Functional differential inequalities with partial
derivatives

Z. Kamont

Abstract

Initial problems for Hamilton—Jacobi functional differential equations and
initial boundary value problems of the Dirichlet type for parabolic equations
are considered. It is proved that classical solutions of functional differen-
tial equations can be estimated by solutions of initial problems for ordinary
functional differential equations. Theorems on the uniqueness of solutions
are obtained as consequences of comparison results. A method of differential
inequalities is used. Here, the involved operators do not satisfy the Volterra
condition.

1 Introduction

Two types of results on partial differential inequalities are taken into considera-
tions in the literature. The first type allows to estimate a function of several vari-
ables be means of another function of several variables, while the second one, the
so called comparison theorems, give estimates of functions of several variables
by means of functions of one variable. Functions of one variable are solutions of
initial problems for ordinary differential equations.

In this paper we deal with comparison theorems corresponding to functional
differential equations of Hamilton—Jacobi type and for parabolic functional dif-
terential problems.

The papers [6] and [23] initiated the theory of first order partial differential
inequalities. The main result, known as the Haar—-Wazewski inequality, shows
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that a function of several variables which is of class C! on the Haar pyramid and
satisfies a linear differential inequality can be estimated by a solution of a suitable
initial value problem for an ordinary differential equation. Uniqueness results for
initial problems on the Haar pyramid and estimates of solutions are obtained as
consequences of the Haar-Wazewski theorem.

There are many generalizations and extensions of the above classical result.
We list some of them.

The main differential inequality may be nonlinear with respect to an unknown
function and consequently, the comparison problem may be nonlinear. The as-
sumption on the regularity of an unknown function which satisfied a differential
inequality may be weakened. It is assumed that solutions of differential inequali-
ties admit first order partial derivatives on the Haar pyramid and they are totally
differentiable on a subset of the boundary of the Haar pyramid ([14] Chapter VII).
For the Cauchy problem on an unbounded domain the assumption of total differ-
entiability can be omitted. Comparison theorems for solutions which are global
with respect to spatial variables are presented in [3]. An interesting result on the
global uniqueness of the Cauchy problem when the right hand sides of equations
satisfy the Holder condition can be found in [2].

Vector-valued functions satisfying nonlinear systems of partial differential in-
equalities can be estimated by solutions of initial problems for ordinary differen-
tial systems. The above results are presented in the monographs [11] (Chapter
IX) and [14], (Chapter VII).

The Haar-Wazewski theorem has been extended to semi classical solutions of
nonlinear functional differential inequalities, see the papers [5], [20], [21] and the
monograph [22]. Solutions in the Cinquini—Cibrario sense of nonlinear functional
differential inequalities have been investigated in [9]. Comparison theorems for
generalized entropy solutions of nonlinear differential or functional differential
problems are discussed in [8], [10]. Comparison results for initial boundary value
problems related to functional differential equations are given in [4]. Differential
and functional differential inequalities with Kamke type comparison problems
can be found in [1]. Viscosity solutions of functional differential inequalities are
developed in [17]. Functional differential versions of the Haar-Wazewski theo-
rem for initial and initial boundary value problems can be found [7] (Chapters I
and V).

The classical theory of parabolic differential inequalities was developed in the
monographs [11], [14], [19]. Functional differential inequalities of parabolic type
and uniqueness results for initial boundary value problems were treated in [12],
[13] and [15], [16]. Finite systems of weakly coupled functional differential equa-
tions are considered in these paper. Every equation in the system contains the
vector of unknown functions as a functional variable and the derivatives of only
one function. Partial derivatives appear in a classical sense.

The results on functional differential equations and inequalities presented in
the above papers have the following property: it is assumed that given operators
satisfy the Volterra condition with respect to time variable.

The aim of this paper is to make further contributions to comparison results
for evolution functional differential equations. We consider initial problems for
functional differential equations of the Hamilton—Jacobi type and initial bound-
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ary value problems of the Dirichlet type for parabolic functional differential equa-
tions. We do not assume that given operators satisfy the Volterra condition. We
give estimates of solutions and prove theorems on the uniqueness of classical
solutions.

The paper is organized as follows. In Section 2 we prove a theorem on or-
dinary functional differential inequalities. In the next section we give estimates
of functions of several variables satisfying functional differential inequalities by
means of solutions of suitable initial problems for ordinary differential equations.
As a consequence we obtain a general theorem for the uniqueness of a classical
solution of the original problem.

In Section 4 we give a result on estimates of solutions of parabolic problems
and a theorem on uniqueness of solutions of initial boundary value problems of
the Dirichlet type.

Differential equations with deviated variables and integral differential equa-
tions are special cases of problems considered here.

2 Ordinary functional differential inequalities

We prove a theorem on ordinary functional differential inequalities. We give esti-
mates of functions of several variables satisfying functional differential inequali-
ties by means of solutions of initial problems for ordinary functional differential
equations.

For any metric spaces X and Y we denote by C(X,Y) the class of all con-
tinuous functions defined on X and taking values in Y. Suppose that a > 0
and by € Ry, Ry = [0,400), are fixed and I = [—by — 4,0]. For a function
w : I1U[0,a] - R and for a point t € [0,4]. we define w; : I — R as fol-
lows: wi(t) = w(t+T), T € I. Suppose that ¢ : [0,4] x C(I,R+) — R4 and
L :[0,4a] — Ry are given functions. We will say that o satisfies condition (V}) if
foreach t € [0,a] and for ¢, ¢ € C(I,IR..) such that &(t) = &(7) for T € [—by—t,0]
we have ¢(t,&) = o(t,&). Condition (V) means that the value of ¢ at (¢,&) de-
pends on f and on the restriction of ¢ to the set [—by — £, 0] only.

Given 7 € C([—bp,0], R ), we consider the Cauchy problem

W' (1) = o(t,wp) + L(t) w(a), w(t) =7(t) for t € [~by,0l. (1)

We assume that o satisfies condition (V) and we consider classical solutions of
(1) and solutions of functional differential inequalities corresponding to (1).

Remark 2.1. Suppose that H : [0,a] x C(1U[0,a],R) — Rand y : I — R are given
functions. Let us consider the Cauchy problem

W'(t) = H(t,w), w(t)=u(t) fortel, ()

where w is the functional variable. It is clear that (1) is a special case of (2). We will say
that H satisfies the Volterra condition if for each t € [0,a] and for & & € C(I1U[0,4a],R)
such that &(t) = &(t) for T € [—by — a,t] we have H(t,&) = H(t,&). Note that the
Volterra condition is not satisfied for H(t,w) = o(t,wt) + L(t)w(a).
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The theory of functional differential equations and inequalities presented in [11]
(vol. 1I) concerns equations satisfying the Volterra condition. Until now there have not
been any results on functional differential inequalities which do not satisfy the Volterra
condition.

In the present paper we use comparison functional differential equations which do not

satisfy the Volterra condition.

For ¢ € C(I,R) and t € [0,a] we put

1€]l¢ = max{[¢(T)| : T € [=bo —£,0]}.
Lemma 2.2. If{, ¢ € C([0,a],R) and

D_Z(t) < 9(¢) for t € (0,a],
where D _ is the left hand lower Dini derivative then

t

() ~2(0) < [ o(r)dr, te 0l ®)

0

Proof. Write
A(H) :g(t)—/o 9(t)dt, te0,a.

Then D_A(t) < 0 for t € (0, a]. It follows from the Dini theorem ([14], Theorem
2.1) that A is nonincreasing on [0,4]. This gives A(t) < A(0) for t € [0,a] and
assertion (3) follows.

Assumption H|c, L]. The functions ¢ : [0,4] x C(I,Ry) — Ry, L : [0,4] —
R satisty the conditions:

(i) o is continuous, it is nondecreasing with respect to the second variable, and
satisfies condition (Vp).

(ii) Thereis K € C([0,a], R4 ) such that

o(t,8) —o(t,5) < KME <l
where t € [0,a],& &€ C(I,R;) and &(1) > EforT € I.
(i) L€ C([0,a],Ry) and

/OuL(s)exp{/:K(T) dr)ds < 1. @)

The following theorem on functional differential inequalities is important in
our considerations.

Theorem 2.3. Suppose that Assumption H[o, L] is satisfied and

(i) ¢ € C([—bo,a],Ry), ¢ is nondecreasing on [—by, a], and
D_g¢(t) < o(t,¢t) + L(t)gp(a) fort € (0,a].
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(i) 17 € C([—bo,0], Ry) and ¢(t) < 5(t) fort € [—bo,0].

Then there exists exactly one solution w( -, 1) of the Cauchy problem (1). The solution
w(-,n) is defined on [—by, a] and

¢(t) < w(t,n) fort € 0,a. (5)

Proof. Consider the sequence of functions {y¥)} defined in the following way.
The function y(©) is given by the relations:

1) y©(t) = n(t) for t € [~by, 0],
(ii) y'©) is a solution of the Cauchy problem

W'(t) = K(H)w(t) + L(H)w(a) + o(t,0), w(0) =1n(0), (6)

where 0 : I — R, is givenby 0(7) =0for v € I.
1f y®) : [—by,a] — R is a known function then

y D (£) = 5 () for t € [—by, 0]

and

t

y (1) = 5(0) + /Ot o(t, ygk)) dt +y® (a) /0 L(s)ds for t € [0,a].

From (4) we conclude that there exists exactly one y() and it is given by

y O (¢ exp{/ T)dt}

—i—A/ exp{/ T)dt} ds + /Ota(s,Q) exp{/StK(T) dt} ds

where

A=A [17(0) exp{/oa T)dt} —I—/ o(s,0) exp{/ T)dt} ds
A= [1—/ exp{/ 7) dr}ds| 1. @)

It follows that the sequence {y¥)} is defined on [—by, a]. It is easily seen that
0 <y () < y® () for t € [0,a] and k > 0. (8)
Now we prove that
p(t) < y¥(t) for t € [0,a] and k > 0. 9)
For k = 0 we have

D_g(t) < K(t)p(t) + L(t)p(a) +0(t,0), t € (0,4],
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and consequently

[o(t) exp{~ / 7)dr}] < [L(He(a) +o(t,0)] exp{—/OtK(T)dT}.

It follows from Lemma 2.2 that

(1) < 17(0) exp{/OtK(T)dT} + o(a) /Ot L(s) exp{/StK(T)} ds
-I—/OtO'(S,Q) exp{/stK(T)} ds, t € (0,a].

The above inequality and (4) imply the estimate ¢(t) < y(0)(¢) for t € [0, a].
Suppose that k > 0 is fixed and ¢(t) < y®)(¢) for t € [0,a]. Then we have

D_g(t) < o(t,y”) +y®(a)L(t), t € (0,a],

and consequently
t ” t
o) <00+ [ oyl +y 9 @) [ Lar =y Do),
where t € (0,a]. Then we obtain (9) by induction.
It follows from (8) that there is

lim y ) (t) = w(t,y), t € [0,4],
k—o0

and w( -, 1) satisfies (1). From (9) we obtain (5). Uniqueness of a solution of (1)
follows from Assumption H|c, L]. This completes the proof.

Remark 2.4. It is important in classical theorems on functional differential inequalities
that given operators satisfy the Volterra condition. Let us consider the following example.
The function

ea
2 _ e (et o 1)
satisfies the functional differential inequality
W' (t) <w(t) +wla), t €]0,4d] (10)

where a > In4 and the function

@(t) — el +

a

@(t) = 2¢! +22_ (e —1)

satisfies the functional differential inequality
w'(t) > w(t) +w(a), t €[0,a]. (11)

Note that the right hand sides of (10) and (11) do not satisfy the Volterra condition.
Moreover we have @(0) < @ (0) and the inequality

@(t) <w(t), tel0,a]

is not satisfied.
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3 First order partial functional differential equations

Forx,y € R", x = (x1,...,%n), ¥y = (y1,...,Yn), we write x < y if x; < y; for
1 <i < n.In a similar way we define the relation x < y.

Suppose that a, B € C([—bp,a],R") wherea > 0,by € Ry, o = (ay,...,a4),
B=(B1,...,Bn), and a(t) < B(t) for t € [—bp, a]. Write

Eo={(t,x) e R : t € [~by,0], a(t) < x < B(H)},

E={(t,x) e R : tc[0,a], a(t) <x < B(t)}.

Solutions of functional differential equations or inequalities will be defined on
o UE, and E( will be an initial set for the Cauchy problem. For (t, x) € E we put

Alt,x] = {(t,y) e R : (t4+1,x+vy) € BgUE}.
Then
Alt,x] = {(t,y) e RM™: —py—t <1< ~t+a,
—x+at+1)<y<—x+p(t+1)}

Write
Blt,x] ={(7,y) € A[t,x] : T <0}, (t,x) €E.

Set
c; = min{a;(t) : t € [=by,a]}, di =max{B;(t): t € [~bo,al}, 1<i<mn,
andc = (c1,...,cn),d=(dy,...,dy). Write
D=[-by—a,al x[c—d,d—c|], E=][-by—a,0]x[c—d,d—c|

Then A[t,x] C D and B[t, x| C E for (t,x) € E.
Givenz : BgUE — Rand (t,x) € E, define z(; , : B[t,x] = Rand z, :
Alt,x] = Rby
Ztx) (T y) = z(t + T, x +y) for (t,y) € Blt,x], (12)

and
24 (T y) = z(t + T, x +y) for (T,y) € Alt, x]. (13)

Put QO = E x C(E,R) x C(D,R) x R" and suppose that f : 3 — R is a given
function of the variables (¢, x,v,w,q), x = (x1,...,%n), 9 = (41,--.,qn). Let us
denote by z an unknown function of the variables (¢, x). Set

F[z](t,x) = f(t, X, 2(1 x), 2|t x), Ox2(, X))

where 0,z = (0,2, ...,0x,2). We consider the functional differential equation

diz = F[z] (14)
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with the initial condition
z=1 on &y, (15)

where ¢ : g — R is a given function. We will say that f satisfies condition (V)
if for each (t,x,9) € Ex R" and for v, € C(E,R), w, @ € C(D,R) such that
v(t,y) = 0(t,y) for (t,y) € B[t,x] and w(7,y) = @(7,y) for (T,y) € A[t,x] we
have f(t,x,v,w,q) = f(t,x,0,@,q). Itis clear that condition (V) means that the
value of f at (t,x,v,w,q) € Q) depends on (t, x,q) and on the restrictions of v and
w to the sets B[t, x] and A[t, x] respectively. We assume that f satisfies condition
(V) and we consider classical solutions of (14), (15).

Remark 3.1. Suppose that G : E x C(Eg U E,R) x R" — R is a given function. Let
us consider the functional differential equation

0iz(t,x) = G(t,x,z,0xz(t, x)) (16)

where z is the functional variable. It is clear that (14) is a special case of (16). We will
say that G satisfies the Volterra condition if for each (t,x,q) € E x R", and for z, Z €
C(Eg UE,R) such that z(t,y) = Z(t,y) for (T,y) € (Eg UE) N ([—bo, t] x R™) we
have G(t,x,z,q9) = G(t,x,%,9).

Note that the Volterra condition is not satisfied for equation (14).

The results presented in [1], [4], [5], [8], [9], [17] have the following limitation:
functional differential equations or systems considered in these papers satisfy the Volterra
condition. In fact, we are not aware of any previous results pertaining to the functional
differential equation (16) which do not satisfy the Volterra condition.

With the above motivation we consider problem (14), (15).

Write
E.={(t,x)€eB: te(0,a]: a(t) <x <p(t)},

9= = (E\ &) N ((0,a] x R™).

A function z : &g UEZ — IR will be called the function of class C* if z is con-
tinuous on Zg U E and there exist the derivatives 0z, 0yz = (9y,z,...,0x,2z) On
EN((0,4] x R") and z is differentiable on 9yZ. For z € C(Zg U E, R) we put

[Lifz] = {(t,x) € E: [z(t,x)] = [2(t,y)| for y € [a(t), B(£)]}

and
|z||: = max{|z(T,y)| : (T,y) EEYUE, T <t}, t €[—bg,al (17)

For each (f,x) € E there are the sets of natural numbers Iy[t, x|, I_[t.x], L[t x]
such that I_[t,x] N I.[t,x] =@, Ip[t, x] U I_[t,x] U IL[t,x] = {1,...,n}, and

zxi(t) < x < ‘Bi(t) fori € Io[t, x],

x; = w;(t) fori € I_[t, x|, x; = B;(t) fori € I [t, x].

Itis clear that there are (f,x) € Esuch that [p[t,x] = QorI_[t,x] =Qor I [t x] =
@. For (t,x) € )pZ and i € I_[t, x],j € I [t, x] we put

xli, el = (x1,...,xi1, (1), Xi11,.--, Xn),
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x[j, Bl = (x1,..., Xi—1,Bj(t), Xjs1, -+ ) Xn).

Sete; = (1,...,0,1,0,...,0) € R" with 1 standing in the i—th place. For (¢, x,v) €
E x C(E,R) we define a function Vv : [-by — t,0] — R in the following way:

(Vo)(t) = max{|v(t,y)|: (t,y) € Blt,x]}, T € [-by —t,0]. (18)

For w € C(D,R) and (t,x) € E we define the seminorm

[wll age,x) = max{|z(z, y)| : (T,y) € Alt, x]}. (19)
Ifz € C(8 R) and (¢, x) € E then we write
1Z(tx1 L aft,q) = max{|zyq (T, ¥)| : (T,y) € Alt, x]}. (20)
For a function z : BgUE — R which is of class C* and for a point
(t,x) € 2N ((0,a] x R"]) we put
Yl = ¥ ad®Peztn)]— L B0t )]
i€l _[tx] 1€I+[tx]

Assumption Hla, B]. The functions a, B € C([—by,4a],
a(t) < B(t) for t € [—bp,a] and there exist the derivatives a’(t)
and a'(t) > 0p,,, B'(t) < Op, for t € [0,a] where 0,y = (O,...,

R") are such that
,ﬁ’( ) fort € [0, 4]
0) eR
Theorem 3.2. Suppose that Assumptions H|o, L| and H|w, B] are satisfied and

(i) u:ZgUE — Risofclass C*and n(t) = ||u|l¢, t € [—bo,0].

(ii) The functional differential inequality
[0rue(t, )| < o (t Vitgy)) + L) ttgtx) | a0 + Y [u] (£ ) (21)
is satisfied for (t,x) € T14[u].
Under these assumptions we have
lulle < w(t,n) for t € [0,a], (22)
where w( -, 1) is the solution of (1).

Proof. Write {(t) = |jullt, t € [—bg,a]. Then { € C([—bo,a],Ry) and ( is
nondecreasing. We prove that

D_Z(t) <o(t, )+ L(t){(a) fort € (0,al. (23)

Suppose that t € (0,a]. There is (T,x) € EgU E such that {(t) = |u(T,x)|.
If T < t then D_{(t) = 0 and (23) is satisfied. Suppose that T = ¢t. Then
(i) ¢(t) = u(t,x) or (ii) {(t) = —u(t, x). Let us consider the case (i). It is eas-
ily seen that

Ox,u(t,x) > 0forie I, [t,x], oxu(t,x) <O0foriec I_[tx], (24)
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and
Iy u(t,x) = 0fori € Ip[t, x]. (25)

Lety:[0,t] = R", v = (v1,...,7n), be defined by
7i(T) = x; for i € Iy[t, x],

vi(T) = a;(7) fori € Li[t, x|, vi(T) = Bi(7) fori € I_[t, x].
0, f

Bi
Set A(T) = u(T,y(t )), T € [0,t]. Then A(T) < {(7) for T € [0,f] and A(t) = ().
This gives A'(t) > D_((t). Itis clear that (¢, x) € I1[u]. Then we have

D_g(t) < X'(1) = Bl x) + Y dsu(t, x) 741
i=1

o(,20) + L(OZ(a) + Yl (b,2) + 3 dwu(t, 2) 74(8) = 0(8,20) + LD (@),

i=1

which proves (23). If the case (ii) is satisfied then (23) can be proved in a similar
way. It follows from Theorem 2.3 that {(t) < w(t,7) for t € [0,a]. This gives (22)
and the proof is complete.

Now we construct estimates of solutions of (14) and we give a result on the
uniqueness of solutions of initial problems.

Assumption H|f, «, B]. The functions «, B : [—bp, a] — R" satisfy Assumption
Hlu, B] and

(i) for (t,x) € dpE,i € I_[t,x],h € R, h # 0, we have
al(t) > }E [f(t, x[i, o], v, w,q + eih) — f(t,x[i,a],v,w,q)]|

where v € C(E,R), w € C(D,R), q = (q1,...,q92) € R" and q; = 0 for
j€ Io[t,x].

(i) For (t,x) € 9oE, i € I+ [t,x],h € R, h # 0, we have
—Bi(t) = |- [f(t, x[i, Bl v, w, q + eih) — (¢, x[i, B, v,w, )] |

where v € C(E,R) w € C(D,R), g = (q1,---,92) € R" and g; = 0 for
jG Io[t,x].

| -

Theorem 3.3. Suppose that f : () — R satisfies condition (V'), and Assumptions
Hlo, L] and Hlw, B] hold.
L. If the estimate

|f(t,2,0,w,00,))| < o (t, Vo) + L(E) [w]| afs0 (26)

is satisfied for (t,x,v,w) € E x C(E,R) x C(D,R) and z : Ey UE — R is a solution
of (14) and Z is of class C* then

1Z(t, x)| < w(t,n) for (t,x) €E, (27)
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where w( -, 1) is a solution of (1) with n given by
n(t) = max{|2(T,y)| : (T,y) € Zo, T < t}, t € [~bo,0].
IL. If the estimate
£t x,0,0,9) — £(,%,5,@,9)| < 0(t, V(0 - 9) + L] — @]y

is satisfied on QY and o (t,0) = 0 for t € [0, a] then the Cauchy problem (14), (15) admits
at most one solution of class C* on Eg U E.

Proof. We apply Theorem 3.2 to prove (27). Suppose that (t,x) € IT;[Z]. We
prove that

0:2(t, x)| < o(t, VZ )+ L(#)IZy

| At T YIZ](E %) (28)
Let us consider the case where Z(t, x) > 0. Then we have
0xZ(t,x) > 0fori e I [t x|, 0xZ(t,x) <Ofori e I_[t x| (29)

and
dx,Z(t,x) = 0 fori € Iy[t, x]. (30)

It follows from (26) that
0iz(t,x) <o (t, VZ(x)) + L) Z [l ajpg + T(# %)
where

I(t, x) = F[Z](t, x) — f(t, %, 211 x), 2[5, Opn))-
We deduce from Assumption H[f, &, f] and from (29), (30) that

I'(t,x) <Y[Z|(tx),
and consequently
0iz(t, x) < o(t, VZ(; ) + LIOIZpxllapy + YIEI(E x).
In a similar way we prove that
0iZ(t,x) > —0(t, VZy ) — L) 210l appq — YIEI(E X),

which completes the proof of (28).

It is a simple matter to show (28) in the case where Z(t,x) < 0 and
(t,x) € ILi[Z]. Then all the assumptions of Theorem 3.2 are satisfied and as-
sertion (27) follows.

IL. Suppose that Z, Z : Eg UE — R are solutions of (14), (15) and they are of
class C* and (Z —z)(t,x) # O on E. Set u = Z — z. We prove that u satisfies the
functional differential inequality (21) for (t,x) € I [u].

Suppose that (t,x) € I1;[u]. Now, there are two cases to be distinguished:
(i) u(t,x) > 0or (ii) u(t,x) < 0. Let us consider the first case. Then relations (24),
(25) are satisfied and

deu(t, x) < o(t, Vinyy) + L) [ugy 4

| Altx) 31)
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+f (X, 21,0y, 21,00, 9x2(8, ) ) — F[Z](8, x)
< o(t, Vi) + L) el ape + Yt %)

In a similar way we obtain the inequality

deu(t, x) > —0o(t, Vg o) — L(t) [ v

| At — Y[uJ(t, x). (32)

Relations (31), (32) imply (21).
The case (ii) can be treated in a similar way. Then all the assumptions of The-
orem 3.2 are satisfied with #(t) = 0 for t € [—bp, 0] and the assertion follows.
Now we consider important special cases of Theorem 3.3. Suppose that the
sets & and Ey are given by

E={(tx) eRY™": tc[0,a], -b+Mt<x<b—Mt},

EO = [—bo,a] X [—b, b],

where b = (by,...,by) € R", M = (My,...,M;) € R’} and b > Ma. For
v € C(E,R) and (f,x) € E we put

[0l jtx) = max{lo(T,y)| : (T,y) € B[t x]}. (33)
Ifze C(EgUE,R) and (¢, x) € E then we write
121,01 Bjt,x) = max{|zq ) (T, ¥)| = (T,y) € B[t,x] }.

Assumption H[7,L]. The functions & : [0,4] x Ry — R4, L : [0,a] — Ry
satisfy the conditions:

(i) & € C(]0,4a] x Ry) and 7 is nondecreasing with respect to the second vari-
able.

(i) Thereis K € C([0,a], R ) such that
o(t,p) —o(t,p) < K(t)(p - p)
where t € [0,a], p, p € Ry and p > p.
(iii) L € C([0,4],R;+) and condition (4) is satisfied.
The following lemmas are important in applications.
Lemma 3.4. Suppose that f : Q) — R satisfies condition (V') and
(i) the derivatives (dy,f,...,9;,) = 0qf exist and

(19, f(P)],...,10q, f(P)]) <M
where P = (t,x,v,w,q) € Q.

(ii) There are & : [0,a] x Ry — Ry and L : [0,a] x Ry such that Assumption
H[7, L] is satisfied and

f(t,x,0,w,0,))| <t 0llpy) + L)@l gt
where (t,x,v,w) € E x C(E,R) x C(D,R).
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(iii) Z:E9UZE — Risasolution of (14), (15) and Z is of class C*.

Under these assumptions we have ||Z||; < w(t,7) for t € [0,a], where w(-,7j) is a
solution of the Cauchy problem

W'(t) =0t w(t)) + L(t), w(0) =1,
and 7 = []lo.
The above lemma is a consequence of Theorem 3.3 part L.
Lemma 3.5. Suppose that f : QO — R satisfies condition (V') and
(i) Assumption (i) of Lemma 3.4 holds.

(i) Thereare K, L € C([0,a], R ) such that condition (4) is satisfied and
f(t,x,0,w,9) = f(t,x,9,®,q)| < K(t)[[v— 3] gt + L(t) [0 — D] ape,. on Q.

Then the Cauchy problem (14), (15) admits at most one solution of class C* on Eg U E.

The above lemma is a consequence of Theorem 3.3 part II.

4 Parabolic functional differential problems

Let Q C R" be a bounded domain with the boundary 0Q. Write & = [0, a] x Q,
Eog = [~bp,0] x Qwherea > 0, by € R, and Q is the closure of Q. For (t,x) € &
we put

Alt,x] = {(t,y) e R (t+1,x+y) € BgUE}

and

Blt,x] ={(7,y) € Alt,x] : T <O0}.
There is [c,d] € R", ¢ = (c1,...,¢n), d = (dy,...,n), such that A[t,x] C
[—bg — a,a] x [c,d] and B[t, x| C [—by, —a,0] x [c,d]. Set D = [—by — a,a] x [c,d]

and E = [—by — a,0] x [c,d].

Given z : BgUE — R and (t,x) € E, define z(;,) : B[t,x] — R and
Zj14) ¢ Alt, x] = Rby (12) and (13) respectively.

Let M« be the class of all n x n symmetric matrices with real elements. Set
QO =ExC(E,R) xC(D,R) x R" X Myx, and suppose that F : QO — Ris a given
function of the variables (t,x,v,w,q,s) where x = (x1,...,%n),
q=1(q1,...,92) and s = [s;;] ij=1,.nw We will say that F satisfies condition (V) if
for each (t,x,9,5) € E x R" X Myx, and forv, o € C(E,R), w, @ € C(D,R) such
that v(t,y) = 9(t,y) for (7,y) € B[t,x] and w(t,y) = W(7,y) for (T,y) € Alt, x]
we have F(t,x,v,w,q,s) = F(t,x,0,@,q,s).

Write dpZ = [0, 4] x dQ and suppose that  : Eg UdpE — R is a given function.
Set

Fz](t, x) = F(t, X, 2( ), Z[t 5, OxZ(t, X), OxxZ(t, X))
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where 9,z = (9y,2,...,0x,z) and dyxz = [axix].z}ijzl . We consider the func-

tional differential equation
diz = FF[z] (34)

with the initial boundary condition
zZ = l[) on EO U BOE (35)

We assume that F satisfies condition (V) and we consider classical solutions of
(34), (35).

Remark 4.1. Suppose that G : E x C(Eg UE,R) x R" x Myx, — R is a given
function. Let us consider the functional differential equation

0iz(t,x) = G(t,x,2,0xz(t,x),0xxz(t, X)) (36)

where z is the functional variable. 1t is clear that (34) is a special case of (36). We will say
that G satisfies the Volterra condition if for each (t,x) € E and for z,
z € C(EgUE, R) such that z(t,y) = Z(t,y) for (t,y) € (Eg UE) N ([~bo, t] x R")
we have G(t,x,z,q,s) = G(t,x,2,q,s) where (q,s) € R" X Myxy.

Note that the Volterra condition is not satisfied for G(t,x,z,q,s) = F(t, X, Z(t )
Zitx) 4 S)-

The results presented in [12], [13] and [15], [16] have the following limitation: func-
tional differential equations (or systems) considered in these papers satisfy the Volterra
condition. In fact, we are not aware of any previous results pertaining to the functional
differential equation (36) which do not satisfy the Volterra condition.

With the above motivation we consider problem (34), (35).

A function z : EgUZE — R will be called the function of class C!? if
z € C(8gUE,R) and z(-,x) : [0,a] — R is of class C! for x € Q and z(¢, - ) :
Q — Ris of class C? for t € [0, a].

Fors, § € M, «,, where

§ = [Sij]i,jzl,...,n’ §= [Sii}i,jzl,...,n

we write s < §if

n
Z (Si]' — §1]))\1)\] < 0 for any A= ()\1, ... ,/\n) e R
ij=1

For v € C(E,R), w € C(D,R), z € C(Eg UE,R) and (t,x) € E we define
the function Vo : [~by —t,0] — R and the numbers |[w|| A+, 121l o[t PY
(18)—(20) respectively. Let ||z|¢, t € [—bo, a], be defined by (17).

Assumption H[F,c]. The function F : () — R satisfies condition (V) and

(i) Fis continuous and thereis o : [0,4] x C(I,R+) — R such that Assumption
Hlo, L] is satisfied and

|F(t,x,v,w,q,s) —F(t,x,9,@,q,s)| <o(t,V(v—7))+ L(t)||w— ZT)||A[,5,X] on ().
(37)
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(ii) Ifs, § € Myxpands < 3thenfor (t,x,v,w,q) € 2x C(E,R) x C(D,R) x R"
we have
F(t,x,v,w,q,s) < F(t,x,v,w,q,5).

We prove a theorem on an estimate of the difference between a solution and an
approximate solution of (34), (35).

Theorem 4.2. Suppose that Assumption H[F,c| is satisfied and
(i) z:Z9UE — Risasolution of (34), (35) and z is of class C'2.
(i) Z:Z9UE — Risof class C'? and z satisfies the boundary condition (35).
(iii) The function T : & — R is defined by the relation
0:i2(t,x) = F[Z](t,x) + T (¢, x) (38)
and 7 € C([0,a], Ry) is given by
[T (£, )| < ¥(#) on

[

(39)

Under these assumptions we have
12— 2| < @(t) for t € [0,4a], (40)
where @ : [—by,a] — Ry is a solution of the Cauchy problem
W'(t) = o(t,w) + L(t)w(a) +5(t), w(t) =0fort € [—by,0]. (41)

Proof. We apply Theorem 2.3. Set ¢(t) = |z —Z|t, t € [—bo,a]. Then
¢ € C([—bo,a],Ry) and ¢ is nondecreasing. We prove that ¢ satisfies the func-
tional differential inequality

D_¢(t) < o(t, ¢t) + L(t)p(a) + F(t), t € (0, a]. (42)

Suppose that t € (0,a]. Thereis (t,x) € E, T < t, such that ¢(t) = |(2 — 2)(T, x)|-
If T < tthen D_¢(t) = 0 and (42) is satisfied. Suppose that T = t. Now,
there are two cases to be distinguished: (i) ¢(t) = (z — 2)(t, x) or (ii) ¢(t) =
—(2—2Z)(t,x)). Let us consider the first case. Since z and Z satisfy (35) then x € Q
and consequently d,Z(t, x) = 9,Z(t, x) and

Y Oun, (2= 2) (£, x) AiA; <0 for A= (Ag,...,Ay) € R™
ij=1
From (37)-(39) we conclude that
D_g(t) < 0:(z - 2)(t,x) < o(t, 1) + L(t)p(a)
FF(t, %, 21 1), Zj1 4, O2Z(E, %), 0x2Z(t, X)) — F[2](t, x) — T (¢, x)

< o(t, ¢1) + L(H)p(a) +7(b),
which proves (42). In a similar way we prove (42) if the case (ii) holds.
Now all the assumptions of Theorem 2.3 are satisfied with #(t) = 0 for
t € [—bo, 0], and assertion (40) follows.
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Theorem 4.3. Suppose that Assumptions H[F, o] is satisfied and o (t,0) = fort € [0, a].
Then problem (34), (35) admits at most one solution of class C1? on Eg U E.

Proof. If z, Z: Eg UE — R are solutions of (34), (35) then conditions (38), (39)
are satisfied with T'(t,x) = 0 on & and 4(t) = 0 on [0, a]. It follows from Theorem
4.2 that Z = Z on E which completes the proof.

For v € C(E,R) we define the numbers ||v||p; v, (¢, x) € E, by (33).

Lemma 4.4. Suppose that F : Q) — R satisfies condition (V') and
(i) F is continuous and there are K, L € C([0,a], Ry ) such that

|F(t,x,v,w,q,s) — F(t,x,3,@,q,s)| <
K()[lv = 3lgpt,a + L(E)[|w — @] 41,5 on Q- (43)
and inequality (4) is satisfied.
(ii) Condition (ii) of Assumption H[F,c| holds.
(iii) The functions zZ, z : E9g UE — R satisfy assumption (i)—(iii) of Theorem 4.2.
Under these assumptions we have

1z —Z||r < @(t) for t € [0,4a],

where

&(t) = /0 (1) + AL(T)] exp! / "K(s)ds) dr, (44)
A, = fl[/oa’y(r) exp{/:K(s) ds}], (45)

and A is given by (7). Moreover, problem (34), (35) admits at most one solution of class
Cl2onEyUE.

The above lemma is a consequence of Theorem 4.2 and Theorem 4.3.
We give examples of equations which can be derived from (34) by specializing
the operator F. Suppose that

G:ExR?>xR" — R, A:ZE— Myxn, A= [aij]i,jzl,...n’

are given functions. We define IF as follows

F[z](t x) = G(t,x,/

. ,dd,/ (T ) dydr, 0zt x)) (46
B[t,x]Z(t,)(T ]/) yat A[t,x}z[t’}(T y) ydTt xZ( x)) (46)

n
+ Y a;(t,x) Oxx;Z(t, X).
i=1

Then (34) reduces to the differential integral equation

diz = Fz]) (47)
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Assumption H[G, A]. The functions G : Ex RZxR" = R, A : & — M, xx
are continuous and

(i) there are K, L € C([0,4],R) such that

G(t,x,5,v,q) — G(t,x,,7,q)| <K(H)|Z— |+ Llv—1].

(i) The matrix A is symmetric and

n
Y. ailt, Ay > 0, (6,%) €8, A= (Ar,..., Ay) ER".
ij=1

We have the following result for the differential integral problem (47), (35).
Lemma 4.5. Suppose that Assumption H|G, A] is satisfied and

(i) z:E9UE — Risa solution of (47), (35) and z is of class C'.

(i) Z:Z9UE — Risof class C'2 and 2 satisfies condition (35).

(iii) The function T : & — R is defined by (38) with IF given by (46), |T(t,x)| < §(t)
on &, and 7 € C([0,a], Ry).

(iv) The following condition holds:

Ka/oui(s) eXp{K/uTK(T) dt}ds <1,

where
n

k=] [(di —ci).
i=1
Under these assumptions we have
12— Z||r < @(t) for t € [0,4a],
where @ is given by (44), (45) with
K(t) = xtK(t), L(t) =axL(t), (48)
and A is defined by (7) with the above given K and L. Moreover, problem (47), (35) admits

at most one solution of class C*? on g U .

Proof. 1t follows from Assumption H[G, A] that the operator F defined by (46)
satisfies condition (ii) of Assumption H[F,c], and the Lipschitz condition (43)
holds with K, L given by (48). Then our assertion follows from Lemma 4.4.

Now we consider differential equations with deviated variables. For the above
given functions G and A we put

Flz](t, x) = G(t,x,z(x(t,x)),z(d(t, x)), 0xz(t, x)) + 'i1 a;j(t, X)9xx2(t, x). (49)
ij=
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where x, ¢ : & — R and x(t,x), (t,x) € EgUZE for (t,x) € E. Then (34)
reduces to the differential equation with deviated variables

diz = F[z]. (50)

Assumption H|x, d]. The functions x, ¢ : & — R, x = (x0, %), ® = (8, 9),
X=1--- xn), 0= (0,...,0,), satisty the conditions:

(i) x, ® are continuous and ¥(t, x), d(t,x) € Q for (¢,x) € E.

(ii) For (t,x) € Ewe have —by < xo(f,x) < tand —by < 9y(t, x) < a.
We have the following result for the differential problem (49) (35).
Lemma 4.6. Suppose that Assumption H|G, A) and H |«, B] are satisfied and

(i) z:E9UE — Ris a solution of (50), (35), and z is of class C'-2.
(ii)

(iii) The function T : E — R is defined by (38) with F given by (49), and
IT(t, x)| < 4(t) on E where ¥ € C([0,a], Ry).

: B9 UE — Ris of class C12 and £ satisfies condition (35).

N

(iv) Condition (4) is satisfied for K = Kand L = L.
Under these assumptions we have
1z —Z2||r < @(t) for t € [0,4a],

where @ is given by (44), (45) with K = K, L = L, and A defined by (7) with the above
given K, L. Moreover, problem (49), (35) admits at most one solution of class C'-2 on

~ ~
o U E.

The above result is a consequence of Lemma 4.4.
It is clear that more complicated examples of differential equations with devi-
ated variables or differential integral equations can be derived from (34).
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