoe’ —uoe’ = 1.

From here
/ —
u =e ",

Integrating both sides of the last equality we have
1
u(z) = ——e 7"+ C.
o

This means, taking into account the last equality and (4.5), for the solution of equation
(4.3) we obtain

1
y=——+Ce’". (4.8)
o
Next, on each interval [zr_1,zx], K = 1,2,...,n we take functions g (z) in the
form (4.8), i.e.
_ L oo _
gpk(x)——;—i—C’l e’ x€lxp_1,zi], k=1,2,...,n. (4.9)

From here we conclude that to find the functions ¢y (x) we need to find such coefficients
CYC), k=1,2,...,n, which give the smallest values to the quantity (4.2) on each of
the intervals [zy_1, 2] for k = 1,2,...,n. Next, we find C’fk) such that the integral
of the square of the function ¢ (z) defined by equality (4.9) on the interval [x;_1, 2]
takes the smallest value. In this regard, consider the following functions
y
fk(Cik)) = / o2 (x)dz, k=1,2,...,n.

Th—1
Then from here, taking into account (4.9), we have

Tk

1 2
Fu(C®) = / <—J+O£’“>efm) dx

Tr—1

x Tk

k
1 1
—Qd:erC’fk)f / e’"dx
o o
1 xT

k—1

Th—

T
+(C§k))2 / e2%dx, k=1,2,...,n.

Tr—1

Then calculating the first order derivatives of the functions }"k(C’fk)) with respect to
Cl(k) and equating them to zero, we have
T Tk

2
20V / Fordy — 2 / e"*dr =0, k=12,....n.
g
Tp—1 Tr—1
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From the last equalities we get the following
T
Lo eo®dy

Th 2
c® = e I k=1,2,...,n. (4.10)
f eZazdx

Thk—1

It is easy to check that this value of ka) gives the smallest value to the function

.Fk(Cl(k)) on the interval [xy_1,2]. Then, taking into account (4.10), from (4.9) we
have
1 2e*

() = o + o (e9%k + eoTh-1)’

x € [xp—1,2k), k=1,2,...,n. (4.11)

4.2. Calculation of coefficients of the optimal quadrature formula

Now, using (4.11), from the formulas (3.6) we calculate the coefficients Ay,
k=0,1,...,n of the optimal quadrature formula of the form (2.1).
First, let’s calculate Ay. From (3.6), taking into account g (x), we have

1 2e%0
P

o o (e7T1 + e9%0)
6(711 _ eo’.’to
= — . 4.12
O—(eazl + eamo) ( )
Now let’s calculate the coefficients Ay, k = 1,2,...,n— 1. From (3.6), using ¢ (x) for
k=1,2,...,n—1, we have

A = i) — Prr1(T)

1 2e7%H 1 2677k
- (% s ) - (5 e

2 O (pOTk4+1 __ pO0Tk—1
- G ) (4.13)
U(edmk+1 + eo'iltk)(ea'1k _|_ eamk—l)

Finally, let’s calculate the last coefficient A,,. Then, from (3.6), taking into ac-
count (4.11), we obtain

1 2e7%n
An = _Qpn(-rn) = - <_ + € )

o o (eamn + eozna)

e0%n _ o0Tn_1
= . 4.14
g(eown + eo'xn—l) ( )
Thus, summing up the results of (4.12), (4.13) and (4.14), we obtain the following
main theorem of this work.

Theorem 4.1. In the space WZ(}(;O) (a,b) for each fized positive integer m, there is a
unique quadrature formula that is optimal in the sense of Sard of the form

b

[ H@dde = 3" At + Ra()

p k=0
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with coefficients

AO _ 60'11 _ eO’I(} ’
U(eo'xl + eawo)
2 Ok (pOTk+1 _ pO0Tk—1
A, = e7™ (e D B S
o-(eo'Ik+1 _|_ eark)(eoxk + eo’:rk_l)
OLp _ ,0Tp—1
An = - < ;
O-(eaa:n +enxn_1)
for fired nodes x, k = 0,1,..., n satisfying the inequalitya = x¢g < 21 < ... <z =b.
Remark 4.2. It should be noted that for [a,b] = [0,1] and xp = kh, where

k=0,1,...,N, h =1/N from Theorem 1 we obtain the result of the work [13].

5. The norm of y—function

According to inequality (4.1), we need to calculate the norm of the function ¢
to get an upper bound of the absolute value of the error (3.7)

k—1

1 N
1912, ) = / Py =3" / 2 (x)de. (5.1)
0 k=177%

From the expression of the function ¢y in equation (4.11), we can calculate the fol-
lowing

-1 27T 2
+
o o(e7®k + eoTk-1)
1 4e°% 4e20%

o2 0-2(647@% + eazk_l) + 0-2(€a'zk +60':rk_1)2'

I
/‘\

o3 ()

Substituting the last expression into equation (5.1), we get the following

T 9 p - Tp 1 4e% 462090 p
; ng(LL') Tr = - ; - (72(65”% +6”$k*1) + 0'2(6”:”’9 +6‘7wk*1)2 x
Tk 1 Tk 4 ox
= / —de—/ 5 ¢ dx
Tk—1 o Tk—1 g (eazk + eazkil)

+/wk 462090 J
X
- 2
o1 0-2 (eaa:k + emLk,l)

xrp — xR 4(e7F — ekt i 2 (270 — e271)
o2 o3 (eowk + eUIk—l) o3 (6aa7k + BUIk—1)2
T — g1 2(e7Tk — 7"k
o2 o o3 (eazk + eaﬁk—l) :
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Thus, putting the obtained expression into equation (5.1), we get the following result

9 B ) = N Tp — Th_1 2 (e7%k — 7%k-1)
ol sary = Z | e@dr =3 T~ o3 (e g ey

k=1
Ty — To 2 ek — eTTk-1
- 0-2 0-3 = e9Tk 4 eITk—1 :

We have the next result in the case of equally spaced nodes z = hk, h = %

1 2 etho1
el a0y = Z/ (@)de = 5 = 5 w1
Tk—1

6. Conclusion

In this work, we constructed an optimal quadrature formula in the space
WQ(IJO)(a b), where VV(1 o (a,b) is the Hilbert space of absolutely continuous func-
tions whose first-order derivatives are square-integrable on the interval [a, b]. Here the
quadrature sum consists of a linear combination of the values f(xj) of the function
f(z) at the nodes zy, € [a,b], where a = zg < 1 < ... < z, = b. The error of the
quadrature formula under consideration is estimated from above using the product of
the norm of the integrand and the Ly norm of the particular ¢ function from the space
W(1 0)( b). Moreover, this ¢ function is determined by an unknown factor on each
subinterval. The optimal quadrature formula is obtained by choosing these factors,
which provide the smallest value of the Lo-norm of the ¢ function. In this work, we
found such a ¢ - function. Explicit coefficients for optimal quadrature are found using
p-function. The resulting quadrature formula is exact for the functions e’* and e~ 7".
In particular, well-known results are obtained from the results of this work.
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A modified inertial shrinking projection
algorithm with adaptive step size for solving split
generalized equilibrium, monotone inclusion and
fixed point problems
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Alakoya and Oluwatosin Temitope Mewomo

Abstract. In this paper, we study the common solution problem of split general-
ized equilibrium problem, monotone inclusion problem and common fixed point
problem for a countable family of strict pseudo-contractive multivalued mappings.
We propose a modified shrinking projection algorithm of inertial form with self-
adaptive step sizes for finding a common solution of the aforementioned problem.
The self-adaptive step size eliminates the difficulty of computing the operator
norm while the inertial term accelerates the rate of convergence of the proposed
algorithm. Moreover, unlike several of the existing results in the literature, the
monotone inclusion problem considered is a more general problem involving the
sum of Lipschitz continuous monotone operators and maximal monotone opera-
tors, and knowledge of the Lipschitz constant is not required to implement our
algorithm. Under some mild conditions, we establish strong convergence result
for the proposed method. Finally, we present some applications and numerical
experiments to illustrate the usefulness and applicability of our algorithm as well
as comparing it with some related methods. Our results improve and extend
corresponding results in the literature.
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1. Introduction

Let H be a real Hilbert space with induced norm || - || and inner product (-,-). Let C
be a nonempty closed convex subset of a real Hilbert space and let F': C' x C' — R
be A bifunction. The equilibrium problem (shortly, (EP)) in the sense of Blum and
Oettli [8] is to find & € C such that

F(i,y) >0, YyeC. (1.1)

The set of all solutions of EP (1.1) is denoted by EP(F'). The EP attracts consider-
able research efforts and serves as a unifying framework for studying many well-known
problems, such as the Nonlinear Complementarity Problems (NCPs), Optimization
Problems (OPs), Variational Inequality Problems (VIPs), Saddle Point Problems
(SPPs), the Fixed Point Problem (FPP), the Nash equilibria and many others, and
has many applications in physics and economics, (see, for example [1, 11, 12, 34, 33, 48]
and the references therein).
On the other hand, the generalized equilibrium problem (GEP) is defined as finding a
point & € C such that

F(z,y) + é(z,y) = 0,Vy € C, (1.2)
where F, ¢ : C x C' — R are bifunctions. We denote the solution set of GEP (1.2) by
GEP(F, ). If ¢ =0, then the GEP (1.2) reduces to the equilibrium problem (1.1).
Let C C H; and Q C Hs where H; and H, are real Hilbert spaces. Let Fiy, ¢ :
C xC — Rand F3, ¢ : Q x Q — R be nonlinear bifunctions, and A : Hy — Hy be a
bounded linear operator. The split generalized equilibrium problem (SGEP) introduced
by Kazmi and Rizvi [23] is defined as follows: Find z € C such that

Fi(z,z) + $1(%,x) > 0,Vz € C, (1.3)
and such that
g = AZ € Q solves F5(§,y) + ¢2(4,y) > 0, Vy € Q. (1.4)
The solution set of the split generalized equilibrium problem is denoted by
SGEP(Fy,p1,Fs,¢2) ={7 € C: T € GEP(Fy,$1) and AT € GEP(F,¢2)}. (1.5)

If ¢1 = 0 and ¢ = 0, we obtain a special case of the split generalized equilibrium
problem (1.3)-(1.4) called the split equilibrium problem (SEP) which is defined as
follows:
Fi(z,z) > 0,Vz € C, (1.6)

and such that

J = AT € Q solves Fy(j,y) >0, Vy € Q. (1.7)
We denote the solution set of the SEP (1.6)-(1.7) by  := {z € EP(F) : AT €
EP(F,)}. The split generalized equilibrium problem has been studied by numerous
authors and several iterative algorithms have been proposed by many authors for
solving the problem (see, [39, 42]).
Another important problem that we consider is the monotone inclusion problem
(MIP), which is defined as finding a point z € H such that

0€(B+ D)z, (1.8)
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where B : H — H is a nonlinear operator and D : H — 2 is a set-valued operator.
We denote the set of solutions of (1.8) by (B + D)~1(0). The MIP (1.8) and related
optimization problems have been studied by several authors with various iterative
algorithms proposed for approximating their solutions in Hilbert spaces and Banach
spaces (see, for instance [3, 31, 32, 47, 50, 49]). One of the most efficient methods for
solving the MIP is the forward-backward splitting method (see [6, 9, 14, 17, 18, 26]).
Martinez [29] first introduced the Proximal Point Algorithm (PPA) for finding the
zero point of a maximal monotone operator B. The sequence generated by PPA is
defined as follows:
T+l = Jr[i Tn,

where 0 < r, < o0, J2 = (I +7,D)7" is the resolvent operator of D and I is the
identity mapping. This algorithm was eventually modified by Rockafellar [40] to the
following PPA with errors:

D
Tyl = Jp Tn + €n,

where {e,} is an error sequence. It was proved that if e, — 0 such that

[eS)
> llenll < +oe,
n=1

and the solution set D71(0) # 0 and lim inf r,, > 0, then the sequence {x,,} converges
n—o0

weakly to a zero point of D.
Also, Moudafi and Théra [31] introduced the following iterative algorithm for solving

MIP (1.8):

_ 71D

o = I n, (1.9)
Uny1 = top + (1 = t)xn, — p(l — t) By,

where t € (0,1), » > 0, B is Lipschitz continuous and strongly monotone and D is
maximal monotone. They proved that the sequence {z,} generated by the iterative
algorithm converges weakly to an element in (B + D)~1(0).

Alvarez and Attouch [5] proposed the following modified PPA of inertial form:

Yn = Tn +D//4n(xn - xn—l)a (110)
Tp41 = J)\nyvu n>1,
where {u,} C [0,1), {\,} is non-decreasing and
— 1
ZMonn — 2 1]|? <00, Y, < 3 (1.11)

n=1
It was proved that Algorithm (1.10) converges weakly to a zero of D.

Recently, Moudafi and Oliny [30] introduced the following inertial PPA for approxi-
mating the zero point problem of the sum of two monotone operators:

{yn =Ty + Nn(xn - $n—l)a (1 12)

Tnyl = J)l\::l (yn - )\ann)an > 1,
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where D : H — 2 is maximal monotone and B is Lipschitz continuous. They proved
that the sequence generated by Algorithm (1.12) converges weakly if A, < %, where
L is the Lipschitz constant of B.

Moreover, the following inertial forward-backward algorithm was introduced by
Lorenz and Pock [26]:

Tn41 = J)\Dn(yn - )\nByn)7n Z 1;

where {\,,} is a positive real sequence. Algorithm (1.13) differs from Algorithm (1.12)
since the operator B is evaluated as the inertial extrapolate y,. The proposed algo-
rithm was also proved to converge weakly to a solution of the MIP (1.8).

In 2016, Deepho [16] introduced the general Ceséro mean iterative method for approxi-
mating a common solution of split generalized equilibrium, fixed point of nonexpansive
mappings T and variational inequality problems:

_ T(F1;¢l)(x + A (T (F27¢2) DAz,),
Tnt1 = o f(xn) + Ban + (1 — By) — oan)n%r1 Z?:o Tjup, Yn >0,
where {a,}, {6} C (0,1), {\n} € [a,b] C (0,25) and {r,} C (0,a) and v € (0, %),
L is the spectral radius of the operator A*A and A* is the adjoint of A. Under the
following conditions:
(C1) ILm an =0, Y07 o, = o0;

(C2) 0< hm 1nf Bn < limsup B, < 1;

n—oo

(C3) n11_>rr010 [Ant1 — An] =0;

(C4) liminfr, >0, lim |rn,41 — 7] = 0.
n—00 n—oo

the authors proved that the sequence {z, } converges strongly to an element ¢ in the
solution set 2, where ¢ = Po(I — K + v f)(g¢) is the unique solution of the variational
inequality problem
(K=7f)g;x—q) 20, Yz € Q.

Also, in 2017, Sitthithakerngkiet [42] proposed and studied the following iterative
method for approximating a common solution of split generalized equilibrium, varia-
tional inequality for an inverse-strongly monotone mapping and fixed point problems
of nonexpansive mappings in Hilbert spaces:

{Z"_T(F“Wx £ AT - ) Ar,),

(1.15)
Tp+1 = anf(xn) + ﬂnxn + én [Unv + (1 - Un)PC(Zn, - )\nGZn)]

where v € C' is a fixed point, , € (0,00),u € (O, L) L is the spectral radius of the
operator A*A, A* is the adjoint of A, sequences {a,},{Bn},{&n} and {o,} are in
(0,1) and satisty ap + Bn + & = 1, Ay € [a, b] for some a,b with 0 < a < b < 283, and
{vn} C [e,1] for some ¢ € (0,1). Assume that the following conditions are satisfied:
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(C1) nhﬂn;(} an =0, Y07 o, = 00;

(C2) lim o, = 0;

n—oo

(C3) 0< lirginf Brn <limsupf, < 1;

n—oo
(C4) lim |Apy1 — A =0
n—oo
(C5) liminfr, >0, lim |r,11 —7r,| =0,
n—oo n—oo
the authors proved that the sequence {z,,} converges strongly to z € 2, where

Z = PQf(Z).

Recently, Phuengrattana and Lerkchaiyaphum [39] introduced the following shrinking
projection method for solving SGEP and FPP for a countable family of nonexpansive
multivalued mappings: For z; € C' and C; = C, then

2, = T1Eflv¢1)([ — AT - T7§527¢2))A)zm

Yn = 5n,0xn + Z?:l 5n,jun>j7 Un,j € szn’ (1.16)
Cny1={p € Cn: lyn — plI* < llzn — plI?},
Tny1 = Pe,,, 71, n €N

They proved that if
(i) liminf r, >0,
n—oo
(ii) The limits lim 6, ; € (0,1) exist for all j > 0,
n—roo

then the sequence {x,} generated by (1.16) converges strongly to Prx;, where
I'= m F(PJ)HSGEP(F17¢1>F27¢2) 7& (Z)u
j=1

F(Pj) is the set of fixed points of P; and P; is a countable family of nonexpansive
multivalued mappings.

In 2021, Olona et al. [37] proposed an inertial shrinking projection defined as follows
for split generalized equilibrium and fixed point problems for a countable family of
nonexpansive multivalued mappings : for xg,z; € C' with C; = C, then

Wy, = Ty, + en(xn - xnfl)y

un = TP = 7, A1 = T %) Ay,
Zn = 0n,0Un + 2211 OnjYn.js Yn,j € Pjtn,
Cot1=1{p € Cp:|lza —p|? < [lz0 — pl?
_29n<mn — Dy Tp—-1 — xn> =+ 97%”33”—1 - xn”Q}?

(1.17)

Tpt1 = Pcn+1:cl, n €N,
"'n|\(1—T,<»,1:2’¢2))Awn|\2
Yo = { NATU=T2 %) Aw, |12
vy otherwise (v being any nonnegative real number),

if Aw, £ T2 Aw,,,
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where A : Hi — Hj is a bounded linear operator, 0 < a < 7, < b < 1,{6,} C R,
{0n,5} € (0,1), such that 378, ; = 1, and {r,} C (0,00). {P;} is a countable family
of nonexpansive multivalued mappings, F1,¢1 : C x C — R, Fp,¢9 : Q@ x Q — R
are bifunctions. Under some appropriate conditions, it was proved that the sequence
{25} converges strongly to Pox1, where Q = ([, F(P))NSGEP(F1, ¢1, Fa, ¢2) # 0.
Motivated by the above results and the current research interest in this direction, in
this paper, we propose a new iterative algorithm of inertial type with self-adaptive step
size for approximating the common solution of SGEP (1.3)-(1.4), MIP (1.8) and FPP
of strictly pseudo-contractive multivalued mappings. We prove that the sequence gen-
erated by our algorithm converges strongly to a solution of the investigated problem.
Finally, we present some applications and numerical examples to illustrate the useful-
ness and efficiency of the proposed method in comparison with some related methods.
Our proposed method uses self-adaptive step size and employs inertial technique to
accelerate the rate of convergence of the proposed method. The implementation of our
proposed algorithm does not require a prior knowledge of the norm of the bounded
linear operator.

Subsequent sections of this paper are organised as follows: In Section 2, we recall
some basic definitions and lemmas that are relevant in establishing our main results.
In Section 3, we present our proposed algorithm and highlight some of its features. In
Section 4, we prove some lemmas that are useful in establishing the strong convergence
of our proposed algorithm and also prove the strong convergence theorem for the
algorithm. In Section 5, we apply our result to study some optimization problems while
in Section 6, we present some numerical experiments to illustrate the performance of
our method and compare it with some related methods in the literature. Finally, in
Section 7 we give a concluding remark.

2. Preliminaries

Let C be a nonempty, closed and convex subset of a real Hilbert space H with inner
product (-,-) and norm || - ||. We denote x,, — z to mean that sequence {z,,} converges
strongly to x and x,, — x to indicate that the sequence {z,} converges weakly to x.
We write w,,(z,) to denote set of weak limits of {x,,}, that is,

Wy (2n) = {x € H : 2,, — x for some subsequence {x,,} of {z,}}.

The nearest point projection of H onto C' denoted by P¢ is defined for each z € H,
as the unique element Pox € C such that

l — Poz|| < |lz —yll, Vy el (2.1)

It is well known that Pe is nonexpansive and has the following characteristics (see
[4, 21]:

| Pox — Pey||* < (x — vy, Pox — Pey), ¥ x,y € Hy, (2.2)

(¥ — Pox,y — Pexz) <0, (2.3)

lz = yl* < |z — Pez|® + ||y — Poz||*, Yo € H,y € C, (2.4)

Iz —y) — (Pox — Pey)|* 2 ||lz — yII” — | Pex — Poy|?, =,y € H. (2.5)
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A mapping B : C' — H is said to be monotone if
(Bu — Bv,u —v) >0, Yu,v € C. (2.6)
Moreover, if B satisfies
(Bu — Bv,u —v) > a||Bu — Bv|*, Yu,v € C, (2.7)

for some positive real number «. Then, B is called an a-inverse-strongly monotone
mapping. It is clear that every inverse-strongly monotone mapping is monotone.

Lemma 2.1. [37, 28] Let H be a real Hilbert space, A\ € R, then Vx,y € H, we have

() [lz+yll* = ll=]* + 2(z, ) + |y ]I/

(i) [lz = yl* = l|l=[* = 2(z, ) + lly[I?;

(iif) [lo+yl? < ll=l* + 2{y, = +y);

(iv) Az + (1= Nyl = AMz]* + (1 = Myl = A1 = Nllz - y]*.

Lemma 2.2. [32] Let C be a nonempty closed convex subset of a real Hilbert space H,
and let Pc : H — C' be the metric projection. Then

ly = Peall® + |z — Pea||* < |lo — y|?, Vo € Hy € C.

Lemma 2.3. [?] Let x; € H,(1 <i<m),Y ;" a; =1, where {a;} C (0,1). Then
m 2 m

S| =Y aillzlP = Y iyl — )

i=1 i=1

1<i<j<m
Lemma 2.4. [24] Let C be a nonempty, closed and convex subset of a real Hilbert space
H. Givenz,y,2 € H anda € (R), the set D = {v € C : |ly—v|]® < |[z—v|*+(z,v) +a}
s convez and closed.

Assumption 2.5. Let C be a nonempty closed convex subset of a Hilbert space H. Let
Fi:CxC —=Rand ¢;1 : C xC — R be two bifunctions that satisfy the following
conditions:

(Al) Fy(z,z) =0 for all x € C,
(A2) F is monotone, that is, Fy(x,y) + F1(y,z) <0 for all x,y € C,
(A3) F is upper hemicontinuous, that is, for all x,y,z € C,
ltlf(glF(tZ + (1 =t)z,y) < F(z,y),
A4) for each x € C,y — Fi(x,y) is convex and lower semicontinuous,
A5) ¢1(z,x) >0, for allz € C,
A6) for each y € C,x — ¢1(x,y) is upper semicontinuous,
AT) for each x € C,y — ¢1(x,y) is conver and lower semicontinuous,

and assume that for fired r > 0 and z € C, there exists a nonempty compact conver
subset K of Hy and x € C N K such that

1
Fl(y,x)+¢1(y,x)+;<yfx,x—z> <0a Vyec \K
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Lemma 2.6. [27] Let C' be a nonempty closed convex subset of a Hilbert space H. Let
F:CxC—=Rand ¢ :C xC — R be two bifunctions that satisfy Assumption 2.5.

Assume that ¢ is monotone. For r > 0 and and x € H. Define mapping TT(F’¢) H —
C as follows:

1
T (2) = {2 € C: F(2,y) + ¢(2,y) + ;(y*Z,Z*@ >0, VyeC}

for all x € Hy. Then

(1) for each x € Hy, TE® # 0,
(2) T s single-valued,
(3) T s firmly nonexpansive, that is, for any x,y € Hy,

Tz — TEy (> < (TFDw — Ty, x —y),

(4) F(T:"”) = GEP(F,0),
(5) GEP(F,¢) is closed and convet.

Lemma 2.7. [44] Let X be a Banach space space satisfying Opial’s condition and let
{zn} be a sequence in X. Let u,v € X be such that

lim ||z, —u|| and lm |z, —v| ezist.
n—oo n—oo

If {xn,} and {xm,} are subsequences of {x,} which converge weakly to u and v,
respectively, then u = v.

Lemma 2.8. [10] Let B : H — 27 be a mazimal monotone mapping and A : H — H
be a Lipschitz continuous and monotone mapping. Then, the mapping A + B is a
mazximal monotone mapping.

Lemma 2.9. [20] Let B : H — 2 be a mazimal monotone operator and A : H — H
be a mapping on H. Define Ty := (I + AB)~Y(I — AA), A > 0. Then, we have the
following

Fiz(Ty) = (A+ B)~0), VA > 0. (2.8)

Let D be a nonempty subset of H. D is said to be proximal if there exists y € D such
that

|z —y|| = d(z, D), z € H.
Let CC(C),CB(C) and P(C) be the family of nonempty closed convex subset of H,
nonempty closed bounded subsets of H and nonempty proximal bounded subsets of
H respectively. The Hausdorff metric on CB(C) is defined as follows:

H(A,B) := max{sup d(z,B),supd(y,A), VA, B € CB(C’)}.
z€A yeB

Let S : C — 2¢ be a multivalued mapping. An element z € H is said to be a fixed

point of S if z € Sx. We say that S satisfies the endpoint condition if Sp = {p} for all

p € F(9). For multivalued mappings S; : H — 2 (i € N) with N2, F(S;) # 0, we say

S; satisfies the common endpoint condition if S;(p) = {p} for alli € N, p € N2, F(S;).

Definition 2.10. Let A: H — H be a nonlinear operator. Then A is called
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(i) Lipschitz continuous if for all L > 0
[Az — Ay|| < Lz —yl, Yo,y € H;

if 0 < L <1, then A is a contraction mapping,
(ii) B—strongly monotone if for all 8 > 0

(Az — Ay, x —y) > Bllz —y|?, Yo,y € H.
Definition 2.11. Let S : C' — CB(C) be a multivalued mapping. S is said to be
(i) nonexpansive if
H(Sz,Sy) < |lz —yl, Yo,y € C,
(ii) quasi-nonexpansive if F'(S) # @ such that
H(Sz,Sp) < |z —pl, Vo e Cp e F(S),
(iii) k- strictly pseudo-contractive if there exists a constant k € [0,1) such that
(H(Sz,59))* < | = yl* + kll(z — u) — (y — v)|I*, Yu € Sz,v € Sy (2.9)
If k=1 in (2.9), then the mapping S is said to be pseudo-contractive.

Clearly, the class of k-strict pseudo-contractive mappings properly contains the class of
nonexpansive mappings. That is, S is nonexpansive if and only if S is O-strict pseudo-
contractive. It is known that if S is a k-strict pseudo-contraction and F(S) # 0,
then F(S) is a closed convex subset of H (see [51]). Strict pseudo-contractions have
many applications, due to their ties with inverse strongly monotone operators. It is
known that, if B is a strongly monotone operator, then S = I — B is a strict pseudo-
contraction, and so we can recast a problem of zeros for B as a fixed point problem
for S, and vice versa (see e.g. [13, 41]).

Let S : H— CB(H) be a multivalued mapping. The multivalued mapping I — S is
said to be demiclosed at zero if for any sequence {x,,} C H which converges weakly
to p and the sequence {||z, — u,|} converges strongly to 0, where u,, € Sz,, then
p € F(S).

3. Proposed method

In this section, we present our proposed algorithm.

Let C and @ be nonempty closed convex subsets of real Hilbert spaces Hy and Ho,
respectively. Let A : H;y — Hjy be a bounded linear operator, and let {S;}, be
a countable family of k;-strictly pseudo-contractive multivalued mappings of C' into
CB(C) such that I — S; is demiclosed at zero for each ¢ = 1,2,...,m, S;p = {p}
for each p € N2, F(S;) and k = max{k;}. Let F1,¢1 : C x C — R, Fy,¢2 : Q X
@ — be bifunctions satisfying Assumptions 2.5. Let ¢1, ¢2 be monotone, ¢ be upper
hemicontinuous, and F5 and ¢ be upper semicontinuous in the first argument. Let
B : H; — H; be L-Lipschitz continuous and monotone and D : H; — 21 be a
maximal monotone operator such that I' = SGEP(Fy, ¢1, Fa, o) NN, F(S;) N (B +
D)71(0) # 0. We establish the convergence of our algorithm under the following
conditions on the control parameters:

(Cl) 0<a<m, <b<2/{r,} C(0,00),liminfr, >0,
n—oo
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(C2) liminf o, ;(ano —k) >0 and lim a,,; € (0,1) exists for all ¢ > 0.
n n—oo

Now, we present our proposed algorithm as follows:

Algorithm 3.1.

Initialization: Select xg,z1 € Hy, s1 > 0, € (0,1),0,, € [—0,0] for some 8 > 0 and
C, =C.

Iterative Step: Given the current iterate x,, calculate the next iterate as follows:
Step 1 : Compute

Wy, = Ty + Op(Ty, — Tp1).
Step 2 : Compute
2 = T (1 — 4, A% (I = T F292) Ayw,.
Step 3 : Compute

m
Yn = Qn 02n + § Qn,ilni, Unig € SiZn~
=1

Step 4 : Compute
p =+ 8,D) I = 5,B)yn = JP (I — 5,B)yn

Sn

tn, = v — S (Bv, — Byy)

2
Crost = (P € C: lltw — plI2 < [[wn — pll? - (1 s )|yn Y

5i+1
‘T’ﬂ+1 = PC,"+1:L'()7
Step 5 : Compute
: MHyn_UnH y _
. B mm{lBynanll , Sn, if By, — Bv, # 0.
n+1 —

Sn otherwise,

(3.1)

Set n:=n+1 and return to Step 1,

where
I(T=T( 2 %2)) Awn||®
Yo = n||A*(I—Tr(,I:2’¢2))A’LUn||2
y otherwise (v being any non-negative real number).

If Aw, # T A,

Remark 3.2. We observe that

(i) The implementation of our proposed algorithm does not require prior knowledge
of the operator norm. Hence, this makes our method easily implementable.

(ii) We employ the inertial technique to accelerate the rate of convergence.

(iii) The underlying single-valued operator B : H; — H; for most of the results
on monotone inclusion problem in the literature are either strongly monotone
or inverse strongly monotone while the single-valued operator in our proposed
algorithm is only required to be monotone and Lipschitz continuous. Moreover,
knowledge of the Lipschitz constant of the operator is not required to implement
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our proposed algorithm. Thus, our method is more applicable than several of the
existing methods in the literature.

(iv) Our result extends and improves on the results of Deepho et al. [16], Sitthithak-
erngkiet et al. [42], Phuengrattana and Lerkchaiyaphum [39], Olona et al. [37]
and several other results in the current literature in this direction.

4. Convergence analysis

In this section, we analyze the convergence of our proposed algorithm.

Lemma 4.1. Let {s,} be a sequence generated by (3.1). Then, {s,} is a nonincreasing
sequence and
lim s, = s> ming s; 2 (4.1)
n—oo - "L
Proof.

From (3.1), it is clear that {s,} is a nonincreasing sequence. Moreover, observe that
if By,, — Bv,, # 0, then

fllyn —vnll o p
e > (4.2)
[Byn — Buall — L
Hence, the sequence {s,} has the lower bound min{sl, Z} O

Lemma 4.2. [20] Let {z,} be a sequence generated by Algorithm 3.1. Then the follow-
ing inequality holds for allp € T :

52
[tn = plI* < llyn — plI* — (1 — u22”) [yn —vnl?, p €T, (4.3)
Sn+1
and
s
||tn - Un” < p z llym — Un” (4-4)
Sn+1

Proof. By the definition of s,,, we have

| By, — By, | < |lyn —vnll ¥V neN. (4.5)

Sn+1

Clearly, if By,, = Buv,, then (4.5) holds. Otherwise , we have

s +1=min{u”y"_vn|| s }<“”y”_v"”
’ 1By, = Buall"*"J = By, — Bu,]|
This implies that
1Bya = Boall < L llyn = val.

Sn+1
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Thus, (4.5) holds when By, = Bv,, and By, # Bv,. Let p € T, then by Lemma 2.1,

we have
[tn = pl1* = l[on = $0(Bvn — Byn) — pl|®
= [lvn = plI* + 571 By — Byall* — 284 (vs — p, Bun — Byn)
= llyn = pI” + lyn — vall® +2(v0 = Yo, yn — p)
+ 52||Bv,, — Bynl|? — 25, (vy, — p, Bu, — By,,)
= llyn = pI” + lyn — vnll® = 2(vn = Yo, v — yn) + 2(vn — Yo, v — p)
+ 52||Bv,, — Bynl|? — 25, (vy, — p, Bu, — By,,)
= llym = pII* = lyn — vnll® + 2(vn = Yo, yn — p)
+ 52||Bv,, — Bynl|? — 25, (vy, — p, Bu, — By,,)
=y = pI* = lyn = vall® = 2(yn — 00 — 50(Byn — Bvn), v — )
+ 8[| Bun — Byn|*. (4.6)
By applying (4.5) in (4.6), we obtain

sn
th _p||2 < ||yn _p||2 - (1 _/1*232> ||yn _Un||2 _2<yn —Un _Sn(Byn _an)7 Un _p>~
n+1
(4.7)
We now prove that (y, — vp, — $p(Byn — Bu,), v, — p) > 0. Since
v, = (I + snD)*l(I — $nB)yn,

then we have (I — $,B)yn € (I + $,D)v,. Recall that D is maximal monotone. Then
there exists u,, € Dy, such that

(I - SnB)yn = Up + SpUn,

from which we obtain .

= :(yn — Un — SnByn)- (48)
Moreover, we have 0 € (B+ D)p and Bv,, + u,, € (B + D)v,. Since B+ D is maximal
monotone, we get

Un

<an + Up, Up — p> > 0. (49)
By substituting (4.8) into (4.9), we obtain
1
7<yn — Up — SnByn + SnBUn7Un - 10> > 0.
Sn
This implies that
(Yn — Vn, — Sn(Byn — Boy), v, — p) > 0. (4.10)
By applying (4.10) in (4.7), we have
2
e =l < o = 217 = (1= 42 532 Yl — w0 (4.11)
n+1

On the other hand, one can see that (4.4) follows from (4.5). O
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Remark 4.3. By Lemma 4.1 and p € (0,1), there exists ng € N such that

2

1—pu >e>0

n+1

for all n > ng. Consequently, it follows from (4.3) that for all p € T" and n > nyg
tn = 2I* < llyn — plI* = €llyn — vall*.

Theorem 4.4. Let C' and @ be nonempty closed convexr subsets of real Hilbert spaces
Hy and Hs, respectively. Let A : Hy — Hy be a bounded linear operator, and let {S;}
be a countable family of k;-strictly pseudo-contractive multivalued mappings of C' into
CB(C). Let F1,¢1 : OxC = R, Fy, ¢ : Q@ xQ — R be bifunctions satisfying Assump-
tions 2.5. Suppose @1, p2 are monotone, ¢1 is upper hemicontinuous, and Fy and ¢o
are upper semicontinuous in the first argument. Let B : Hi — Hy be an L— Lipschitz
continuous monotone mapping and D : H — 211 be o mazimal monotone operator
such that T = SGEP(Fy, ¢1, Fa, ¢2) NNty F(S;) N Q # 0, where Q@ = (B + D)~*(0)
and S;p = {p} for each p € NI F(S;). Let {x,} be a sequence generated by Algo-
rithm 3.1 such that conditions (CZ) and (C2) hold. Then, the sequence {x,} converges
strongly to ¢ = Prxg.

Proof. We divide the proof of the strong convergence Theorem 4.4 into various steps
as follows:

Step 1: We show that sequence {z,} generated by Algorithm 3.1 is bounded and well
defined.

Let p € T, then we have p = T,Efl’(bl)p and Ap = T7(f1’¢l)Ap, Sip = p, for all
i=1,2,...m

Since T#f 191 g nonexpansive, then by Lemma 2.1 we have

20 = plI* = [T (wn =y AT = TF%2)) Aw,) — p|®
< Jlwn = ya A" (1 = T{%) Aw,, — p|?
= [lwn = plI* + 72| A"(I = T{F>%2)) Aw, ||
— 279, (w, — p, A*(I — T7§527¢2))Awn>. (4.12)

(F2,92)

By the firmly nonexpansivity of I — T} , we get

(wy, — p, A (I = TF92)) Aw,,) = (Aw,, — Ap, (I — T F292) Aw,)
= (Aw, — Ap, (I — T\*?)) Aw,
— (I - T>%)) Ap)
> ||(I = T F92)) Aw, |2 (4.13)
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By substituting (4.13) in (4.12) and applying the condition on 7,,, we have

120 = pII* < llwn = pl* + 72| A*(1 = T{F=92)) Aw, |2

= 29l|(1 = T{F>%2) Auw, |

= [lwn = plI> =y [20(I = T1>%)) Aw, |

— Yl AT = T{[9) Aw, |°]

= [lwn = plI* = (2 = T) (I = TF>%2)) Aw, |

< [lwn — pII*.

By Lemma 2.3 and applying the fact that S;, ¢« = 1,2,...,

contractive together with condition (C2), we get

m
Hyn 7p||2 = Han,ozn + Zan,iun,i 7p||2
i=1

m
anollzn = plI* + D anllun: — pl?
i=1

m
= a0t illung = zal* = D amiomjllun — un )
=1

1<i<j<m

" 2
< an,OHZn - p||2 + Z Qg (H(Szzna Szp))

i=1

m
= a0t illun — zal? = D amiomjllun — un)?
i=1

1<i<j<m

m
< an,OHZn - p||2 + Z O‘n,i(”'zn - pH2 + ki”“n,i - Zn||2)

i=1

m
- Zan,oan,i”un,i - anz

i=1

- > anianlun —unl?

1<i<j<m

m
< Hzn _p||2 - Zan,i(an,o - kz)Hun,z -

< llzn — I,
which implies that
Iyn = oIl < ll2n = pll.
By applying (4.17) and (4.15) into (4.11), we get

52
ltn = pl2 < lfwn — pl* (1 . u) ™
sn+1

Zn||2

— v, |%,Vp eT.

(4.14)
(4.15)

m is strictly pseudo-

(4.16)

(4.17)

(4.18)

(4.19)
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By Lemma 2.4, we have that C),41 is closed and convex. Furthermore, from (4.19) it
follows that p € Cy11. Hence, we have I' C C,, 11 C C, for all n and thus z,1; =
Pg, . xo is well defined. Therefore, {z,} is well defined.

We now show that {x,} is bounded. It is known that I' is a nonempty closed convex
subset of Hy, then there exists a unique ¢ € I' such that ¢ = Prxg. From z, = Pe, 2o
and x,41 € Cpyq for all n € N we obtain

& — @oll < Iens1 — zoll, ¥ n € N,
On the other hand, since I' C C},, we get
[n — 20|l < llg — 20|, V n €N.

This implies that {||x, — zo||} is bounded. Hence, {z,} is bounded. Consequently
{wn}, {tn}, {zn} and {y,} are bounded. Thus, lim ||z, — x| exists.
n—oo

Step 2: We claim that lim z, = ¢, for some q € C.
— n—oo
It is clear from the definition of C,, that z,, = Pc,, 20 € Cy, C Cp, m > n > 1. By
Lemma 2.2, we obtain

12 = @nll® < ll@m — ol = ll2n — zo|*. (4.20)
Since lim ||z, —xo|| exists, then it follows from (4.20) that ||, —2,| — 0 as n — oo.

n—roo

Thus, {z,} is a Cauchy sequence. Since H; is complete and C' is closed, there exists
q € C such that z,, —» ¢ as n — oo.

Step 3: We now show that ¢ € T

From (4.20), we obtain

nILrI;O |Xnt1 — zn] = 0. (4.21)

From the definition of w,, and by applying (4.21), we get

lwn — zn|l = |OnlllTn — Tn-1]] < 0||Xn — Zn-1]| = 0, n — oco. (4.22)
From (4.21) and (4.22), we obtain
lwn — Zpya|| = 0, n— oco. (4.23)

We known that x,11 € Cp, 1. Then, from the definition of C,,;1 we obtain
ltn — xn+1||2 < |lwn — xn+1||2~

Combining this with (4.23) gives

lim ||ty — Zpy1|| = 0. (4.24)
n—oo
From (4.21) and (4.24), we obtain
nh_}rrgo ltn — xn|| = 0. (4.25)

From (4.22) and (4.25), we obtain
nh_}rrgo It — wy] = 0. (4.26)
By applying (4.17) and (4.15) into Remark 4.3, we have

It = pII* < lwn = pl* = ellyn — vall*.
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From which we get
elyn — vall® < llwn = plI* = [Itn — 2l
< lwn = tall(lwn = pll + [Itn = pl),

which together with (4.26) implies that

lyn — vn|| = 0, n — co.
Applying Lemma 4.1 together with (4.27) to (4.4), we have

ltn — vnll =0, n — oo.
From (4.26)-(4.28), we obtain

|y — wn|| = 0, n — oco.

From (4.15) and (4.16), we obtain
lyn = 2> < lwn = pI? = an,i(ano = ki)lluni — 2]
i=1

From this we have

m
an,i(an,o - k’L)”u’ﬂ,Z - Zn||2 S Zan,i(an,o - kz)Hun,z - Zn||2
=1

< Jlwn = plI* = llyn — 2l

< (lwn = yn ) (lwn =l + llyn = pl)-

By applying Condition (C2) and (4.29), we get
[tni — 20l = 0, n — oco.
From the definition of y,, and by applying (4.30), we get

m

v — 2l € @nollzn = zall + Y nillns = 2l = 0, 7 - o0,
i=1
Also, by applying (4.22), (4.29) and (4.31), we obtain
lim ||w, — 2, =0; lm |z, —x,| =0.
n—oo n—oo
From (4.14), we have
120 = pII* < llwn = pII* = 4 (2 = ) II(T = TF292) Aw, |2,
which implies that
Y (2 = ) I(1 — T7S52’¢2))Awn”2 < wn —pH2 — |lzn —p||2

< Hlwn = znl[(llwn = pll + 20 = pl)).-

(4.27)

(4.28)

(4.29)

(4.30)

(4.31)

(4.32)

Using the definition of v, the condition on 7,, and applying (4.32), it follows that

F27 2
(2 — T)|(I = T %) Aw, ||*

|A*(1 — Tr(f2’¢2)Aw"')Awn||2 —0 asn— oo.
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From which we get
I = T3> %)) Aw, |

— 0 asn — oo.
1A(I = T %) Aw, |

Since ||A*(I — TT(fQ’@))AwnH is bounded, then it follows that
(I — T F292)) Aw,, || — 0, n — oo. (4.33)
Consequently, we have
JA*(1 = T2 A )| < AT = T>9) Aw,) |
= |A|I(T = TF=%2)) Aw,)|| = 0 as n — co.  (4.34)

Tn

Since t,, = vy, — $p(Bvy, — Byy,) and B is Lipschitz continuous, then by applying (4.27)
we have

It — vnll = llvn — $n(Bvn — Byn) — vn|| = $p||Byn — Bup|| = 0, n — oo.

Since {z,} is bounded, then wy(x,) is nonempty. Let ¢ € w,(z,) be an arbitrary
element. Then there exists a subsequence {z,, } of {2, } such that z,,, — g as k — oc.
Let z € wy(2y,) and {z,;} C {z,} be such that x,, — z as j — oo. From (4.32), we
get z,, — q and z,; — 2. Since I — S; is demiclosed at zero for each i = 1,2,...,m,
then it follows from (4.30) that ¢,z € F(S;) for all § = 1,2, ..., m, which implies that
q,z € N, F(S;).

Next, let (g, h) € Graph(B + D), that is h — Bg € Dg. Since

= (I+ SnkD)_l(I_ SnkB)ynkv

we have
(I = $p, B)yn,, € (I + $p, D)vy,,
which implies that
1
7(ynk — Uny, — SnkBynk) c Dvnk.

Sny,
Since D is maximal monotone, we get

1
<g — Upy, b — Bg — ?(ynk = Uny, — SnkBynk)> > 0.

nk
From this we obtain

1
<g - vnk7h> > <g - Untg"_ ?(ynk — Uny, — SnkBynk)>

s

1
— Up,, Bg — Bynk> <g = Unys s (ynk - vnk)>
e

U’"lmBg ank> <gfvnkavnk 7Bynk>

=g

=g

<g vnk,fynk vnk)>

> (g 1

Unk7ank Bynk>+<g_vnk7s

Nk

_|_

(e = 1))
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Since B is Lipschitz continuous and lim ||v, — yn|| = 0, we have
n—oo

lim ||Bvyn, — Byn, | =0.

n—oo

Applying this together with lim s, = s> min{sl, g}, we get

n—oo
(9 —q,h) = lim (g — vy, ,h) > 0. (4.35)
k—o0
Following similar argument, we obtain
(9 —2,h) = lim (g —vy,,,h) >0. (4.36)
j—oo

By the maximal monotonicity of (B + D), it follows from (4.35) and (4.36) that
¢,z € (B+ D)~0).

Next, since z,, = Tr(il’(b”(l—'ynk A*(1 —Tf:fk’@)A)wn,c7 then by applying Lemma 2.6,
we get

Fl(an7y) + ¢1(znkay)

1
+ 7<y — Pngs Zng, — Wny, T PynkA*(I - T£$’¢2))Awnk>
ni,
>0, VyeC,
which implies that

Fl(znmy) + ¢1(ana y)

+ <y*2nk7znk 7w7lk>
Tng
1
= —(y = 2y T AT = T2 Aw,)
Tny "k )
>0, VyeC.
From the monotonicity of F and ¢1, it follows that
1
7<y - anwznk - w’I’Lk>
T

1

<y — Zngy Tng A (I - ngff’¢2))Awnk>

Tng

> Fi(y, zn,) + 01(y, 20y, ), Yy € C.

By (4.32) and z,, — ¢, we obtain z,, — ¢. Applying condition (C1), (4.32), (4.34)
and Assumption 2.5 (A1)-(A7), we obtain

0> Fi(y,q) + ¢1(y,q), Yy € C.

Suppose y; =ty + (1 —t)g,Vt € (0,1] and y € C.
Then, y; € C and Fy(yt,q) + é1(yz,q) < 0. Therefore, by Assumption 2.5 (A1)-(AT),
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we get

0 < Fi(ye,ye) + d1(ye, ye)

<

<t(Fi(ye,y) + o1(ye,y)) + (1 — ) (Fi(ye, @) + d1(we.q))
< t(Fi(y,y) + o1(ye,v))-

Thus, we have

Fl(ytay) +¢1(ytay) 2 07 Vy eC.

Letting ¢t — 0, and applying condition (A3) together with the upper hemicontinuity
of ¢1, we have

Fi(g,y) + ¢1(q.y) 20, Vy € C. (4.37)
By similar argument, we have

It follows from (4.37) and (4.38) that ¢,z € GEP(F}, ¢1).
Next, we show that Aq, Az € GEP(F3, ¢2). Since A is a bounded linear operator,
then by (4.22) we have Aw,, — Aq. Hence, from (4.33), we obtain

T12%) Aw,, — Ag, k= oo (4.39)
By the definition of Tﬁf’%)Awnk, we have
F (T(F2’¢2)Awnk,y)

Ty

+ (1252 (Tr(fj:’(bZ)Awnk ) y)

1
+ —{(y— Tﬁf,tﬁz)Awnk,Tqﬂ(f@z)Awnk — Aw,,)

Nk

>0, Yy € Q.

Since F» and ¢ are upper semicontinuous in the first argument, then by (4.33), (4.39)
and liminf r,, > 0, we have

k—o0
F3(Aq,y) + ¢2(Aq,y) 2 0, Vy € Q. (4.40)
Following similar argument, we have
Fy(Az,y) + ¢2(Az,y) >0, Yy € Q. (4.41)

From (4.40) and (4.41), it follows that Aq, Az € GEP(Fy, ¢3).

Therefore q, 2 € SGEP(Fy, ¢1, F, ¢2). By Invoking Lemma 2.7, we get ¢ = 2. Hence,
we have that ¢ € T'.

Step 4. Lastly, we show that ¢ = Prxy.

Since z,, = Pe,xg and I' C C,, we have (xg — 2, x, —p) > 0 for all p € I'. By taking
limit as n — oo, we have {xo — ¢,q — p) > 0 for all p € T. This shows that ¢ = Pray.
Therefore, we can conclude by the steps above that {x,} converges strongly to ¢ =
Przq. This completes the proof. O

If ¢1 = ¢2 = 0 in (1.3)-(1.4), then the split generalized equilibrium problem reduces
to split equilibrium problem. Hence from Theorem 3.1 , we obtain the following con-
sequent result.



684 A.O.-E. Owolabi, T.O. Alakoya and O.T. Mewomo

Corollary 4.5. Let C' and Q) be nonempty closed convez subsets of real Hilbert spaces Hy
and Ha, respectively. Let A : Hy — Hy be a bounded linear operator, and let {S;}™,
be a countable family of k;-strictly pseudo-contractive multivalued mappings of C into
CB(C) such that I — S; is demiclosed at zero for each i = 1,2,...,m, S;p = {p}
for each p € N F(S;) and k = max{k;}. Let I} : C xC - R F, : @ xQ — R
be bifunctions satisfying Assumptions 2.5 such that Fy is upper semicontinuous in
the first arqgument. Let B : Hy — Hy be L-Lipschitz continuous and monotone and
D : Hy — 21 be a mazimal monotone operator such that T = SGEP(Fy, Fy) NI,
F(S)N(B+ D)=1(0) # 0. Let {z,} be a sequence generated as follows:

Algorithm 4.6.

Initialization: Select z9, 21 € Hy, p € (0,1),6,, € [—0,0] for some § >0 and C; = C.
Iterative Step: Given the current iterate x,,, calculate the next iterate as follows:
Step 1 : Compute

Wy = Ty + O (T — Tp_1).
Step 2 : Compute
zn = TH (I — 7, A*(I = TF?) A)w,,.

Step 3 : Compute

m

Yn = Qn 02n + E O iUng, Unpg € Szzn
i=1

Step 4 : Compute
Uy = (I +5,D) I — 8,B)yn
ty, = vp — Sn(BUn - Byn)
CnJrl = {p S Cn : ||tn _p”2 S ||xn _pH2 - 29n<xn — Py Tn—1— xn>
+972LHxn—1 - mn”Q}

x'fb-’rl = Pcn+1I07

Step 5 : Compute

: wllyn—vn |l y
mln{ 1By —Bun]* 51 if By, — Bv, # 0.
Sp+1 =

(4.42)
Sn otherwise,
Set n:=n+ 1 and return to Step 1. where
(=T 52) Awn || (F»
o = 3 TG e AW 7 Tr Awn
¥ otherwise (y being any non-negative real number.)

Suppose other conditions of Theorem 3.1 hold. Then, the sequence {x,} converges
strongly to ¢ = Prxy.
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5. Applications

5.1. Split minimization problem

Let Hy, Hs be two real Hilbert spaces, and let C' C H; and Q C Hs be nonempty,
closed, and convex subsets. Let f : C — R, g : @ — R be two operators and
A : Hy — Hj be a bounded linear operator. The split minimization problem (SMP)
is formulated as finding

z* € C such that f(z*) < f(x), Vo € C, (5.1)

and
y* = Az" such that ¢(y") <g(y), y € Q. (5.2)

Let © denote the set of solution of SMP (5.1)-(5.2), and we assume  # . Let
1= ¢2 =0, and

Fi(z,y) = f(y) — f(z) forallz,yeC;
and

Fy(u,v) :==g(v) —g(u) for all u,v € Q.
Suppose f and g are convex and lower semi-continuous on C and @, respectively. Then,
Fy, Fy, ¢1 and ¢ satisfy all the conditions of Assumption 2.5. Consequently, from
Theorem 3.1 we obtain a strong convergence theorem for approximating a common
solution of split minimization problem, monotone variational inclusion problem and

fixed point problem for a countable family of strict pseudo-contractive multivalued
mappings in Hilbert spaces.

5.2. Split variational inequality problem

Let C be a nonempty closed convex subset of a real Hilbert space H, and f: H - H
be a single-valued mapping. The variational inequality problem (VIP) introduced
independently by Fichera [19] and Stampacchia [43] is formulated as follows:

find 2™ € C such that (y — a2, fz*) > 0, vVyeC. (5.3)

The VIP can be modelled to solve several optimization problems and has vast ap-
plications in different fields, such as in physics, engineering, economics, etc, (see
[3, 8, 12, 16, 34, 36, 42]).

The split variational inequality problem (SVIP), which was first introduced by Censor
et al. [12] is defined as finding a point:

x* € C such that (z —z*, f(z¥)) >0 Vaoedl, (5.4)

and
y* = Ax* € Q solves (y — y*,g(y*)) >0 VyeQ, (5.5)

where C' and @) are nonempty, closed, convex subsets of real Hilbert spaces H; and
H,, respectively, f : Hi — H; and g : Ho — H> are monotone mappings, and
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A : Hy — Hy is a bounded linear operator, see [25]. Let © # () denote the set of
solution of SVIP (5.4)-(5.5). By setting ¢1 = ¢2 = 0, and

Fi(z,y) = (y—x, f(z)) forallz,yed;
and
Fy(u,v) := (v —u,g(u)) forall u,v € Q.

Then, Fi, F5,¢1 and ¢9 satisfy all the conditions of Assumption 2.5. Hence, from
Theorem 3.1, we obtain a strong convergence theorem for approximating a com-
mon solution of split variational inequality problem, monotone variational inclusion
problem and fixed point problem for a countable family of strict pseudo-contractive
multivalued mappings in Hilbert spaces.

6. Numerical examples

In this section, we present a numerical experiments to illustrate the performance of
our Algorithm 3.1 as well as comparing it with Algorithm (1.14), Algorithm (1.15),
Algorithm (1.16) and Algorithm (1.17) in the literature.

In our computation, we choose ;o = ﬁ,am = 5(#—21)7 i =1,2,....,5, 7, =
1.5,0, = 1.9,r, = 2.0,s9 = 0.1 and p = 0.7 in our Algorithm 3.1. Gx = %J’J,fl‘ =
2 _ 2 _ 2n _ 2 _ n+41 _ 2 _ _ 2
0, Ke = 2,0, = 529,00 = 505,00 = 5o5,n = 2,7 = 02, Tjz = s
in Algorithm (1.14),8, = &, = (1 — ay,), 0 = TQH in Algorithm (1.15) while in
Algorithm (1.16) and Algorithm (1.17). Let the sequences {J,, ;} be defined as follows
for each j e NU{0} and n € N :

e () n> j,
6n;j = 1- #(Zz:l b%)’ n= ja (61)
0, n < j,

where b > 1.

Example 6.1. Let H; = H, = R and C = Q = [0,10]. Let A : H; — Hs be
defined by Az = £ for all x € Hy. Then, we have that A*y = £ for all y € Hs. For
zeC,jeNandi=1,2,...,5 let P;,S; : C — CB(C) be multivalued mappings
defined as follows:

P = o5 ] st = o] (6.2
One can easily verify that P; and S; are nonexpansive and strictly pseudo-contractive,
respectively. Define mappings B : Hy — Hy by Be =2z, D : Hy — H; by Dz = 3,
and let the bifunctions Fy, ¢; : O x C — R be defined by Fy(z,y) = y?+3zy—4z? and
1 (x,y) =y? —a? for z,y € C, and Fy, g2 : Q x Q@ — R by Fy(w,v) = 20 +wv — 3w?
and ¢o(w,v) = w — v for w,v € Q. It is easy to verify that all the conditions of
Theorem 4.4 are satisfied. Next, we compute T7SF1’¢1)(:1:). We find v € C' such that for
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all z e C
1
0< Fl(u,z)+¢1(u,z)+;<z—u,u—m>

= 22% + 3uz — 5u® + %(z—u,u—x}
54
0 < 2rz% + 3ruz — 5ru® + (2 — u)(u — x)
= 2r2% + 3ruz — 5ru’® + uz — xz — u® + ux
=2r22 + Bru+u — )z + (=5ru? — u® + ux).

Suppose h(z) = 2rz? + (3ru+u — )z + (=5ru? — u? + uzx). Then, h(z) is a quadratic
function of z with coefficients a = 2r,b = 3ru + u — z, and ¢ = —5ru? — u? + uzx. We
determine the discriminant A of h(z) as follows:

A = (Bru+u—x)? — 4(2r)(=5ru? — u® + ux)

= 49r%u? + 14rv® — 1druz + v? — 2uz + z°

= ((7r + Vu — 2)% (6.3)
By Lemma 2.6, TE#) g single-valued. Thus, it follows that h(z) has at most
one solution in R. Hence, from (6.3), we have that u = %ﬂ This implies that

TT(F1’¢1)(y) = =2 Similarly, we compute TT(F2’¢2)(y)- Find w € @ such that for all
deq

T2 (y) = {w € Qs Falw, )+ Gafw,d) + L (d—w,w—y) 20, Vde Q}.

By following similar procedure as above, we obtain w = Ef’rfl. This implies that
Fy, -
Tr( P! ¢2)(y) _ 5yr-:_71.

In this example, we set the parameter b on {d,;} in (6.1) to be b = 40,v = 3.5 and
we choose different initial values as follows:

Case I: xg = 7,21 = 3;

Case II: xg = 6,11 = 2;

Case III: xog = 8,1 = 4;

Case IV: xg = 9,21 = 5.

We compare the performance of our Algorithm 3.1 with Algorithms (1.14),
(1.15), (1.16) and (1.17). The stopping criterion used for our computation is
|Tnp1 — Tn| < 10~%. We plot the graphs of errors against the number of iterations in
each case. The numerical results are reported in Figure 1 and Table 1.

Example 6.2. Let H; = Hy = Ly([0,1]) with the inner product defined as

(z,5) = / 2()y(O)dt, Va,y € Lo([0,1]).

Let
C:={z € H :{a,x) >d},
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TABLE 1. Numerical results for Example 6.1
Alg. Alg. Alg. Alg. Alg. 3.1
(1.14) (1.15) (1.16) (1.17)
Case I No. of Iter. 9 20 4 9 2
CPU time (sec) | 0.0057 | 0.0078 | 1.6693 | 0.3383 | 0.0032
Case II | No. of Iter. 8 20 4 8 2
CPU time (sec) | 0.0051 | 0.0059 | 1.6884 | 0.3124 | 0.0039
Case III | No. of Iter. 9 20 4 9 2
CPU time (sec) | 0.0053 | 0.0057 | 1.6625 | 0.3566 | 0.0041
Case IV | No. of Iter. 9 20 4 9 2
CPU time (sec) | 0.0054 | 0.0067 | 1.6623 | 0.3449 | 0.0039

10 10
3
h
10%¢ 10°
10! 10!
o »
s s
i I
10 10
10° 10
104 . . . 104 . . .
0 5 10 15 20 0 5 10 15 20
Iteration number (n) Iteration number (n)
10* 10"
——Alg. 1.14 ——Alg. 1.14]
Alg. 1.15 Alg. 1.15
ol -+ Alg. 1.16 0 ——Alg. 1.16]
10 Alg. 1.17, 10 Alg. 1.17,
—Alg. 3.1 —~Alg. 3.1
10t 107
» »
s s
] ]
102F 10°
10° S 10
10 10
0 5 10 15 20 0 5 10 15 20
Iteration number (n) Iteration number (n)
F1Gure 1. Top left: Case I ; Top right: Case II; Bottom left: Case

IIT ; Bottom right: Case IV.

where a = 2t? and d = 0. Here, we have

Also, let

Po(z) =z +

d— {a,z)
lalf?

Q:={x € Hy:{c,x) <e},
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where ¢ = %, e =1 and we have

Py(z) = x + max {O, e||c<|c|,2x>6}.

Let F; : C xC = Rand Fy : Q x Q — R be defined as Fy(z,y) = (L1x,y — x)
and Fy(x,y) = (Laz,y — x), where Lix(t) = ? and Lox(t) = @. It can easily
be verified that Fy and F; satisfy conditions (A1)-(A4). Also, let ¢1 = ¢ = 0.
Furthermore, define B : Hy — Hy by Bx = 3z, D : Hi — H; by Dx = 7z, and let
A Ly([0,1]) — La([0,1]) be defined by Az(t) = “2 and A*y(t) = X2, Then, A is
a bounded linear operator. We consider the case for which the multivalued mappings
{S;} and {S;} are single-valued. Let S;, S; : L*([0,1]) — L?([0, 1]) be defined by

(S2)(t) = /0 a(s)ds  emd  (S)(0) = /O “fa(s)ds for all £ € 0.1],

Note that S; and S; are nonexpansive for each i, j. Select r, = 25%, 0, =08, 1, =
0.7. It can easily be checked that all the conditions of Theorem 4.4 are satisfied. Now,
we compute TfFl’(bl)(x). We find z € C such that for all y € C

Fie,0) +1(5,0) + 1y — 2,2~ 2) 2 0

1
Sy -2+ y—zz-a) 20

Siy-2+ -2 20

S(y—z)rz+3(z—2)] >0
Sy —2)[(r+3)z —3z] > 0. (6.4)

By Lemma 2.6, we obtain
1
TT(F1,¢1)(1.) = {Z eC: Fl(zay) + d)l(zvy) + ;<y —Z,2 = £L'> Z 07 v ye C} )

(V x € Hy), is single-valued. Thus, from (6.4) we obtain z = % This implies that

TT(F1’¢1)(33) = % Similarly, we compute T1£F2’¢2)(U). We find w € @ such that for
alld € @

TS(F27¢2)(U) = {w €Q: Fy(w,d) + ¢2(w,d) + %(d—w,w —v)>0, Vde Q}.

By using similar approach as above, we obtain w = 5?4' This implies that

7P ) =
Here, we set the parameter b on {8, ;} in (6.1) to be b = 3,v = t? and we choose
different initial values as follows:

Case I ;g = t*, 21 =2 +t* + 16 + 3;

Case II: xg =5, 21 = 12 +t° +2;

Case III: xg = t*, 21 = t3 +1° +t7 + 2;

Case IV: xog =t°, 21 =t +t> + 1.
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) ——Alg. 1.14 10° ——Alg. 1.141
10°F Alg. 1.15] Alg. 1.15
——Alg. 1.16 ——Alg. 1.16|
Alg. 1.17| Alg. 1.17|
—-Alg. 3.1 —~—Alg. 3.1
o 0191
107 g0
i w
102 102
0 12 14 0 2 4 6 8 10 12 14
Iteration number (n) Iteration number (n)
10°F ——Alg. 1.14 10°
Alg. 1.15]
-—Alg. 1.16|
Alg. 1.17|
—-Alg. 3.1
7 1
g0 210
u i
102f 10?
0 2 4 6 8 10 12 14 0 2 4 6 8 10 12 14
Iteration number (n) Iteration number (n)

F1GURE 2. Top left: Case I; Top right: Case II; Bottom left: Case
IIT; Bottom right: Case IV.

We compare the performance of our Algorithm 3.1 with Algorithms (1.14),
(1.15), (1.16) and (1.17). The stopping criterion used for our computation is
[|Zni1 — 2n|| < 1071 We plot the graphs of errors against the number of iterations
in each case. The numerical results are reported in Figure 2 and Table 2.

TABLE 2. Numerical results for Example 6.2

Alg. Alg. Alg. App. Alg. 3.1
(1.14) | (1.15) | (1.16) | (1.17)
Case I No. of Iter. 10 14 10 6 6
CPU time (sec) | 0.7297 | 0.7237 | 1.2541 | 0.2548 | 0.3256
Case II | No. of Iter. 9 14 9 6 6
CPU time (sec) | 0.6743 | 0.7004 | 1.1791 | 0.2628 | 0.3091
Case III | No. of Iter. 9 14 9 6 6
CPU time (sec) | 0.6507 | 0.6825 | 1.1474 | 0.2599 | 0.3087
Case IV | No. of Iter. 9 13 8 6 6
CPU time (sec) | 0.6353 | 0.6458 | 1.1130 | 0.2631 | 0.3166
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7. Conclusion

In this article, we proposed a new modified inertial shrinking projection algo-
rithm for finding common solution of split generalized equilibrium problem, monotone
inclusion problem and fixed point problems for a countable family of strictly pseudo-
contractive multivalued mappings. We established strong convergence result for the
proposed method. We applied our results to study related optimization problems and
presented some numerical examples to demonstrate the efficiency of our proposed
method in comparison with other existing methods. Our results extend and improve
several existing results in this direction in the current literature.
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Bernstein polynomials iterative method for
weakly singular and fractional Fredholm integral
equations

Alexandru Mihai Bica and Zoltan Satmari

Abstract. A novel iterative method based on Picard iterations and Berstein poly-
nomials is proposed for solving weakly singular and fractional Fredholm integral
equations. On a uniform mesh, at each iterative step a Bernstein type spline is
constructed by using the values computed at the previous step. The error esti-
mates are obtained in terms of the Lipschitz constants and the convergence of the
method is proved. Some numerical examples are presented in order to illustrate
the accuracy of this iterative method.
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Keywords: Weakly singular and fractional Fredholm integral equations, iterative
numerical method, piecewise Bernstein polynomials spline, order of convergence.

Introduction

The interest for fractional order differential and integral equations is motivated
by the multiple applications of fractional calculus in fluid dynamics, viscoelasticity
(see [7] and [38] for the Bagley-Torvik fractional differential model), heat transfer, dif-
fusive transport, signal processing and various areas of engineering, economy, plasma
physics, hematopoiesis, epidemiology, and in modeling of memory and hereditary
properties of materials (see [12], [14], [15], [20], [30], [37]). According to the Scot Blair
model the fractional order of a derivative is an index of memory (see [14]). A signif-
icant development in the field of fractional calculus, including fractional differential
and integral equations, was realized in recent years and the results are presented in
the monographs of Baleanu et al. (see [8]), Diethelm (see [12]), Kilbas et al. (see [20]),
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Lakshmikantham et al. (see [21]), Miller and Ross (see [29]), Muskhelishvili and Radok
(see [31]), and Podlubny (see [33]). The numerical integration of fractional type inte-
grals is usually realized by product integration and adapted quadrature rules (see [6]).
Fractional integral equations are suitable models for several phenomena from physics
and electro-chemistry such as crystal growth and heat transfer (see [17] and [39]). The
corresponding fractional integral equations equivalent with various types of boundary
value problems associated to nonlinear fractional differential equations with Caputo
fractional derivative and existence results can be found in [1]. Usually, the existence
and uniqueness of the solution for fractional integral equations is investigated by using
the Banach fixed point theorem (see [1], [12], and [27]). Regularity properties of the
solution of weakly singular and fractional Fredholm integral equations were obtained
in [19] and [35].

In order to solve Volterra fractional integral equations, various numerical meth-
ods were proposed based on the following techniques: product integration and quadra-
ture rules (see [6], [5], [27], [28]), collocation (see [9], [10], [13], and [44]), Runge-Kutta
techniques (see [23]), Adams-Bashforth procedures (see [12]), Bernstein’s approxima-
tion (see [39]), Haar, Legendre and Riesz wavelets (see [30] and [43]), variational
iteration (see [40]). In the case of weakly singular and fractional Fredholm integral
equations, the numerical solution is obtained by applying sinc, spectral and Haar
wavelet collocation (see [3], [24], [32] and [41]), B-spline wavelets Galerkin technique
(see [25]), product integration (see [2] and [36]), Taylor-series expansion (see [34]),
hybrid collocation (see [11]), Galerkin and iterated Galerkin methods (see [18] and
126]).

In this paper, we approximate the solution of the following type Fredholm inte-
gral equation with singularities

b(t) |t —s|*" f(s,z(s))ds, t €[0,T] (0.1)

8
=
+
>
S—

where A > 0, a € (0,1) and ¢,b : [0,7] = R, f : [0,T] x R — R are continuous
with b(t) > 0, Vt € [0,T]. The choice A\ = ﬁ corresponds to the case of fractional
integral equations, while A = 1 usually describes weakly singular integral equations.

In the case A = ﬁ of fractional integral equations, we use the left-sided and

right-sided Riemann-Liouville fractional integrals which are defined as follows.

Definition 0.1. (see [39]) Let f : [0,7] — R.The left-sided fractional integral of f of
order o € (0,1) is defined as

¢

1
ITf(t) (a/ )21 f(s)ds, fort >0
0
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o0

where T'(« / e x> dx, for x > 0. The right-sided fractional integral of f of
0
order o € (0,1) is
) T
I2f(t) = / )"t f(s)ds, fort<T.
()
t

Our method comes from the product integration technique and an iterative pro-
cedure is obtained based on piecewise Bernstein polynomials involved at each iterative
step. More precisely, at each iterative step we construct a Bernstein spline based on
the values computed in the previous step and the integral is approximated by us-
ing the Bernstein type quadrature formula. This method differs by the technique
developed in [39] where the solution was directly approximated by Bernstein polyno-
mials inserted in the two sides of the integral equation and the convergence analysis
was based on Voronovskaia’s type theorem. The product integration method firstly
appears in 1954, in the work of Young (see [42]), and as it is specified in [16] the
most used procedures are rectangular and trapezoidal schemes with the order of con-
vergence O (hmin(”o"Z)). For integral equations such as (0.1), our Bernstein splines
method has the order of convergence O (h®) as it is specified in Theorem 2.1.

The paper is organized as follows: in Section 1 we present some uniform bounded-
ness and uniform Hoélder type Lipschitz properties of the Picard iterations, including
the description of the iterative algorithm for solving the integral equation (0.1). Sec-
tion 2 is devoted to the convergence analysis of this iterative method. In order to
confirm the obtained theoretical result and to illustrate the accuracy of the method,
in Section 3 we present some numerical experimets. Finally, we point out some con-
cluding remarks.

1. The properties of Picard’s iterations and the iterative method
We see that in (0.1) the singularity appears inside the open interval (0,7) which
can be moved at extremeness by writing (0.1) as
t T
x(t):g(t)+)\/b(t)(t75)a*1f(s,x ds+)\/b ) (s — )7 f (s,2(s)) ds
0 i
and we consider the corresponding integral operator A : C[0,7] — C0,T] that is
well-defined according to [4],
¢
A) (t) = g(t) + )\/b (1) (t — )27 (5, 2(s)) ds+
0
T
+ A/b(t) (5 — )2~ Lf (s, 2(s)) ds. (1.1)

t
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Concerning the existence and uniqueness of the solution and the properties of Picard’s
iterations we obtain the following result.

Theorem 1.1. If g,b : [0,7] = R, f : [0,T] x R = R are continuous, b(t) > 0,
Vit € [0,T], L > 0 is such that
If(s,u) — f(s,0)] < Lju—nv|, Vsel0,T], u,v€R (1.2)

and if 0 = % < 1, then the integral equation (0.1) has unique solution x* €
C[0,T) where My, > 0, with |b(t)] < My, VYt € [0,T], and the sequence of Picard
iterations given by xg = ¢, Ty = A(Tm-1), m € N* is uniformly bounded having

lim x,, =2* in (C[0,T7], || ) and
m—r o0
O™ AM, My T™
*(t) — < — T - 1.
|z (t) — zp (1)| < all—0) vVt € [0,T], m € N*, (1.3)
[ (1) 20 (O] < 1o [ ()~ 2 (O], VEC0.T], mEN, (L)
where ||z|| . = r%a)j(ﬂ] |z (t)|. If in addition, there exist B8,7,n > 0 such that
teo,
lg(t) —g @) <nmlt—t], bE)=bE) <Blt—t], vt €0,T] (1.5)
If (s,u) — f(s' u)| <vyls—s], Vs, s €[0,T], ueR (1.6)

then the sequence (Tm,),,cn- of Picard iterations is uniform Hélder type Lipschitz.

Proof. Elementary calculus lead to
ALMT
4@) (6) = A ) (O] < 2 e =yl

for all z,y € C[0,T], t € [0,T] and according to Banach’s fixed point principle the

integral operator A has unique fixed point that is the unique solution z* € C[0,T] of

(0.1) with lim @, (t) = z* (¢) uniformly for ¢ € [0, 7] and the apriori and a posteriori
m—roo

error estimates (1.3) and (1.4) follows. For the Picard iterations
¢

g () = () + A / b(t) (t— )27 f (5, 2m(s)) ds

0

+ )\/b(t) (5 — )2 Lf (s, 2m(5)) ds (1.7)

in inductive manner we get
|2 (8) = -1 ()] < Ollzm-1 = Tm-2lloe < . <O [l21 = z0llo
and thus,

AMyMoyT
AM, MoT® |

|Z (B)] < |z (8) — 20 (B)] + 2o ()| < (1 + 0+ ...+ 6™ 1) 5

M,
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for all t € [0,T], m € N*, where My, M, > 0 are such that |f (¢,9(¢))] < Mo,
lg (t)| < Mgy, Vt € [0,T]. By denoting

AMy MyTe

a(l—0)

we have |z, (t)] < R for all t € [0,T], m € N*, that is the uniform boundedness of

the sequence (2,,),,cn- Of Picard iterations. If we denote F, (t) = f (¢, (t)) for
t € [0,7] and m € N, and use the Lipschitz property it obtains,

[Fo (O] < |f (& 2m (1) = f (820 (0)] + |f (£, 20 (2))]
_ ALM,MyT®
- a(l-90)
for all £ € [0,T] and m € N*, and thus the sequence (F,),,cy is uniformly bounded,
too.
Now, by considering arbitrary ¢, € [0,T7], if t < ¢ (the case ' <t being approached
similarly) we have (' — s)*~" < (t — s)*~" and consequently,

R=M,+

+My=M (1.8)

[ e -t v -2 as
S/WMﬂ%—MﬂHﬂ—Sf”ds+w@ﬂ/xky_sffw+Ms_wa4Dds

<Blt—t|-

[t—t|"  2My |t —t'|*
Jr
Q@ @
obtaining,

[ () = wm ()] < ft —1'|

o [pere -9 s -1 (el ds

0
()1 =" b0 (5= 07| 1f (5. ma ()] ds

“ / B (s =) = b (s =)' |- If (5,21 () ds

«

<(n+ [t—¢|", VmeN¥,

IANM BT ot MM,
(6% (8%

AM
-1+ 2Py
o
that is the uniform Hélder type Lipschitz property of the sequence (z,,),,cy- of Picard
iterations. Under the Lipschitz conditions (1.5) and (1.6) we have

ALMB
(0%

a+1

|Fon (t) — Fo, (t/)| < 'V|t_tl| +L|zm (t/) —zm ()] < |t_t/|
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2A\BMT™ ANLM M, o .
+[7+L(n+6a>]|t—t’|+ab|t—t’| , VmeN (1.9)
for all ¢,¢" € [0,T1], that is the uniform Holder type Lipschitz property of the sequence
(Fin) In that follows, we will denote

- ABMT®Y , _ ALM§
(0% «Q

meN"
ANL M M,
70[ .

Lo=v+1L ,and L' = O

For the case of fractional integral equations with A\ = ﬁ the contraction con-
dition becomes
LMT*
0= ———7<L1
INa+1)
Our iterative method is based on approximating the Picard iterations (1.7) and
for this purpose we consider a uniform mesh of [0, 7] with the knots ¢t; = i-h, i = 0,n,
where h = % is the stepsize. On these knots the Picard iterations become

tq

ey () = g(t) + A / b(t:) (i — )% f (5, 2m(s)) ds

0

+)\/b (s —t)* ' f(s,2m(s))ds, i=0,n, meN* (1.10)

and on each submterval [ti_1,t], ¢ = 1,n, we approximate the continuous function
F,,, by the Bernstein polynomial of a given degree ¢ > 1 :

kh
B thC’“ bt 07t B (1 5 ) v o]

where C'q = m, and in this way F},, will be approximated on [0, T] by a Bernstein

spline B, for all m € N*. For estimating the remainder in the Bernstein approxima-
tion formula F, (t) = By, (t) + R, (t) , we use the inequality of Lorentz (see [22])
described in terms of the modulus of continuity,

5 h
Buns (0 50 (B 22 ) Vi€ ot Vi = T me

According to the uniform Hélder type Lipschitz property of the sequence (F,)
this inequality becomes
5 ( Loh  L'h® L"hott
|Rpni (£)] < b (0 + =+ a+1> , YVt € [tio1,t], Yi=1,n (1.12)
vi o (VO (va)

meN*?

for all m € N.
Based on (1.10) and (1.11) we obtain the following iterative algorithm:
Step 1: z¢ (t) = g (¢), Vt € [0,T] and for k=0,n—1,1=0,qg— 1 let

T
lh lh lh
ri|lth+— ) =g lte+— )+ 0|t +—
q q q J

a—1

f(s,9(s))ds

t,k +— —s
q
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:gck+?)+xbch+ )E:/

:g(m+]h) A (m+ﬁh)§:§: Tk

i=175=0

ih ih [ lh [
- f (ti—l + %,9 <t¢—1 + ]q>> + Ry k) =71 (tk + q) + Ry (k1) (1.13)

a—1

t _|_ — — 3 (B()A,i (S) + R(],i (8)) ds

k=0,n—1,1=0,q—1 (1.15)

Onj = / (t, — S)O‘_1 (s — ti_l)j (t; — s)q_j ds, j=0,q. (1.16)

ti—1

In the computation of the integrals (1.15)-(1.16) we use the change of variable
s=t;_1+uh

obtaining ¢ ; = k7 gy ; (i) and ¢, j = k9T %p, ; (i) with
1

k(1) = /uj (1— )t~

0

l
k4 ——(i—1)—
. (i—1)

du

1

and ¢, ; (i) = /uj 1—w)7 (n—i—u+1)*"du
0
Step 2: Construct the Bernstein splines By and B, given for i = 1,n by

kh
By, (t E:Ck - (ttﬂ’“ﬁa(,1+q>,teﬁth] (1.17)
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and

— 1 <K . . jh __ jh

By (t) = 7 ]gocg(t — tifl)](ti -7 . f (til + ?71‘1 <ti1 + q)) , (1.18)
te [tifl,ti].

Step 3: In inductive way, for m > 2, with k =0,n— 1,1 =0,q — 1 let

T
lh 1 lh
-I—)\b(tk-f—)/tk-l——s f(s,xml(s))d3:9<tk+>
q , q
I\ O f oot
+ Ab (tk + (]) / tk + E — S (Bm—l,i (S) + Rm—l,i (S)) ds

]'t
lh A lh
=g (tk—‘r ) e <tk+ ) chq@klg

i=175=0

ih ih [
fltio + me—l ti—1 + 2 + Rpy (k)
q q

lh
=%<tk+ q)+R (kD) (1.19)

and

T
T () = g (t0) + \b () / (b — )L F (5,21 () ds = g ()
0

+Ab (t) Z / (tn —8)* " (Bm_1.(s) + Rim_1.4 (s)) ds = g (tn) + %b(tn)

i L
chq@nj f(z 1+ sy Tm—1 <ti1+]q>>+Rm,n:$m(tn)+Rmn (1 20)

i=135=0
where
k q—k kh
Bin,i hq ZO o (t ) “Fp |t + ? JtE [tict,t] (1.21)
and
kh kh
. k o _ k [ p— _ Kh
m,z hq ZC (t t)q f ( i—1 1 q sy Lm, (tz—l + p >) (122)

fort € [t;_1,t;] and i = 1, n are the Bernstein splines B, 1 and B,,_1. The algorithm
is stopped to a previously chosen iteration m and at this iterative step we construct
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the Bernstein spline By given on the subintervals [t;_1,¢;], ¢ = 1, n, by

o kh
m,i = ch - Yt —t) k7, <ti—1 + q) € [tim ] (1.23)

This spline E; will be the continuous approximation of the solution.

2. Convergence analysis

Concerning the convergence of the above presented iterative method we obtain
the following main result.

Theorem 2.1. Under the conditions of Theorem 1.1, including (1.5) and (1.6), the

sequence (m (tk + %)) with k = 0,n — 1, I = 0, q, approzimates the solution
meN*

of the integral equation (0.1) on the knots of a uniform mesh and the sequence of
Bernstein splines (/B\;) approzimates the same solution on [0,T]. The error

meN*

estimates in the discrete and continuous approximation is

i ( lh) ( lh)‘ 0 \M, M T®
Nt + — | =Ty |tk + < —
q q a(l—10)

SAMT Loh n L'he n L"hott
w2 \ v e
fork=0,n—1,1=0,q, and

) , VYmeN (2.1)

o (1) = B ()

O™ AMy MyT™ i SAM, T Loh n L'h~ n L'pott
a(l—0) 4a (1 - 7)‘“§bTa) Va (\/a)a (\/Q)Q—H
2NBMT™ h L'he L"hot1
+§ <<n+/\ﬂ)—|— & a+1>’ VtG[O,T] (22)
4 a Vi (Vi) (va)

where 0 = 7’\”ng .

Proof. Since

(e g) T (wr |l (w0 ) o (14 F)
N\t +— )| Tl +— || |27 [t +— ) —xp [t + —
q q q q
(w4 %) -7 (04 5))
T\t +— | — T | T +
q q

+
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by (1.3) we have to estimate |R kl)| = ‘l‘m (tk + lh) — T (tk + )‘ for m € N*,
k=0,n—1,1=0,q. Based on (1.12) and (1.13) we have

lh lh
xr1 tk+7 —T1 tk+q

<)\Mb2/ |Ro.i (s

Ry k| =

a—1

tk—l—@—s ds

a—1
ds

5AM, <L0h L'he  LV'pot! )
< -|- — =S

S\ Tt

SAM,T® [ Loh L'h* L'"pott
< [ g -+ —
do \ve o (va)"  (va)
and by (1.14) we get

), k=0,n—1,1=0,q—1

‘Rl,n’ S

5/\MbTa <Loh+ L'he N L//ha+1>
4o Va (\/&)0‘ (\/a)a-i-l

Now, let us consider |Rm,1| = max{|Rm,1,n| , max
k=0,n—1,l=0,q—

-1, (k1) |}, and since

lh

a—1 haT
ty, +— —s ds <
q

S

(67

n i q
> / > Ci(s—tia)’ (ti—s)"
=l \J=0

. qa
Z/ I(s —tic1)’ (ti —8)T77 | (tn — 8)* Hds < T

«
= ltb 1 7=0

by induction for m > 2, and by (1.2) and (1.17)-(1.22) it obtains

a—1
’ kl)‘<)‘MbZ/|Rm 1, ( tk-l-&—s ds
1= ]f7 )
+— MbZ/ ZCJ s —t;_ 1 (t 75) —J
1= ltb ) 7=0

-L

ih ih lh
Tm—1 (tz 1+] ) —Tm—1 (tz 1+] )H(tk+ _S)a 1d
q q q

SAMyT® (Loh — L'h*  L'hot! )\LMbT
<— | =+ 5+ —
o \ve (V@) (va)

[ R
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with £k =0,n — 1,1 =0,q — 1. Similarly, we get
SAMT [ Loh n L'h® n L"pott ALM,T
4o \/a (\/a)a (\/a)a-‘rl

For estimating |Rm,1| we have

’Rmm‘ S o ‘ m71|-

(07

[ ALM,T® | SAMT® [ Loh L'he L petl
|Ro, k)| < {1 + b ] b (0 ) )

e+
4o \/q (\/a) (\/a)a-‘rl
k=0n—1,1=0g—1

and

|R2,n| S

5AM, T (Loh L'he LVpot! ) ( )\LMbTO‘)
A —F * o + a+1 - )
da Vi o (va)© (A

obtaining in inductive manner for m > 3, the estimate

«

’Rm,(k,l)‘ < |1+

LM, T (ALMJ@)’”*] SAM, T
el RS el o
« 4o

. <L0h . L' he . L/ pott )
Vi (vt ()t
SAMT Loh L'he L potl
o1 =) <ﬁ T w@““)

with k =0,n — 1,1 =0, q. Now, the inequality (2.1) follows.
The estimate (2.2) will be obtained by using the scheme

<

z* — z,, — B, — B,

— q
where Bm,i (t) = % Z Ctl;(t — ti—l)k(ti — t)qfk C T (ti,1 + %) for t € [tiflvti]»
k=0

i = 1,n. According to the proof of Theorem 1.1 we have
2A\BMT™
o () = ()] < -+ 222 )

for t € [0,T], m € N*, and with the inequality of Lorentz we get

= 5 2A\BMT*\ h L' he [/ potl
Tm - Bm - [ - -
(t) (t)’ : 4 <(77+ e > \/a (\/5) (\/a)a >

t—t|+L|t—t|"+L" [t —t|"""

for all ¢ € [0, T]. By (1.23) and (2.1) it follows,

1 q
fTZ CR(t — i)k (t; — 1)~

k=0
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SAM,T™ Loh L'h® L'"potl
< ALM,T< =T a + a+1
da(1-222)\ve (VA (Va)
for t € [ti—1,t;], i = 1,n, and with (1.3) we obtain the error estimate (2.2). O

By the error estimate (2.2) we observe that the order of convergence of this
iterative method is Hmm — BmH =0 (h%).
o0

3. Numerical experiments

In order to test the obtained theoretical result and to illustrate the accuracy
of the Bernstein spline iterative method, in that follows we present some numerical
examples.

Example 3.1. The weakly singular linear integral equation (Example 6.1. in [32])

x(t):g(t)—i—i/\/t»sﬁ—sr%x(s)ds, t€[0,1) (3.1)
0

é\/f(l —t) [15 - VI—t(1+4t)] + %tQ (4t — 5)

has the exact solution z* (¢) = 3/t (1 —t). By considering separately the degree of
Bernstein polynomials ¢ = 1 and ¢ = 4, we apply the algorithm (1.13)-(1.22) with
m = 30 iterations, and take n = 10, n = 50, and n = 100 for the test of convergence.
The results are presented in Tables 1 and 2, where e; = |[T,,(t;) — 2*(¢;)|, ¢ = 0, n, are
the pointwise errors. Investigating Tables 1 and 2, the convergence is confirmed and
improved results can be observed when the degree of Bernstein polynomials increases
by ¢ = 1 to ¢ = 4. It is interesting to see that the case ¢ = 1 corresponds to the
trapezoidal product integration and as was expected, the Bernstein splines iterative
method provides better results.

Table 1. Numerical results for (3.1) with ¢ =1

m=30¢g=1

t;/e; | n=10 n = 50 n =100
0.0 10,00 0,00 0,00

0,2 | 1,86F —03 | 7,88E — 05 | 2,00E — 05
0.4 |2,98E —03 | 1,26E —04 | 3,20E — 05
0,6 |3,96E—03|1,68E—04|4,25E—05
0.8 | 4,63E —03 | 1,97E —04 | 5,00E — 05
1,0 | 3,88E—03 | 1,64FE —04 | 4,15F — 05
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Table 2. Numerical results for (3.1) with ¢ =4

m=30q¢g=4

ti/e; | n=10 n = 50 n = 100
0,0 |0,00 0,00 0,00

0,2 |4,75E —04 | 1,99E — 05 | 5,02E — 06
0,4 | 7,66 —04|3,20E—05|8,06E — 06
0,6 |1,02E —03 | 4,25E —05 | 1,07E — 05
0,8 |1,20E—03 |5,00E—05|1,26E — 05
1,0 |1,01E —03 | 4,16E —05 | 1,05E — 05

Example 3.2. We test the Bernstein spline iterative method (1.17)-(1.23) on fractional
integral equations too, and for the nonlinear integral equation

1
1 _1
z(t)=g(t)+ =77 /It—SI : o (s)]2ds, € [0,1] (32)
Ar(3) J
with
1 1
)\—].7 b(t)_i’ a—i,
and
1 3 3
90 =VIT=0+ 7= {tz (4t —5) — (1 —t)? (4t+1)}
the exact solution is x* (t) = 1/t (1 — t). The contraction condition
LM,T> 1
- <1
MNa+1) =

is fulfilled and the iterative method (1.17)-(1.23) applied with m = 30, n = 10, n = 50,
n =100, ¢ = 1 and g = 4, respectively, provides the results presented in Tables 3 and
4. The convergence is confirmed and we observed better results when we pass by ¢ = 1
to ¢ = 4. So, the Bernstein splines iterative method is better than the trapezoidal
product integration method for fractional integral equations, too.

Table 3. Numerical results for (3.2) with ¢ =1

m=30¢q¢g=1

ti/e; | n=10 n = 50 n = 100

0,0 |5,87TE—04|2,48E—05]6,27TFE — 06
0,2 |8,1bE—04 | 3,48E — 05| 8,81F — 06
0,4 |8 93E —04 | 3,80E —05 | 9,62E — 06
0,6 |8,93FE—04|3,80E—05]|9,62F — 06
0.8 |8, 15E —04 | 3,48E — 05 | 8,81E — 06
0,7 | 8,64 —04|3,68E—05]|9,32F — 06
1,0 5, 8TE —04 | 2,48E — 05 | 6,27TFE — 06
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Table 4. Numerical results for (3.2) with ¢ =4

m=30q¢g=4

ti/e; | n=10 n = 50 n = 100

0,0 | 1,51E —04 | 6,26E — 06 | 1,58E — 06
0,2 | 2,10E — 04 | 8,78E — 06 | 2,22E — 06
0,4 |2,30E—-04]9,60E—06 | 2,42F — 06
0,6 | 2,30E —04 | 9,60E —06 | 2,42E — 06
0,8 |2,10E—04 |8,78E —06 | 2,22E — 06
1,0 | 1,51E —04 | 6,26E —06 | 1,58E — 06

Example 3.3. In order to make a comparison with other methods from the existing
literature we present the results obtained on the following example. The linear weakly
singular integral equation (Example 1. in [25], Example 6.2. in [32], Example 4. in

[34])
1

1 _1

— _ 3 1

10/|1f s 3x(s)ds, te]0,1]
0

z(t) =g(t) + (3-3)

27
30800

has the exact solution z* (t) = ¢2 (1 — ¢)*. By applying the iterative method (1.17)-
(1.23) with m = 30, n = 10, n = 50, n = 100, and taking ¢ = 1 and ¢ = 4, we
obtain the results presented in Tables 5 and 6. Comparing the results between Table
6 (n = 100) and Table 1 in [25] (where the accuracy is O (107%)), we see better
accuracy for our method. In Tables 5 and 6 we see that the accuracy is improved by
passing from n = 10 to n = 100, that confirm the convergence of Bernstein splines
method stated in Theorem 2.1. Moreover, for ¢ = 4 the accuracy is better than those
for ¢ = 1, which means that again the Bernstein splines method provides better
accuracy than the trapezoidal product integration method.

8
3

[£3 (542 = 126t +77) + (1 = 1) (544 + 18t + 5)]

Table 5. Numerical results for (3.3) with ¢ =1

m=30q¢g=1

t;/e; | n=10 n = 50 n = 100

0,0 |1,70E —05 | 8,94F — 07 | 2,32E — 07
0,1 | 1,74E —05 | 8,48 — 07 | 2,19E — 07
0,2 | 1,59FE —06 | 4,51FE —08 | 1,06E — 08
0,3 | 1,99E — 05| 8,73E — 07 | 2,22E — 07
0,4 |3,23E—05|1,43E —06 | 3,63E — 07
0,5 |3,67E—05]1,62E —06 | 4,13E — 07
0,6 |3,23E—05|1,43E—06 | 3,63E — 07
0,7 | 1,99E — 05| 8,73E — 07 | 2,22E — 07
0,8 | 1,59FE —06 | 4,51FE —08 | 1,06E — 08
0,9 | 1,74E — 05 | 8,48E — 07 | 2,19E — 07
1,0 | 1,70E —05 | 8,94FE — 07 | 2,32FE — 07
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Table 6. Numerical results for (3.3) with ¢ =4

m=30q¢g=4

ti/e; | n=10 n = 50 n = 100

0,0 | 4,48E —06 | 2,25E — 07 | 5,81 — 08
0,1 | 4,40E —06 | 2,13E — 07 | 5,43E — 08
0,2 | 4,13E—07 | 1,135 — 03 | 2,66E — 09
0,3 5 03F —06 | 2,19E — 07 | 5,56 F — 08
0,4 |8,16E—06 | 3,58E—07|9,10E —08
0,5 9,26FE — 06 | 4,06E — 07 | 1,03E — 07
0,6 |8, 16E—06 | 3,58E—07|9,10E —08
0,7 |503FE—-06 |2 19E —07 | 5,56 F — 08
0,8 |4,13E—07 |1,13E—08 | 2,66E — 09
0,9 | 4,40E —06 | 2,13E — 07 | 5,43E — 08
1,0 | 4,48E—06 | 2,25FE —07 | 5,81E — 08

4. Conclusions

The iterated Bernstein splines method was applied to second kind weakly singu-
lar and fractional Fredholm integral equations and in Theorem 2.1 the convergence of
this method was proved providing the order of convergence O (h*). The condition that
ensures the convergence is the same as the contraction condition and therefore, the
applicability of this method is limited by the contraction condition. On the other hand
the accuracy of this method is better than those provided by the trapezoidal product
integration, as was observed in the previously presented numerical examples and, on
some cases, provides better accuracy than the existing methods from literature.
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