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BOUNDARY VALUE PROBLEM FOR FIRST-ORDER
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Abstract: In this paper, the properties of solution of boundary value problem for first-
order impulsive integro-differential equation with delay are discussed. Using the iterative analysis
method, the existence and uniqueness of solution and the sufficient condition for uniform stability
of trivial solution are obtained, which extend the previous results on integro-differential equation
in periodic boundary value problem.
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1 Introduction

Impulsive differential equation is mathematical model to simulate process and phenom-
ena observed in control theory, physics, chemistry, population dynamics, biotechnologies,
industrial robotics, economics, etc. During the last two decades, impulsive differential equa-
tions were studied by many researchers [1-5]. Some classical tools were used to study such
a problem in the literatures. These classical technique include the coincidence degree theory
of Mawhin [6], the method of upper and lower solutions [7] and some fixed point theorems
[8]. In [9, 10], the author used iterative analysis method to obtain the existence of solution
of functional differential equation. In [11-15], by the iterative analysis method, authors
got the existence of periodic solution or anti-periodic solution of equation without delay.
However, there is few paper on two points boundary value problem for impulsive integro-
differential equation with delay. In this paper we employ the iterative analysis method to
obtain the existence, uniqueness and stability of integro-differential equation for boundary
value problem.
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We consider the following boundary value problem for first-order impulsive integro-

differential equation with delay

/

u'(t) + a(t)u(t) = f(t,u(t — 1), Pu(t)), teJ, (1.1)
Aulty) = Lulty)), j=1,-m, (12)
u(0) — (): (1.3)
u(t) = (1), [—-T,O], (1.4)

where J =[0,T], M e R, J" =[-7,T|, T >0, 7>0,0=1tg <t1 <+ <ty < tyy1 =T,
J =J—{t1, - ,tm}, a € C[J,R*], p € C[[-7,0],R], f : J x R x R — R is continuous at
every point (t,u, Pu) € J x Rx R, I; € C[R, R], Au(t;) = w(th) —u(t;), tjyr —t; =7 for

all j = 1,--- ,m, Pu(t / K(t,s)u(s)ds, K € C[D,R*], where D = {(t,s) € R : 0 <
s<t<T})

(i) f M =0, (1.1)—(1.4) is periodic boundary value problem;

(ii) If M #0, (1.1)—(1.4) is two points boundary value problem.

This paper is organized as follows. In Section 2, some notations and preliminaries are
introduced. In Section 3, we prove the existence, uniqueness and stability of solution of

first-order impulsive integro-differential equation with delay by using the iterative analysis
method.

2 Preliminaries

Let J= = Jt —{ty,--- ,tm}, PC(J",R) = {u: J* — R; u(t) is continuous every-
where except for some t; at which u(tj) and u(t;) exist and u(t;) = u(t;), j = 1,--- ,m}.
PC'(J*,R) = {u € PC(J*, R); v/(t) is continuous on J—, where ' (0%), v/(T~), u'(t]) and
u'(t) exist, j=1,--- ,m}.

And let E = {u € PC(J*,R) : u(t) = p(t),t € [-7,0]} with norm

|'w | p= sup{| u(t) |: t € J*},
it is easy to see that E is a Banach space.

Let || ¥ ||= sup{| ¢(t) |: t € [~7,0]}. Let By = {PC(J*,R)(PC (J*,R)}, a function
u € Ej is called a solution of problem (1.1)—(1.4) if it satisfies (1.1)—(1.4).

The following are the basic hypotheses:

(Hy) f(¢,0,0) =0 and there exists L(t) > 0, L(t) € L*[0,T] such that

| f(t @, @2) — f(t oy, y2) [S Loy =y | + [ 22 — 92 |);

(Hs) I;(0) = 0 and there exists g; > 0 such that | I;(u1) — I;j(u2) |< g5 | w1 — us
We denote

*=su K(t,s)|dspy, D= s)ds, B = ,
A LY

B+ D(+ K*)
A= 1_ea<T>’C e
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(H;) 0<C < 1.
To obtain the main theorem of this paper, we need the following lemma.
Lemma 2.1 The solution of the boundary value problem (1.1)—(1.4) can be presented

u(t) = / 9a(t, ) f(s,u(s — 1), Pu(s))ds + Mg,(t,0) + Zga(t,tj)lj (u(t;)), ted, (2.1)

j=1
where
| e~la(t)=a()] 0<s<t<T,
Ga(t,s) = —— ¢ N
1 — e—a(T) e-laMta®)—a)] <t <s<T
with

a(t) = /0’5 a(s)ds, teld

Proof Set y(t) = e*®u(t) for t € J. Then y(t) satisfies the impulsive boundary value
problem

y'(t) = "D fr(t,y(t — 7), Py(t)),
y(0) = e~ *Dy(T) + M,
y(t7) = y(t;) + I; (y(t5)),
where f*(t,y(t — 7), Py(t)) = f(t,u(t — 7), Pu(t)) and I} (y(t;)) = e®L;(e=*Ey(t;)).

For ¢t € [0,t1], there is no impulsive effect in this interval, and we obtain

y(t) = y(0) + / e"O) £+ (s, y(s — ), Py(s))ds

and
y(t7) = y(0) + / e (s, y(s — 7). Py(s))ds. (2.2)

Considering Cauchy problem (1.1) and (2.2) on (¢1,ts], we have

y(t) = y(t7) + / e"O) £+ (s,y(s — 7)., Py(s))ds + I (y(t))

— (0) + / ") F*(s,y(s — 7)., Py(s))ds + I (y(t2)).

The procedure can be repeated on (tq, 3], (t3,t4], -+, (tm,T] and we attain

y(t)Iy(0)+/O O (s,y(s —7), Py(s)ds + Y Ii(y(t)), te. (2.3)

jit;€(0,t)
Using the expression above for t =T, we get

1 g (™) 1
_ a(s) px o * .
y(0) = 1/0 e f* (s.y(s = 1), Py(s))ds + ——a M + —my— §_ 1:Ij (y(t))).
J:
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Substituting this value into (2.3), we obtain that for every t € J,

t [ e—(a(t)—a(s)) (a(t)—a(s))
u(t) :/ {ea(T)—l +e } f(s,u(s —7), Pu(s))ds
0

T ,—(a(t)-a(s))
+ /t Wf(s, u(s —7), Pu(s))ds

™ (alt)—a(t;)) ot ate) e—al®)
> e L)+ Y e DIj(ulty) + T M
Jj=1 jit;€(0,t)
T m
_ / galt, )1 (5 u(s — 7), Pu(s))ds + Mga(t,0)+ 3 galt £ (u(t;)).
0

Jj=1

The proof of Lemma 2.1 is completed.
Remark 1 (i) If M = 0, the solution of the periodic boundary value problem (1.1)—(1.4)
can be presented as

u(t) = /0 9o (t,8) f(s,u(s — 1), Pu(s))ds + Zga(t,tj)lj(u(tj)), te (2.4)

(ii) If M # 0, the solution of the two points boundary value problem (1.1)—(1.4) can be
presented as

u(t) = /0 9a(t,s)f(s,u(s — 1), Pu(s))ds + Mg,(t,0) + Zga(t,tj)lj(u(tj)), tedJ. (2.5)

Jj=1

3 Main Results

Theorem 3.1 Suppose that hypotheses (H;)—(H3) hold, the boundary value problem
(1.1)—(1.4) has a unique solution u(t) on [—7,T] and

2AD | U || +A | M |

(o) Il < 225

(3.1)

Proof We define the iteration

ST galt )£ (5, (s — 7), Pul=D(s))ds + Maa(t,0)
u) (1) = £ 3 gt L), ted,

[, te[-70]

and

WO (1) = I galt,s)f(s,u(0), Pu(0))ds + Mga(t,0), teJ,
(R te[-7,0].
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Applying inductive method, we obtain that the following inequality holds

[ —u® o = sup_[u® ()~ w0 |
te[—7,T]

1
11— D)

B
+ i 10 1

1
A M|
D

<AQ+O) ||+ C,

1 T—1
[ =i e < ey [ L) 0 = [ (1 K7)ds

R

AlM]
D C

B
e 1@

<A14+O)C | ¥ +

Again, using induction, we can derive

AIMI

Furthermore,
n
a0 () | <D a0 (@) —ul(@) | + | uO() |

and

[u" D g = sup [u"*D(2) |
te[—7,T]
Al M| A|M |

D

IN

}:Au+cxﬂnwu+
j=0
_2AD ||V || +A| M|
= D(1-C)

CH 4+ AW || +———

For Vp € N, m + p > m, we have

m+p
[P (@ [ <Y a0 @) —u ) |
j=m+1

cn A|M| Cvm
<AQ+0) 5 I+ B L1_0

/_ T L(s + 7)(l u® ||z (1 + K*)+ || [|)ds

Therefore, the sequence {u*)(¢)} is uniformly convergent on [, T, let klirn u® () = u(t).

Obviously, u(t) is a solution of boundary value problem (1.1)—(1.4), which satisfies inequality

(3.1).
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Next, we prove the uniqueness. Suppose that v(t) is another solution of boundary value
problem (1.1)—(1.4), it has

[u—vlp= sup |u(t)—ov(t)|
te[—7,T]

1 T * 5
<1ea(T)/ L(SJFT)’Hu*U”E(lJrK)d5+m'||ufv||bﬂ

-7

<Cllu—v|g.

From (Hjs), 0 < C < 1, it has | u — v ||[g= 0. Certainly, the uniqueness of solution holds.

The proof of Theorem 3.1 is completed.

Remark 2 (i) If M = 0 and the hypotheses (H;)-(Hs) hold, the periodic boundary
value problem (1.1)—(1.4) has a unique solution u(t) on [—7,T], and
24 ¥ |

1-C

(ii) If M # 0 and the hypotheses (H;)—(H3) hold, the two points boundary value
problem (1.1)—(1.4) has a unique solution u(t) on [—7, T, and
2AD ||V || +A| M |

D(1-C)

Definition 3.2 The trivial solution of (1.1)—(1.4) is said to be stable if for any ¢, > 0
and € > 0 there is a § = 6(e,tp) > 0 such that || ¥ ||< ¢ implies that | u(¢, ¢, p(to)) |< € for
t > to. The trivial solution of (1.1)—(1.4) is said to be uniformly stable if § is independent
of tg.

Theorem 3.3 If M = 0 and hypotheses (H;)-(Hs) hold, the trivial solution of the
system (1.1)—(1.4) is uniformly stable.

| u(®) |e < (3.2)

[ut) [le < (3-3)

Proof Suppose that the trivial solution of the system (1.1)—(1.4) is not stable, we
have that 3 &; > 0,V (5(81,t0) >0, 3 t; > to,

| ultysto, p(to)) [Z 61 as || W [[<d(er, to). (3-4)

From Theorem 3.1, we have || u(t) ||g< %.

Letting d(eq1,t9) = %51, by simple calculation, we have
[u®)l[p<er as || ¥ ]<d(er,to),

which is contradicted with (3.4), the trivial solution of the system (1.1)-(1.4) is stable. In
addition, d(e1,t9) = %51 is independent of ¢y, thus the trivial solution is uniformly stable.
It completes the proof.
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