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Delay differential equations have attracted a rapidly grow-
ing attention in the field of nonlinear dynamics and have
become a powerful tool for investigating the complexities of
the real-world problems such as infectious diseases, biotic
population, neuronal networks, and even economics and
finance. When employing delay differential equations to solve
practical problems, it is very crucial to be able to completely
characterize the dynamical properties of the delay differential
equations. In spite of the amount of published results recently
focused on such systems, there remain many challenging
open questions.

The aim of this special issue is to gather recent research
efforts on the development and applications of delay differen-
tial equations and to see the latest developments. This special
issue contains twenty-five research articles. The original
papers explored in this special issue include a wide variety
of topics such as the following.

Asymptotic Analysis and Synchronization. Y. Yuan and Z.
Guo proposed a fluctuation method to investigate the global
asymptotic stability of a very general class of delayed reaction-
diffusion equations. L. Zuo and M. Liu investigated the
asymptotical stability for an epidemic model with time delay.
Z. Zhang et al. investigated a nonlinear viscoelastic equation
with interior time-varying delay and nonlinear dissipative
boundary feedback and proved the global existence of weak
solutions and asymptotic behavior of the energy by using the

Faedo-Galerkin method and the perturbed energy method.
J. Zhang et al. used the Lyapunov function method and
Lure system approach to study the quasisynchronization in
a communication system.

Invariant Sets and Attractor. W. Wu used the theory of
exponential dichotomy on time scales and fixed point theory
based on monotone operator to the global attractivity of
the almost periodic solution for a predator-prey system with
Beddington-DeAngelis functional response on time scales.

Stability Analysis. P. Wang et al. established a criterion on
integral ¢, -stability in terms of two measures for impulsive
differential equations with “supremum” by using the cone-
valued piecewise continuous Lyapunov functions, Razu-
mikhin method, and comparative method. C. Liu and Y. Li
investigated the global stability of a nonautonomous two-
species competitive system with stage structure and double
time delays. L. He and X. Wang proposed a novel method
for studying the stability of a macroeconomic system with
fractional derivative. H. Peng and Z. Guo proposed a viral
infection model with delay and obtained some necessary
and sufficient conditions to ensure the global stability of the
model.

Bifurcation Analysis. Y. Zhai et al. investigated an avian
influenza virus propagation model with nonlinear incidence
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rate and delay based on SIR epidemic model and established
the global existence of periodic solutions by using a global
Hopf bifurcation theory. Y. Dai et al. investigated the local
stability of the equilibria and the existence of Hopf bifurcation
for a predator-prey system with Michaelis-Menten type
functional response and two delays.

Oscillation and Boundary Value Analysis. S. Guo et al. were
concerned with oscillation of the first order neutral delay
differential equation with constant coefficients and obtained
some necessary and sufficient conditions of oscillation for all
the solutions in respective cases. Z. Ouyang and H. Liu inves-
tigated a class of fractional order three-point boundary value
system with resonance. J. Liu and L. Yan used the variational
method to investigate the solutions of damped impulsive
differential equations with mixed boundary conditions.

Periodic Solutions Analysis. R. Hu used the Lyapunov-
Schmidt reduction method and computations of critical
groups to study a higher order difference equation and proved
that the equation has four M-periodic solutions. G. Lin
and Z. Zhou used the critical point theory to obtain a new
sufficient condition on the existence of homoclinic solutions
of a class of nonperiodic discrete nonlinear systems in infinite
lattices. T. Zhang et al. investigated the existence and global
attractivity of the “infection-free” periodic solution for a new
epidemic disease model governed by system of impulsive
delay differential equations.

Numerical Computation Analysis. D. Olvera et al. expanded
the application of the enhanced multistage homotopy per-
turbation method (EMHPM) to solve delay differential equa-
tions (DDEs) with constant and variable coeflicients.

The response to this special issue was beyond our expec-
tation. We received 46 papers in the interdisciplinary research
fields. This special issue includes twenty-five high-quality
peer-reviewed papers. These papers contain several new,
novel, and innovative techniques and ideas that may stimulate
further research in every branch of pure and applied sciences.
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We expand the application of the enhanced multistage homotopy perturbation method (EMHPM) to solve delay differential
equations (DDEs) with constant and variable coeflicients. This EMHPM is based on a sequence of subintervals that provide
approximate solutions that require less CPU time than those computed from the dde23 MATLAB numerical integration algorithm
solutions. To address the accuracy of our proposed approach, we examine the solutions of several DDEs having constant and variable
coeflicients, finding predictions with a good match relative to the corresponding numerical integration solutions.

1. Introduction

Delayed differential equations (DDEs) are used to describe
many physical phenomena of interest in biology, medicine,
chemistry, physics, engineering, and economics, among oth-
ers. Since the introduction of the first delayed models, many
publications have appeared as summarizing theorems and
homotopy methods of solution that deal with the stability
properties of delayed systems (see [1-3] and references cited
there in).

For instance, Shakeri and Dehghan introduced an approach
to find the solution of delay differential equations by means
of the homotopy perturbation technique (HPM) with results
that agree well with exact solutions [1]. Wu in [2] used
the homotopy analysis method to obtain the approximate
solution of a strong nonlinear ENSO delayed oscillator model
that provides good agreement when compared to its exact
solution under the condition of B = 0. Alomari and
coworkers in [3] developed an algorithm to obtain approx-
imate analytical solutions for DDEs by using the homotopy
analysis method (HAM) and the modified homotopy analysis
method (MHAM). They used their derived method to obtain

the approximate solution of various linear and nonlinear
DDEs with numerical predictions that agree well with the
numerical integration solutions, and they also proved that
their derived solutions converge to the exact ones. By apply-
ing the homotopy perturbation method (HPM), Biazar and
Behzad found approximate solutions of neutral differential
equations with proportional delays which describe well their
corresponding numerical integration solutions [4]. Recently,
Anakira and co-workers in [5] extended the applicability of
the so called optimal homotopy asymptotic method (OHAM)
that does not depend on small or large parameters, to find
the approximate analytic solution of DDEs. They used their
proposed approach to compare the derived approximate
solutions of several DDEs with their exact analytical solutions
with predictions that compare well with the exact ones.

On the other hand, Insperger and Stépan in [6] used the
semidiscretization method to determine the stability lobes of
DDEs that model the dynamics of cutting machine opera-
tions. Based on the properties of the Chebyshev polynomials,
Butcher and coworkers in [7] developed a methodology to
obtain the stability lobes of milling machine operations and
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they proved that this technique is faster than that of the
full and the semidiscretization methods since these solution
techniques approximate the original DDEs by a series of
ODE:s [8].

Here in this paper, we develop a generalized procedure to
solve linear and nonlinear DDEs by introducing some mod-
ifications to the multistage homotopy perturbation method
(MHPM) derived by Hashim and Chowdhury to obtain
approximate solutions of ordinary differential equations [9].
The proposed enhanced multistage homotopy perturbation
method (EMHPM) is based on a sequence of subintervals
that allow us to find more accurate approximated solutions
under a numerical-analytical procedure that requires less
CPU time when compared to the numerical integration
solutions provided by the MATLAB dde23 algorithm written
by Shampine and Thompson in [10]. The EMHPM is based
on a homotopy function that could be divided into a linear
operator and a nonlinear operator to satisfy its assumed initial
solution. This split of the homotopy function allows us to
modify the nonlinear operator to guarantee, by using the
enhanced homotopy perturbation method, the stability of
the proposed approximate solutions of nonlinear differential
equations [11].

To clarify our proposed method, we briefly review in
Section 2 some basic concepts of the homotopy perturbation
method, and, then in Section 3, we introduce the EMHPM
to solve DDEs. The difference between the HPM and the
EMHPM is discussed in Section 4 by addressing the approx-
imate solutions of a nonlinear delayed differential equation
with variable coefficients. Finally, the general solution of
two DDEs that describe the dynamics of two engineering
problems, by using the EMHPM, is discussed in Section 5.

2. Homotopy Perturbation Method

The homotopy perturbation method (HPM) is a coupling
of the traditional perturbation method and homotopy in
topology which eliminates the limitation of the small param-
eter assumed in the perturbation methods [12]. Under this
approach, a nonlinear problem can be transformed into an
infinite number of simple problems without the restriction
of having small nonlinear parameter values. This homotopy
perturbation method takes the main advantages of traditional
perturbation methods together with homotopy analysis [13-
15].

To illustrate the basic ideas of the HPM, let us consider
the following nonlinear differential equation:

Aw) - f(r)=0, reQ 1

with boundary conditions
B(u,a—u>=0, rerl, (2)

on

where A is a general differential operator, B is a boundary
operator, f(r) is a known analytic function, and T is the
boundary of the domain Q.

Abstract and Applied Analysis

The operator A can generally be divided into two parts: L
and N, where L involves the linear terms and N the nonlinear
ones. Equation (1) therefore can be rewritten as follows:

L(u)+N(u)- f(r)=0. (3)

By the homotopy perturbation technique, we construct a homo-
topy v(r, p) : @ x [0,1] — R that satisfies

H(v,p)=L()—L(uy) + pL(uy) + p[N(v) - f(r)] =0,
(4)

where p € [0,1] is an embedding parameter and u, is
an initial approximation of (1) which satisfies the boundary
conditions (2). Thus, from (4), we have

H(v,0)=L») -L(uy) =0,

(5)
H»v,1)=AWw) - f(r)=0.

The changing process of p from zero to unity is just that
of v(r,p) from uy(r) to u(r). In topology, this is called
deformation, and L(v) — L(u,) and A(v) — f(r) are called
homotopic.

He in [12] uses the embedding parameter p as the small
parameter and assumed that the solution of (4) can be written
as a power series of p in the form

v=vo+pv1+p2v2+---. (6)

By setting p = 1, He obtained the approximate solution of (1)
as

u=lim =vy+v +vy,+---.
p—1 0 1 2 (7)

Then, this method was applied to obtain the approximate
solution of some nonlinear ordinary differential equations
valid not only for small, but also for large nonlinear parameter
values.

We next will introduce an approach based on homotopy
methods, to obtain the solution of DDEs with constant and
variable coefficients.

3. The EMHPM Methodology to Solve DDEs

The HPM is an asymptotic method that depends on the aux-
iliary linear operator form and the initial guess of the initial
conditions. Therefore, the convergence of the approximate
solution cannot be guaranteed in some cases [16]. Hashim
and Chowdhury showed in [9] that the solutions obtained by
the standard HPM were not valid for large time span unless
more terms are calculated. Thus, they proposed a multistage
homotopy perturbation method (MHPM) which treated the
HPM algorithm in a sequence of subintervals in an attempt to
improve the accuracy of the approximate solutions of linear
and nonlinear ordinary differential equations (ODEs).
However, when the MHPM is applied to obtain the
approximate solutions of ODEs which contain coefficients
as a function of time, this method cannot provide accurate
solutions when At — 0. In this work, we introduce some
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modifications to the MHPM and focus on the derivation of
approximate solutions of DDEs equations with variable coef-
ficient terms. This new approach is based on the enhanced
multistage homotopy perturbation method (EMHPM) intro-
duced in [17] to obtain the solution of nonlinear ordinary
differential equations.

The EMHPM is an algorithm which approximates the
HPM solution by subintervals, utilizing the following trans-
formation rule: u(t) — u;(T), where u; satisfies the initial
condition u;(0) = wu,;_,(t;_;), T is a shifted time scale used
to determine the approximate solution in each subinterval,
and u;(T) represents the approximate solution in the ith
subinterval. In this case, the initial suggested solution in the
ith subinterval is given by u;o(T) = u;_,(t,_;), where t;_,
represents the time at the end of the previous subinterval
(i.e., the value of the approximate solution at the end of the
previous subinterval represents the initial conditions of the
next subinterval under consideration).

To apply the homotopy technique to solve delay differen-
tial equations, we also assume the following.

(1) Thelinear operator L(u;) represents L(u;) = (d/dT)u;,
where the assumed approximate solution u,,(T) is
set equal to the initial condition u;_,(¢;_;); that is,
u; = t;_; (t;_;). To simplify the notation, weletu; ; =
i (tiy).

(2) The transformation T =t —t;_ ,on0 < T <t; —t;_,
holds in the homotopy i-subinterval. Thus, higher
order equations are integrated with respect to T', while
the terms related to the independent variable ¢ are
assumed to remain constant.

Therefore, we may conclude that the m order approximate
solution, by applying the EMHPM, can be written as

Tuzl) Z kTull (8)

where the solution u;(T,u;_,) is valid only in the ith subin-
terval [¢;_;,t;]. Hence, the solution u(t) on the ith subinterval
(ti_1>t;] can be written as

ut) =u;(t-t._,) ©)

with initial condition u;_,(f,_;), and i = 1,2,..., j. Thus, the
approximate solution of u at the time ¢; is given by

u; (t - ti—1)|t=ti =t (t - ti)|t=ti =t (0) =w. (10)

In summary, the solution u(¢) for an open-closed interval
(ty>t;] is divided into j subintervals that, in general, are
not equally spaced: [t,t],[t,5,],..., [t;_1,¢;]. Thus, the
approximated solution of u(t) for the span time interval is
obtained by coupling the u;(t) solutions.

4. Approximate Solutions of Some DDEs by
Applying the EMHPM

In this section we focus on the solution of DDEs with constant
and variable coeflicients and examine the applicability of the
EMHPM to find the corresponding approximate solutions.

4.1. Delay Differential Equations with Constant Coefficients.
First, let us consider the simplest DDE of the form

X)) +x(t-1)=0 1)

with initial condition x(0) = c. Here, the independent vari-
able x is a scalar x(t) € %R, the dot stands for differentiation
with respect to time ¢, and 7 is the time delay. To evaluate
(I1) ona < t < b, the term x(¢f — 7) must represent a known
function x(t) on [a — 7 < t < a]. For instance, if a = 0,
the solution of (11) can be obtained in the interval (0, 7] by
assuming an initial function that satisfies the initial condition.
By using this solution, it becomes possible to obtain the
solution of (11) in the next ith interval [(i — 1)7,it], i =
2,3,...,j, where j is an integer number that can be chosen
as 2 < j < co. With this approach, we can apply the HPM to
find the solution of (11) by assuming that the previous delayed
function is x™(T) = c; thus the solution for the first interval
is given by x™(T), valid on [0, 7]. In terms of (4), we now
construct the homotopy of (11):

H (X", p) = "; X 4 pa® (12)

We next substitute the first order expansion X™ = X' + pX|!
in (12) and balance the terms with identical power of p to
obtain the following set of linear differential equations:

P’ diTXT‘ 0 Xg(0)=c=X"(1),
p (13)
1 T T T
P XT =X XT(0) =
Prar @
Integration of (13) yields
Xy =¢
(14)
Xy = —cT.
Hence, the first order solution of (12) is given by
x"(T) =c—cT. (15)

Notice that (15) represents the exact solution of (11) on the
first interval. By following the same procedure, it is easy to
show that the exact solution of (11), for the second and third
intervals, is given, respectively, as

1
x?(T)=c—cr—cT+ ECTZ,
1 1 1 s)
xB(T)=c—2cT+ ECTZ —(c-cn)T + ECTZ - gcT3.

Figure 1 shows the exact solution of (11) obtained by coupling
at each interval the solution obtained by following HPM
procedure for t = 107.

It is easy to show that the solution of (11) by the EMHPM
coincides with the solution obtained by using the HPM since
(11) is a delay differential equation with constant coefficients.
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FIGURE 1: Exact solution of (11) obtained by using the HPM and 7 = 1.

4.2. Delay Differential Equations with Variable Coefficients.
We next show how the EMHPM approach can be applied to
obtain the approximate solution of nonlinear delay differen-
tial equation with variable coefficients. In this case, we obtain
the approximate solutions of a DDE of the form

x(0) =c=x"(1)
(17)

x+x(t—‘r)—cos(rtt)x2:0, T=1,

in which the solution x™(T) = ¢; holds on (-7, 0]. In order to
find the solution x™ in the interval [0, 7], we assume that the
homotopy representation of (17) can be given as

1] =o.

(18)

H(X",p)= L;Xfl+p[x — cos (1) (X

Notice that the variable X depends on the time T for which
0 < T < 7. If we now substitute the second order expansion
X% = X' + pX' + p*X;' in (18), and, after balancing the p
terms, we get that

d - 7
Po:d_TX =0, X,(I'=0)=¢=X"(T=1),
1 d T T 71\2
phigmX( = =X+ cos () (Xg') =0, X, (0) =0
% iX S =2cos (mt) Xg' X1, X,(0)=0
Prgrte = S
3. ix’l = cos (t) (2Xg X3! + (X7 )2) =0, X;(0)=0
P a7 > 3
(19)
Equations (19) have the following solutions:
X' =¢ps
X =-T (xr" - cl2 cos m‘),
20
X5 = —,T? (cos it) (xT° - cl2 cos nt), 20
X3 = T (cosrt) [3(:1 cos’mt — 4c2 To 4 (xTU)z] )

Thus, the approximate solution of (17) by using the EMHPM
is given by

(1) = X'+ X]' + X5 + X5 (21)
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In this case, the exact solution of x™(T) is unknown. To
obtain x™, we compute again the approximate solution of
x"(T) by applying our EMHPM and the value of the delayed
time is assumed to remain constant in each subinterval. To
determine x™, we next use the homotopy representation of
(17) for the interval (1, 27]:

H(X™p)= XTZ +p [x — cos (1t) (XTZ)Z] = 0.
(22)
Substituting the second order expansion in (22), we get
Xy =¢q
XP=-T (le - ¢ cos rrt)
(23)

Xy = —¢, T (cos 7rt) (xTl - (‘22 cos rrt)

1
X3 = §T3 (cos rt) (3cjc0527'rt — 4 X" (xrl)z).
Note that (20) and (23) provide approximate solutions to
(17) but evaluated at different interval time delays. To find

the third order approximate solution of (17), we can use a
homotopy of the form:

H (X" p) = %X“ +p X =~ cos (mt) (X™)*] =0

(24)
Then, by using our EMPHM approach, we have that
Xy=c
Xyj=-T (xT"“ ~ % cos m‘)
(25)

X5 = —cT? (cos it) (xT"*‘ — ¢ cos rrt)

1
X5 = §T3 (costt) (3c4cosznt — 4T + (xri’l)z) .

Notice from (25) that the kth order approximate solution of
(17) can be written as

.
X, =c

T k-1 (26)
X;i k xxlg(k)+cosn’tZX Xklnl >

1n;=0

where k > 0, g(k) = 1 when k = 1 and zero otherwise.

Figure 2 shows the approximate solution of (17) obtained
by using the EMHPM approach compared to its numerical
integration solution by using the dde23 MATLAB subroutine
program. This case assumes two different initial solutions of
the form x™(T) = cos(n(T + 1)), x°(T) = e’ "', and a time
subintervals At = 0.01. We can see from Figure 2 that both
simulations agree well for the time span showed.

To further assess the applicability of our proposed
EMHPM approach to high order delay differential equations,
we will next describe a methodology to obtain the approx-
imate solutions of well-known high order delay differential
equations by generalizing our EMHPM approach.
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FIGURE 3: Schematic of the zeroth order polynomial used to fit the
approximate EMHPM solution.

5. Generalized Solution of Linear DDEs
by the EMHPM Approach

Let us consider an n-dimensional delay differential equation
of the form

x()=AW)x+BH)x({t-1), (27)

where A(t + 1) = A(t), B(t + ) = B(t), x(t) is the state vector,
and 7 is the time delay. By following our EMHPM procedure,
we can write (27) in equivalent form as

%, (T) - Ax; (T) =~ BX' (T), (28)

where x;(T) denotes the m order solution of (27) in the ith
subinterval that satisfies the initial conditions x;(0) = x;_; and
A, and B, represent the values of the periodic coefficients at
the time ¢. In order to approximate the delayed term x; (T)
in (28), the period [t, — 7,t,] is discretized in N points
equally spaced as shown in Figure 3. Here, we assume that
the function x; (T) in the delay subinterval [t;_y,t;_n,] is
approximated by a constant value

XiT (T) = %y (T) = Xy (29)

as shown in Figure 3. By following the homotopy perturba-
tion technique, we can write the homotopy representation of
(28) as

H(X; p) = L(X;) = L(x;) + pL(x;0) = p (AX; + thifgz)j

Substituting the m order expansion X; = X + pX;, +--- +
p"X,,, in (30) and by assuming an initial approximation of
the form x;, = x,_;, we get, after applying the proposed

EMHPM approach, the following set of first order linear delay
differential equations:

d d
Pl Xt % =0 X (0)=x,,

1 d

p: d_TXil =AX;+Bx_n X;(0)=0,

, d (31)
P ﬁxiz =AX;, X;,(0) =0,

m d
P o Xim = Ay Xi ©) =o.

By solving (31), we get

Xio = X1
X = Ax; T +Bx;,_\T,

1

1 2 2 1 2
Xip = SAX T + EAtBtXifNT »

2 (32)
1 m m 1 m—1 m
Xim = ﬁAt X T + ﬁAt Bx; NT.
Equations (32) can be written as
T
X =72 (AXig-n +g(K)Bx;_y), k=123,...,
(33)

where X, = x;_; and g(k) = 1 for k = 1 and g(k) = 0,
otherwise. Thus, the solution of (27) is obtained by adding
the X, approximate solutions:

x; (T) = ) Xy (T). (34)
k=0

Notice, however, that solution (34) may be further improved
by using a first order polynomial representation of x; (T') as
shown in Figure 4. Then, the function x;(T) in the delay
subinterval [t,_p, t;_n.;] takes the form

(N-1)
X, (1) =x o (1) =Xy + . (XN —Xin) T
(35)
Substituting (35) into (28) gives
% (T) - Ax; (T)
(N-1) (N-1)
~BxX;_ N~ Bx; NT + BX; niiT.
(36)



We next assume that the homotopy representation of (36) is
given as

H (X, p) = L(X;) = L(x;) + pL(x;0)
N-1
— p <AX1 + Bxi—N - ( . )Bxi—NT (37)
» I)Bx,-_NHT) =0

Substituting the m order expansion X;(T) = X;(T) +
pX; (T) +--- p"X,,(T) in (37) and assuming that the initial
approximation is given by x;, = x;_,, we get

d d
PO5 d_TXiO + d_Txi—l =0, X;(0)=x_y,

d -1
P11 ﬁxil =A X +Bx vy - —Bx, T

N-1
+—Bx; T, X (0)=

p (38)

P 7 Xn = AXy, X 0)=0
m d

p dTX AXi(m—l)’ Xim 0)=0

By solving (38) and by following the EMHPM procedure, we
get

Xio = X1

IN-1

X, = Ax, T+Bx T --——Bx \T°

IN-1 ,
ETB XN T

1.2 2 1 2
Xip = SA X T+ SABx NT
2 2
1IN - IN- R
- ETA Bx, T + g—A B,x, n T,

1
Xim = — A%, T" e Am "Bx,_ T
m!
1 N-1 _
_ A:n 1thi7NTm+1
m+1)! 1
1 N-1 ,..1 m+1
+ miDl T A7 Bx, T
(39)
Here, the recursive form of X, (T) is written as
Xy = X5 +X5 k=1,23,..., (40)
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FIGURE 4: Schematic EMHPM solution using first polynomial to
approximate delay subinterval.

where X§, = x;_ 1,X =0and

T

sz_ k

(A Xy + g (k) Bx,_ N)

T
b b
X = k+l (Atxi(k—l)

+g (k) [?T (-Bexi_n + thi—N+l)] >(~41)

Thus, the approximate solution of (27) by the EMHPM can
be obtained by substituting (40) into (34).

In the next section, we will apply our EMHPM procedure
to obtain the solution of two second order delay differential
equations: (a) the damped Mathieu equation with time delay,
and (b) the well-known delay differential equation that
describes the dynamics in one degree-of-freedom milling
machine operations.

5.1. Solution of the Damped Mathieu Equation with Time Delay.
In order to assess the accuracy of our EMHPM approach, we
first obtain the solution of the damped Mathieu differential
equation with time delay that combines the effect of paramet-
ric excitation and damping. This equation is described by the
following equation:

5C'+K3'c+<6+£cos<%>>x=bx(t—‘r), (42)

where «, 0, €, 7, and T are system parameters whose value
depends on the physics of the system. The approximate
solution of (42) obtained by using the semidiscretization
method is widely discussed in [18, 19]. Here, we focus our
attention on applying the EMHPM to find the approximate
solution of (42) and we also assess the accuracy of the derived
solution by comparing it with the corresponding numerical
integration solution of (42).

By following the EMHPM procedure, we first write (42)
in the following equivalent form:

% (T) + xx; (T) + oy x; (T) = bx;_n,p (T), (43)

where x;(t) denotes the m order solution of (43) in the
ith subinterval that satisfies the following initial conditions:
x;(0) = x;, and x;(0) = x,_;. The space state form
representation of (43) is given by

% (T) = Ax; (T) + B,x;_pnyq (1), (44)
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FIGURE 5: Numerical solutions of the damped Mathieu equation
with time delay by dde23, the zeroth EMHPM, and the first EMHPM
with N = 50 and m = 4.

TaBLE 1: Computer time needed to solve the damped Mathieu
equation with time delay. The m order solution of the EMPHM
approach is chosen to guarantee the convergence of its approximate
solution.

dde23 [ms] EMHPM
m Zeroth [ms] First [ms]
15 5 4
20 4 6
19 40 3 12 12
60 2 17 18
60 5 18 19
60 10 20 21
where
0 1 00
A= [_“t _K] ' B, = [bt 0] (45)

and «, = (8 + e cos(t)) is a time periodic term. The EMHPM
approximate solution of (44) is illustrated in Figure 5 where
we have assumed an unstable system behavior for which « =
02,0 = 30,e = 1,b = -1,and T = v = 2m. See
[20]. As we can see from Figure 5, our approximate EMHPM
solution to (42) is compared with its numerical integration
solution obtained from dde23 MATLAB algorithm for the
time interval of 2T, by assuming that N = 50 with the
following initial values: x_s,(T) = x_4o(T) = ---x4(T) =
0.001 and % _oo(T) = %_4o(T) = -+ %,(T) = 0.

It can be seen from Figure 5 that in the interval [0, T'] both
the zeroth and the first order solutions are the same since the
delay subintervals are constant. See Figure 3. However, in the
next interval [T, 2T1] it is clear that the first order EMPHM
solution provides a better approximation on the delay subin-
terval. The computation total time to calculate the solutions
in the MATLAB code is listed in Table 1. The order m and
the discretized time intervals N in the EMPHM approach
are chosen to guarantee the convergence of our approximate
solution to the exact one. To provide a full understanding of
how the solution is computed by the EMHPM approach, we
attached in Algorithm 1 the corresponding MATLAB code.
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FIGURE 6: Estimated relative error values between the numerical
solution dde23 and the EMHPM approximate solutions. Here we use
for the EMHPM the values of m = 2, 5, and 10.

Figure 6 shows the relative error between our approxi-
mate EMPHM and the dde23 solution and its relationship
with the order m and the discretized time intervals N. Notice
that the relative error values coincide at values of N > 45.
Also, we can see from Figure 6 that the computed relative
error values for approximate solutions of order 1 > 5 remain
unchanged.

5.2. A Practical Application: Cutting Operation on Milling
Machine. We next use our EMHPM procedure to obtain
the solution of the single degree-of-freedom milling opera-
tion. We use the simplified form based on [20-22]:
5 a,K (t)
() + 2w, x () + w,x (t) = ———— (x(t) —x (t - 7)),
m
(46)

m

where w, is the angular natural frequency of the system,  is
the damping ratio, a,, is the depth of cut, m,, is the modal
mass of the tool, 7 represents the time delay which is equal
to the tooth passing period, and K(t) is the specific cutting
force coefficient which can be determined from

K, (1)

N

n

=Y g(¢;®)sin(¢; (1)) (K, cos§; (£) + K, sin ¢, (1)) ,
1

J

(47)

where z, is the tool number of teeth, K, and K,, are the
tangential and the normal linear cutting force coeflicients,
respectively, ¢;(t) is the angular position of the j-tooth
defined as
2mn 2mj
(== )t+ ==, 4

¢ ® (60) z, (48)
and 7 is the spindle speed in rpm [20]. The function 9(g;(t))
is a switching function, which has a unity value when the j-
tooth is cutting and zero otherwise:

0 otherwise.

g(9;®) = {1 B < 4510 < o (49)
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function dde23_ddeEM mathieu_paper

disp(‘Mathieu equation solution’)

% Solution by EMHPM with zeroth and first order solution

eps=1; kappa=0.2; T=2#pi; tau=T; b=-1; delta=3; 7 Mathieu Parameters

pntDelay=1; N=50; m_ord=5; dt=tau/(N-1); ktau=2; tspan=[0,ktau*T]; % EMHPM Parameters

%% Solution

% Solution by dde23

tdde=linspace(0,ktauxtau,ktaux (N-1)+1);

dde=0(t,y,z) mathieu dde(t,y,z,kappa,delta,eps,b,tau);

te_dde=tic;sol = dde23(dde,tau,@history,tspan); toc(te_dde); xdde=deval(sol,tdde);

% Solution by zeroth EMHPM

dde_emhpm_fun=@(t,c0,tt,zm,zn,tau,N) mathieu zeroth(t,cO,tt,zm,zn,tau,N,mord,
kappa,delta,eps,b,T);
tic;[t0,z0]=ddeEMHPM (dde_emhpm _fun,tspan,@history,tau,dt,pntDelay); toc

% Solution by First EMHPM

dde_emhpm fun=@(t,c0,tt,zm,zn,tau,N) mathieu first(t,cO,tt,zm,zn,tau,N,m ord,kappa,delta,eps,b,T);
tic;[tl,z1]=ddeEMHPM(dde_emhpm _fun,tspan,@history,tau,dt,pntDelay); toc

% Plot results

ind0=1:2:ktaux (N-1); ind1=2:2:ktaux*(N-1);

Parentl=figure (1);

axesl = axes(‘Parent’,Parentl,‘FontSize’,12, FontName’, ‘Times New Roman’);

box (axesl,‘on’); hold(axesil,‘all’);

plot(tdde,xdde(1,:),Parent’,axesl, LineWidth’,2,‘Color’,[0.502 0.502 0.502],DisplayName’, Numerical
dd23);

plot (t0(ind0),z0(ind0,1) ,MarkerSize’,5, Marker’,‘o’, LineStyle’, ‘none’, DisplayName’, Zeroth
EMHPM’, ‘Color’,[0 O 0]);
plot(t1(indl),z1(ind1,1),MarkerSize’,7,Marker’,x’, LineStyle’, none’, DisplayName’, First
EMHPM, ‘Color’,[0 O 0]);

xlabel (‘\itt’, ‘FontSize’,12, FontName’, Times New Roman’);

ylabel(\itx’, FontSize’,12, FontName’, Times New Roman’);

end

%% Mathieu definitions
function dydt = mathieu.dde(t,y,z,kapa,dlt,eps,b,T)

dydt = [y(2)
-kapa*y(2)—(dlt+eps*cos(2#pixt/T)) *y(1)+b*z(1)];
end

function Z = mathieu zeroth(t,cO,tt,zm,zn,tau,N,m,kpa,dlt,eps,b,T)
Z=[c0(1),c0(2)]; alf=dlt+eps*cos(2xpi/Txtt);
for ik=1:m
Z(ik+1,1)=Z(ik,2) *t/ik;
Z(ik+1,2)=-kpa*Z(ik,2)-alf*Z(ik,1);
if ik==1, Z(ik+1,2)=Z(ik+1,2)+b*zm(1); end
Z(ik+1,2)=Z(ik+1,2) «t/ik;
end
Z=sum(Z) ;
end

function Z = mathieu first(t,cO,tt,zm,zn,tau,N,m,kpa,dlt,eps,b,T)
alf=dlt+eps=*cos(2#pi/Tx*tt); Z=[c0(1),c0(2)]; Z=[0,0];
for ik=1:m
Z(ik+1,:)=[Z(ik,2) *t/ik, —kpa*Z(ik,2)-alf*Z(ik,1)];
Z_(ik+1,:)=[Z_(ik,2) *t/ik, -kpa*Z_(ik,2)-alf*Z_(ik,1)];
if ik==1,
Z(ik+1,2)=Z(ik+1,2)+b*zm(1);
Z_(ik+1,2)=Z_(ik+1,2)+b* (N-1) /taux* (zn(1)—-zm(1)) *t;
end
Z(ik+1,2)=Z(ik+1,2) *t/ik;
Z_(ik+1,2)=Z_(ik+1,2) *t/(ik+1);

ALGoriTHM 1: Continued.
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end
Z=sum(Z)+sum(Z.) ;
end

function out=history(t)
out=[1E-3+0*t 0+0xt];
end

%% EMHPM algorithm for ODE solutions
function [t,z]= odeEMHPM(nde,tspan,z0,Deltat,pnts)
% ode solver by Enhanced Multistage Homotopy Perturbation Method
tini=tspan(l); tfin=tspan(end); tstart=tini;
tini=tini-tstart; tfin=tfin-tstart; % shifted time set to zero
% Handle errors
if tini == tfin
error (‘The ending and starting time values must be different.’);
elseif abs(tini)> abs(tfin)
tspan=flipud(fliplr(tspan)); tini=tspan(l); tfin=tspan(end);
end
tdir=sign(tfin—-tini);
if any(tdirsdiff(tspan) <= 0)
error (‘tspan entries must be strictly sorted.’);
end
incT=Deltat/pnts;
if incT<=0
error (‘Increasing must be greater than zero.’)
end
z(1,:)=20"; t(1)=tini; iteT=2; % set initial values
t(iteT)=tini+incT*tdir;
while tdirst(iteT)<tdir* (tfin+tdir*incT)
P_act=ceil (.99999x (t (iteT)-tini)*tdir/Deltat); % count sub-intervals
c=z((Deltat/incT)*(P_.act-1)+1,:); % set the corresponding initial condition
tsub(iteT-1)=t (iteT)-(P_act—1) *Deltat*tdir; % evaluate the solution at the shifted time
temp=tsub(iteT-1);
z(iteT, :)=nde(temp,c,tstart+t(iteT));
if tdirsxt(iteT)>=tdir#tfinx0.99999 7, repeat for the next sub-interval
break
else
iteT=iteT+1; t(iteT)=tini+(iteT—-1)x*incT*tdir;
end
end
t=t'+tstart;
end

%% EMHPM algorithm for DDE solutions
function [t z]=ddeEMHPM(dde,tspan,history,tau,Deltat,pntDelta)
% dde solver by Enhanced Multistage Homotopy Perturbation Method
tini=tspan(1); tfin=tspan(end); % span where the solution is founded
if tau<Deltat

error (‘Subtinterval must not be greater than tau’);
end
if mod(tau,Deltat)~=0

pastDlt=Deltat;

Deltat=tau/round(tau/Deltat);

warning (‘Subtinterval was modified from %0.5g to %0.5g.’,pastDlt,Deltat);
end
pnt=round(tau/Deltat); % samples—1 [-tau O]
incT=Deltat/pntDelta; % step for set resolution
t=—tau+tini+(0:pnt*pntDelta)’*incT; % evaluation of the initial solution [-tau O]
z=history(t); ’ initial behavior in the inverval [-tau O]
c=z(end,:); % initial condition

ALGoriTHM 1: Continued.
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m=pnt*pntDelta; % samples between tau
itD1t=0;
while (t(end)+eps)<tfin;

itD1t=1itD1t+1;
end

end

tspan=[tini+itDlt*Deltat;tini+(itD1t+1)«Deltat]; % preparing the span for next Deltat
zm=z(length(z)-m,:)’; zn=z(1l+length(z)-m,:)’; % previous tau solution
emhpm_fun=0(time,c,T) dde(time,c,T,zm,zn,tau,m); % application of the odeEMHPM

[t.aux z_aux]=0deEMHPM(emhpm fun,tspan,z(end,:),Deltat,pntDelta);
z=[z(1:end-1,:);zaux]; t=[t(l:end-1,:);t_aux]; % joining the solutions

z=z(pntxpntDelta+l:end,:);t=t(pnt+pntDelta+l:end,:);

ALGORITHM 1: MATLAB algorithm.

Here, ¢, and ¢, are the angles where the teeth enter and exit
the workpiece. For upmilling, ¢, = 0 and ¢, = arccos(l —
2a,), for downmilling, ¢, = arccos(2a; — 1) and ¢, = 7,
where a; is the radial depth of cut ratio.

By following the EMHPM procedure, we can write (46)
in equivalent form as

%; (T) + 2w, %; (T) + w’x; (T)
aszt (50)
== " (xi (T) = x;i_n1 (T))’

m

where x;(T") denotes the m order solution of (46) on the ith
subinterval that satisfies the initial conditions x;(0) = x,_;,
x;(00 = %x;,_,, and h, = h(t) and x_, is given by (35).
Introducing the transformation x;, = [x;,%;]”, (50) can be
written as a system of first order linear delay differential
equations of the form

% (T) = Ayx; (T) + Bx;_nyy (1), (51)
where
0 1 0 0
A = —wﬁ—miKst 2w, |5 B=| YK, o
: BN

We next apply the EMHPM procedure to solve (46) by
considering a downmilling operation with the following
parameter values: z, = 2,a; = 0.1, w, = 5793rad/s,
{ = 0011, m, = 0.03993kg, K, = 6 x 10°N/m?, and
K, = 2 x 10* N/m?. As we can see from Figures 7 and 8 and
for the depth of cut values of a, =2mm (stable) and a, =
3 mm (unstable), our EMHPM approximate solutions follow
closely the numerical integration solutions of (46) obtained
by using the dde23 algorithm.

Figure 9 shows the relative error between the EMPHM
and the dde23 numerical solution, while Table 2 shows the
CPU time needed for each solution. Here we use N = 75
since the average step size of the dde23 algorithm is around
At = t/N. Note that, for m = 7, the zeroth order EMHPM
approximate solution has the fastest CPU time. We can see
from Figure 9 that the value of the relative error becomes
basically the same for m = 2,7, and 10 and N > 20.

x1073
—~ 2
g
]
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£
[
3
&
A
0 0.005 0.01 0.015 0.02
Time (s)
—— dd23

o Zeroth EMHPM
x  First EMHPM

Ficure 7: EMHPM approximate solutions of (46) with parameter
values of a, = 2mm, n = 10000 rpm. Stable machine operation.
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FIGURE 8: EMHPM approximate solutions of (46) with parameter
values of a, =3mm and# = 10000 rpm. Unstable (chatter) machine
operation.

6. Conclusions

We have developed a new algorithm based on the homotopy
perturbation method to solve delay differential equations.
The proposed EMHPM approach is based on a sequence of
subintervals that approximate the solution of delayed differ-
ential equations by using the transformation rule u(t) —
u;(T), where wu; satisfies the initial conditions. We have
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FIGURE 9: Estimated relative error values between dde23 and the
EMHPM approximate solutions. Here we have used the system
parameter values of @, = 2mm and n = 1000 rpm and values of
m = 2,7 and 10.

TaBLE 2: CPU time comparison among the approximate solutions of
(46) by using dde23, the zeroth order, and the first order EMHPM
solutions.

Solution method Time [ms]
dde23 139
Zeroth order EMHPM (m = 7) 77
First order EMHPM (m = 7) 87

shown that our proposed EMHPM approach can be applied
to obtain the approximate solution of a delay differential
equation not only with constant, but also with variable
coeflicients with theoretical predictions that follow well the
numerical integration solutions. To further assess the validity
of this new approach, we have compared the approximate
solutions of two delayed differential equations with respect to
their corresponding numerical integration solutions obtained
from the MATLAB dde23 algorithm. The test cases were (a)
the damped Mathieu differential equation with time delay
and (b) the governing equation of motion of downmilling
operations. We have found that the EMHPM closely follows
the numerical integration solutions of the corresponding
equations and that these require less CPU time and have
smaller relative errors.
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We investigate a nonautonomous two-species competitive system with stage structure and double time delays due to maturation for
two species, where toxic effect of toxin liberating species on nontoxic species is considered and the inhibiting effect is zero in absence
of either species. Positivity and boundedness of solutions are analytically studied. By utilizing some comparison arguments, an
iterative technique is proposed to discuss permanence of the species within competitive system. Furthermore, existence of positive
periodic solutions is investigated based on continuation theorem of coincidence degree theory. By constructing an appropriate
Lyapunov functional, sufficient conditions for global stability of the unique positive periodic solution are analyzed. Numerical
simulations are carried out to show consistency with theoretical analysis.

1. Introduction

In recent years, many research efforts have been made on
competitive Lotka-Volterra system with stage structure and
time delay. By incorporating a constant time delay into single
species model, a stage-structured model is proposed in the
pioneering work [1], where time delay reflects a delayed birth
of immature population and a reduced survival of immature
population to their maturity. The model system takes the
following form:

x; (t) = ax,, (t) — yx; (t) —ae V'x,, (t - 7),
€]

% (1) = eV x,, (t - 7) = B2, (t),

where x;(t) and x,,(t) represent the immature population
and mature population density at time t, respectively. & >
0 denotes the birth rate of immature population; y > 0
stands for the death rate of immature population. § > 0
is the death and overcrowding rate of mature population. 7

denotes time of immature population to maturity. The term
ae " x,,(t — T) represents the immature species which are
born at time t — 7 and survive at time ¢ with immature death
rate y and therefore represents transformation of immature
species to mature species. It is found that all ecologically
relevant solutions tend to the positive equilibrium solution
as time t — 00, and various aspects of the above proposed
system including positivity and boundedness of solutions are
discussed in [1].

Zeng et al. propose a nonautonomous competitive two-
species model with stage structure in one species in [2],
where conditions of permanence are obtained. Furthermore,
existence and asymptotic stability of periodic solution are
proved under some assumptions if the proposed model turns
outto be a periodic system. A two-species Lotka-Volterra type
competition model with stage structure for both species is
proposed and investigated in [3], where the individuals of
each species are classified as immature and mature. By con-
structing a suitable Lyapunov function, sufficient conditions
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are derived for the global stability of nonnegative equilibria
of the proposed model in the case of constant coefficients.
Furthermore, a set of easily verifiable sufficient conditions are
obtained for the existence of positive periodic solution when
coeflicients are assumed to be positively continuous periodic
functions. In [4], there is a time delayed periodic system
which describes the competition among mature populations.
The evolutionary behavior of model system is analyzed and
some sufficient conditions for competitive coexistence and
exclusion are obtained.

A nonautonomous competitive Lotka-Volterra system is
studied in [5]; it reveals a computable necessary and sufficient
condition for the system to be totally permanent when the
growth rates have averages and the interaction coefficients
are nonnegative constants. Along with this research, perma-
nence for a class of competitive Lotka-Volterra systems is
discussed in [6] which extends the work done in [5], and
a computable necessary and sufficient condition is found
for the permanence of all subsystems of the system and its
small perturbation on the interaction matrix. In [7], a two-
species competitive model with stage structure is discussed,
and the dynamics of coupled system of semilinear parabolic
equations with time delays are investigated, which show that
the introduction of diffusion does not affect the permanence
and extinction of the species, though the introduction of
stage structure brings negative effect on it. In [8], sufficient
conditions are obtained for the existence of a unique, globally
attractive, strictly positive (componentwise), almost periodic
solution of a nonautonomous, almost periodic competitive
two-species model with a stage structure in one species. An
example together with its numeric simulations shows the
feasibility of our main results, which generalize the main
results of Zeng et al. [2]. According to two types of well-
known periodic single species population growth models
with time delay, two corresponding periodic competitive sys-
tems with multiple delays are proposed in [9], and the same
criteria for the existence and globally asymptotic stability
of positive periodic solutions of the above two competitive
systems are derived. In [10], a discrete periodic competitive
model with stage structure is established, and some sufficient
and realistic conditions are obtained for existence of a positive
periodic solution of the proposed system. In [11], a periodic
nonautonomous competitive stage-structured system with
infinite delay is considered, where the adult members of
n-species are in competition. For each of the n-species
the model incorporates a time delay which represents the
time from birth to maturity of that species. Infinite delay
is introduced which denotes the influential effect of the
entire past history of the system on the current competition
interactions. By using the comparison principle, if the growth
rates are sufficiently large, then the solutions are uniformly
permanent. Then, by using Horn’s fixed point theorem, the
existence of positive periodic solution of the system with
finite delay is discussed. Finally, it is proved that even the
system with infinite delay admits a positive periodic solution.

In [12], a nonautonomous predator-prey system with
discrete time delay is studied, where there is epidemic
disease in the predator. By using some techniques of the
differential inequalities and delay differential inequalities,
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the permanence of system is discussed under some appro-
priate conditions. When all the coeflicients of the system
are periodic, the existence and global attractivity of the
positive periodic solution are studied by Mawhins con-
tinuation theorem and constructing a suitable Lyapunov
functional. Furthermore, when the coefficients of the system
are not absolutely periodic but almost periodic, sufficient
conditions are also derived for the existence and asymptotic
stability of the almost periodic solution. In [13], general n-
species nonautonomous Lotka-Volterra competitive systems
with pure-delays and feedback controls are discussed. New
sufficient conditions, for which a part of the n-species
remains permanent, are established by applying the method
of multiple Lyapunov functionals and introducing a new
analysis technique.

By utilizing Brouwer fixed point theorem and construct-
ing a suitable Lyapunov function, the periodic solution and
global stability for a nonautonomous competitive Lotka-
Volterra diffusion system are investigated in [14]; it can be
found that the system has a unique periodic solution which
is globally stable under some appropriate conditions. In
[15], a delay differential equation model for the interaction
between two species is investigated. The maturation delay for
each species is modelled as a distribution, to allow for the
possibility that individuals may take different amount of time
to maturity. Positivity and boundedness of the solutions are
studied, and global stability is analyzed for each equilibrium.
A Lotka-Volterra competitive system with infinite delay and
feedback controls is proposed in [16]. By using Mawhin’s con-
tinuation theorem of coincidence degree theory, an impulsive
nonautonomous Lotka-Volterra predator-prey system with
harvesting terms is investigated in [17]. Some sufficient con-
ditions for the existence of multiple positive almost periodic
solutions for the system under consideration are discussed.
Furthermore, existence of multiple positive almost periodic
solutions to other types of population systems can be studied
by using the same method obtained in this paper. By using the
method of multiple Lyapunov functionals and by developing
a new analysis technique, some sufficient conditions are
obtained that guarantee that some of the n species are
driven to extinction. A three-dimensional nonautonomous
competitive Lotka-Volterra system is considered in [18]; it is
shown that if the growth rates are positive, bounded, and
continuous functions, and the averages of the growth rates
satisfy certain inequalities, then any positive solution has
the property that one of its components vanishes. In [19],
an almost periodic multispecies Lotka-Volterra mutualism
system with time delays and impulsive effects is investigated.
By using the theory of comparison theorem and constructing
a suitable Lyapunov functional, sufficient conditions which
guarantee the existence and uniqueness and global asymp-
totical stability of almost periodic solution of this system are
obtained.

It is well known that the effect of toxins on ecologi-
cal systems is an important issue from mathematical and
experimental points of view [20, 21]. The first mathematical
model to represent the toxic liberating interaction between
two competing species is introduced by Maynard Smith
[22]. The model is based upon a two-species Lotka-Volterra



Abstract and Applied Analysis

competition model with an additional term to take into
account the effect of toxic substances released by one species
to another, which takes the following form:

N, (t) = N, () [, = BiN; () = N, (8) = oy Ny (1) N, (8)]

N, () = N, (1) [, = BN, () = N, (£) = p,N, (£) N, (1)],
(2)

where N, (t) and N, (t) represent the density of two compet-
ing species at time ¢, respectively. «; and «, denote the birth
rate of N,(t) species and N,(¢) species, respectively. 3; and
B, are the rate of intraspecific competition term for the first
and second species, respectively. ¢, and ¢, stand for the rate of
interspecific competition, respectively. p, and p, represent the
toxic inhibition rate for the first species by the second species
and vice versa. By considering that p denotes the rate of toxic
inhibition for the nontoxic species N (t) released by the toxin
liberating species N,(t) and all other parameters share the
same biological interpretations mentioned in model system
(2), work done in [22] is extended in [23] and the generalized
model system is as follows:

Ny (t) = Ny () [y = BN, () — N, (£) = pN; () N; (1)),

N, () = N, (t) [a, = B,N, (t) = N, (B)]
3)

where the toxic substance producing action follows the
mathematical term pN lz(t)sz(t) [23].

It should be noted that models of the persistence and
extinction of a population or community in a polluted
environment have been investigated in [23]. But all of those
papers have a basic assumption that the capacity of the
environment is so large that the change of toxicant in the
environment that comes from uptake and egestation by the
organisms can be neglected. This assumption is not made
in [24, 25], some sufficient conditions on persistence or
extinction of a population have been obtained, and the
threshold between the two has also been obtained for most
situations. In [26, 27], there are modified delay differential
equation models of the growth of two species of plankton
having competitive and allelopathic effects on each other. By
using the continuation theorem of coincidence degree theory,
a set of easily verifiable sufficient conditions are obtained for
the existence of positive periodic solutions for this model.
Recently, some discussions and investigations of the nonau-
tonomous competitive model with toxic effects are made. A
periodic competitive stage-structured Lotka-Volterra model
with the effects of toxic substances is investigated in [28].
It is shown that toxic substances play an important role
in the extinction of species. A set of sufficient conditions
guarantee that one of the components is driven to extinction
while the other is globally attractive. The dynamical behavior
of a two-species competitive system affected by toxic sub-
stances is investigated in [21], where each species produces
a substance toxic to the other species. Boundedness and
local and global stabilities are also addressed. It should be
noted that toxic interaction follows the mathematical term

suggested in model system (2) and each mature individual
produces a substance toxic to the other mature individuals
only when the other mature individual is present, and the
immature individual is not affected by the toxicant [21].
However, to the author’s best knowledge, dynamical behavior
and stability analysis of nonautonomous stage-structured
competitive system with toxin liberating species and nontoxic
species have not been investigated. Generally speaking, it
takes some time for a species to reach maturity to produce the
toxicant; then toxin liberating mature individual produces a
substance toxic to the nontoxic mature individuals only. The
inhibiting effect is zero in absence of either species, and the
immature individual of each species is not affected by the
toxicant. Furthermore, the species compete each other for
the limited life resource within closed environment, but this
competition only happens among the mature individuals and
does not involve the immature individuals. Consequently, it is
necessary to investigate the dynamic effect of stage structure
and toxic effect on the population dynamics of two-species
competitive system with toxin liberating species and nontoxic
species.

The rest section of this paper is organized as follows:
a nonautonomous two-species competitive model is estab-
lished in the second section. Stage structure and maturation
delay for each species are introduced, and toxic effect of
toxin liberating species on nontoxic species is considered.
In the third section, qualitative analyses are performed to
investigate the effect of stage structure and toxic substances
on the dynamical behavior of two-species competitive model
system. The positivity and boundedness of solutions are ana-
lytically studied. By utilizing some comparison arguments, an
iterative technique is proposed to discuss permanence of the
species within competitive system. Furthermore, existence of
positive periodic solutions is considered based on continua-
tion theorem of coincidence degree theory. By constructing
an appropriate Lyapunov functional, sufficient conditions for
global stability of the unique positive periodic solution are
analyzed. Numerical simulations are provided to support the
theoretical findings obtained in this paper. Finally, this paper
ends with a conclusion.

2. Model Formulation

In this paper, the effect of stage structure and toxic substances
on the dynamical behavior of two-species competitive model
system is investigated under the following five hypotheses,
which are given as follows.

(H1) Two competing species, that is, nontoxic species and
toxin liberating species, are considered in this paper. It
is assumed that each species is divided into two-stage
groups, and the immature and mature individuals are
divided by a fixed period. x,(t) and y,(f) represent
immature population density of nontoxic species
and toxin liberating species at time t, respectively;
x,(t) and y,(t) denote mature population density of
nontoxic species and toxin liberating species at time
t, respectively.



(H2) w-periodic continuous functions «,(tf) > 0 and
a,(t) > 0 denote the birth rate of immature popula-
tion of nontoxic species and toxin liberating species at
time t, respectively. w-periodic continuous functions
y,(t) > 0 and y,(t) > 0 stand for the death rate of
immature population of nontoxic species and toxin
liberating species at time t, respectively. w-periodic
continuous functions 3, (¢) > 0 and 3,(t) > 0 are the
death and overcrowding rate of mature population of
nontoxic species and toxin liberating species at time
t, respectively.

(H3) 7, denotes time of immature nontoxic species to

t
maturity. The term «,(t — 7;)e s y‘(s)dsxz(t - 1)
represents the immature nontoxic species which are
born at time t — 7, and survive at time t with
immature death rate. 7, denotes time of immature
toxin liberating species to maturity. The term «,(t —

t
T,)e Jiy 120985 y,(t—T,) represents the immature toxin
liberating species which are born at time t — 7, and
survive at time t with immature death rate.

(H4) For toxin liberating species, it takes some time to
attain its level of maturity to produce the toxic
substances, and toxin liberating mature individual
produces a substance toxic to the nontoxic mature
individuals only. The inhibiting effect is zero in
absence of either species, and the immature individ-
ual of each species is not affected by the toxicant.
Based on model system (3), the toxic effect released
by toxin liberating species on nontoxic species is
described by the mathematical term p(t)xi(t) yg(t),
where toxic inhibition rate is represented by an w-
periodic continuous function p(t) > 0.

(H5) Nontoxic species and toxin liberating species com-
pete each other for the common resource within
closed environment, but this competition only hap-
pens among the mature individuals and does not
involve the immature individuals. w-periodic con-
tinuous function ¢,(t) > 0 represents interspecific
competition rate for the mature nontoxic species by
the mature toxin liberating species, and w-periodic
continuous function ¢,(t) > 0 represents interspe-
cific competition rate for the mature toxin liberating
species by the mature nontoxic species.

Based on hypotheses (HI)-(H5), a nonautonomous stage-

structured competitive model with toxic effect and double
maturation delays is established as follows:

X1 (1) = ay () x5 (8) = y; (8) x; (F)
—ay(t-1)e o HO% (1),
% (0) = @ (E-7) e b ", (- 1) = B (0 ()

G (1), (1) y, () = p () x5 (1) y5 (1),
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(@) = ay () yy (8) =y, () yy (£)
-y (t-1)e hoa HOy (t-1,),

Jo ) = o (t-1) € b P98 ) (1) - B, (1) 52 (1)

o) x ) y, (1)
(4)

In this paper, model system (4) is investigated with the
following initial conditions:

x; (0) = ¢;(6) > 0,
yi (6) = v/i (9) > 0’

-1,<0<0,i=1,2,

-1,<0<0,i=12.

For the continuity of the initial conditions, it is required
that

0

x,(0) = J

=T,

0
&, (6) ¢, (6) eb n9%qp,

0

¥ (0) = J «, (0)w, (0) efoe s 4o

-7,

3. Qualitative Analysis of Model System

In this section, qualitative analysis of the nonautonomous
model system (4) is performed, which is utilized to discuss
dynamic effect of toxic effect and maturation delay on popu-
lation dynamics. The positivity and boundedness of solutions
are analytically studied. By utilizing some comparison argu-
ments, an iterative technique is proposed to discuss perma-
nence of the species within competitive system. Furthermore,
existence of positive periodic solutions is investigated based
on continuation theorem of coincidence degree theory. By
constructing an appropriate Lyapunov functional, sufficient
conditions for global stability of the unique positive periodic
solution are analyzed.

Some mathematical notations are adopted for conve-
nience of the following statement:

f*'= min |f (@),

te[0,w]

M

= max )|,
fr=max|fO, ()
where f(t) is a w-periodic continuous function.

3.1. Permanence of Solutions

Theorem 1. Solutions of model system (4) with initial condi-
tions (5) and (6) are positive for all t > 0.

Proof. Firstly, we show that x,(t) > 0 for all t > 0. Otherwise,
if it is false, since x,(t) > 0 for all t € [-7,0], then it can be
derived that there exists a £; > 0 such that x,(¢;) = 0.

Define t, = inf{t > 0 | x,(t) = 0}. According to the
definition of t,, it can be obtained that

%, (t) < 0. 8)
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It follows from the second equation of model system (4)
that

X, (ty)
_ {0‘1 (t -
ay (to -
)
and it is easy to show that x,(¢,) > 0, which is a contradiction
to (8). Hence, x,(¢) > O for all t > 0.

By a direct computation, it follows from the first equation
of model system (4) that

7,) >0,
7,) >0,

¢2 (tO

x2 (to -

Tl)e a7 0<ty<T,

y1(s)d

Tl)e Jig-a t> 1,

x, () = Li o (s) el nlmds, (s)ds, (10)

since x,(¢) > 0 for all > 0; it is easy to show that x,(¢) > 0
for all t > 0 based on (10).

By utilizing the similar proof, it can be obtained that
y,(t) > 0and y,(t) > 0 for all £ > 0. Consequently, solutions
of model system (4) with initial conditions (5) and (6) are
positive for all ¢ > 0. O

Theorem 2. Solutions of model system (4) with initial condi-
tions (5) and (6) are ultimately bounded.

Proof. Let w(t) = x;(t) + x,(t) + y,(t) + y,(t), where
(2, (1), x5(t), y1 (1), ¥5(1)) is an arbitrary positive solution of
model system (4) with the initial conditions (5) and (6).

Calculating the derivative of w(t) along the solution of
model system (4) gives that

w(t) < (g () +y, ) x, () =y @) (x, @) +x, ()

- (x5 @)

+ (g (6) + 9, (1) 72 (6) =12 (1) (31 (D) + 3, (D))

- B, (1) y; (8)
< (o + ") xy (1) = B (6) = 1y (3, (1) + x, (1))

(@ +12") 3 ()= Byys ) =15 (0 (1) + 32 ()
< —yrw ) + (o +31") x, (6) - B (1)

+("+1") 32 (0 - Brys )

s B @)

4ﬁf H—
1)

where y* = min{y], y}}.
By using the standard comparison principle [20], it
follows from (11) that

2 2
By (et +y") " + Br(a)” +95") @)
4yLBLBs ’

w(t) <

which implies that any solution of model system (4) with
initial conditions (5) and (6) is ultimately bounded. O

Lemma 3 (see [29]). Consider the following differential equa-
tion:

x(t) =ax (t—1) = bx (t) — cx” (1), (13)

where a,b,c, 7 > 0 and x(t) > 0 for —t <t < 0; we have that
(i) ifa > b, then lim, _, ., x(t) = (a - b)/c;
(ii) ifa < b, then lim, _, x(t) =0

Lemma 4 (see [29]). Consider the following differential equa-
tion:

x(t) =dx(t-0)—ex* (1), (14)

whered,e,o > 0 and x(t) > 0 for —o <t < 0; we have

lim x(¢) = c_l (15)
t— +00 e

Definition 5 (see [30]). Model system

Xt =f(X ), (16)
where t > 0, 0 € [-7,0], X € R". Model system (16) is
said to be permanent if, for any solution X(¢, ¢), there exists
a constant m > 0 and T = T(¢) such that X(¢) > m for all
t>T.

Definition 6 (see [30]). The domain D € C" is said to be an
ultimately bounded domain, if D is a closed, bounded subset
of C", and there exists a constant T' = T'(¢)) such that X,(6) €
Dforallt >T.

Theorem 7. IfalBE > cMad! and okt > Mo, then model
system (4) is permanent with initial conditions (5) and (6).

Proof. According to the second equation of model system (4)
and Theorem 1, we get that

Bra(t). 17)

L
% () <alle iy, (t—1)) -

By virtue of Lemma 4 and (17), there exists a positive time
T, such that, for sufficiently small € > 0 and t > T}, it yields

M *Y{“Tl
&, € ._ (1)
i +e=M," . (18)

By rearranging (10), it can be obtained that

x, (1) <

t t s
x () =€ Jori()ds J a, (s) eh Y1(m)dmx2 (s)ds. (19)
t-1;

For any t > T}, it follows from (18) and (19) that

M
afVIMél) (1 —en Tl)

"

x; (1) < = Mil). (20)



Based on the fourth equation of model system (4) and
Theorem 1, it can be obtained that

» (@) < “é\/le_yzLT2)’2 (t-1,) - ﬂ;)’g (t) (1)

holds for t > T;.
By virtue of Lemma 4 and (21), there exists T, > T, such
that, for sufficiently small € > 0 and t > T, it yields

M *VzL T

() < %—L
B2

+e:= M, (22)

By direct computing, it follows from the third equation of
model system (4) that

t t s
y () =€ fovads J a, (s) eh "Z(m)dmyz (s)ds.  (23)

t-1,
For any t > T,, it follows from (22) and (23) that
(xéwMil) (1 - eiYZMTZ)

y (1) < T

Y2

= Mgl). (24)

Furthermore, it follows from the second equation of
model system (4) that

X%, () = oclLe_"lMT1 x(t-1)
M | M{ (D2 2 M, (1) (25)
_(B1 A (M4 ) )xz(t)_cl My x, (£).

Based on Lemma 3 and (25), there exists T; > T, and for
any t > T and sufficiently small € > 0,

L —yMz, M 3 (1)
aje " - M, )

t) > —€:=
Xy ( ) ﬁi\’f N P{\/I(Mil))z € n, (26)

holds provided that
oc]fe*y‘MTl > cMmlD, (27)
According to (19), for any t > T3, we get that

ap (1= ) mg? 0
x; (t) = i =my . (28)
1

For any t > Tj, it follows from the fourth equation of

model system (4) that

7y (1) 2 age > Py, (t-1,) - By ys (1) — "MV y, ().
(29)

Based on Lemma 3 and (29), there exists T, > T; and for
any t > T, and sufficiently small € > 0,

L —yY't, My (1)
aye M
¥y, () = =2 9 e m (30)

B!
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holds provided that
océe_szTZ > MMV, (31

According to (23) and (30), it can be obtained that

e} (32)

According to the second equation of model system (4),
we get that

X%, () < (x{we_yfr‘ x, (t-1)
(33)

(Bl pH () ) (0) ~ e, (0).

By virtue of Lemma 3 and (33), there exists T5 > T, such
that, for sufficiently small € > 0 and ¢ > T5, it yields

&, e cGm )
%< ;3L L (11));L +e:= M, (34)
1 p\my
which holds provided that
ociwe_ylLTl > crm. (35)

For any t > Ts, it follows from (19) and (34) that

M
oclleéz) (1 —en T‘)

"

Based on the fourth equation of model system (4), it can
be obtained that

x; () < =MP. (36)

» (@) < ‘xiweiwzh (t-1,)- /35)’; (t) - CszgD)’z (t) (37)

holds for t > Ts.
By virtue of Lemma 3 and (37), there exists Ty > T such
that, for sufficiently small € > 0 and t > T, it yields

M —yg“‘rz _L_(1)

o m
P, () < =2 i 2™ ye= MP, (38)

which holds provided that
océwefﬁT2 > cEmlD. (39)

For any t > Ty, it follows from (23) and (38) that

oM (1)
»n )< T
Y2

-MP.  (40)

Furthermore, it follows from the second equation of
model system (4) that

%, () > clee_"lMTsz (t-7)
(41)

(B + pM(MP)) 2 (0) - " MPx, (1),
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Based on Lemma 3 and (41), there exists T,, > T, and, for
any t > T, and sufficiently small € > 0,

L —yM M, (2)
. (t)> lehn_cl M4 .
U gy (M)
1 TP 4

=my (42)

holds provided that
oclLe_y‘MT1 >cMMm®, (43)
According to (19) and (42), for any t > T, we get that

L -n @)
a(l—e"™)m
x; (t) = ! ( i ) ’ = m(lz). (44)
N
For any t > T, it follows from the fourth equation of
model system (4) that

9y (8) 2 ok Py, (t—1,) = BY1y2 (1) — ' MP y, (B).
(45)

Based on Lemma 3 and (45), there exists Ty > T, and, for
any t > Ty and sufficiently small € > 0,

L_—yMz, M (2)
a,e - M
¥, (t) = =2 o 2 2 _e=m (46)
holds provided that
océef}'ZMT2 > cMM?, (47)

According to (23) and (46), it can be obtained that

- (48)

By using simple computation, it is easy to show that six
inequalities (27), (31), (35), (39), (43), and (47) hold if the
following two inequalities &t B > cMa)’ and ok B > Mo
hold.

Furthermore, eight sequences will be obtained by repeat-

ing the discussion in this manner, which are given as follows:

(x{VIME"“) (1 - e"”fwT‘>

(n+1) _
M; = T R
N
L
(n+1) ale " —¢f min)
2 = 2
L (n)
/31 + PL(m 4 )
(n+1) “év[M‘(;H—l) (1 B e_yéwTZ>
M, = T R
Y2
M _~ykt, L (n)
o, e m
MinJrl): 2 ch 2 e
B3
L —yl“r (n+1)
men N1 (1 - l)mz
ny = ,

!

7
M
e
N2
B )
L, (n+1) -k
meny %2 (1 —e” 2)
3 = M >
Y2
M
o _ A
4 - M
B3
(49)

It is easy to show that M > 0 and the sequences {M"}
(i = 1,2, 3,4) are decreasing as n increases, which implies that
limn_)ooMi(”) = M, exists; furthermore, it is easy to show
that mE") < Mi(”) and the sequences {mf”)} (i=1,2,3,4) are
increasing as n increases, which implies that lim m™

n— 00 i

m; exists. Consequently, it follows from (49) that

M
oMMy (1 —en Tl) oMo T _ Ly
M* _ M* _ 1 17774
I L > 2~ ‘BL_'_ L2
41 1T pmy
M r —yM‘rz L
CoatMy (1-e . ety
M, = T > My =——7—"—,
Y2 B3
o (1-e ™) me Lo-n'm _ Mpr
. 1 « oage ="M,
m, = > My = =M L Majez
G B+ pMM;
L P 5] M
o,my (1 e i océe 75 TZ_CZMM;
m, = ——— m, =-—-—-—-" =
3 M > 4 ﬁM
Y2 2

(50)

Based on Definition 5 and (50), it can be concluded that
model system (4) is persistent if ar B > ¢! and ol B >
czMociVI hold. O

3.2. Existence of Positive Periodic Solutions

Definition 8 (see [31]). Let L : DomL ¢ X — Y be alinear
mapping and let N : X — Y be a continuous mapping,
where X and Y are real Banach spaces. If dimKerL =
codimImL < +co and Im L is closed in Y, then L is called
a Fredholm mapping of index zero.

If L is Fredholm mapping of index zero and there exist
continuous projectors P : X — XandQ:Y — Y such that

ImP =KerlL, ImL=KerQ=Im(I -Q), (51)

then restriction L, of LtoDomLNKerP:(I-P)X — ImL
is invertible.

Definition 9 (see [31]). Denote the inverse of L, by K,.

Supposing that Q is an open bounded subset of X, if QN (Q)
is bounded and KP(I - Q)N : QO — X is compact, then

the mapping N is called L-compact on Q. Since ImQ is



isomorphic to Ker L, there exists an isomorphism J : InQ —
Ker L.

Lemma 10 (see [31]). Let Q C X be an open bounded set, let L
be a Fredholm mapping of index zero, and let N be L-compact
on Q. If the following three conditions hold:

(i) Lx # ANx for any A € (0,1) and x € 0Q N Dom L,
(ii) QNx # 0 for any x € 0Q N Ker L,

(iii) deg{JQN,Q nKerL,0} # 0,

then Lx = Nx has at least one solution in Q N Dom L.

L oL —yMy M M _~ykr, Lol —yMr,
Theorem 11. If ay e ™ > oy ¢ e 272, ayffye ™ >

2
L
oci\/fcéwe_”1 2, then model system (4) with initial conditions (5)

and (6) has at least one positive w-periodic solution.

Proof. Consider the subsystem of model system (4):

) =0 (t-1)e o YI(S)dez (t-71)-B® x% (t)
—q (X%, 7O -p O x5 (1) y; (B,
Jr(t)=ay(t-1y)e I YZ(S)dSJ’z (t-1,)

B ) y3 (1) -, () x, (1) y, (1)
(52)

Let u,(t) = In[x,(¢)], u,(t) = In[y,(t)].
By substituting ©, () and u, (¢) into (52), it can be obtained
that

t
iy () = (£ = 1) & o MO gm0

- B (®) @ ¢ (1) e - p(t) o (O+21(0)
(53)

SERASHE ,
iy (1) = 0y (t = 1p) &l POl m00)

_ /32 (t) e“z(t) —¢ ®) eu1(t)‘

It should be noted that if model system (53) has one
w-periodic solution (u] (), u;(t))T, then (x;(t),y;(t))T =
(1@, e )T js a positive w-periodic solution of model
system (52).

In order to utilize Lemma 10 in a straightforward manner,
we define

X=Y={(u; (1), u, (1))
€ C(R,R*) ruy (t+w) =u;(£), i=1,2},

T
t), t ||= t 0,
[t )3 @) = max fuy ()] + max s (1)

(54)
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where | - | denotes the Euclidean norm; it is easy to show that
both X and Y are Banach spaces with the norm || - [|; then
define

DomLNnX — X,

duy (8 du, (1) )T (55)

L(ul (t) > 1/!2 (t))T = ( dt > dt

where DomL = {(u,(t),u,(t))" € C(R,R?)}, N[x] =

[ - and

¢
f)=a (t -7)e It—rl Yi(S)ds iy (t=11) =10, (0
_ ‘81 (t) eul(t) -q (t) euz(t) -p (l’) eul(t)+2u2(t))
(56)

t
L) =a (t - Tz) e J”Tz yz(s)dseuz(ﬂz)fuz(t)

~ B0 iy () .

Furthermore, we define

oi-efe)- |51 ] f)exer

u u w u
2 2 J u, (t) dt 2
0

g~

(57)

According to the above definitions, it is not difficult to
verify that KerL = {x | x € X, x = h, h € R},
ImL={yeY| Iow y(t)dt = 0} are closed in Y, dimKerL =
codimImL = 2, and both P and Q are continuous projectors
such thatImP = Ker Land KerQ =Im L = Im(I - Q).

Based on the above analysis, it can be obtained that L is a
Fredholm mapping of index zero.

Furthermore, the inverse K, : Imn L — Dom LNKer P of
L, exists and takes the following form:

t w rt
Kp(y)=J y(s)ds—lj J y(s)dsdt. (58)
0 w Jo Jo
Hence, QN : X — Y and K,(I-Q)N:X — Xcanbe
defined as follows, respectively,
[ hwa
wJo !

QNx = bt
1
ajofz (t)dt

>

t 1 w t
K,(I-Q)Nx= L Nx (s)ds — 5 L Jo Nx (s)dsdt

- (1 - l) Jwa(s)ds.

w 2 0
(59)

It is easy to show that QN and K P(I —Q)N are continuous.
In order to facilitate the proof based on Lemma 10, we also
need to find an appropriate open and bounded subset Q,
which can be found by the following two steps.
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Step 1. According to the operator equation Lx = ANx for A €

(0, 1), the upper and lower bound of u, () and u,(¢) will be
estimated as follows:

du, (t

”1 ( ) =M, (¢

du, () 0
t
AL,

where f,(t) and f,(¢) have been defined in (56).
Suppose that (u,(£),1u,(t))" € X is a solution of model

system (60) for some A € (0, 1). By integrating (60) over the
interval [0, w], it can be obtained that

w t
.[ o (t-1)e Jiey 11 (9)ds gy t=)-0 () 4
0

w
= J B, (1) e + ¢ (1) e + p (1) e @20y,
0
(61)
w t
J 49} (t - Tz) e J.‘-Tz YZ(S)dseuz(t_Tz)_“z(t)dt
0
@ (62)
B J B (e + ¢ (1)t
0

Based on definition (1 (¢), uz(t))T € X, there exist§,,7; €

[0, w] such that
u; (&) = Jmin OF i=1,2.

(63)

w; (n;) = maxu; (t),

Multiplying the first equation of (60) by ¢1® and inte-

grating it over [0, w] give that

w t
j o, (t — T]) e .[:—rl Yl(s)dseul(t—‘ﬁ)dt

0
B J B0y g (e (69)
0

+p t) 62(u1(f)+“2(f))dt'

It follows from (64) that
w w

B J Q2O 4 CILJ SO+ g,
0 0

(65)

w w
+p" J 2010 gy ¢ oM J etWdt.
0

0

On the other hand, by using the inequality,

3 2 3
(J e”l(t)dt> st. gy, (66)
0 0

Based on (65) and (66), it can be obtained that

L @ 2 L @
/31<J e“l“’dt> Swﬁlj M0 gt
0 0

w
M _-yf t
<waenh J etWdt,
0

(67)

9
which derives that
w M *YlLTl
ﬁlLJ 194t < walle hm u; (§) <In %.
0 By
(68)
It follows from (60) and (68) that
w w 2 M Yl T
|t ofar<z| prwet s L)
0 0 Bi
According to (68) and (69), it can be obtained that
u () <uy (8) + L |uy (1)] e
(70)

M Y1 T M Vl T
ae 2wa
<In — + ! ﬁL
By B

Multiplying the second equation of (60) by > and
integrating it over [0, w] give that

w
,[ o (t-t )e Ji-e, ra(s)ds et gy
0

¢ (71)
= J B, (1) e 4 ¢, (1) OOy,
0
It follows from (71) that
ﬁZL J- e Oqr 4 clL J ECEAORN
O 0 (72)

M~k [© w®
SoczeYZTZJ' e\ dt.

0

Based on (66) and (72), it can be obtained that

w w
ﬁé([ e"l(t)dt> < woc2 P J et (73)
0 0

which derives that

_ L
© o, wage "
e?Vdt < ———
0

By

It follows from (60) and (74) that

‘xé\’fe Yz 5]

%7 (74
By

> U, (52) <In

M
(0062 ﬁ Yz T (75)

By

According to (74) and (75), it can be obtained that

| wlae <2 [ pawenar <
0 0

w, (£) < uy (&) + J|u2(t)|dt

u M (76)
e ROk 2wy e Bak
+

By ﬁz

< In
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It should be noted that

’ = o)y ()
J (Xl(t)e ¢ N Seul dt
0
@ (77)
0

Based on (64), it can be obtained that

MM, —yt, ©
fonato’
ocLe pm 9% T J ey
/32 0

2 M M Ysz W
(i
ﬁz 0

which derives that

(78)

Lol ~yV'n, M M, —yiT,
w(oclﬁze o ce

BBy + 20 pMens

w
J Vgt >
0

(79)

OCMCIIVIE Vz T2

o ﬁL Vz T
BB + 20 pMere

hold provided that «; /3L RN aé\/f 1M N
According to (69) and (79), it can be obtained that

u; () 2 In

u, (6) 2w, () - J |u (8)] dt

M M Vsz

L oL —yM‘rl M oM —yL12
a e - ce _2way fyTe

BBy + 203 pMenrms Pr

(80)

By virtue of (70) and (80), if & ﬁL n'n s océwcfw VZTZ
then

max |u, (f
te[0,w] | ! ( )l
M Y1 T M V1 T
ae 2w
In ﬁL + L zL s
< max Lol TIMM z 1 M oMyt
“12})21 (xzcle}’zz zw(xl[;le%l
- L
BYBE + 20 pMe o B
= H,.
(81)
Similarly, it is easy to show that
0
(82)
“ I s uy(t-1y)
= L o, (t —1y) e PIEITR) gy,
which derives that
L't _ (MM
« -« e
u (1) 2 In 2hie L2 (83)

BBy

_ M
holds provided that af Ble ™ = > alc)e w,
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According to (75) and (83), it is derived that

u, (t) > u, () - Lw 'u; (t)' dt

LaL _Vész _ MM _Vf'ﬁ M Vsz
el - swadipe

- BB By

(84)

By virtue of (76) and (84), if «; ﬁL nn s ocMCZM -0 2
then

t
max |u, (8)]
In océwe Vsz 2(,0062 /3M Ysz
bl
By By
< max

M oM —yL‘rz
2way” By e

By

_.L
azﬁL Vz T _ MC2M€ Nnn

In
BB

= H,.
(85)

It is obvious that H, and H, in (81) and (85) are
independent of A.

Step 2. In order to construct an appropriate open and
bounded subset ), denote H = H,; + H, + H,, where H,

is sufficiently large such that the unique solution (u*,v*)" of
the following algebraic equations:

1 w 1 w
— t)dt =0 — t)dt =0, 86
S nw I NAC (86)
satisfies [|(u*, v*)T|| = |u*| + |v*| < H.

Select Q = {(u, (), u,(t))" € X : ||(uy,u,)|| < H}, which
implies that condition (i) of Lemma 10 holds.

When (1, (1), uz(t))T € 90 NnKerL = 0Q N R?, (ul,uz)T
is a constant vector in R? with |t,] + |u,| = H. Consequently,
it can be concluded that

1 w
. | roa

QN [u 1 (%
2
ajofz () dt

+ [8] RNC

which implies that condition (ii) of Lemma 10 is satisfied.
Take ] =1 : ImQ — Kerl, (ul,uz)T — (ul,uz)T. It
follows from straightforward computation that

deg (]QN(ul, u,)", QnKerL, (0, O)T) =1, (88)

where (u),u;) is the unique solution of (86). Hence, the
condition (iii) of Lemma 10 holds.

Furthermore, it is easy to see that the set {KP(I - Q)Nx |
x € Q} is equicontinuous and uniformly bounded. By using
the Arzela-Ascoli theorem [31], it can be shown that K P(I -

Q)N : Q — Xis compact and N is L-compact.
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Consequently, all conditions (i)-(iii) of Lemma 10 hold
for Q. It follows from Lemma 10 that model system (53) has at
least one w-periodic solution (u] (), u; (#))F, and model sys-
tem (52) has at least one w-periodic solution (x; (), y; )T =
(euf(t), eu;‘(t))T‘

Let (x; (t), y5 )T be a positive w-periodic solution of
model system (52); it follows from (19) and (23) that

t t s
x; () =€ Jo ri()ds J o (s) el V‘(m)dmx; (s)ds,
t-1;

t (89)
yi () = ¢ Jore J 0ty (5) el M () di

t—1,

are w-periodic continuous function.
Based on the above analysis, if the following two inequal-
ities hold:
Lol 7' M M -7, Lol 't M M ~yi7,
o e >y e 22, o, e >a0c e,
(90)

then model system (4) with initial conditions (5) and
(6) has at least one positive w-periodic solution (x (),

x5 (), yr @),y ()" O

3.3. Global Stability Analysis

Theorem 12. If liminf, |, G, (t) > 0, k = 1,2, then
model system (4) with initial conditions (5) and (6) has
a unique positive w-periodic globally stable solution (x] (t),

x5 (£), yy (£), ¥; ()T, where
Gy =~y () e ke I o0 1y M
+ 2, (0 m] — SMIMp (0,
— - J.HTZ ¥, (m)dm ® «
G, () = —qu, () e +2gB, (t) m] +2q¢, (t) mS,
(o1
and q is a positive constant and my, M, i = 1,2, 3,4, have been

defined in (50).

Proof. Suppose that (x) (t), x5 (t), y; (t), y5 )T is a positive
w-periodic solution of model system (4) with initial condi-
tions (5) and (6).

Construct a Lyapunov functional as follows:

Vi () = |x, (6) — x5 (0)] + J a, (s) eI miam .
X |x2 (s) - X; (S)| ds.

By calculating the upper right derivative of V; (t) along the
positive w-periodic solution of model system (4), it can be
obtained that

D'V, (t) = sgn [x, (t) - x; (1)]

t
% {“1 (t-1)e s nO%x, (- 1,)

t
—a (t-1)e Jin YI(S)de; (t-1)

11
- B () x5 () + B () x3° (1)
—c (1) %, (8) 3, (1) + ¢ (D) x5 (1) y; (D)
X O+ X7 (030
pay (e ke Gyt o)
oy (- 1) € S moman
X|x, (t= 1) = x5 (t— 1))
< =By (8) [x; (1) + x5 ()] |x, (8) = x5 (1)
vay (e keI )t o)
— ¢ (t)sgn [x, (1) — x5 (1)]
X [2, (6) y, (6) = %, () y, (8)]
—p(®)sgn [x; (1) - x; (1)
X [2, (1) y, (8) + x5 () y; (1)]
X [2, (1) y, (8) = x5 () y; (8)]
<~ {80 [0+ x; O)]
+¢ () [y, (1) = y; (8)]
+p(t) (3, () = y; (1))
x (2 (1) = %5 (1) 32 (1)
+ (1, () =y, 1) x; ()]
o (e b ”('")d’”} |, (8) = x5 (1)
(93)

Similarly, construct another Lyapunov functional as fol-
lows:

Vo) = |y, () =y (1)

t [ e . (94)
o IR L PACEPH TN

-7,

By calculating the upper right derivative of V, () along the
positive w-periodic solution of model system (4), it can be
obtained that

D'V, (t) = sgn [y, (t) - y; (t)]

X [yz (t - Tz) - }’; (t - Tz)]
=By @) [y, (&) + 3, )] [y, () = y5 (B)]

a0 O n0-x 0 0]}
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toy(t)e 7 patmadm |y2 () - J’z* (t)l

(¢ =) ¢ fra

X |)’2 (t-1) -y (t- Tz)l
<—{B O [y, ) +y, O]+ () [x, (1) - x; B)]}
x|y, (1) = y; ()]

t+1y

tay(t)e Ji = patemyam |y2 (OES™ (t)l .
(95)
Let
V() =V, (1) +qVs (1), (%)

where g is a positive constant.

By calculating the upper right derivative of V(t) along the
positive w-periodic solution of model system (4) based on
(93) and (95), it can be obtained as follows:

DV (t) < |x, (t) = x5 (1)]
X {cxl t) e [ omdm _ B (1) [x, (1) + x;, ()]

+[ -y O] [q®)+p@)
X (x5 (1) = x5 (£)) y, ()
+(y, () = y5 )

A0

# 2 0)- 5 O] {aay @82 g, 1
x [32(6) + 5 (®)]

=qc; (t) [x; (t) = x; (1)] } .
(97)

According to Theorem 7, there exists a positive value T' >
0, when t > T; we get that

m, —e€<x,(t) <M, +¢, m, —€ < x, (t) <M, +é,

my, —€ < y,(t) < My +¢, my—e<y, () <M, +e

(98)

hold for sufficiently small € > 0.
Based on (98), when ¢ > T + max{t,, 7,}, it is derived that

D'V (t) <= (G, (t) =€) |x, (t) — x5 ()]

M CAOERIAGESNGI

where G, (t) and G, (t) have been defined in Theorem 12.
If liminf, ,, Gi(t) > 0 for k = 1,2, then there exist

two constants §; > 0 and §, > 0 such that fort > T" :=
T + 2 max{t;, 7}

G, (t)=6,>0,

(99)

G, (t) 28, > 0. (100)
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Consequently, for t > T, we have
+ 61 * 82 *
DV (#) <= () =25 O] - 2 [ @ -y, @] (0D

By integrating both sides of (101) on the interval [T*,¢],
it can be obtained that, for t > T*,

8, (! *
V() + ?1 J- |25 (s) = x5 (s)| ds
-
(102)

5, . )
+7ZJ |72 (s) = y5 (s)| ds < V(7).
-

Hence, V(t) is bounded on the interval [T, +00) and
t
J |5 (s) = x5 (s)| ds < +o0,
" (103)
JT* [y, () = y5 (s)| ds < +oo0.

According to Barbalat’s Lemma [31], it can be concluded
that

Jim [ (8) = x5 ()] =0, lim |y, () = y; ()] = 0.

(104)

It follows from (19) and (23) that

& () el 1O e () = 3 (9)] s

%, (8) = x} (1)] < J

t

L o |, (s) = x5 (s)| ds,
J..

t

a, (s) el v2(m)dm ly, () = y5 (s)| ds

<
I ) =y (0] <
<

(xéw ly, (s) = y5 (s)| ds.

t
t
t
—T,

(105)
Based on (104) and (105), it can be concluded that
Jim [x () - x; (O] =0, lim [y, (1) - y; (O] =0.
(106)

Therefore, it follows from (104) and (106) that model
system (4) with initial conditions (5) and (6) has a
unique positive w-periodic globally stable solution (x7 (¢),

x5 (), yr @), v )" O

3.4. Numerical Simulation. In this subsection, numerical
simulations are carried out to substantiate the analytical find-
ings obtained this paper. In order to facilitate the numerical
simulations, w-periodic continuous functions introduced in
model system (4) are selected as follows: «,(t) = 2.1 +
sin(¢)/10, y,(t) = 0.2 + sin(t)/200, B,(t) = 1 + sin(t)/300,
¢, (t) = 0.2+sin(t)/300, p(t) = 0.05+sin(t)/400, o, (t) = 4.1+
sin(t)/18, y,(t) = 0.1 +sin(¢)/580, 5,(¢) = 0.3 +sin(t)/30, and
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FIGURE 1: Dynamical responses of the unique positive 27z-periodic
globally stable solution of model system (4).

6, (t) = 0.15 + sin(¢)/270. The maturation delay for nontoxic
species and toxin liberating species is given as follows: 7, =
0.1 and 7, = 0.2, respectively. By using straightforward
computation, it can be found that o ﬁZLefyéwT‘ > océwcfwef”h,
ocZLﬂlLef”ZM o> afwczMef”ILTl; then model system (4) has at
least one positive w-periodic solution based on Theorem 11.
Further computations show that G;(tf) > 0.4281 and
G,(t) > 1.4006. Consequently, it follows from Theorem 12
that model system (4) has a unique positive 2-periodic
globally stable solution (xj (£),x;(t), ¥, (t), v, )", whose
dynamical responses are plotted in Figure 1. Furthermore,
the unique positive 27-periodic globally stable solution
(o1 (£), x5 (), ¥, (8), y;(t))T is plotted in the x;-x, plane and
¥1-¥, plane, which can be found in Figures 2 and 3, respec-
tively. It should be noted that two different initial solutions
are included to show the attractivity of different solutions.

4. Conclusion

In this paper, a nonautonomous dynamical model is proposed
to investigate population dynamics of competitive system
with toxin liberating species and nontoxic species, where
stage structure and maturation delay for two species are
considered. It is well known that the effect of toxin ecolog-
ical systems is an important issue from mathematical and
experimental points of view. Generally speaking, it takes
some time for a species to reach maturity to produce the
toxicant, the toxin liberating mature individual produces a
substance toxic to the nontoxic mature individuals only, and
the inhibiting effect is zero in absence of either species.
Furthermore, the species compete each other for the limited
life resource within closed environment, but this competition
only happens among the mature individuals and does not
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X1 (t)
FIGURE 2: The unique positive 277-periodic globally stable solution,
which is plotted in the x,-x, plane. Two different initial solutions

are included to show the attractivity of different solutions, which are
plotted in red and blue color, respectively.
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FIGURE 3: The unique positive 277-periodic globally stable solution,
which is plotted in the y,-y, plane. Two different initial solutions
are included to show the attractivity of different solutions, which are
plotted in red and blue color, respectively.

involve the immature individuals. Consequently, it is nec-
essary to investigate the dynamic effect of stage structure
and toxic substances on population dynamics of two-species
competitive system.

Qualitative analysis of the proposed model system is
discussed in the third section of this paper. It follows from
Theorems 1 and 2 that solutions of model system (4) with
initial conditions are positive and ultimately bounded. By
utilizing some comparison arguments, an iterative technique
is proposed to discuss permanence of the species; model
system (4) is persistent, which can be found in Theorem 7.
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Furthermore, existence of positive periodic solutions is con-
sidered in Theorem 11 based on continuation theorem of
coincidence degree theory, which shows that model system
(4) has at least one positive w-solution. By constructing
an appropriate Lyapunov functional, sufficient conditions
for global stability of the unique positive periodic solution
are analyzed; that is, liminf, ,, G,(t) > 0,k = 1,2,
which can be found in Theorem 12. Finally, numerical sim-
ulations are provided to show dynamical responses of the
unique positive 27r-periodic globally stable solution, which
are plotted in Figure 1. Furthermore, the unique positive
2m-periodic globally stable solution is plotted in the x,-x,
plane and y;-y, plane, which can be found in Figures 2
and 3, respectively. Since biological phenomenon associated
with stage structure and toxin substances extensively exists
within competitive system, theoretical results obtained in this
paper are theoretically beneficial to discuss dynamic effect of
maturation delay and toxic effect on population dynamics; it
makes this work done in this paper has some positive and new
features.
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This paper establishes a criterion on integral ¢,-stability in terms of two measures for impulsive differential equations with
“supremum” by using the cone-valued piecewise continuous Lyapunov functions, Razumikhin method, and comparative method.

Meantime, an example is given to illustrate our result.

1. Introduction

In this paper, we discuss the integral ¢,-stability in terms
of two measures for impulsive differential equations with
“supremum’:

x'=F(t,x(t), sup x(s)) fort >0, t + 1,

se[t—r,t]

x(.+0) =L (x(1,-0)) fork=12,..., @

x(O) =), tet-rt),

and its perturbed impulsive differential equations with
“supremum”

x’zF(t,x(t), sup x(s))+G(t,x(t), sup x(s)>

se(t-r,t] se(t-r,t]
fort >0, t#m1,
x (1i +0) = I (x (7 = 0)) + Je (x (7 = 0))
fork=1,2,...,
x®)=¢@), te[t,-rty],
(2)

where x € R, G : R* xR" x R* — R", F(t,0,0) =
G(t, 0, 0) =0, Ik’]k : R" — Rn, Ik(O) = ]k(O) =0, k =
1,2,...,r > 0,t, € R",and ¢ € (PC[t, — 1,t,],R"). Let R" be
n-dimensional Euclidean space with norm || x|, R* = [0, 0c0),
and {1 }1° a sequence of fixed points in R" such that 7, > 7,
and lim; _, ., 7, = 0o. We denote by x(t; ¢, ¢) the solution of
(1). In our further investigation we will assume that solution
x(t;ty, ¢) is defined on [t, — r,00) for any initial function
¢ € PC([t, — . t,], R").

The research on impulsive differential equations with
“supremum” problem, Bainov et al. [1] justified the partial
averaging for impulsive differential equations, He et al. [2]
discussed the periodic boundary value problem for first order
impulsive differential equations, Agarwal and Hristova [3]
studied the strict stability in terms of two measures for
impulsive differential equations, Stamova and Stamov [4]
investigated the global stability of models based on impulsive
differential equations and variable impulsive perturbations,
and Hristova [5, 6] obtained the ¢, -stability in terms of two
measures for impulsive differential equations.

In recent years, the integral stability theory has been rapid
development (see [7-12]). For example, Soliman and Abdalla
[10] introduced integral ¢,-stability of perturbed system of
ordinary differential equations. Hristova [12] studied the
integral stability in terms of two measures for impulsive
differential equations with “supremum?” However, the cor-
responding theory of impulsive differential equations with
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“supremum” is still at an initial stage of its development,
especially for integral ¢,-stability in terms of two measures.
Motivated by the idea of [5, 6, 10, 12], in this work, by
employing the cone-valued piecewise continuous Lyapunov
functions, Razumikhin method, and comparative method,
we extend the notions of ¢, -stability in terms of two measures
to integral @, -stability in terms of two measures for impulsive
differential equations with “supremum?”

2. Preliminaries

Denote by PC(X,Y) (X € R, Y c R") the set of all functions
u : X — Y which are piecewise continuous in X with
points of discontinuity of the first kind at the points 7, € X
and which are continuous from the left at the points 7, €
X, u(ty) = u(t, — 0).

We denote by PC'(X,Y) the set of all function u €
PC(X,Y) which are continuously differentiable for t € X, t #
Tk-

Let x, y € R". Denote by (x - y) the dot product of both
vectors x and y.

Let # c R"beacone,and " = {p € R" : (¢p-x) >
0 for any x € %} is adjoint cone.

We give the following notations for convenience:

K={aeC(R",R"):
a(s) isstrictly increasing, a (0) = 0};
CK={beC[R"xR",R"]:
b(t,) € K for any fixed t € [0,00)};  (3)

r= {h € C[[-r,00) x R, #]:
ianh (t,x) =0 for each t € [-r, oo)} .
X€ER"

Let hy,h € T, ¢, € F*,t € R",and ¢ € PC([t, -
7,t,], R"). Define

Ho (t,6,90) = sup {(@ - o (t + 5,6t +9)) : s € [-r,0]},
(4)

H(t, ¢, 90) = sup{(py - ho (t +s,$(t+5))) :s €[, 0]}(. |
5

Let p,t and T > 0 be constants, ¢, € #~, h € T. Define
sets:

S(hp.gy) = {(t,x) € R" x R":( - h (£, %)) < p}s
S (h, prpy) = (1 x) € RY x R":( - h (1, %)) = p}s
Q(T,p)={(x,y) e R"xR":
(po-h(t,x)) < pforsel[tt+T],

(po-h(t,y)<pforse[t—rt+T]}.
(6)
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In our further investigations we use the following com-
parison scalar impulsive ordinary differential equation:

u' =g (tu), t#,
u(z +0) =& (u(n),
7)
u(ty) = u,
k=1,2,...,
the scalar impulsive ordinary differential equation:
w' =g, tLw), t#T,
w (7 +0) =1 (w (1)),
(8)
w(to) = wp,
k=1,2,...,

and its perturbed scalar impulsive ordinary differential equa-
tion:

w' = g, tw)+q(t), t#71,
w (7 +0) = (w (7)) + e (w (1)), ©)

w (to) = Wy,

k=1,2,...,

where u,w € R, g,(t,0) = g,(t,0) = 0, £.(0) = 0, 1,(0) =
0,k=12,...

Assume that solutions of the scalar impulsive equations
(7), (8), and (9) exist on [t;,00) for any initial values.
Meanwhile, we give some definitions and lemmas. The details
can be found in [5].

Definition I (see [5]). We say that function V (¢, x) : [-r, 00) X
R" - H,V =(V},V,,...,V,), belongs to the class A if

(A1) V(t, x) € PC'([-r,00) x R", %);
(A2) for each k = 1,2,...and x € R” there exist the finite
limits

V(- 0,x) = liTmV (t,x), V(1 +0,x) = limV (¢, x);
tT

tlT
(10)

(A3) there exist constants M; > 0, i = 1,2,...,n, such that
[Vi(t, x) = Vi(t, y)| < M;||lx — y|| forany t € R*, x, y €
R".

Definition 2 (see [5]). Let ¢, € FH*, h € T be given. The
function V(t,x) € A is said to be ¢,-strongly h-decrescent
if there exist a constant § > 0 and a function a € K such
that (¢,x) € [-r,00) x R" : (¢, - h(t,x)) < & implies that
(o - V(t,x)) < alg, - h(t, x)).
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Let V(t,x) € A,t € O, t + Ty, x € R", and ¢ € PC([t -
r,t], R"). We define a derivative of the function V (¢, x) along
the trajectory of solution of (1) as follows:

DyV (£, (1))

= lim supé {V (t +€¢(t)

€e—0

+eF (t,¢(t), sup ¢>(t+s)>)

se[-r,0]

—v@¢mﬂ.
1

Similarly we define a derivative of the function V' (¢, x) €
A along the trajectory of solution of the perturbed system (2)
fort € O, t # 1, x € R",and ¢ € PC([t -1, 1], R") as follows:

D)V (6:¢ (1))

= lim supé {V(t +€ ¢ (1)

€e—0

+6<F<t,¢(t), sup ¢(t+s)>

se[-1,0]

+G<t,¢(t), sup ¢ (t +s))))
s€[-r,0]

—vawa»}
(12)

Definition 3 (see [5]). Let ¢, € F*, h,h, € T be given.
The function Ay is ¢,-uniformly finer than h if there exist
a constant § > 0 and a function a € K, such that for any
point (¢, x) € [0,00) X R" : (¢, - hy(t, x)) < & the inequality
(@o - h(t, x)) < ale, - hy(t, x)) holds.

Lemma 4 (see [5]). Let h,hy, € T, ¢, € K" be given, and
hy(t, x) is @y -uniformly finer than h(t, x) with a constant § and
a function a € K. Then for any t € R and ¢ € PC([t —
r,t],R") inequality Hy(t, ¢, p,) < & implies H(t, $,q,) <
a(H,(t, ¢, @,)), where functions H and H,, are defined by (4),
(5).

In our further investigations we use the following com-
parison result.

Lemma 5 (see [5]). Let the following conditions be fulfilled.
(B1) The vector ¢, € X~ and functionV € A are such that

(i) for any numbert > 0 : t # 1, and any function
y € PC([t—r1,t],R") such that (¢, -V (t,y(t))) >
(@ V(t+s,y(t+s))) fors € [-r,0) the inequality

(9o - D)V (ty(®)) < g (t(po- V(L (©))) (13)

holds, where g, € PC(R* x R*,R").

(i) (@o - V(i + 0, I1(x))) < &gy - V(7o %)), k =
1,2,..,x € R", and 7, € [t,, T], where functions
& e K.

(B2) Function x(t;t,, ) is a solution of (1) that is defined
fort € [ty —r,T], where ¢ € PC([t, —r,ty], R").

(B3) Function u™(t) = u"(t;ty, uy) is the maximal solution
of (7) with initial condition u*(t,) = u, that is defined
fort € [t,, T].

Then the inequality SUPe(—r0)(Po - V(Eg + 5,9ty +5))) < g
implies the validity of the inequality (¢, - V(t,x(t))) < u”*(t)
fort e [t,, T].

Definition 6. Let hy,h € T. System of impulsive differential
equations with “supremum” (1) is said to be

(S1) (H,, h)-equi-integral ¢,-stable if for every « > 0 and
for any t, > 0 there exists a positive function 8 =
B(ty, ) € CK which is continuous in ¢, for each «
and such that for maximal solution y*(t; ¢y, ¢)) of the
perturbed system of impulsive differential equations
with “supremum” (2) the inequality

(9o - h(ty" (10, $)) <P =1y (14)
holds, provided that
H,y (o, ¢ o) < at, (15)
and for every T > 0,
to+T .
L sup |G (s,x,p")| ds
0 X, 0T
(xy)€(to.T:B) (16)
+ Z sup ||],< (x)" <a,

tosT <t +TXh(Tix)<p

where H(t,, ¢, ¢,) is defined by (4) and ¢ € PC([¢t, -
r) t()]) Rn);

(82) (Hy, h)-uniform-integrally ¢,-stable if (S1) is satis-
fied, where § is independent on ¢,,.

Remark 7. We note that in the case when h(t, x) = [lx|| and
h(t, x) = || x|l the (H,, h)-equi-integral (uniform-integral) ¢,-
stability reduces to equi-integral (uniform-integral) ¢,-
stability.

3. Main Result

Theorem 8. Let the following conditions be fulfilled.

(H1) Functions hy, h € T; hy is @,-uniformly finer than h.

(H2) There exists a function V; € A that is @y-strongly h-
decrescent and

(i) for any numbert > 0, t # Ty, and any function
y € PC([t-r,t], R"), such that (p,-V,(t, y(¢))) >
(@ - Vit + s,y(t + 5))) for s € [-r,0) and
(t,p(t)) € S(h, p, ¢,) the inequality



(9o - DyyVy (L (1)) < gy (8 (9o - Vi (Ly (1) (17)

holds, where p > 0 is a constant.

(ii) (¢g - Vi(1 + 0, I (x))) < & @p - V(13 X)), for
(T, x) € S(h, p, @), k=1,2,....

(H3) For any number u > 0 there exists a function Vz(”) €A
such that

(iii) b(g, - h(t, x)) < (9o - Vi (£, %)) < al@y - by (t, x))
for (t,x) € [-r,00) x R", where a,b € K and
lim,,_, ,b(u) = oo.

(iv) For any number t > 0, t # Ty, and any function
y € PC([t — r,t],R"), such that (t,y(t)) €
S(h: p) (P()) ﬂ Sc(h()) ‘M, §0()) and ((Po : (Vl (ta ll/(t)) +
VE 6 w(0))) > (9o (Vy (45, p(t+9) + Vi (e +
s,y(t +5)))) for s € [-r,0) the inequality

(90 (D1 (¥ (1) + D)V, (v (1))
<9 (t7 Po - (V1 tLy®)+ Vz(”) (ty (t))))

holds.
™) (@ - (Vi (1 + 0, I (%)) + V¥ (1 + 0, I (x)))) <

(@ - (Vi(1x) + V¥ (1, %)) for (t,x) €
S(h, p, 9y) NS (hy, th @), k=1,2,....

(H4) Zero solution of the scalar impulsive differential equa-
tion (7) is equi-stable.

(H5) Zero solution of the scalar impulsive differential equa-
tion (8) is uniform-integrally stable.

Then system of impulsive differential equations with
“supremum” (1) is (H,, h)-uniform-integrally @,-stable.

Proof. Since function V;(t, x) is ¢,-strongly h,-decrescent,
there exist a constant p; € (0, p) and a function ¥, € K such
that (¢, - hy(t, x)) < p, implies that

(9o V1 (£,x)) < vy (9 - g (£,X))) - (19)

Since hy(t, x) is ¢y-uniformly finer than h(t, x), there exist a
constant p, € (0, p;) and a function y, € K such that (¢, -
hy(t, x)) < p, implies that

(9o -h(t,x)) <, (9 - hy (£, X)), (20)

where y,(py) < p;-
According to Lemma 4, the inequality Hy (¢, ¢, ¢,) < py
implies
HG.00) S o B b)) € POl ).
21

Let t, > 0 be a fixed point. Choose a number « > 0 such
that a < p,.

According to condition (H3) of Theorem 8, there exists a
function Vz(“) (¢, x) that is Lipshitz with a constant M,. Let M
be the Lipshitz constant of function V (¢, x).
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Denote (M, + M,)a = «,. Without loss of generality we
assume «; < b(p).

Since the zero solution of the scalar impulsive differential
equation (7) is equi-stable, there exists a function §, =
0, (ty, 1) > 0 such that the inequality |u,| < &, implies

%
|u (t; to,u0)| < ?, t >t (22)
where u(t; t,,u,) is a solution of (7).

Since the function y, € K there exists a §, = 6,(5;) >
0, 8, < p;, such that for |u| < §, the inequality

v, (1) < &, (23)

holds.

Since the zero solution of the scalar impulsive differen-
tial equation (8) is uniform-integrally stable, there exists a
function 5, = B,(«;) € CK, b(p) > B, = «, such that for
every solution of the perturbed impulsive equation (9) the
inequality

|w (tt0,wo)| < Brr >t (24)
holds, provided that
|wo| < o (25)
and for every T > 0,
to+T
J g (s)|ds + Z [Vie| < ety (26)
) to<tTp<tg+T

Since the function b € K, lim, _, .,b(s) = 00, and y,(«) <
¥,(py) < p; < p, we could choose a constant f = B(f3;) >
0, p> B >a, B> y,(a),such that

b(B) = B (27)

Since the function a,y, € K, and 8 > y,(«), we can find
ad; = 03(a,8) > 0, ¢ < §; < min(d,, py), such that the
inequalities

%
a(d;) < o v, (85) < B (28)

hold.
From (21) and (28) it follows that H(t,, ¢, ¢,) < o implies

H (to, 6, 90) < v, (Hy (£05 b 95)) < 5 (@) < 9, (85) < (/32;9)

that is, h(t, ¢, @) < Bfort € [ty —r,t;].

Now let the initial functions ¢ € PC([t, — r,t,],R") be
such that

Hy (to, o) < (30)

and let the perturbed functions in impulsive equation with
“supremum” (2) be such that
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to+T
j sup
ty x,yeQ(to,T,ﬁ)

)

to<T<to+T

IG (s, x, y")|| ds
31)
Vi )] < @

for every T > 0.

Let y*(£) = y"(t;t,,¢) be a solution of (2), where the
initial function and the perturbed functions satisfy (30) and
(31); then

(9o 1 (6 y" (510:4))) < B,

Suppose it is not true. There exists a point t* > t, such
that

t>t,. (32)

(9o -h(t"y" (7510:9))) = B,
(9o h(ty" (6t,94))) < B, (33)
tetyt").

Case 1. Let t* # 7, k = 1,2,.... Then from the continuity
of the maximal solution y*(¢;t,, ) at point t* follows that
(@0 - h(E™, y™ (7510, $)) = B.

If we assume that (¢, - hy(t", " (t"))) < &, then
from the choice of §; and inequality (28) it follows (¢, -
By (50, 9)) < (9 hy(t', v (310, ) < ¥2(8y) < B
that contradicts (33).

Therefore

(9o by (t7,y" (t7))) < 83, H, (to> $9p) < & < 9.

(34)

Case 1.1. Let there exist a point t; € (ty,t"), t; # T, k =
1,2,..., such that 8; = (@, - hy(t", y*(t7))) and (¢, y" (¥)) €
S(h, B, ¢y) N S°(hy, 85, ¢,). Since B < p and 85 > « it follows
that

(6" () € S(h o) NS (hos . 9), 1€ [tg,17).

(35)

*

Define a function ¢*(t) = y*(t) for t € [t; — r,¢;]
and let r,(t;t;,u,) be the maximal solution of impulsive
scalar differential equation (7) where u, = supy(_, o(®p -
Vi(ty, 9" (t;)). Let x*(t) = x* (t; ¢, ¢”) be the solution of the
impulsive equations (1), t € [t; — r,t,]. From conditions (i),
(ii) of Theorem 8, according to Lemma 5, it follows that

(o - Vi (6 x7 (1)) <y (t5t0, 149)
From the choice of the point t; it follows that (¢, -
ho(tg, @7 (tg))) = (@ - hy(ty, y™ () = 85 < 8,.
According to inequalities (19) and (23) we obtain
uo = (@0 - Vi (tg, 9" (£5)))
<y (9o ho (ty, 9" (t5))) < 81

From inequalities (22) and (36) it follows that (¢, -
Vit x* (1)) < (85, uy) < o /2 for t € [t;,t"], or

telty,t’]. (36)

(37)

(0 Vi (130" (D) < Vi (5. ()) < 2. 69

From inequality (28) and condition (iii) of Theorem 8, it
follows that

(90 V3 (5,7 (1)) < algo - ho (15 + 55" (15 +5))

=a(s,) < %
(39)

Consider function Vz(“) (t, x) that is defined in condition
(H7) of Theorem 8, and define the function

V(t,x) =V, (t,x) + V¥ (t,x), (40)
the function V (¢, x) satisfies the conditions of Lemma 5. Let
point t € [t;,t"],t # t;, and function v € PC([t —

r,t],R") be such that (t,y(t)) € S(h, B, ¢,) N S (hy, o, ¢p),

(W(t)) Supse[—r,o]v/(t + S)) € Q(t;, T*)ﬁ)> and V(t) V/(t)) >
V(t + s,y +s)) for s € [-r,0). Then using the Lipshitz

conditions for functions V; (t, x) and Vz(“) (t, x), and condition
(iv) of Theorem 8, we obtain

(9o - DyV (t, 9 (1))
= (‘Po : (D(Z)Vl (ty )+ D(z)Vz(a) (ty (f))))

< (9o DyVi (69 (1) + Doy V3™ (L9 (1))

+(M; + M,)

(41)
G<t,1//(t), sup v (t+ s))ll

se[-,0]
< g, (t: (9o -V (Ly (1)) + (M, + M)

x sup  [G(txy),

(x,y)€Q(ty,T*,B)
where T" =t* —t;.
Letty € (t;,t"), x € R" besuch that (7, x) € S(h, B, ¢)N

S°(hy, &, @,). According to condition (v) of Theorem 8, we
have

(9o - V (e + 0, I (x) + T (x)))

= (@0 V (tx + 0,1 (x)))
+ (g (V(t + 0, (x) + J (%)) = V (t; + 0,1 (x))))
M (@0 -V (to X)) + (My + M) [T ()]
< (9o V (Hox)) + (M + M,)
i Gl

IN

X sup
x:h(T,x)<f

(42)

According to inequalities (41), (42) and Lemma 5, the
inequality
(po-V(t,y" 1)) <" (Btg,wg), telty,t’]  (43)

holds.



Consider the scalar impulsive differential equation (9),
where

qt)=(M;+M,)  sup  |G(txy)],
(x,)eQlts,T*,B)
44)
Yo = (M; + M) sup
x:h(T,x)<f

i Gl

According to above notations and inequality (31) for T* =
t* —ty, we obtain

§
L*ﬁﬂ%+ Y on<(M+M)a=a. (45

¥ *
0 Ly <Tp<t

Let r*(t;t;,w, ) be the maximal solution of (9) through
the point (t;,wy), where wy, = V(t; + s, y"(ty + 3)),
and perturbations g(t) and y, are defined above and satisfy
inequality (45).

Choose a point T* > t* such that

Jt q(s)d5+%(T*—t*)q(t*)<cx1. (46)

*

ty

Now define the continuous function g*(¢) : [t;,00) —

R:
q() for t € [t;,t"]
x t
g (1) = t?fg*@_Tw forte[,T]  (47)
0 fort >T",

and the sequence of numbers {y, }{”:

« |y for kit € (£5,t7]
= 48
Ve {O for k: > t*. (48)
From (45), it follows that for every T > 0
to+T
I q (s)ds+ Z Vi
t 1y <t <ty +T
(49)

to+T
SI q(s)ds+ Z Yk < .

t
0 tosmsto+T

Let R(t;ty,w,) be the maximal solution of the scalar
impulsive differential equation (9) through the point (¢, wy ),
where perturbations of the right parts are defined above
function g*(t) and numbers y, . We note that

R(t;ty,wy) =1" (Bt wy), te[ty,t").  (50)
From inequalities (38) and (39), the definition of point

wy, and inequality (49) follows the validity of (24) for the
solution R(t; ty, wy ); that is,

R(ttg,wy) < Bi> t>tg. (51)
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From inequalities (43) and (51), equality (50), the choice
of point t*, and condition (iii) of Theorem 8, we obtain

b(B) = B> R(t5tg,wp)
2 (9o V(£ " (£55t0:9)))
> (00 V32 (£ 5" (t"510:9))) (52)
2b((po-h(t%y" (7510, 9))))

=b(p).

The obtained contradiction proves the validity of the
inequality (32) for t > t,,.

Case 1.2. Let there exista point 7, € (¢,,¢") such that 85 < (¢,-
ho(t. + 0, y* (3. + 0389, %0)))> 85 > (@4 * ho (T, ¥ (T3 £ X))
and (35) is true.

We choose a number 8 : 85 < 8, < such that 8, = (¢, -
ho(ty, y* (ty5te> X)) and t; € (tg,t7), ty # Tpo k = 1,2,....
We repeat the proof of Case 1.1, where instead of &5 we use &,
and obtain a contradiction.

Case 2. Let there exist a natural number k such that (¢, -
h(t, y*(t))) < Bfort € [ty 7] and (¢, - h(t, y* (1. + 0))) =
(o - W, L(y™ (7)) + T (¥" (7)) > .

We repeat the proof of Case 1as in this case we choose the

constant 8 = 3(f3;) > 0, such that b(8) > sup, {7, (8,)}.

As in the proof of Case 1.1, we obtain the validity of
inequalities (51) and (43). We apply conditions (iii) and (v)
of Theorem 8 and obtain

b(B) 2 (r" (mistyrwy))
> 1 (@0 V(7 y" (%))

=k ((<Po : (V1 (toy" (1)) + V3 (11 y" (Tk)))))

2 (9o Vi (7o I (0" () + T (" (m0)))

V3 (0 L (v (1)) + T (0" (1))

2 (90 V3 (e I (v" (1)) + 1 (0" (1))

2 b(go - h (7 I (v (7)) + T (0 (7))

>b(B),
(53)

and the obtained contradiction proves the validity of inequal-
ity (32) in this case. Inequality (32) proves (H,, h)-uniform-
integral ¢,-stabilities of the considered system of the impul-
sive differential equations with “supremum.” O

Next, we will provide an example which satisfies all the
hypotheses of Theorem 8.
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Example 9. Consider the system of impulsive differential
equations with “supremum”

! t

x = —efx(t) + 2y (t)+e I{lax]x(s) , t+k,
se[t—-r,t
y' =-x(t) —e_ty ) + le_t max y(s), t#k,
2 se[t-rt]
1
X(k+0) = Wx(k),
1
y(k+0)= 5y k), (54)
k=12,...,

x(t) = ¢ (t—1p),
y(t) =, (t—ty)
telty—rtol,

and its perturbed impulsive differential equations with
“supremum”

x =—efx(t) + 2y (t) + e’ max x(s)+e " max X (s),
se(t-r,t] se[t-r,t]

t#k,
r_ _ ot 1 -t ! ’
y=—xt)-eyH)+e serﬁgfﬂy(s)w selirel’ ©

t+k,

1

x(k+0)= 72

x (k),

1
}’(k+0)=my(k),
k=1,2,...,

x()=¢(t—ty), yO)=¢,(t—t;) telty—rt],

(55)

where x, y € R, r > 0 is enough small constant, t > t, > 0.
Without loss of generality we will assume further that 1 >
to = 0.

Let ho(tx X5 ;V) = (”x") ||;V||)> h(t’ X, y) = (x2> yz)

Consider function V. : R® H,V =
Vi, Vo), Vi, y) = (1/2)x%, Vo(x,y) = (1/2)y%, where
F={(x,y): x>0, y>0} c R*is a cone.

Now, let us consider the vector ¢, = (1,2). It is easy to
check that the function V| (¢, x, y) = V(x, y) is ¢,-strongly
hy-decrescent with a function y, = x € K and the condition
(iii) is satisfied for the function Vz(” ) = V(x, y), where b(u) =
(1/2)u and a(u) = v

Lett >0,t+ k k=12... v € PC([t - r,t],R*), y =
(v, ¥,) be such that the inequality

(9o V (y, (1), 9, (1))
> (g0 V(yy (t+5),9,(t+59)),

(56)
s € [-r,0]

7
or
%wf ) +vi(t) > %wf (t+s)+y5(t+s), se[-r0];
(57)
then
v1(6) max vy () <2(gy -V (1 (1), 92 ())),
(58)

¥, () (hax V2 () < (o V(y1 (1,9, (1))
Therefore if inequality (57) is satisfied then

(90 - DisyV (1, (8) 9, (1))

= e (— (w1 ) — 20, ()’

+y, () max v, (s) +y, (f) max vy, (s))
se(t-r,t] s€[t-r,t]

<e’! (_(V’l (t))z -2(y, (t))z +2(po -V (v, (1), 9, (1))
+ (9o V (w1 (0,9, (1))

=’ (9o V (y1 (1), 9, (1))
(59)

or

(@0 - DisgyV (w, (1), 9, (1))
(60)

<e (9o V(v (0,9, (1))

Inequality (60) proves the validity of condition (i) of
Theorem 8 for the function V(t,x,y) = V(x,y), where
g, (t,u) = ue™". Meanwhile, inequality (60) proves the validity
of condition (iv) of Theorem 8 for the function VZ“ (t,x,y) =
V(x, y), where g,(t,u) = 2ue”™".

From jump conditions (54) and the choice of vector ¢,
and function V we obtain the validity of conditions (ii) and
(v) of Theorem 8 for the functions V| (t, x, y) = V(x, y) and
VZH(t, x,y) = V(x,y), where & (u) = (1/2k)u and 7 (u) =
(1/25u.

Consider following comparison scalar impulsive differen-
tial equation:

u =ue”, t+k, u(k+0)= z—lku(k), (61)
W =2we, tk wk+0) = —wk). (62

2

The solutions of the impulsive differential equation (61)
and (62), correspondingly, are equi-stable and uniform-
integrally stable. Thus, according to Theorem 8 the system
of impulsive differential equations with “supremum” (54) is
(Hy, h)-uniform-integrally ¢,-stable.



4, Conclusion

This paper extends the notions of ¢,-stability in terms of two
measures to integral ¢,-stability in terms of two measures
for impulsive differential equations with “supremum” and
establishes a criterion on integral ¢, -stability in terms of two
measures for such system by using the cone-valued piecewise
continuous Lyapunov functions, Razumikhin method, and
comparative method. Finally, an example is given to illustrate
our result.
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This paper is concerned with a predator-prey system with Beddington-DeAngelis functional response on time scales. By using the
theory of exponential dichotomy on time scales and fixed point theory based on monotone operator, some simple conditions are
obtained for the existence of at least one positive (almost) periodic solution of the above system. Further, by means of Lyapunov
functional, the global attractivity of the almost periodic solution for the above continuous system is also investigated. The main
results in this paper extend, complement, and improve the previously known result. And some examples are given to illustrate the

feasibility and effectiveness of the main results.

1. Introduction

Let

f_:in§f(s), £ =supf(s),
s€ seT

, 1)
1
m(f) = lim 7 L fds

where f is a continuous bounded function defined on T and
T is a time scale.

The dynamic relationship between predators and their
prey has long been and will continue to be one of the
dominant themes in both ecology and mathematical ecology
due to its universal existence and importance. One significant
component of the predator-prey relationship is the functional
responses. In general, the functional responses can be either
prey dependent or predator dependent. However, the prey-
dependent ones fail to model the interference among preda-
tors and have been facing challenges from the biology and
physiology communities. The predator-dependent functional
responses can provide better descriptions of predator feeding

over a range of predator-prey abundances as is supported
by much significant laboratory and field evidence. The
Beddington-DeAngelis functional response, first proposed
by Beddington [1] and DeAngelis et al. [2], performed even
better. So, the dynamics of predator-prey systems with the
Beddington-DeAngelis response have been studied exten-
sively in the literature [3-10].

In [8], Cui and Takeuchi considered the following
predator-prey system with Beddington-DeAngelis functional
response:

X (t) = x () [a(t)—b(t)x(t)
~ c(t) y(t)
a®)+pB)x®)+y@®)y (@)

f®x() ]
a®)+BOx®)+y®)y®) ]’

]> )

Y (1) =y () [—d 0+

where all the coeflicients of system (2) are positive w-periodic
functions. Cui and Takeuchi obtained the following.
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Theorem 1 (see [8]). System (2) has at least one positive w-
periodic solution provided

fxo (1)
a(t) + B () x, (£)
o (3)

l—e _[0 a(s)ds

J;) b(t-s)e Jy att- du g

©) Lw [—d ) + ] dt >0, where

X (t) =

In real world phenomenon, the environment varies due to
the factors such as seasonal effects of weather, food supplies,
mating habits, and harvesting. So it is usual to assume the
periodicity of parameters in system (2). However, if the var-
ious constituent components of the temporally nonuniform
environment are with incommensurable (nonintegral multi-
ples) periods, then one has to consider the environment to be
almost periodic since the assumption of almost periodicity is
more realistic, more important, and more general when we
consider the effects of the environmental factors. However,
to the best of the author’s knowledge, up to date, there
are few works on the existence of positive almost periodic
solution of system (2). Therefore, the aim of this paper is
to use the fixed point theory based on monotone operator
and Lyapunov functional to investigate the positive (almost)
periodic solutions of system (2).

In fact, continuous and discrete systems are very impor-
tant in implementing and applications. It is well known that
the theory of time scales has received a lot of attention which
was introduced by Hilger [11] in order to unify continuous
and discrete analyses. Therefore, it is meaningful to study
dynamic systems on time scales which can unify differential
and difference systems. Recently, the topic on the dynamics of
predator-prey system with Beddington-DeAngelis functional
response on time scales has been investigated in some papers
(see [9, 10]). Stimulated by the previous reasons, in this
paper we will study the following predator-prey system with
Beddington-DeAngelis functional response on time scales:

() = x(t) [a(t) b x(t)

B c(®)y(®) ]

a®)+BOx®)+yE)y @)1’
f@®)x() ]

a®)+pOx®)+y®)y )]’

(4)

Y =y 1) [—d 0+

where t € T is a periodic time scale; all the coefficients of
system (4) are nonnegative almost periodic functions. From
the point of view of biology, we focus our discussion on the
existence of positive almost periodic solution of system (4)
by using the theory of exponential dichotomy on time scales
and fixed point theory based on monotone operator. Further,
with the help of Lyapunov functional, the global attractivity
of a unique positive almost periodic solution of system (2) is
considered.

The remainder of this paper is organized in the following
ways. In Section 2, we will introduce some necessary nota-
tions, definitions, and lemmas which will be used in the paper.
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In Section 3, some easy conditions are derived ensuring the
existence of at least one positive (almost) periodic solution of
system (4) by using the theory of exponential dichotomy on
time scales and fixed point theorem of monotone operator.
In Section 4, we establish sufficient conditions for the global
attractivity of a unique positive (almost) periodic solution
of the corresponding continuous system (4) (i.e., system
(2)) by means of Lyapunov functional. The main results are
illustrated by giving some examples in Section 5.

2. Preliminaries

Now, let us state the following definitions and lemmas, which
will be useful in proving our main result.

Definition 2 (see [12]). A time scale T is an arbitrary
nonempty closed subset of the real set R with the topology
and ordering inherited from R. The forward and backward
jump operators 0, p: T — T and the graininess y,v: T —
R™ are defined, respectively, by

o(t):=inf{seT:s>t}, p(t):=supfseT:s<t},

u)=o(t)-t, v(t)=t—-p(t).

(5)

The pointt € T is called left-dense, left-scattered, right-dense,
or right-scattered if p(t) = ¢, p(t) < t, o(t) = t,or o(t) > t,
respectively. Points that are right-dense and left-dense at the
same time are called dense. If T has a left-scattered maximum
m,, define T" = T — {m,}; otherwise, set T* = T.If T has a
right-scattered minimum m,, define T, = T—{m,}; otherwise,
set T, =T.

Definition 3 (see [12]). A function p: T — R is said to be re-
gressive provided 1+ u(t)p(t) # 0 for all t € T, where p(t) =
o(t) —t is the graininess function. The set of all regressive rd-
continuous functions f: T — R is denoted by % while the
set B is givenby {f € & : 1 + u(t)f(t) > 0} forallt € T.
Let p € &. The exponential function is defined by

e, (t,s) = exp <Jt £H(T) (p(@) AT) , 6)

where §,,, is the so-called cylinder transformation.
Lemma 4 (see [12]). Let p,q € R. Then

(i) eo(t,s) = 1 and ep(t, t)=1;

(ii) 1/ep(t,s) = eep(t,s), where ep(t) =
p(t)p(t));

(iil) e, (L, s)ey (s, 1) = e, (£,7);

-p(O)/(1 +

(iv) €5 5) = pe,(-,s).

Definition 5 (see [12]). For f: T — Randt € TF, the delta
derivative of f att, denoted by f(t), is the number (provided
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it exists) with the property that, given any € > 0, there is a
neighborhood U ¢ T of ¢ such that

|fe@)-f&)- 2O o) -t <elo(t)-sl,
Vs e U.

7)

Lemma 6 (see [12]). Assume that p(t) > 0 for t > 0. Then
ep(t, s)>1.

Lemma 7 (see [12]). Suppose that p € R*. Then

(1) ey(t,s) > Oforallt,s € T;

(ii) if p(t) < q(t) forallt > s, t,s € T, then ep(t, s) <
ey(t,s) forallt > s.

Lemma 8 (see [12]). Suppose that p € R and a,b,c € T; then

[ep @] ==pe, ()]
b (8)
J p)e,(c,o(t) At =e,(c;a) e, (c, b).

a

Definition 9 (see [13]). A time scale T is called a periodic time
scale if

Mi={reR:t+71€T, Vt €T} +{0}. 9)

Definition 10 (see [14]). Let T be a periodic time scale. A
function x: T — R" is called almost periodic on T, if, for
any € > 0, the set

E(e,x)={rell: |x(t+1)—x(t)]<e, VteT} (10)

is relatively dense in T; that is, there exists a constant [ = I(¢) >
0, for any interval with length I(¢€); there exists a number 7 =
7(€) in this interval such that

lx(t+7)—x@)| <e, VteT. 1)
The set E(e, x) is called the e-translation set of x; 7 is called
the e-translation number of x, and () is called the inclusion
of E(e, x).

Definition 11 (see [15]). Let y € C(T,R") and let P(t) be nx n
continuous matrix defined on T. The linear system

YR =P(t)y(t), teT, (12)

is said to be an exponential dichotomy on T if there exist
constants k, A > 0, projection S, and the fundamental matrix
Y (¢) satistying

[v &) Sy~ (5)| < keop (£,5),  VE=s,
(13)
[y &) q-9)Y (5)] < keor (s,8), VE<s, tseT.

Lemma 12 (see [16]). Ifthe linear system yA(t) = P(t)y(t) has
an exponential dichotomy, then almost periodic system

YW =PWH) yt)+g(t), teT, (14)

has a unique almost periodic solution y(t) which can be
expressed as follows:

t
ym=j Y (1) SY™ (0(5)) g (5) As
- (15)

_ LOO Y& -8 Y " (0(s)) g(s)As.
Lemma 13 (see [15]). If P(t) = (a,»j(t))nxn is a uniformly

bounded rd-continuous matrix-valued function on T and there
isad > 0 such that

J#i J#i

2
la; (0] =Y |a; (0] - %y(t) [Z |a; (t)'] - 8%u(t) = 26,

tel, i=12,...,n,

(16)
then yA(t) = P(t) y(t) admits an exponential dichotomy on T.

Lemma 14 (see [12]). Suppose that r: T — R is regressive.
Lett, € T and y, € R. The unique solution of the initial value
problem

PO=r®y®+g®),  yt)=y 1

is given by
t
y(t)=e, (t.ty) yo + L e, (t,0(s)) g (s) As. (18)

Similar to the proof as that in [14, 16], we can easily obtain
from Lemmas 12-14 the following.

Lemma 15. Assume that (H,)-(H,) hold; then system (4) has

a unique almost periodic solution z = (x, y)" which can be
expressed as follows:

x®=Lm%mﬂmx®
() y ()
O BEOxE) 76y

" e (t0(s) f(s)x(s) y(s)
y“*‘Lma@yuﬂgx@+y@stA&

X [b(s)x(s) +

>

(19)

In order to obtain the existence of positive almost
periodic solution of system (4), we first make the following
preparations.

Let E be a Banach space and let K be a cone in E. The
semiorder induced by the cone K is denoted by “<”. That is,
x < yifandonlyif y—x € K. x < yifx < yand x # y.
x > yif x — y € K, where K is the interior of the cone K.
A cone K is called minihedral if, for any pair {x, y}, x, y €
E, bounded above in order that there exists the least upper
bound sup{x, y}. A cone K is called normal if there exists a
constant N > 0 such that x < y, x,y € K implies |x|z <
Nyl



Definition 16 (see [17]). ®: K — K is said to be monotone
increasing, if, for Vx;, x, € K, x; < x,, one has ®x; < dx,.

The following two lemmas cited from [18] are useful for
the proof of our main results in this section.

Lemma 17 (see [18]). Let E be a real Banach space with an
order cone K satisfying the following:
(a) K has a nonempty interior,

(b) K is normal and minihedral.

Assume that there are two points in E, x, < x*, and a mon-
otone increasing complete continuous operator ®: [x,,x*] —
E. If

Ox, < x,, x" < Ox", (20)

then @ has a fixed point x € [x,,x"]. Here [x,,x"] denotes
the order interval {x € K: x, < x < x"}.

Consider the Banach space E = AP(T, R") with the norm

Ixll = max {x*,y"}, Vz=(xy) €E. (21)
Define the cone K in E by
K={z=(xy) €E:x>0, y>0}. (22)

It is not difficult to verify that K is normal and minihedral
and has a nonempty interior.

Let the map L be defined by
(L2) () = (®2) (1), (¥2) (1), (23)
where
(@z) (1)

- fm e, (L. (s))x (s)
c(s)y(s)
O BEOxE 76

e_q(t,0(s) f(s)x(s) y(s) As
00 & () +B()x () +y () y(s)

>

X [b(s)x(s) +

t
(¥2) ) - |
(1)

wherez e K, t € T.
By (H,)-(H,), one could choose some positive constants
x, <x"and y, < y” satisfying

+
[b*x* + € D ] <a,
O+ Bx Yy,
.
# < d_,
a+Bx, +YTY,
) (25)
[b‘x* + — ¢y ] a’,
o +/5+x* +Y+)/*

fx >dt.

“+ +‘B+x* +V+y*

Abstract and Applied Analysis

Lemmal8. L: D — E is monotone increasing, where D =
[20,2"] 2, = (e p) ' and 2" = (<%, ")

Proof. LetF,(t, x, y) = x[b(t)x+(c(t) y/(a(t)+ () x+y(t)y))]
and F,(t, x, y) = (f(£)xy/(«(t)+B{E)x+y(t)y)), Vt € T. Then

(®2) (1) = j e, (6,0 () Fy (5% 7) As,

, (26)
(¥2) (t) = j e 4 (t,0 () F, (5%, ) As.
Notice that
oF, Cbx+ c®)yla®)+y @)y o,
ox [a@®) + BB x+y(®)y]
OF, _ cWx[am+p®x] _
W fa)+BOx+y® Y
(27)
OF, _ fWyle®+y®yl _
o [a)+BOx+y®)y]
OF, _ fWx[a®+p®x]

W [a)+BBx+y®) ]

which implies that (Lz)(t) = ((Dz)(¢t), (¥2)(t))" is monotone
increasing. This completes the proof. O

Lemma19. ®: D — E is complete continuous.

Proof. First, we show that L maps bounded set into bounded
sets. For Vz € D, we have

N cty”
sup (Pz) () <x™ [b'x" + —F———
teT a”+fx, +yTy,
+00
X sup J e, (t,0(s)) As
teT Jt
+ %
< ix* [lfx* + —C 24 ] ’
a” &+ X, Y Y,
Sy f
sup (Wz) () < ————su J e_g (t,0(s)) As
tdIT) o+ ﬁ_x* +Y V. tdIT) -0 4

L iy
Td o+ fx, Yy,
(28)
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That is, LD is uniformly bounded. In addition, for V¢,,t, € T
and t; < t,, notice that

[(@2) (£,) - (@2) (1,)]

L e, (t;,0(s))x(s)

X [b(s)x(s) + )y ] As

a(s)+B(s)x(s)+y(s) y(s)

- L e, (t1,0(s)) x(s)

c(s) y(s) ] As

: [b(s)"(s” a(s) +B(5)x(9) +7(5) ¥ (5)

+ J; e, (t;,0(s)) x(s)

c(s) y(s)
<[e0s0+ e e
- jt Ooea (tz,a(s))x(s)

c(s)y(s) ] Asl
a(s)+pB(s)x(s)+y(s)y(s)

X [b(s)x(s) +

<

LZ e, (t1,0(s)) x(s)

1

X [b(s)x(s) + )y Asl

a(s)+ B (s)x(s) +y(s) y(s)

+

J-t h [e, (ty,0(s)) —e, (t1,0(s))] x(s)

c(s)y(s) ]m‘
a(s)+ps)x(s)+y(s)y(s)

C+y*
_— | |t, -
a_+ﬁ‘x*+y‘y*]|2 1|

C+y* :|
O+ X, Y Y.

x|l —eg (t,8,)| — 0,

X [b(s)x(s) +

<x" [b+x* +

.
x
+ = [b*x* +
a

as t; — t,.
(29)

Similarly, one could easily obtain that

|(¥2) (t,) - (¥2) (t,)]| — 0, as t, —t,.  (30)
So Lz is equicontinuous for any z € D. Using Arzela-Ascoli
theorem on time scales [19], we obtain that LD is relatively
compact. In view of Lebesgue’s dominated convergence theo-
rem on time scales [20], it is easy to prove that L is continuous.
Hence, L is complete continuous. The proof of this lemma is
complete. O

3. Almost Periodic Solution

In this section, we will utilize Lemma 17 which is given in the
previous section to establish some sufficient criteria for the
existence of positive (almost) periodic solutions of system (4).

Theorem 20. Assume that the following conditions hold:
(H) f~ > B*d",
(Hy)a >0,d >0,anda” > 0.

Then system (4) has at least one positive almost periodic
solution.

Proof. Now, we should use Lemma 17 to prove the existence
of positive almost periodic solutions of system (4). By
Lemmas 18 and 19, we know that L is a monotone increasing
complete continuous operator on D. It remains to prove that

Lz, < z,, " < Lz". (31)
On the one hand, by the definition of z, = (x,, y*)T, it
follows that
Dz, = CD(x*,y*)T
- [ etto)x,
t
c(s) y. ]
x [b(s)x, + As
[ a(s)+ B (s)x, +y(s)y.
+
< ix* [lfx* + € D ]
a” O+ X, Y Y.
<x., (32)

Yz, = ¥(x,, y*)T

Jt efd (t,a(s))f(s)x*y* AS
~co & (s) + B(s) x, +y(s) y.

1 fxon
d o +p7x, +y y,

IN

<y
which implies that
T T
Lz, =(®z,,¥z,) <(x,,y.) =z, = Lz, <z, (33)

On the other hand, one has from the definition of z* =
(x*, y*)T that

* *T
(x%»")

Oz" =D
_ roeu (t,0(s)) x"



x[b(s)x*+ <@y ]As

a(s)+B(s)x* +y(s)y*
cy ]
(x++,3+x* +y+y*

1 * — %
> —x [bx+
a+

(34)

_ r e_y(t,o(s) f(s)x"y* As
—c0 & (8) + B(s) x* +y(s) y*
- dt ot +ﬁ+x* +Y+y*

> 7,
which implies that
Lz" = (0z",¥z") > (x*,y") =2" = Lz" > z*. (35)

Applying Lemma 17, we see that L has at least one positive
fixed point in [z,,z"]. Therefore, system (4) has at least one
positive almost periodic solution. This completes the proof.

O

From Theorem 20, we can easily obtain the following.

Theorem 21. Assume that (H,)-(H,) hold. Suppose further
that all the coefficients of system (4) are nonnegative w-periodic
functions; then system (4) has at least one positive w-periodic
solution.

If T = R in system (4), then Theorem 21 is changed to the
following theorem.

Theorem 22. Assume that (H,)-(H,) hold. Suppose further
that all the coefficients of system (2) are nonnegative w-periodic
functions; then system (2) has at least one positive w-periodic
solution.

Remark 23. Clearly, the validity of condition (C) in
Theorem 1 depends on coeflicients a, b, d, f, «, and f of
system (2). But condition (H,) in Theorem 22 only depends
on coefficients d, f, and f. Therefore, compared with
Theorem 1, Theorem 22 is easy to verify and then has an
extensive application. Sometimes one cannot judge the
existence of the periodic solution for some system in the
form of (2) by Theorem 1. However, it can be done by the
result in the present theorem. The following example is given
to illustrate this point in detail.

Example 24. Let a(t) = 0.1, b(t) = 2,¢c(t) = 2,d(t) = (1 +
1/2sint)/10, f(t) = 2, a(t) = 3 + sint, B(t) = 8 + sint, and
p(t) = 2 + cost; then system (2) becomes

' (t)

=x(t)[0.1-2x(t)
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) 2y (1) ]
3 +sint + (8 +sint) x (¢) + (2 + cost) y (t) ’

y' (t)

1+1/2sint

=y® |-

. 2x (t) ]
3+sint+ (8+sint)x(t) + (2+cost) y(t) ]’
(36)

We have f~ = 2 > 9 x0.15 = °d", which implies from
Theorem 22 that system (36) has at least one positive 27-
periodic solution.

However, the assumption of Theorem 1 does not hold for
system (36) because x;, = 0.05 and

fxo (t) -_
a®)+pM)x )~

=~ —0.0074 < 0.

2 x0.05

—d(t) + s
2+ 7x0.05 (37)

Therefore one cannot judge the existence of positive periodic
solution of system (36) by Theorem 1.

4. Global Attractivity

In this section, we will construct a suitable Lyapunov func-
tional to establish some sufficient criteria for the global
attractivity of a unique positive (almost) periodic solution of
system (2).

Theorem 25. Assume that (H,)-(H,) hold; suppose further
that there exists a constant p > 0 such that

at) fO)+f@E)yE)y" +c(t)ﬁ(t)y*] -
a®)[a@)+B@)x, +y(#)y.] ’

o
) [ y) f ) x,
in

teR | a(t) [ (t) + B (t) x, +y(t) y*]

~ a)ct)+c@)p@)x” ]>
a@)[a@)+B@) x, +y(#)y.]

(38)

where x,, x*, y,, and y* are defined as those in Theorem 20.
Then system (2) has a unique positive almost periodic solution,
which is globally attractive.

Proof. By Theorem 20, system (2) has a unique positive
almost periodic solution (x, y)” satisfying

x, <x@)<x", y,<yt) <y, VteR. (39)
Suppose that (1, v)" is another positive solution of system (2).

Define

Vt € R.
(40)

V(t)=|lnx (@) —Inu(t)] + |lny(t) —lnv(t)| ,
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Calculating the upper right derivatives of V' along the
solution of system (2), it follows that

DV (t)

— sgn [ (£) - u ()] [x &) _u (t)]

x() u(t)

y v
+sgn[y(t)—v(t)][y(t) - V(t)]
=sgn [x (t) —u(t)]

c(t) y(f)
a()+BE)x ) +y )y ()

. ct)v(t) )
a)+BHu)+y)v)

+sgn [y () —v ()]

X[ f®x®)
at)+BM)xt)+y@) y ()
B f@®u) ]
a(t)+ B ult)+yE)v(t)
a®) fO+fO)y)y +c(t)ﬁ(t)y*>
a@)[a®)+B@) x, +y(#)y,]

X (—b () [x () —u(t)] -

< —<b(t)—
< (6) - 0

_( y(®) f (1),
at)[a)+pE)x, +y(t)y*]

- a(t)c(t) +c(t)p)x"
a@)[a@®)+B@) x, +y(#)y.]

<-pllx®-u@®l+|y@®)-v®)l].

)Iy(t)—v(t)l

(41)

Therefore, V' is nonincreasing. Integrating (41) from 0 to t
leads to

t
V(t)+pJ'0 [lx (s) —u ()| + |y (s) = v(s)|] ds <V (0) < +00,

t € [0,00].
(42)

So
| 1@ -u@+ ly©-vollds <o, @)
which implies that
Jim e (s)—u(e)l = lim |y()-v($)] =0 (44)
Thus, the almost periodic solution of system (2) is globally

attractive. The global attractivity implies that the almost
periodic solution is unique. This completes the proof. O

From Theorem 25, we can easily obtain the following.

Theorem 26. Assume that all the conditions of Theorem 25
hold. Suppose further that all the coefficients of system (2) are
nonnegative w-periodic functions; then system (2) has a unique
positive w-periodic solution, which is globally attractive.

5. Two Examples

Example 27 Consider the following almost periodic
predator-prey system with Beddington-DeAngelis functional
response on time scales:

<8 (1)
=x (1)
X [0.1 —2x(t)
_ 2y (1)
3+sint + (8+sin(\/§t))x(t)+(2+cost)y(t) ’
y& (t)
=y
1+1/2sin (V3t)
1~ 10
2x (t)
+ .
3+sint + (8 + sin (\/it)) x () + (2 +cost) y(t)

(45)

Similar to the argument as that in Example 24, system
(45) has at least one positive almost periodic solution by
Theorem 20.

Example 28. Consider the following almost periodic

predator-prey system with Beddington-DeAngelis functional
response:

X' (t)
=x (1)

X | 1=5x(t)

_ 107y (1)
3 + sin (\/gt) +0.1x (t) + (2 + cos (\/Et)) y(t) ’




8
y' (@)
=y ()
X |=5+ 2x (1)
3 +sin (\/gt) +0.1x (t) + (2 + cos (\/Et)) y(t) '

(46)

Then system (46) has a unique positive almost periodic
solution, which is globally attractive.

+

Proof. Corresponding to system (2), we havea” = a* = 1,
b =b"=5d =d" =5c¢c =c" =107, f = f" =
2, =B " =0La =2a =4y =1landy" = 3.

Obviously, f~ > B*d". By Theorem 20, system (46) has
at least one positive almost periodic solution. Further, we
choose x, = y, = 0.1, x* =20, and y* = 0.3; then

[b*x*+ _ ] <08<1=a,
a+fx, +yTy,
_ J_Hx* _ <01<5=d,
o« +fTx, YTy,
. (47)
[b‘x*+ €y ]>5>1:a+,
ot +ﬁ+x* +y+y*
A > 40 >5=d",
(X+ +/3+x* +y+y* 7
which implies that (25) hold. And
hﬁ[ba)_a(ﬂf(ﬂ+flwy(ﬂy*+c(ﬂﬁ(ﬂy*]
teR a(t) [at)+ B (1) x, +y () y.]
>5-25=25,
: y(t) f(t)x,
i [ (O[O +BO)x, +7()y7] “

~ a)ct)+c@)p@)x” ]
a)[a®)+B ) x, +y ) y.]

> 0.0117 - 0.001 = 0.0107.

Then all conditions of Theorem 25 are satisfied. By
Theorem 25, system (46) has a unique positive almost
periodic solution, which is globally attractive. This completes
the proof. O

6. Conclusion

In this paper, some sufficient conditions are established
for the existence of positive almost periodic solution for a
predator-prey system with Beddington-DeAngelis functional
response on time scales by using the theory of exponential
dichotomy on time scales and fixed point theory based on
monotone operator. Further, the global attractivity of the
almost periodic solution for the above continuous system is
also investigated. The main results obtained in this paper are
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completely new even in case of the time scale T = R or Z.
Besides, the method used in this paper may be used to study
the positive almost periodic solution of many other biological
models.
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This paper discusses the stochastic Lotka-Volterra system with time-varying delay. The nonexplosion, the boundedness, and the
polynomial pathwise growth of the solution are determined once and for all by the same criterion. Moreover, this criterion is
constructed by the parameters of the system itself, without any uncertain one. A two-dimensional stochastic delay Lotka-Volterra
model is taken as an example to illustrate the effectiveness of our result.

1. Introduction

Population systems are often subject to environment noise.
In our previous papers [1, 2], we considered the following
stochastic Lotka-Volterra system:

dx (t) = diag (x (t)) {[a + Ax (t) + By (t)] dt
+[b+Dx(t) + Ey ()] dw (1)}

and its functional form, where y(t) = x(t — §(¢)) with &(t)
representing variable delay and diag(x) = diag(x,,...,x,)
represents the nxn matrix with all elements zero except those
on the diagonal which are x1,..., x,. a,b € R" and matrices
A, B, D, and E € R™".

Equation (1) may describe dynamics of n species interac-
tion, in which x;(t) (1 < i < n) represents the population
size of ith species depending both on the current states x(t)
and on the past state x(¢ — &(¢)) of all population. From the
point of biological view, the following three properties are
very important.

(A) The solution of system (1) is positive and nonexplo-
sive; namely, for any positive initial data &, (1) has a
unique positive global solution x(t, ).

(B) The solution of system (1) is ultimately moment
bounded and time average moment bounded; that is,
this global solution x(t, ) of (1) satisfies

lim sup E |x (t,€)| < K; @)
t— 00
. I 2
lim sup? J [E|x (t, f,)l ds<1L, (3)
t— 00 0

where K and L are positive constants independent
of &. These two properties show that, in the sense of
average, population size is bounded.

(C) The solution of the system (2) grows at most polyno-
mially; namely, this solution x(¢, &) of (1) satisfies

log |x (t, &) B

lim sup <1, as. (4)

t — 00 logt

There is an extensive literature concerned with these prop-
erties of stochastic Lotka-Volterra models. For example,
Mao and his coauthors [3-5] discussed the existence and
uniqueness of the global positive solution, stochastically
ultimate boundedness, and some other asymptotic properties
for the stochastic Lotka-Volterra system. References [6, 7]
discovered that the presence of the environmental noise may
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suppress the potential explosion of the solution in finite time.
In our previous work [2], we showed that the environmental
noise structure determined whether properties (A)-(C) were
affected by the stochastic perturbation parameters or not.
In our previous work [1], these three properties were also
examined. In this paper, our conclusions will be improved in
the following aspects.

(i) In these published works, properties (A)-(C) were
given under different conditions, respectively. In this
paper, we will give these three properties under
the same group of conditions. This is an important
improvement since properties (B) and (C) do not
imply each other in general.

(ii) In this paper, we will present the conditions, which
are easier to be verified, to guarantee properties (A)-
(C). In these conditions, all parameters are from the
models and do not include any uncertain parameters
to be determined.

The rest of the paper is arranged as follows. In the next
section, we provide some necessary notations and lemmas.
Section 3 gives several lemmas to support the main results
of this paper. By using Lemmas established in Section 3,
Section 4 presents the conditions under which the all desired
properties (A)-(C) hold. In Section 5, some simplified cases
of model (1) are investigated. Although these models are
less general than (1), they have wide applications and satisfy
properties (A)-(C) under more simple conditions, which
are provided as corollaries of the main theorems. A two-
dimensional stochastic Lotka-Volterra population model will
be examined as an example in Section 6.

2. Preliminaries

Throughout this paper, unless otherwise specified, we use the
following notations. Let (Q), &, P) be a complete probability
space with a filtration {#,},., satisfying the usual conditions;
that s, it is right continuous and increasing while %, contains
all P-null sets. w(t) (t = 0) is a one-dimensional Brownian
motion defined on (Q, #, #,, P).

For any given x € R”" and R"-valued function f, we
always assume that

,x,)

AR

X,) -

For matrices A, B, D, and E in model (1), we assume that A =
[aij], B = [b,-]-], D = [dij], and E = [eij] (i,j = 1,2,...,n).
Assume that A > B & a;; > b fori, j=1,2,...,mx >0 &
x; >0fori=1,2,...,n Let R, = [0,00), R} = (R,)", and
R%, = {x € R" : x > 0}. Denote by |x| the Euclidean norm
with x € R" and |A] is the trace norm of matrix A.

f=Uofo
diag (x) = diag (x;) = diag (x;, x5, ...

x = (x,%p, ...

©)

Definition 1. Let A = [a;;] € R™" satisfy condition

a;>02>a;

;o fori,j=1,2,...

N, 1 F (6)

If all eigenvalues of A have positive real parts, A is called an
M-matrix.
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Lemma 2. Suppose that the matrix A € R™" satisfies
condition (6). Then the following conditions are equivalent (see

[8]):
(i) A is an M-matrix;
(ii) there exists ¢ € R}, such that Ac > 0;
(iii) all of the leading principal minors of A are positive.

For any given symmetric matrix Q € R™", define

/\}rw (Q = sup xTQx, )

x€RY,|x|=1
which deduces directly that
Ay (Q) <0 x'Qx <0 forany x € RT.  (8)

Let &(f) be the variable delay of system (1). Write A(t) = ¢ —
8(t) with 8(t) € C'(R,,R,) and 8(t) < 8, < co. Then

n= itl;gA’ ) >0 (9)

implies that # < 1 and A(t) is strictly monotone increasing on
[0, 00). Its inverse function A™!(s) is defined on [-8(0), 00),
which satisfies

!
(A7 (s)) = A,L(t) <n', (s=A@®),t20).  (10)
Assume that 7 = 8(0), C = C([-7,0],R"), and C,, =
C([-1,0],R",). C is a Banach space with the supremum
norm. For any given initial data & € C,,, x(t,&) always
represents the solution of (2). When x(t,&) € R, for all £
in the domain, we call it a positive solution; when x(t, &) is
defined on —7 < t < 00, it is called a global solution.
Denote that

f =a+ Ax + By,
f = diag (x) f,

Unless otherwise stated, we assume that x, y € R’},. For any
given V € C*(R",), define

g=b+Dx+Ey,
an
g = diag (x) g.

— 1 _ _
LV (%) =V f(63) +5[3" (63) Ve 0 G (% 3)]
(12)

If x(t) is a positive solution of (1), by the It formula and (12),
we have that

t
V(x(t) =V (x(0)+ J LV (x(s))ds

’ (13)

t
+ L V, (x(s)g(x(s),y(s))dw(s),

where LV (x(t)) = LV (x(t), y(t)) with y(t) = x(t — 8(¢)).
Let pand ¢; (1 < i < n) be positive constants. Define

U(x) = ici (xf - plogxi). (14)

i=1

n
Vix) = Zcixf,
i=1
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Substituting (14) into (12), together with notations in (11),
yields that
2 al);

PV (x,y) = p) cx ( fi
i=1
LU (x,y) =LV (x,y)+1, (15)

I= pZC< Igz )

Particularly, when V = Y7 x;and U = Y (x; — log x;), we
have
PV (xy)=x"f=x"(a+Ax+By); (16)
C 1
LU (xy) =2V (0y) =Y fit5lof a7)
i=1

For the sake of simplicity, let @, represent the following
function defined on R}, x R”,:

L
D, =D, (x,9)=Ya [V,(y) - 'Vi(x)],  (8)
=1

where V, € C(R",R,), eand g; (1 < I < L) are nonnegative
constants, and # is defined in (9). The following lemma plays
a key role in this paper (also see [1, 9, 10]).

Lemma 3. Let O, be given by (18). Suppose that x(t) =
x(t,&) (& € C,,,—1 < t < 0) is a positive solution of (1) with
q < & then

Jt eT®, (x(s),y(s))ds<const, (0<t<o). (19)
0

In this paper, const always denotes a positive constant
with different values at different places and exact values of
these constants are insignificant.

In this paper, we often use the following inequalities:

ocaa+ﬁ +ﬁba+ﬁ

atF < T (a,b,a,>0,a+f>0),
«
(20)
2 2
@+b? =% - bl; (abeR,p>1), (21
P p-

n n
< ZciZCixiz (=20,x;eR). (22)

" 2
D 6%
i=1 i=1 i=1

3. Main Lemmas

In order to get the desired properties (A)-(C), we need the
following three lemmas. Let us first explain that the notation
o(|x|*): h(x) = o(|x|*) means that h(x) € C(R") with

el () = 0 (23)

n
for x € RY,

Lemma 4. Suppose that there exist positive constants p, 0, €,
b,and ¢, (1 < i < n), such thatU = Y ci(x;.D - plogx;)
satisfies condition

x?+0(|x|0), (x,ye IR:1—+)’

(24)

gU("’)j) SCDS_Zbi

i=1

where @, is defined by (18). Then (1) is positive and nonexplo-
sive; namely, for any given & € R, (1) has a unique positive
solution x(t, ).

++

Lemma 5. Suppose that there exist positive constants g, b, and
¢ (1 <i<n), suchthatV =Y ¢x; satisfies condition

PV (x,y) <O, - Zn:b,xlz +o (|x|2) ,

i=1

(x,y €R"), (25)

where ®, is given by (18). Then any positive global solution
x(t,8) (& € C,,) of (1) satisfies (2)-(3).

The proofs of the above two lemmas are omitted since two
similar approaches can be found in [1].

Lemma 6. Suppose that there exist positive constants p, 0, €,
andb; (1 < i < n), such that thefollowing condition is satisfied:

o eTx 2 eTx

n
<O, - Zbix;7 +o(|x7),
i1

(26)
(v, y €RL,),
wheree = (1,1,...,1)", f and g are defined by (11), and ®,

is defined by (18). Then any positive global solution x(t,&) (§ €
C.,) of (1) satisfies

1 t,
lim supM < —, a.s. (27)
t—o00 logt p
Proof. LetV = log(eTx) (x € R",). Then,
T T
A (28)
ex (e"x)

By (12) and (26), we have

T

ZV (x,y) Z=V.g= %. (29)

Let h(t) = eV (x(t)); then h(t)

_7_Pp
= h(0) + I + M(t), where

M(t) = L V. (x(5) G (x (), y (5)) duw (5)
(30)

J e*Z (s)dw(s),

0

-

j ¢ [LV (x (s) + eV (x (s))] ds

(=}

(€2))

re PP v eV (x(s)] ds.
0 2



For any given 6 > 1 and k € N, by the exponential martingale
inequality, we have that

p t2£sZ 24
2ectrn) |, € |1Z (s)]"ds

P{ sup [M(t) -

0<t<k+1 ( )
32
"k Jog K } 1
PO - Ll O
> <3

p

Since Y2, k® < oo, we can employ the Borel-Cantelli
lemma to derive that, almost surely, when k is sufficiently
large and k <t < k + 1, one can get that

(k+1) (7]
e’ log k
8 + 4
268(k+1)

M(t) < Lt | Z (s)|ds
(33)

& t
< Gie“ logt + p J €| Z (s)|*ds.
p 2 Jo

Note that — Y, bx? +0(|x|”) + &V (x) < const. This, together

with (31), (33), and (26), gives that in the sense of almost sure,
when ¢ is sufficiently large,

h(t) - p '0e‘e™ logt

t
< const + J S [J+eV(x(s)]ds
0

< const

t
+I e
0
t

< const + const J e“ds
0

D, - ib,-x;’ () +o(lx(s)°) +eV(x(s)|ds
i

< const (1 + eSt) ,
(34)

where we have used Lemma 3. This implies that in the sense
of almost sure

V (x(t)) < p~'0e° logt + const (1 + eist) (35)
when ¢ is sufficiently large. Therefore,

V(x(t)  0e
lim sup—(x ®) <=, (36)
t>oo logt p
Obviously, ®, is a monotony decrease function of ¢, so & can
be replaced by any ¢’ € (0, £) in condition (26). Hence we may
assume that ¢ is sufficiently small. Letting — lande — 0,

we get that

Vv t 1
lim sup (x (1)) < —, as. (37)

t— 00 log t p
Note that V(x) < log|x| for x € R, . Then (27) follows from
(37). O
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4, The Main Results

In this section, let us apply Lemmas 4-6 to establish the main
results of this paper. We use the denotations e = (1,1,...,1)"
and Q = ee!.

Theorem 7. Suppose that there exist nonnegative constants q,
r, o, and f, such that the following conditions are satisfied:

. [A+AT+29Q B-rQ].
Ay (H) <0, H—[ B 1 0 ] (38)
. _[D'D-aQ D'E |
Mepso F= [P0 PE L o
. r(1+11_1)+oc+[311_1 (40)
q>rn > :

Then for any given & € C,, (1) has a unique positive solution
x(t,&) and this solution satisfies (2)-(4).

Proof. Let us divide this proof into the following three steps.
Step 1. LetV = Z?:l x; (x € RY,). Let us test condition (25).

By (8) and condition (38), for any given x, y € R, we have
that

0> (x" y")H (;)
=x' (A + AT+ 2qQ) +2x" (B-rQ)y (41)
= 2x" (Ax+By) + Zq(eTx)2 -2r (eTx) (eTy) ,
$0
x" (Ax + By) < —q(eTx)2 +r (eTx) (eTy) . (42)
By (16) and (42), we get
PV (x,y)=x" (a+Ax+By)
< —q(eTx)2 +r (eTx) (eTy) +o (|x|2)

< (a-3) (") + 5(0) w0 1aP)

(43)

(44)
=, - kl(eTx)2 +0 (|x|2) , (45)

where
O, = % [(eTy)2 - 117166°£(eTx)2] (46)

is a function in the form of (18) with & > 0 sufficiently small
and

r T 1 8¢
ki=g---- 0%,
179 > 2’7 e (47)
By condition (40),

k1|820:q—%(1+17_1)>0. (48)
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Since ¢ is suﬁﬁciently small we may assume that k; > 0.

Obviously, (e"x)* > Zz 1 X x? (x € R’,), so (45) implies (25).
Now, we can apply Lemma 5 to obtain that any global

positive solution x(t,&) (£ € C,,) of (1) satisfies (2)-(3).

Step 2. LetU = Y | (x;,—log x;) (x € R",).Inthis step, we will

test condition (24). For any given x, y € R’} , using condition

(39) yields

0> (x" yI)F (x)
(<" ) F(,
=x' (DTD - (xQ) x+2x'D'Ey+y" (ETE - ﬂQ) y
= |Dx|* + 2(Dx)"Ey + |Ey|* - ax"Qx - By'Qy

= |Dx + Ey|2 - oc(eTx)2 - /3(eTy)2,
(49)

which implies
|Dx + Ey| < oc(eTx)2 + ﬁ(eTy)z. (50)
By (17), (44), and (50),
ZU (x, )

SR
- Zlf + %Igl2
(-5

+ const |a + Ax + By|

— <q - g) (eTx)2 +

+ const |a + Ax + Byl +

2) +o(ixP)

L) +o(xP)

+ %|b + Dx + By’

L") +o (1) &
%|b|2 +b" (Dx + Ey)

+ %|Dx + Ey|2

< - (q— HT(X> (eTx)2 + r;ﬁ(eTy)z + o(|x|2)

+ const (1 + |x| +|y|)

2
eTx) +o0 (|x|2) ,

= q);_kz(

where

o) = r+ﬁ [(e y) -7 1za‘sl’s(e x) ]

(52)
+ const (|y| - r]_lea"s |x|)
is a function in the form of (18):
k2 —q- r+2 B ﬂq—le%s' (53)

2 2

Condition (40) implies that k,|,_, > 0. Since ¢ > 0 can
be sufficiently small, we can get k, > 0. So (51) can imply
condition (24) (choose o = 2). Now we can employ Lemma 4
to obtain that, for any given & € C,,, (1) has a unique positive
global solution x(t, £).

Step 3. Choose p = 1. By (26) we have ] = fo/eTx. Now we
test condition (26). Note that x* f=ZV(x,y),soby (43) we
have

] < —qux + reTy +0(|x])

(54)
= CD:_' - k3eTx +o(|x]),
where
! = r(e y-n 1e‘s"EeTx) (55)
is a function in the form of (18),
ky = q—ry e (56)

By condition (40) we have ks|._, = g — r”" > 0, so we may
assume that k; > 0. Then (54) shows that condition (26) is
satisfied (choose o = 1).

Applying Lemma 6 yields that any positive solution
x(t,8) (& € C,,) of (1) satisfies (4). This completes the
proof. O

Theorem 8. Suppose that there exist nonnegative constants q
and r, such that condition (38) and the following condition are
satisfied:

rQ > +E; (57)
A (R)<0, R=2qQ-D-DF (58)
2q>r(1+17_1). (59)

Assume that D > 0,
=: diag (ndizi) -

where S = [sij], Sij = €.€;j» € |e |, ande,,
the conclusion of Yheorem 7 holds

is an M-matrix, (60)

Z]l ij* "Then

Proof.

Step 1. By Lemma 2, condition (60) can imply that G is an
M-matrix. Thus, there exists ¢ € R”, such that G'c > 0. Let
U=Y" ¢(xf - plogx;) (x € R",),0 =2+ p, where p >0
is sufﬁaently small. Now we test condition (24). By (15) we
have that

ZU (x,y)

+ch (-r+31al)



P(l Z

< const|x|? | f] - |g, +const(|f| |9|2)

p(1-p)< 2 )
< —T;qxﬂw + const(|x|P Iy + x| + |yl )

+o(|x|%)

p(l p) < ;
Z P\gif* + const (|y|"*" +|y] + |»[)

+o(|x|%)
1 _ n
=, - wquﬂgy +o(lx|”),
in1
(61)

where

11—16602 (|x|p+1 + x| + |X|2)]
(62)

@, = const [|y|p+1+|y|+|y|2 -

is a function in the form of (18). Choose p sufficiently large;
then

Z ?g.’

2
Z (b + Zdu xj+ Z{eijyj>
i

i=

solpe) o)

j=1
2
(Z%%)

Z il = Z
- ﬁ;@xf <bi2+2bizeij)’j>

Jj=1

[\

IV

IV

;z,di X - zcs,, ;

i=1 1]1

n
— const Z xy;—o(|x|7)

ij=1
n n 2)/7 +px‘.7
2.0 J 4
2 Z szz i Z GiSij
]
:1 11] 1 2+ P
P p+1 p+1
— const Z LB/ o(|x|”)
; p+1
,j=1
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c dzzz psi- o
= ZCi — | X
S'lp (p-1)(2+p)

( - 1) (2+p Z G let ConSt;nyH —o(IxI°)

= -0 + Zkix;7 +o(|x|7),
i=1
(63)
where we have used inequalities (20)-(22), Sij = e 1], S
Y1 83 consider
CD’ rl—le(?osxo
LU )
(64)
+consty (yf* -yt xl™)
i=1
is a function in the form of (18):
d2 ) 27! 808 n
ki =g (J _ psi. ) il Z
p (p-1)2+p)) (p-1)2+p)5"’
(65)
whene — 0,p — 0,and p — oo,
pk; — cldi - q_IZc]sﬂ > 0. (66)

The last inequality is based on the condition G"¢ > 0. Thus
we may assume that € and p are sufficiently small, while p is
sufficiently large; then k; > 0 (1 < i < n). Substituting (63)
into (61) yields that

1 — n
FU(xy) <o - 2UD) ; DSt vo(lxl®),  (67)
i=1

where

L P=p) (68)

is a function in the form of (18). Clearly, (67) shows that
condition (24) is satisfied.

Now, we can use Lemma 4 to obtain that, for any given
& € C,,, (1) has a unique global positive solution x(t, §).
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Step 2. Let V = Y| x;. In this step we test condition (25); for
that, we only need to show that conditions (38) and (59) hold.
The method is similar to the proof of Theorem 7, Step 1.

Step 3. Taking any p € (0, 1), now we test condition (26). We
can replace J by (2/(1 - p))J:

2 2 fo ng 2_'
1—p’Tp7<—x =l

2 x'(a+Ax+By)
C1-p elx

i

< const (1 + |x| + |y|)

= const |y| +o0 (|x|2) ,

]2:

|:be+ x' (Dx + Ey) ]2

elx (69)

(be)2 +2 (be) x" (Dx + Ey)

(e"x)’

x"Dx + xTEy ?
elx

T

x'Dx + xTEy ?
e x

< const |Dx + Ey| - (
= J3+ ],
Obviously,
J5 < const |y| + 0 (|x|2) . (70)
Letting p be sufficiently large, then inequality (21) gives that
T 2 T 2
E
J4s-l(xf’x) - ("Ty). @)
p\ ex p—1\ ex

By condition (58) we have

x'Rx = Zq(eTx)2 -2x"Dx < 0; (72)

thus x' Dx > q(eTx)2 , which implies

T 2
(Z2) 2. wemn). 0

Condition (57) derives that
r (eTx) (eTy) =rx'Qy > |xTEy|, (x,yeRL); (74)

hence,

2
(xTTEy) < rz(eTy)z. (75)

So

(eTy)z. (76)

Combining (69)-(76) yields

2

(e"y) +o(1P)

J < const |y| - %(eTx)z +

1-p p-1

= (Dé" - k(eTx)2 +o0 (|x|2) ,
(77)

where

®!" = const (|y| - "¢ |x|)

1’2 2 2 (78)
[(eTy) —rfle_‘s[’s(eTx) ]

is a function in the form of (18),

+
p-1

2
k= % - ﬁq‘le‘%s. (79)

Whene — Oand p — 00,
pk — q* -y (80)

By condition (59), we have g > r(1 + 11_1)/(2) > r/\7;
therefore, g > r’y'. Since we may assume that e is
sufficiently small and p is sufficiently large, there must be
k > 0. Thus, condition (77) deduces that condition (26) is
satisfied.

Now, we can apply Lemma 6 to obtain that any positive
solution x(t, &) (£ € C,.) of (1) satisfies (27). And then we can
get that x(¢, &) satisfies (4) by letting p — 1. This completes
the proof. O

Remark 9. Observing and comparing the conditions of The-
orems 7 and 8, the condition they have in common is (38),
which only involves parameters from the drift coeflicient
f. Condition (39) in Theorem 7 corresponds to conditions
(57), (58), and (60) in Theorem 8 which depend on stochastic
disturbances of system (1). Both of them can guarantee the
existence and uniqueness of the solution. But it seems that
the three conditions of Theorem 8 are more precise than
condition (39). Hence, we may expect that Theorem 8 can
give more accurate results. However, it needs condition D >
0, which is not requested in Theorem 7. So Theorems 7 and
4.2 have their own strengths and weaknesses.

Remark 10. Theorems 7 and 8 give two classes of conditions
under which the desired properties (A)-(C) hold. This is
an improvement for our previous results ([1, 2]), since we
only established these three results in different conditions,
respectively. Moreover, conditions of the two theorems are
directly dependent on the parameters of system, except g and
r. This implies that these conditions are easier to be verified.



5. Some Corollaries

In (1), letting E = 0,D = E = 0, and B = E = 0, one can get
the following “defective” LV systems:

dx (t) = diag (x (t)) {[a + Ax (t) + By (t)] dt
(81)
+[b+ Dx (t)] dw ()} ;

dx (t) = diag (x (t)) {[a + Ax (¢) + By (t)] dt + bdw (t)};
(82)

dx (t) = diag (x (¢)) {[a + Ax (t)] dt + [b+ Dx (t)] dw ()},
(83)

where (83) is equivalent to taking (t) = 0 in (1). For (81)-
(83), we can simplify the conditions of Theorems 7-8 and then
obtain corollaries as follows.

Corollary 11. Suppose that there exist nonnegative constants g,
r, and &, such that condition (38) and the following conditions
are satisfied:

Ay (D'D-aQ) < 0;
4 r(1+;1"1)+oc (84)
q>ry \/ -
Then for any given & € C,,, (81) has a unique global positive
solution x(t, &), which satisfies (2)-(4).

Taking B = 0 in Theorem 7, (84) deduces (39)-(40)
directly. The following corollary can be found in [3, 4].

Corollary 12. Let D > 0, d;; > 0 (1 < i < n). Then for (81),
the conclusion of Corollary 11 holds.

This corollary can be deduced from Theorem 8. First, let
r = 0 such that condition (57) is satisfied. Second, when g > 0
is sufficiently small, conditions (58)-(59) are satisfied.

Clearly, Theorem 8 cannot be applied on system (82), but
employing Theorem 7 we have the following.

Corollary 13. Suppose that there exist nonnegative constants
q andr, such that (38) and the following condition are satisfied:

B r ( 1+ ;1_1)
q> (7’?] 1) \/ 2 : (85)
Then for any given & € C,,, (82) has a unique global positive
solution x(t, &), which satisfies (2)-(4).

Note that when D = E = 0, we should takex = § = 0
such that condition (39) is satisfied.
Applying Theorem 7 on (83) yields the following.

Corollary 14. Suppose that there exist nonnegative constants
q, v, and o such that conditions (84) and the following condition
are satisfied:

Ay (A + AT+ 2qQ) <0. (86)

Then for any given & € C,,, (83) has a unique global positive
solution x(t, &), which satisfies (2)-(4).
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6. Examples

Consider the following 2-dimensional LV system:

dxxll(g) = [_SX1 )+ Xy (t) - " ) + ¥, (t)] dt
+ [y () + A2, () + iy () =y, (O] dw ©),
d)zz(ig) = [xl (t) - 7x2 (t) + " (t) -y, (t)] dt

+ [Ax, (6) =y, ()] dw (8)
(87)

where A and p are nonnegative constants, y;(t) = x;(t—7) (i =
1,2),and T > 0. Let

-8 1 -1 1
a=(F5) s=(3 )

11
CZA(O 1>’

By (88), we can compute

(88)

T _(-16 2 T~ _ 211
(2, (1)

-1 o o1 -1
D) EE=w(l ) ®

T . (21 222
pirra(l). s-e(22)

D'E = Ay(}

Then, by (38) and (39) we have

2g-16 2g+2 -1-r 1-r
2q+2 29-14 1-r -1-r |
H={ 1 1, 0 0 ’
1-r -1-r 0 0
M-a V-a A -Au
P M-a 2 -a A 2Au |
Mo h =B o=t (90)

A 20—t - B2t - B

M- o’
GZ( 0 Az—#pf)’
R= 2q-21 2g-A

2q-A 2q-21)°
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(1°) Apply Theorem 7. For any given x € R?, we have

x'Hx = (2q - 16) xf +2(2q+2)xx, = 2(1+7) x; x5

+2(1 =) xx, + (2 -14) x5 +2(1 = 1) x,%,
—2(1+71)x,%4

< (2q-16)x} + (29 +2) (xf + xi)
+(1-1)" (x] +x3)
+(2q-14)x+(1-1)" (xg + xi)

=xj[4g-14+(1-1)']+x5[4g-12+ (1 -1)"]
+(1-n" (xg +xi).

(o1

It can be seen that, taking r > 1 and g < 3, we have x'Hx <0,
and then A}, (H) < 0. Next,

x'Fx = (A" —a) x} +2 (A% - &) xy.x, + 24,5 — 2\ puix, x,
+ (247 = &) x5 + 2M x5 — Ahpxyx,
+ (4 = B)x3 =2 (4% + B) x3x, + (267 - B) x;
<(M-a)x?+ (W —a) (22 +x2) + du(x +x2)
+ (207 —a) x5+ (o +x3) + (1 - B) x5
+(2u® - B) x;
=xf [V —as (- a) + Ay
+25 [(V—a) +20° —a+ Ay

+x3 (Z)Ly +ul - ﬁ) + (2;42 - ﬁ) x5
(92)

Clearly, when a > 2A* + Ay and B > (Qu®) V (4 + 2Ap),
Ay (F) < 0. Condition (40) is equivalent to 2g > 2r + a + f3.
Combining the above equalities yields

622g>2r+a+f

(93)
>24 20 + A+ (2;42) \Y ([42 + 2/\;4);
namely, A > 0 and p > 0 satisfy
2% + M+ (20 v (P + 20 < 4 (94)

Then we can choose nonnegative constants g, 7, &, and f3, such
that conditions (38)-(40) are satisfied; therefore, Theorem 7

V3

FIGURE 1: Regions D, and D,.

can apply to (87). Through elementary calculation, condition
(94) can be expressed as

\[32+u?-3u

2
, 0<spu<s—
4
A< V3 (95)
\32-1502 - 5
£ Z<cu<A2
4 N

(2°) Apply Theorem 8. Obviously D > 0. By Lemma 2, G
is an M-matrix if and only if A*> > 24%; that is,

A > V2 (96)

Condition (57) holds & u < r, so we may assume r = p. For
any given x € Ri,

x"Rx = (2 - 20) x} +2(2g - A) x,x, + (29 - 2)) x>
97)
< [Zq -2+ (29 - /\)+] (xf + xi) .

Obviously, when g < (3/4)A, A},(R) < 0. Let g = (3/4)A. By
condition (96) we have

3. 3V2
=A>"Zu>u=r, (98)
q 2 > 2 uzpu=r

which shows that condition (40) is satisfied. Thus, when
condition (96) holds, Theorem 8 can apply to (87). In Figure 1,
regions D, and D, are, respectively, decided by conditions
(94) and (96) on the Ay plane. It is easy to see that D,
and D, are partially overlapping. Roughly speaking, D, is
much larger than D, . This means that applying Theorem 8 on
model (87) can get more precise results in some sense. This
conclusion is consistent with our expectation in Remark 9.
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Circulant matrices play an important role in solving delay differential equations. In this paper, circulant type matrices including
the circulant and left circulant and g-circulant matrices with any continuous Fibonacci and Lucas numbers are considered. Firstly,
the invertibility of the circulant matrix is discussed and the explicit determinant and the inverse matrices by constructing the
transformation matrices are presented. Furthermore, the invertibility of the left circulant and g-circulant matrices is also studied. We
obtain the explicit determinants and the inverse matrices of the left circulant and g-circulant matrices by utilizing the relationship
between left circulant, g-circulant matrices and circulant matrix, respectively.

1. Introduction

Circulant matrices have important applications in solving
various differential equations [1-3]. The use of circulant pre-
conditioners for solving structured linear systems has been
studied extensively since 1986; see [4, 5]. Circulant matrices
also play an important role in solving delay differential
equations. In [6], Chan et al. proposed a preconditioner called
the Strang-type block-circulant preconditioner for solving
linear systems from IVPs. The Strang-type preconditioner
was also used to solve linear systems from differential-
algebraic equations and delay differential equations; see [7-
14]. In [15], Jin et al. proposed the GMRES method with
the Strang-type block-circulant preconditioner for solving
singular perturbation delay differential equations.

The g-circulant matrices play an important role in various
applications as well; please refer to [16, 17] for details. There
are discussions about the convergence in probability and in
distribution of the spectral norm of g-circulant matrices in
(18, 19]. Ngondiep et al. showed the singular values of g-
circulants in [20].

Recently, some scholars have given various algorithms
for the determinants and inverses of nonsingular circulant
matrices [21, 22]. Unfortunately, the computational complex-
ity of these algorithms is increasing dramatically with the
increasing order of matrices. However, some authors gave
the explicit determinants and inverse of circulant involving
Fibonacci and Lucas numbers. For example, Jaiswal evaluated
some determinants of circulant whose elements are the
generalized Fibonacci numbers [23]. Lind presented the
determinants of circulant involving Fibonacci numbers [24].
Lin gave the determinant of the Fibonacci-Lucas quasicyclic
matrices in [25]. Shen et al. considered circulant matrices
with Fibonacci and Lucas numbers and presented their
explicit determinants and inverses [26]. Bozkurt and Tam
gave determinants and inverses of circulant matrices with
Jacobsthal and Jacobsthal-Lucas numbers in [27].

The purpose of this paper is to obtain the explicit
determinants, explicit inverses of circulant, left circulant,
and g-circulant matrices involving any continuous Fibonacci
numbers and Lucas numbers. And we generalize the result in
[26].
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In the following, let r be a nonnegative integer. We adopt
the following two conventions 0° = 1, and for any sequence
{a,}, Y. @ = 0in the casei > n.

The Fibonacci and Lucas sequences are defined by the
following recurrence relations [23-26], respectively:

F,.,=F,+F,_, where F, =0,F, =1, W
L,,=L,+L,,whereL,=2L, =1,
for n > 0. The first few values of the sequences are given by
the following table:

nl012345 6 7 8 -
F,J01 1235 8 1321 ---. )
L,[2 13471118 29 47 ---

Let a and  be the roots of the characteristic equation x* —

x—1 = 0; then the Binet formulas of the sequences {F,,,} and

{L,,,} have the form
(xr+n _ r+n
Fr+n = a——[ﬁ;’ Lr+n =a"+ ﬁﬁ'"' (3)

Definition 1 (see [21, 22]). In a right circulant matrix (or
simply, circulant matrix)

a a, - a,
a, ap " Gy

Circ (ap, ay...,a,) = | s (4)
a a; - a

each row is a cyclic shift of the row above to the right. Right
circulant matrix is a special case of a Toeplitz matrix. It is
evidently determined by its first row (or column).

Definition 2 (see [22, 28]). In a left circulant matrix (or
reverse circulant matrix )

al az EIRY an
az a3 RIS al

LCirc (ay,ay,...,a,) = | ¢ N ©)
a, 4 Ap

each row is a cyclic shift of the row above to the left. Left
circulant matrix is a special Hankel matrix.

Definition 3 (see [19, 29]). A g-circulant matrix is an n X n
complex matrix with the following form:

o  a - a,
Apg+1 On-gia " Oug
Ag,n = An2g+1 Gn2g+2 """ Ou2g R (6)
g1 T A

where g is a nonnegative integer and each of the subscripts is
understood to be reduced modulo 7.

The first row of A, is (a5, a5, ..., a,); its (j + 1)th row
is obtained by giving its jth row a right circular shift by g
positions (equivalently, g mod #n positions). Note that g = 1

Abstract and Applied Analysis
or g = n+ 1 yields the standard circulant matrix. If g = n—1,
then we obtain the so called left circulant matrix.

Lemma4 (see [26]). Let A = Circ (a,a,,...
matrix; then one has

,a,) be circulant

(i) A is invertible if and only if the eigenvalues of A
Me=f(0f)#0, (k=0,1,...,n-1), (7)
where f(x) = 27:1 ajxjf1 and w = exp(2mi/n);

(ii) if A is invertible, then the inverse A™* of A is a circulant
matrix.

Lemma 5. Define

—
[«]
[«]
[«)
[«]

00 - 1
00 0 10

A | , ®)
001 --00

010 ---00

the matrix A is an orthogonal cyclic shift matrix (and a
left circulant matrix). It holds that LCirc (a;,a,,...,a,) =
A Circ (ay, ay, .. .,a,).

Lemma 6 (see [29]). The n X n matrix Q, is unitary if and
only if (n,g) = 1, where Q is a g-circulant matrix with first
rowe” =[1,0,...,0].

Lemma 7 (see [29]). A, is a g-circulant matrix with first
row [ay,a,,...,a,] if and only if A, = Q,C, where C =
Circ (ay, ay,...,a,).
2. Determinant, Invertibility, and Inverse
of Circulant Matrix with Any Continuous
Fibonacci Numbers

In this section, let A, = Circ(F,,,,F,,,...,F,,,) be a
circulant matrix. Firstly, we give the determinant equation of
the matrix A, . Afterwards, we prove that A, is an invertible
matrix for n > 2, and then we find the inverse of the matrix
A, . Obviously, whenn = 2, r # 0,orn =1, A, is also an
invertible matrix.

Theorem 8. Let A, = Circ (F,,|,F,,,,...
lant matrix. Then one has

detA, ,

E 2
=F- {<F1’+1 - Fr_+Fr+n>
r+l

o F Fr+2 F
+ Z r+k+2 T F_ r+k+1 9)

r+1

—(k
><< Frn — >n(+1):|}
Fr+1_Fr+n+1
F

-2
r+n+l )" .

,F,.,) be a circu-

x (Fr+1 -
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where F, ., is the (r + n)th Fibonacci number. Specially, when
r = 0, this result is the same as Theorem 2.1 in [26].

Proof. Obviously, det A, = (1 - F,,,)""" + F*2 Y7~ F((1 -
F,.,)/E,)" satisfies the formula. In the case n > 1, let

1
_Fr+2 1
Fr+1
-1 1 -1
= 0 0 1 -1 -1 ’
0 1
0 1 -1 . 0
0 1 -1 -1
1 0 0 00 (10)
0 (—F””_F’ >n_2 0--01
Fr+1 - Fr+n+1
-3
0 (M)n 0---10
H] _ Fr+1 - Fr+n+1
0 Fr+n_Fr 1---00
Fr+1 - Fr+n+1
0 1 0---00
be two n X n matrices; then we have
A, I,
—Fr+1 frl,n Fr+n—1 e Fr+2 |
0 fr,n Ty e T3
0 0 Foy=Fiun 0 ()
= 0 0 F.-F,,, 0 >
0 0 0 Fr+1 - Fr+n+1
where
Fr+2 !
a, = , 1
T Pr+1 r,n
nz—:l £ _Fp (kD)
— F k 1( r+n r > ,
k=1 e Fr+1 - Fr+n+1

Ty = Fr+k - arF

r+k—1> k=3,...,n,

3
F 2
fr,n = <Fr+l - Fr_JrFr+n>
r+1
n-2
F
+ Z [ (Fr+k+2 - Fr_ﬂFHkﬂ)
k=1 r+1
—(k
X < Fr+n_Fr >n ( +1)]
Fr+1 - Fr+n+1
(12)
We obtain
det T det A, det IT,
F
= Fr+1 : {(FT‘F] - Fr_+2Fr+n>
r+1
n-2
F
+ Z [(Fr+k+2 - Fr_JrzFr+k+1> (13)
k=1 r+1

—(k+1
><( Frn — F >n(+):|}
Fryy = Fonn
-2
X(Fr+1_Fr+n+1)n 5

while

detT = (=1)" D072 get 11, = (1) DE22 1 (14)

we have
detA,,
F
= Fr+1 ' {(Fr+1 - Fr_JrzFr+n>
r+1
n-2
F
+ Z [(Fr+k+2 - Fr_JrzFr+k+1> (15)
k=1 r+1

—(k
><< Frn — >n(+l)]}
Fr+1_Fr+n+1
-2
X(Fr+1_Fr+n+l)n .

O
Theorem 9. Let A, = Circ(F,,,F,,....F,,) be a
circulant matrix; if n > 2, then A, is an invertible matrix.
Specially, when r = 0, one gets Theorem 2.2 in [26].

Proof. When n = 3 in Theorem 8, then we have det A, =
(Fppy +Frip +F,3)(F2, +F,F,,,) # O0;hence A, , is invertible.

r+1



In the case n > 3, since F,,,, = (&' = ") /(a -
a+ =1 a8 =-1. Wehave

£ () = YE(w)

B), where

M=

1

-
Il

1

((xr+j B ﬁr+j) (wk)f*1

Il
SQ
™=

11
—

J

~ 1 (Xr+1 (1 _ (xn) B ﬁHl (1 _ ﬁn)
Ca-B| 1-awk 1 - Pk
(ar+1 _ l;r+1) _ (ar+n+1 _ /))r+n+1) (16)

(@B (1~ (a+ P+ apu)
) ocﬁ ((xr _ﬁr —a +ﬁr+n) wk
(= B) (1 = (a+ B) " + apw™)
Fr+1 - Fr+n+1 + (F Fl’+n)
1 — ok — @

(k=1,2,...

,n—1).

If there exists ' (I = 1,2,.
obtain F,,,; — F,

r+1 r+n+1 + (F r+n
thus, @' = (F el —

..,n—l)suchthatf(w)—O we
Yo = 0for 1 —w — w? #0;

F.,,.1)/(F,,, — F,) is a real number. While

I < 2l ) ( 2lm ) ( 2lm )
w =exp| — | =cos +isin , 17)
n n n

hence, sin(2l7r/n) = 0; so we have @' = —1 for 0 < 2l7/n < 27.
But x = —1 is not the root of the equatlon F. —F 1+ (FE -
F..,)x = 0 (n > 3). We obtain f(w ) # 0 for any o (k =
1,2,...,n— 1), while f(1) = Z] 1 Frij = —Foy + oy —
(F, - F.,,) = Frrys — F,;, # 0. By Lemma 4, the proof is

completed. O

Lemma 10. Let the entries of the matrix & =
the form

[gljlj lbeof

F...-F

r+1 r+n+1>

i=j,
F.-F.,, i=j+1, (18)

9ij = .
0, otherwise;

then the entries of the inverse &' = [g” i >, of the matrix @
are equal to

(Fr+n_F)l_] .
I i j+1 > 12 ]) (19)
gi’j - ( r+1 r+n+1)
0, i<j.

In particular, when r = 0, one gets Lemma 2.1 in [26].

Proof. Let Zk 19 kng Obviously, ¢;; = 0 fori < j. In
the case i = j, we obtain
1
= 9191 = (Fr1 = Frt) - Fo-F.. - L (20)

Abstract and Applied Analysis

Fori > j+ 1, we obtain

n-2

! ! !

G,j = Zgi,kgk,j = Y9ii-19i-1,; + 9iiYi,j
k=1

1
_ (Frn—F)
= (Fr r+n) —,_]
(Fr+1 Fr+n+1) (21)
(Frun = F)
+ (Fr+1 - Fr+n+1) : - - i—j+1
(Fr+1 - Fr+n+1)

=0.

Hence, we verify €&~ - =1, ,,wherel, ,is(n—2)x(n-2)
identity matrix. Similarly, we can verify ¥~'% = I,,_,. Thus,
the proof is completed. O

Theorem 11. Let A, =
a circulant matrix.
Then one has

= Circ(F,,1,F,,5, ..., F,,,) (n > 2) be

A—l

rn
1
f r,n

: < Fr+2
x Circ | 1+ Fripiani = F_Fr+n+1 —i
i=1 r+1

-1 F

X ((Fr+1 - Fr+n+1)l) FV_+2
r+1
n-2
+ z ( (Fr+n+1—i - ( r+2/ +1) r+n— z)
i=1
i—1
X(Fr+n_Fr)l )
(( r+1 r+n+1))
( +2/ r+1) r+2
Fr+1 Fr+n+1
_( r+3 ( +2/ r+1) r+2)( r+n Fr)
( r+1 r+n+1)
2
(r+3 ( +2/ r+1) r+2)( r+n Fr)
( r+l r+n+1)
n-3
(r+3 ( +2/ r+1) r+2)( r+n Fr) )
( r+l r+n+1)

(22)
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where

F,
fr,n = (Fr+1 - Fr_+2Fr+n>

r+1

n-2 F_F \nkD
2
+ z (Fr+k+2 FH— F +k+1> (FHj—Fr> :
= r+n+l

r+1 r+1
(23)

Specially, when r = 0, this result is the same as Theorem 2.3 in

[26].

Proof. Let
i
—fr’" X3 X X
3 4
Fr+1 !
0 L ys Yy o W
0 0 1 0 -
ILb=19 o o 1.0 | (24)
0 0 0o 0 - 1
Wherea - r+2/ r+1>
X = frn r+n+3— 1_( r+2/ +1) rint2-i Fr+n+2—i
' fr,n Fr+1 Fr+1
(i=3,4,...,n),
r+n+3 i ( +2/ r+1) r+n+2—i .
(i N,

= fom

_F, n—(k+1)
rn Z +k+1<—F> >
r+n+l

r+1

r+1

n—2 (k+1)
F F F
+ F f r+2F ) > < r+n r )
1; ( ke Fr+1 e Fr+1 Fr+n+1
(25)
We have
TA,, LI, =9, 09, (26)

where 9, = diag(F,,,, f,,) is a diagonal matrixand 9, ® &
is the dlrect sum of 9, and . If we denote IT = I, II,, then
we obtain

AL =T(2'e g )T, (27)

rn

and the last row elements of the matrix IT are 0,1, y, y,,
«e> Yn_1> V- By Lemma 10, if let A;In = Circ (uy, ty,. .., U,),

then its last row elements are given by the following equa-
tions:

(n— 2)

U, = = —C,

frn frn

I
uy = - —C.7,

fr,n "

I o, 1
Uy - —C7+—C 7,

fr,n " fr,n "

I o, 1 o, 1 o
us= - —C +—Cr+ —C, (28)

fon * fon Y S "

(n-2 L -3 (n—4)

U, = C +—C C
T
11 oy, 1 ey

U = —C,"7+—C".
f frn fT,?l "
Let
i i~1
cl) _ i (Frissji = (FrialFria) Friiji) (Frin = F,)'
n n
i=1 (Fr+1 - Fr+n+1)1
j !
ot i1 R
= ((my,)” (j=12...,n-2);
i=1 (ml,r)

(29)

we have

i-1
c® _cw_ z aé,r(mZ,r)l a{,
n ~ “n _Z—i__
i=1 (ml,r) My
]
_ al,r m
- 22
(ml,r)

Cfln—z) + C;n—3)

_ i—1 _ i—1
: a:z—Z,r (mZ,r)l + = a:z—S,r (mZ,r)l

-2 (my,)

1 (ml,r)i i=1
rn r+n+1 z) (mZ T)

(ml,r)

n
1

n

2 (Fr+n+2—i

I
—_

!
a, -3
+ s (m,,)"

(ml,r)

= r+1) r+n+1— 1) (er)i_l

— Z( r+n+2—i ( s ,

i=1 (ml,r)




6 Abstract and Applied Analysis

CU*d _cuth _ ¢ a, "3
) - W( Zr)
Pal, (my,)" Pal, () "

]+2r _ ]+1 r
; ml r) ; mlr) 1 . < Fr+2
= f_ Circ | 1+ Z Foinioi— 5 Frinnsi

J a;,r(mZ,r)i_l i

i=1 (ml, )i i-1
' ) X (Fr+n - Fr)
_ (Fr+4 B Ar,nFr+3) (mz,r)]
- j+1 o =1 F
m
( Lr) x ((Fr+1 _Fr+n+1)l) ,_r_+2
(Fr+3 Ar nFr+2) (’/'12,1*)]Jr1
T ) o
Lr + Z <<Fr+n+1—i - Fr+n—1)

. E
_ ( r+3 Ar nFr+2) (mZ,r)J

r+1

j+1 -
(my,) x (F,,, —F.) 1)
j+1
_ ( r+3 ArnFr+2) (mZ,r) -1
- 1
(Wll,r)]+2 X ((Fr+1 - Fr+n+1) )
(j=12,....,n-4). —(F.15/F,1) F,ps
(30) Fr+1 Fr+n+1
We obtain ( re3 = (Fra/Fri) Fria) (Frun — F))
A,l (Fr+1 - Fr+n+1)
rn
2
1+ C(n_z) +C(n_3) C(n_z) 2/ . ( r+3 ( +2/ r+1) r+2)( r+n F)
: n n n r+ r+ i
= Circ ( f > f > ( r+l r+n+1)
rn rn
n-3
CS) CE«IZ) - Cizl) ( r+3 ( +2/ r+1) r+2) ( r+n -F ) )
fr,n ’ fr,n ’ (Fr+1 - Fr+n+1)
®3) (2) (1) (31)
_ Cn B Cn B Cn
frm where
Ciln—Z) _ Ciln—S) _ C;n—4)
- =(F Fr+2 F
fr n fr n r+l r+n
’ Fr+1
1 = E,., n-2 B n—(k+1)
= i Circ (1 + (( rena2—i T I;_+Fr+n+1—i> + Z (Fr+k+2 _Eo Fr+k+1> (—FH" i > .
o i=1 r+l k=1 Fr Fryy = Frnn
- 1 (32)
i
X (mZ r) ) X ((ml r) )
O
F.» + niarlt—z,r(mzr)lil 3. Determinant, Invertibility, and
Fu &5 (m,) Inverse of Circulant Matrix with Any
= . .
, , Continuous Lucas Numbers
al,r al,r . . :
P 3 My In this section, let B,,, = Circ(L,,;,L,5,...L,,,) be a
v (my,) circulant matrix. Firstly, we give a determinant formula for
/ the matrix B, . Afterwards, we prove that B, , is an invertible
_ 4 S (m, r)z’ , matrix for any positive integer #, and then we find the inverse

of the matrix B, ,,
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Theorem 12. Let B,, = Circ(L,,},L,,,...,L,,,) be a
circulant matrix; then one has
detB,,
L
= Lr+1 . {(LH] - Lr_+Lr+n>
r+1
n-2 L
2
+ Z |:<Lr+k+2 - Lr_+Lr+k+1> (33)
k=1 r+1

—(k+1
X < Lr+n_Lr )n ter ):|}
Lr+1 _Lr+n+1
—2
x (Lr+1 - Lr+n+1)n >

where L., is the (r + n)th Lucas number. In particular, when
r = 0, one gets Theorem 3.1 in [26].

Proof. Obviously, detB, = (1 — L,,,)"" + (L, — 2)"?

S Ly = 3L (U = L)L, — 2)" satisfies the
formula, when n > 1; let

1
Ly 1
Lr+1
-1 1 -1
3 = 0 0 1 -1 -1 ,
0 1
0 1 -1 0
0 1 -1 -1
-2
0( Lrin =Ly >n 0--01
Lr+1_Lr+n+1 .
0 ( Lrin =Ly > 0--10
Q, = Loy —Liinn ,
Ly, —L, 1 .00
Ly = Lo
0 1 0---00

2B, ,Q
—Lr+1 l:*,n Lr+n—1 ’ Lr+2 |
0 lrn Lr+n - brLrJrnfl e Lr+3 - brLr+2
0 0 Lr+1 - Lr+n—1 0
= 0 0 Lr - Lr+n 0 S
0 0 0 Lr+1 - Lr+n—1

(35)

7
where
br — Lr+2,
Lr+1
L
L, = (L ity § )
rn r+ Lr+1 r+n
n—2
L 2
+ Z <Lr+k+2 - Lr_+Lr+k+1> (36)
k=1 r+1
—(k+1
X< Lr+n_Lr )Tl (kr ),
Lr+1 - Lr+n+1
n—-1 n—(k+1)
, L. —L
lr,n = ZLr+k+1<L Hj L - :
k=1 r+1 r+n+l
We obtain
detZ det B, , det O,
L 2
= Lr+1 ! {<Lr+1 - Lr_+Lr+n>
r+1

n-2

+ z |:(Lr+k+2 - brLr+k+1) (37)

k=1
—(k+1
X ( Lyn—L, >n ( +)]}
Ly = Liyun

-2
x (Lr+1 - Lr+n+1)n ’

while
det S = detQ, = (-1)" V272 (38)
‘We have
detB,,
L
= Lr+1 : {(LrJrl - Lr_+2Lr+n>
r+1
n—-2 L )
+ Z [(Lr+k+2 - LT_+Lr+k+1> (39)
k=1 r+1

n—(k
X < Ly~ L, ) (H):H
Ly =Liyun
-2
X (Lr+1 - Lr+n+1)n :
O

Theorem 13. Let B,, = Circ(L,,,L,,,...,L,,,) be a

circulant matrix; then B, is invertible for any positive integer
n. Specially, when r = 0, one gets Theorem 3.2 in [26].



Proof. Since L,,,, = & + f*", wherea + f=1,a- = -1.
Hence we have

“r+1 (1 _ (Xn) . /3r+1 (1 _ lgn)

1 - aw* 1 - Pk

(because 1-aw#0and 1 - ﬁwk # O)
(‘XH—I + ﬁr+1) _ (“r+n+1 + ﬁr+n+1)
1-(a+B) o + afaw*

B “ﬁ (ar + l;r _ (Xr+n _ l;rJrn) (L)k
1-(a+B) o + afaw*

(40)

L r+n) wk

r+1 Lr+n+1 + (Lr -L
1- wk _ w2k

(k=1,2,...,n-1).

If there exists ' (l=12,...,n- 1) such that f(w) =0, we
obtainL,,, —L,,,., +(L,-L, )o' =0forl-aw —w?#0;

thus, o' = (Lysy —Lyyps)/ Ly, —L,) is areal number, while
2lmi 21 2l

wlzexp<£> cos—n+131 — (41)
n n n

Hence, sin(2l7/n) = 0; we have ' = —1 for 0 < 2ln/n <

27. But x = —1 is not the root of the equation L,; — L, .1 +
(L,—L,,,)x = 0for any positive integer . We obtain f(w*) #
0 for any o* (k = 1,2,...,n - 1), while f(1) = YLy =
L L., # 0. By Lemma 4, the proof is completed. [

r+nt2
Lemma 14. Let the entries of the matrix # = [h; ]} = >, be of
the form
Loy —Lino i=)
hi,j = LT - LT+}’l’ l = ]+ 1, (42)
0 otherwise;
then the entries of the inverse # " = [hllj :1} 2, of the matrix #
are equal to
ij
(Lr+n B Lr) i> ]
I i—it+1° = )
hi»j - (Lr+1 - Lr+n+1)l ! (43)
0, i<j.
Specially, when r = 0, one gets Lemma 3.1 in [26].
Proof. Letr;; = e h; hy ;- Obviously, r; ; = 0 fori < j. In
the case i = j, we obtain
1
hzzhzz = ( r+l T Lr+n+1) ’ Ly —Ly =1 (44)
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Fori > j+ 1, we obtain

n-2
rij = O ikhi ;= h iy by
k=1
L,,-L) 7"
= (Lr_Lr+n)' ( e r) i
(Lr+1 - Lr+n+1) (45)
(Lr+n B Lr)l_]

+ (Lr+1 - Lr+n+1) ' i—j+1

(Lr+1 - Lr+n+1)

=0.

Hence, we verify Z# ' = I,_,, where I,,_, is (n—2) x (n—2)
identity matrix. Similarly, we can verify % '% = I,,_,. Thus,
the proof is completed. O

Theorem 15. Let B,, = Circ(L,,},L,,,...,L,,,) be a
circulant matrix; then we have

B—l

rn

< L Lr+2 L
+ Z rHnt2—i L_ r+n+l—i

r+1

X (Lr+n - Lr)i_1>

L

i\~1 2
x ((Lr+1 - Lr+n+1) ) ,_LTJr
r+1
n—2
L 2
+ Z <<Lr+n+l—i - Lr_+Lr+n—i>
i=1 r+1

X (L= L,))

X ((Lr+1 - Lr+n+1)i)7l

_ Ly - (Lr+2/Lr+1) Ly
Lr+1 - Lr+n+1
_ (Lr+3 ( r+2/Lr+1) r+2) (Lr+n B Lr)
(Lr+1 Lr+n+1)
2
_ (Lr+3 ( r+2/Lr+1) r+2) (Lr+n B Lr)
(Lr+1 Lr+n+1)
_ ( r+3 (Lr+2/Lr+1) r+2) (Lr+n_

Lr)n—3)

(46)

(Lr+1 - Lr+n+1 )”_2
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where
L 2
Ln= (Lr+1 - iLHn)
n-2 n—(k+1)
L L -L
+ L frs — r+2L k1>< r+n r > .
];1< e Lr+1 e Lr+1 - Lr+n+1

(47)

In particular, when r = 0, the result is the same as Theorem 3.3
in [26].

Proof. Let Q), be the form of

3 Xy x
r+1 , , '
0 Ly n
0 0 1 0 0
0 0 0 1 o | (48)
0 0 0 0 1
where
b, = ﬂ
Lr+1
l
o lr,n Liinisi— (Lr+2/Lr+1) Lyinra-i
x; = =
lr,n Lr+1
_ Lr+n+2—i (i — . i’l) ,
Lr+1
I Lr+n+3—i B (Lr+2/Lr+1) Lr+n+2—i
Yi=- 1
rn
(i=34,...n),
_ L n—(k+1)
rn Z Lr+k+1< L ) >
+1 r+n+1
L
L, = <L - 2L )
rn r+ Lr+1 r+n
n-2 n—(k+1)
L L. -L
+ Lygsy — 220, )(L) .
kz—:l( e Lr+l ke Lr+1 - Lr+n+l
(49)
We have
B, 0,0, = D, 6 %, (50)

where 9, = diag(L,,,,l,,) is a diagonal matrix and 9, & #
is the direct sum of 9, and #. If we denote Q = Q,Q,, we
obtain

B, =0(2 ' ex ™)z, (51)

1',11

and the last row elements of the matrix Q are 0, 1, 5, yj, -+
y!. By Lemma 14, if let B,} = Circ (v;,v,,...,v,), then its
last row elements are given by the following equations:

1L 1
Vz = - l—r—+2 + l—Diln 2),
rn
V3 = D(l ,
lr,n
I o 1
Vg = — Z—Dn + Z—Cn s
rn rn
[ NG @, 1 o
vs= = =D+ =D + =D, (52)
rn N TN
L o 1 w3 1 ma
Vn = - l_D” + Z_Dn + Z—Dn
rn TN n
11 1
vy = l_ + Z—D;n 2 —Diln 3)
r,n rn rn

) J
Df’l]) = z ((Lr+3+j—i -

i=1

L 2
Lr_+Lr+2+j—i)

r+1

X (Lr+n - Lr)i_1> X ((Lr+1 - Lr-*—n+1)i)_1 (53)

J bjlr i—1
=y 2 (h,)" (j=12,...,n-2);
i=1 (hl,r)
we have
p® _ p®
> bZI,r(hZ,r)i_l bll,r bll,r
LR S
i=1 (hl,r) Lr (hl,r)

D’(1n—2) + D;n—3)

i ~ -1
) "23( - sr) ha, )
i-1 (hl,r) =1 ! ’)
= nz_‘? (Lr+n+2—i - Br,nLr+n+1—i) (hZ,T)i_l
i=1 (hl,r)l
bl

(hl r)
nf (Lr+n+2—i - Br,nLr+n+1—i) (hZ,T)i_l
i=1 (hl,r)l

+

-3
T n—2 h2 r)n

>
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pU*d _ pl+d _ pO)
i1 . i—1
) 0 Q)0
i=1 (hl,r) i=1 (hl,r)j
‘ i-1
g ) )
i=1 (hl,r)l
= (Lr+4 - Br,nLr+3) (hlf)]
(hl,r)1+1
+ (Lr+3 B Br,nLr+2) (hz,r)ﬁl
(hl,r)]+2
_ (Lr+3 - Br,nLr+2) (hZ,T)j
(hl,r)J+1
= (Lr+3 - Br,nLr+2) (hZ,T”)]+1
(hl,r)JJr2
b’ h j+l
L,r
(54)

We obtain
B—l

rn

>

-3 —2 —2
Circ 1+D£zn )+D£zn : Di:n )_Lr+2/Lr+1
I ’ I,

r,n

p® p-p¥ pP+p® - pP
l b l b lr’n Yt

r,n rn

Dilnf4) +D n-3)

( (n-2)
n B Dnn )
lr,n

_ -1
= (Lr+n+2—i - Br,nLr+n+1—i) (hz,r)l
+)

>

i=1 (hl,r)i
— 1
— r+2+n2b7; 2,r Zr)l
i=1 1 r)
b b
bl bl
hl,r (hl,r)2 >
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1
= — Circ | 1
lr,n
n-2
L 2
+ < <Lr+n+2—i - Lr+ Lr+n+1—i>
i=1 r+1

X (Lr+n - Lr)i1>

X ((Lr+1 - Lr+n+1)i)_1’

L 2 L
B LHZ + Z ( <Lr+n+1—i - Lr_JrzLHn—i)

r+1 i=1 r+1

X (Lr+n - Lr)i_1>

X ((Lr+1 - Lr+n+1)1)
L +3 7 (Lr+2/Lr+1) Lr+2

Lr+1 - Lr+n+1

(Ll L) (L - L)
(Lr+1 - Lr+n+1)2
(s~ el L) ) (L~ L)’
(Leor ~ Lysmr)’
)L
L

-1

>

_( r+3

>

e e

-3
_ (Lr+3 ( r+2/Lr+1 r+2) (Lr+n_Lr)n )
(Lr+1 r+n+1)
(55)
O]

4. Determinant, Invertibility, and Inverse
of Left Circulant Matrix with Any
Continuous Fibonacci and Lucas Numbers

. . !
In this section, let A, = LCirc(F,,;,F,,,,...,F,,,) and

B:,n = LCirc (L,,,L,1p,--->L,,,) be left circulant matrices.
By using the obtained conclus1ons, we give a determinant
formula for the matrices A' , and B' . Afterwards, we prove
that A’ rn 18 an invertible matrlx for n > 2and B is an
invertible matnx for any positive integer 7. The inverse ¢ of the
matrices A’ v and Bm is also presented.

According to Lemma5, Theorem 8, Theorem 9, and

Theorem 11, we can obtain the following theorems.

Theorem 16. Let A'm = LCirc (F,,,F,,5,...,F.,,) be aleft
circulant matrix; then one has

!
det A n

_ (_1)(n—1)(n—2)/2 .F

r+1

F 2
' [(Frﬂ - #LFHn)
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—(k+1
X < Fr+n_Fr >n ke ):|
Fr+1 _Fr+n+1

X (F - Fr+n+1 )”*2)

r+1
(56)

where F,_,, is the (r + n)th Fibonacci number.

LCirc (F,,1,F, 5, .., F,,,) be a left

is an invertible matrix.

Theorem 17. Let A, =
circulant matrix; if n > 2, then ﬂm

Theorem 18. Let A, = LCirc (F,,,F,,,,... ) (n>2)

be a left circulant matrzx, then one has

r+n

) -1
rn

- b
fr,n

-2
LCire (143 _fag
X 1re + Z r+n+2 i F_ r+n+l-i

i=1 r+1

A

i—1
X(Fr+n_Fr)l )
(( r+l r+n+1))
( r+3 ( +2/ +1) +2)( ) -
(Fr+1 - Fr+n+l)n 2
( r+3 ( +2/ +1) +2)( r+n )
(Fr+1 - Fr+n+l)
( r+3 ( +2/ +1) +2)( rin )
2 bl
(Fr+1 - Fr+n+1)
( +2/ +1) r+2
Fr+1 Fr+n+1
Fr+2
Fr+1
n-2 F
+ Z <<Fr+n+1 i Fr+2 Fr+n 1)
i=1 r+1
X (Fr+n Fr)lil)

(57)
where
F
fr,n = <Fr+1 - 1;_+2Fr+n>
r+1
w2 n—(k+1)
F, F.,. —-F
+ F f r+2F . ) ( r+n r ) .
}; < e Fry e Fry = Frnn
(58)

1

By Lemma 5, Theorem 12, Theorem 13, and Theorem 15,

the following conclusions can be attained.

Theorem 19. Let B;)n = LCirc (L,,, L,y
circulant matrix; then one has

r+n

det B:’n

_ (_1)(n—1)(n—2)/2 L

[

r+2

L_ L r+n >
r+1

n-2

L
+ Z <Lr+k+2 - Lr_ﬂLr+k+1>

k=1 r+1

—(k+1
><<. Lywn—L, )n(+):|
Ly = Liyun

-2
x (Lr+1 - Lr+n+1)n

r+1

where L,,,, is the (r + n)th Lucas number.

Theorem 20. Let B:)n = LCirc (L,,1>L,1p>--->L,,,) bealeft
circulant matrix; then B;)n is invertible for any positive integer
n.

Theorem 21. Let B, = LCirc (L,,,L,,5,--.,L,,,) be a left

circulant matrix; then one can obtain

n

2
< ( L Lo, )
r+n+2—i L r+n+l-i
r+1

1

x LCirc <1 +

1

X (Lr+n - Lr)i_1>

1
r+n+1 )

x ((Lr+1

_( r+3

(Lr+2/Lr+l) Lr+2) (L +n Lr)n_3

(Lr+1 Lr+n+1)n

_( r+3 (Lr+2/Lr+l)Lr+2)( r+n_Lr)2

(Lr+1 - Lr+n+1)3

B (Lr+2/Lr+1) Lr+2) (Lr+n B
2
(Lr+1 - Lr+n+1)

+3 7 (Lr+2/Lr+1)Lr+2
L.,-L

L,)

>

_ (Lr+3

r+1 r+n+l

>

) be a left

(59)
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_ Lr+2
Lr+1
n-2
L
+ Z <<Lr+n+li - Lr_+2Lr+n7i>
i=1 r+1
1
( r+n r)l )
!
x ((Lr+1 - Lr+n+1) ) 4
(60)
where
L
lr,n = <Lr+1 - ﬁLHn)
n-2 (k+1)
L L..-L
+ L s r+2L ) )( r+n r >
];< T Lr+1 reed Lr+1 Lr+n+1
(61)

5. Determinant, Invertibility, and Inverse of
g-Circulant Matrix with Any Continuous
Fibonacci and Lucas Numbers

In this section, let Agrn = g-Circ (F,,,,F,,5,...,F,,,) and
Bn = g-Circ (Lyy15 Ly - 5L y,,) be g-circulant matrices.
By using the obtained conclusions, we give a determinant
formula for the matrices A and B, ,. Afterwards, we
prove that A, , is an 1nvert1€le matrix fq orn>2and B,
an invertible matrix if (1, g) = 1. The inverse of the matrlces
Ag.nand By, is also presented.
From Lemma 6, Lemma 7, Theorem 8, Theorem 9, and

Theorem 11, we deduce the following results.

Theorem 22. Let A . = g-Circ(F,,,F,,,....F,,,) bea
g-circulant matrix; tﬂen one has
detA,,, =detQ, - F,,
)
: |:<Fr+l - #LFr+n>

S 2

Z ( r+k+2 FH Fr+k+1> (62)

k=1 r+1

~(k+1
X ( Erin—F )n (kr ):|
Fryp = Frnn
( r+l T r+n+1)

where F,_,, is the (r + n)th Fibonacci number.

Theorem 23. Let A, , = g-Circ(F,,y, Fp,... Foyy) bea
g-circulant matrix and (g:n) = Lifn > 2, then A, is an
invertible matrix.
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»Frn) (0>

Theorem 24. Let A, = g-Circ (F, 1, Fopp,...
2) be a g-circulant matrix and (g, n) = 1; then

-1

(( r+l1

( +2/ r+1) r+2
F bl

r+n+l

r+n+1) )

F

r+1

( +2/ r+1) r+2)( r+n_Fr)
(., —F

r+1 r+n+1)

( r+3

( +2/ r+1) r+2)( r+n Fr)2

( r+l

( +2/ r+1) r+2)( r+n Fr)n3>]

(Fr+1 - Fr+n+1)

_( r+3

3eeey

r+n+1)

( r+3

(63)

n—2 n—(k+1)
F.., F., -F
+ z (Fr+k+2_ Fr_+Fr+k+l><FHj—Fr> .
r+n+l

(64)

Taking Lemma 6, Lemma 7, Theorem 12, Theorem 13,
and Theorem 15 into account, one has the following theorems.
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Theorem 25. Let B, , = g-Circ (L., L, 5.5 L,,) bea

g-circulant matrix; then one has
detB,,, =detQ,-L,,
L
[\ Ly~ 2L +n)
|: < Lr+1 '

o L Lr+2 L
+ z r+k+2 L_ r+k+1 (65)
k=1

r+1

—(k+1
X < Lr+n_Lr >n (e ):|
Lr+1_Lr+n+1

X (Lr+1 - Lr+n+1)n_2’

where L,,,, is the (r + n)th Lucas number.

Theorem 26. Let B,,,, = g-Circ (L,,1, L5, L,,,) bea
g-circulant matrix and (g,n) = 1; ifn > 2, then By, , is an
invertible matrix.

Theorem 27. Let By, = g-Circ (L,,1,L,5,...
2) be a g-circulant matrix and (g, n) = 1; then

L) (1>

. < Lr+2
x Circ | 1+ Lr+n+2—i - L_Lr+n+l—i
i=1 r+1

X (Lr+n - Lr)i_l)

X ((Lr+1 - Lr+n+1)i)_1’

_Lw
Lr+1
n-2
L 2
+ Z <<Lr+n+1—i - Lr_+Lr+n—i)
i=1 r+1

X (Lr+n - Lr)i_l>

X ((Lr+1 - Lr+n+1)i)_1’

Lr+3 B (Lr+2/Lr+1) Lr+2
L L

>

r+1 = Mrin+l

_ (Lr+3 B (Lr+2/Lr+l)Lr+2) (Lr+n B Lr)
2
(Lr+1 - Lr+n+1)

>

13

2
_ (Lr+3 - (Lr+2/Lr+1) Lr+2) (Lr+n - Lr)
3
(Lr+1 - Lr+n+1)
-3
_ (Lr+3 - (Lr+2/Lr+1) Lr+2) (Lr+n - Lr)n )]
2
(Lr+1 - Lr+n+1)n

IEREE)

T
xQ,
(66)
where
L
lr,n = <Lr+1 - ﬁl‘ﬂrn)
n-2 n—(k+1)
L L. .—-L
+ (L g — r+2L kl)( r+n r >
];1 e Lr+1 e Lr+1 - Lr+n+1
(67)
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The paper investigates quasisynchronization in a communication system, which consists of cells communicating through
quorum sensing. With the help of Lyapunov function method and Lure system approach, some sufficient conditions for
quasisynchronization are presented, and a bound on the synchronization errors is derived. The obtained theoretical results show
that the synchronization quality is influenced by two parameters detrimentally: the error bound depends almost linearly on the
mismatches between cells and depends sensitively on the diffusion rates of the signals inward the cell membrane. Numerical

experiments are carried out to verify the theoretical results.

1. Introduction

In the past decades, increasing interest has been shown to
study the dynamics of coupled oscillator networks, which
describes many complex systems in the field of nature
and science. Due to the couplings among these oscillators,
different types of synchronization can be realized in such
systems.

In particular, a coupled oscillator network is called to
be quasisynchronized, or weak synchronized, if the synchro-
nization errors will be in some neighborhood of zero but will
not tend to zero eventually. In other words, quasisynchro-
nization means that the dynamical trajectories of each cell
are similar but different from each other [1, 2]. By Lyapunov
function method and a differential inequality method, two
coupled identical oscillators with parameter mismatches were
quasisynchronized via periodically intermittent control in
[3]. Similar results were also obtained in a discontinuous
master-response system with parameter mismatches [4]. It
has also been shown that two coupled delayed oscillators with
parameter mismatches can be lag quasisynchronized, and the
error level is estimated by applying a generalized Halanary
inequality and matrix measure [5].

To the best of our knowledge, most of researches on
synchronization focused on two oscillators coupled directly
[6-8]. And there are very few researches focused on the
system composed of several oscillators coupled indirectly.
However, many biological systems coupled indirectly can also
exhibit synchronization such as a global cellular response. For
an example of such mechanisms achieving synchronization,
the unicellular bacteria are highly coupled through chemical
signaling molecules. This process, termed quorum sensing
[9-11], allows bacterial populations to exchange intercel-
lular signals with their neighbor cells to coordinate gene
expression and integrates cells to realize synchronization
effectively. That is to say, each bacterium is connected with
all the other bacteria through a mean field and coordinated
precisely. As the result, all the bacteria form a “microsociety;”
behaving synchronously and exhibiting various collective
dynamics. In the past decade, synchronization induced by the
intercell signaling mechanism has been widely investigated.
For instance, synchronization induced by quorum sensing
has been studied in networks composed by genetic relaxation
oscillators [12], limit-cycle oscillators [13], and synthetic gene
oscillators [14]. Another research has shown that a noisy
community of such genetic oscillators can self-synchronize
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in a robust way and lead to a substantially global rhythmicity
[15].

Due to the biological diversity, there are usually some
parameter mismatches between the coupled oscillators in
biological systems. Therefore, complete synchronization is
hard to be achieved. Instead, quasisynchronization, which
implies a state of synchronization with an error level, is
more common in the biological systems. Motivated by the
complexity and similarity of biological organisms and the
potential applications, the paper studies quasisynchroniza-
tion in quorum sensing systems with parameter mismatches.
Through a new method different from many previous
researches [3-5], the bound on the synchronization errors is
estimated with help of Lure system, linear matrix inequalities,
and Lyapunov function [16-19]. Both the theoretical results
and the numerical simulations indicate that the synchroniza-
tion errors stay in a neighborhood of zero, increase roughly
linearly with the mismatches between individual cells, and
depend sensitively on the diffusion rate of the signals inward
the cell membrane.

The rest of the paper is organized as follows. In Section 2,
we give some sufficient conditions for quasisynchronization
in quorum sensing systems with parameter mismatches. The
bound of the synchronization errors is also estimated. In
Section 3, numerical examples are carried out to verify the
theoretical results.

2. Main Results

2.1. Quorum Sensing Systems with Mismatches. Quorum
sensing is a cell concentration dependent phenomenon in
bacteria and fungi, which is mediated by small, diffusible
signaling molecules that accumulate in the extracellular
environment [9]. In such a multicell system, the individual
oscillator in each cell is a network with three genes, a, b,
and ¢, the products of which inhibit the transcription of
each other in a cyclic way. The gene ¢ expresses protein C,
which inhibits transcription of the gene a. The product of
a inhibits transcription of the gene b, the protein product
B of which in turn inhibits expression of ¢, completing
the cycle. These bacteria exhibit cell-to-cell communication
through a mechanism that makes use of two proteins, the
first one of which (LuxI) synthesizes a small molecule known
as an autoinducer (AI), which can diffuse freely through
the cell membrane. The principle of the phenomenon is
that when a single bacterium releases autoinducers (Als)
into the environment, their concentration is too low to be
detected. However, when sufficient bacteria are present, Al
concentrations reach a threshold level that allows the bacteria
to sense a critical cell mass and to activate target genes [9].
When a second protein (LuxR) binds to this molecule, the
resulting complex activates transcription of various genes,
including some coding for light-producing enzymes. The
scheme of the network is shown in Figure 1. For further
details, one is referred to previous articles [9-11].

Before we carry out the dynamics model for the N-
cell system described by differential equations, we make the
following declaration throughout the paper. Let R” be the n-
dimensional Euclidean space, R™" the set of all n x m real
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Cell i Cell j

A a C

—> Activation <-» Diffusion

— Inhibition

FIGURE I: Scheme of the repressilator network coupled through
signaling molecules, termed quorum sensing. The synchronization
scheme of quorum sensing is based on the diffusion of a small
molecule (autoinducer AI) to and from the cells.

matrices, A" the transpose of a square matrix A, and | - ||
the usual L, norm of a vector or the usual spectral norm of
a square matrix. The notation M > 0 (<0) is used to define
a real symmetric positive (negative) definite matrix. If not
explicitly stated, matrices are assumed to have compatible
dimensions.

Then the dynamics model for the N-cell system is built as
follows:

; o () .
a; = —dy; (t) a; + ;166+—C;”’ A;j=—-d; () A+ By; () a;,
j ay; () .
b, =—d,; (t) b+ —”4: A ) B; = —ds; (t)B; + B,; (1) b,
G=—dy)g+ %i (1 + 2 ® Si,
us+ By +S;

Ci = ~dg () C, + By ()6,

Si=—dy (1) S+ By D A; =1 (S5 =S.),

. N S] - Se
$,=-d,(1)S, +1,(t) ) N
=1
)
where i = 1,2,...,N; a;, b, and ¢; are the concentrations

of mRNA transcribed from genes a, b, and ¢ in cell i,
respectively; A;, B;, and C; are the concentrations of the
corresponding proteins, respectively; S; and S, are concen-
trations of AI inside each cell and in the environment,
respectively. The parameters d ;(t) (j = 1,...,7) and d,(t)
are the dimensionless degradation rates of the chemical
molecules in cell i; a;i(t) (j = 4,5,6) are the dimensionless
transcription rates in the absence of repressor; a;(t) is the
maximal contribution to the gene ¢ transcription in the
presence of saturating amounts of AJ; ﬁj,»(t) (j =1,2,3) are
the translation rates of the proteins from the mRNAs; 3,(t) is
the synthesis rate of AL; m = 4 is the Hill coefficient; #(¢) and
1,(t) measure the diffusion rate of Al inward and outward the
cell membrane.
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We suppose that all the parameters mentioned above
are time-varying in the vicinity of certain constants, which
indicates that all the cells are similar but different from
each other. For convenience, we decompose these parameters
into two parts: a constant part that determines the values
of the parameters and a time-varying part representing
the parameter mismatches. For example, let the parameter
dj(t) = d; + Sdﬁ(t), (j = 1,...,7), which implies that the
parameter d ;;(¢) is time-varying around the constant d; with
the parameter mismatches 6d ;;(¢), (j = 1,...,7).

Denoting x; = (a,b,c,A;,B,C,S)", i = 1,...,N,
and x, = (0,0,0,0,0,0, Se)T for convenience, then muiticell
system (1) can be rewritten as follows:

% =—(d+8d; (1)) x; + (a + 8 () f (x;)
= (y+ 38y, ®) (g (x;) —e,) + 17 (x. = Lx;),

N -
xe = _de (t) Xe 1, (t) ZM’

J=1

wherei = 1,2,...,N; d = diag(d,,d,,d5,d,, ds,ds, d;) + B,
B € R™" with elements equal to zero except f3,; = fi,
Bss = By Bss = B3> and By = By @ € R™" with elements
equal to zero except oy = o, &y, = oy, and az; = As;
y € R™" with elements equal to zero excep$ Y37 = 0
I, = diag(0,0,0,0,0,0, 1); ¢, = (0,0,0,0,0,0,1)7; and

U7 )T
pr +S;

1 1 1 o)T
P‘4+AT)M5+B;").“6+CT’ .

g(x;) = (0, 0,0,0,0,0,
(3)

f(x)= (o, 0,0,

The matrices 8d;(t), do;(t), and &y,(t) describe the mis-
matches of the parameters d;(t), «;(t), and y,(¢). Note the
dimension of individual cells # = 7 for multicell system
(1). In fact, system (2) can describe the general model of
quorum sensing mechanism, where the vector components
of vector functions f(:) and g(-) are increasing functions
and I, describes which components are coupled with the
environment. Thus, the results obtained in the paper are
also valid for any general multicell system based on quorum
sensing.

2.2. Sufficient Conditions for Quasisynchronization. Since the
cells in realistic organisms are similar but different from each
other, one can suppose that the mismatch matrices 8d(t),
Oa;(t), and Oy;(t) are bounded as follows:

6d; )] <&, [0 ()] <& Oy ()] <& (4)
Noticing that the concentrations of chemical molecules x;(t)
are bounded and f(-) and g(-) are monotonic functions of
x;(t), we can conclude that

| @) <6, |f(x®)] <6

||g (x; (t))" < 6;.
(5)

Since there exist parameter mismatches between different
cells, multicell system (1) cannot be completely synchronized.
Instead, we present another type of synchronization, which is
defined as follows.

Definition 1. The multicell system (1) is said to reach qua-
sisynchronization or weak synchronization, if, for any initial
condition (xlT 0),..., x;, (0))T, there exists a positive constant
€ such that

1%y = x;- x| <& ii=12...N (6)

The regulatory functions f;(-) and g;(-) are both mono-
tonic increasing functions; there exist two diagonal matri-
ces K, = diag(k;;,kyy...5k,) = 0 and K; =
diag(ky;, ks, - - .5 ky,) = 0 such that the following sector
conditions are satisfied:

0 S@-F®
a-b

0< M Skzb (7)

a->b

where a,b € R,a#b,and [ = 1,...,n. Notice that the Lure
system consists of a linear system feedback interconnected
with a static nonlinearity f(-) that satisfies a sector condition
[20]; multicell system (2) can be regarded as a Lure system.
Consequently, with help of Lure system method in control
theory and Lyapunov direct method, we obtain the following
sufficient conditions for quasisynchronization of system (2).

Theorem 2. If there exist symmetric matrices P > 0 and A; =
diag(A;,...,A;,) = 0,i = 1,2, and a constant p > 0 such that
the symmetric matrix

Pd+d"P-24l,+pE Pa+ KA, -Py+K,A,
a'P+ KA, -2A, 0 <0,
TP+ KA, 0 -2A,

M=
(8)

where E € R™" is the unit matrix, multicell system (1) is
quasisynchronized. The bound on the synchronization errors
can be estimated by 8/ p, where

2A ax (P)

0= Amin (P)

(&,0) + 6,0, +&50; +&5). 9)

Proof. Define a Lyapunov function with respect to multicell
system (2) of the following form:

V(x(®)=x" (t)Px(t), (10)

where P is a positive definite matrix. According to [21], the
Lyapunov function is equivalent to the following form:

N N
Vix(®)=) YXiPX;, (1)
i=1 j=1

where X;; = x; — x; denotes the synchronization errors.



Based on Lyapunov direct method, if the time derivative
of V(x(t)) along the trajectories of (2) is negative outside
of a neighborhood of the origin O, multicell system (2) will
achieve quasisynchronization with the errors X;; staying in
the neighborhood. Calculating the time derivative of V (x(t))
along (2),

X, =% - %
=(d+0d; (1)) x; + (a+8a; (1)) f (x;)
—(y+0y;®) (9 (x;) —e,) — nL,x;
=~ [(d +8d; (1)) x; + (a + 8o, (1)) f (x:)
~(y+07,(0) (9 (x;) —e,)] —nl,x; (12)
= (dE-nl,) X +a(f (x;) - £ (x))
~y(g(x;) - g(x)) + (8y; &) = 8y, () 1,

+0d; () x; - 8d; (t) x; + Sax; (1) f (x;)

= 8o (1) f (%) = 8y; (1) g (x;) + 8y, (D g (x,) .

x [(dE-n1,) X; +a(f (x;) - £ (x1))
~y(9(x;)-9(x))
+1,(0y; (1) = 8y, () + 0d; (1) x;
= 8d; (t) x; + 8t; (1) f (x;) = e (1) f (x;)

— 8y, () g (x;) + 8y, () g (x,)] -
(13)

Noticing the sector conditions (7) of f(-) and g(-), we have

(A7) = A (D) (A () - (") - ki) 2 0

(9 (x7) - 9 (%)) (9 (x]") - 91 (") -k X}}') 2 0,
(14)
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wherel = 1,2,...,n. Then, for any A, = diag(A;,...,Ay,) =
0and A, = diag(A,;,...,A,,) > 0 and any constant p > 0,
there holds
N N
V<) Y XiP[(dE-nl, + pE) X,
i=1 j=1

i=1 j=1
N N
=2y YA (f (%)~ £ (%)
i=1 j=1
< (F () = f () - K1) )
N N
—2) Y A(g(x))-a(x))
i=1 j=1
x (g (xj) ~g(x;) - KZXij)
+ A ) (3] - P, )
NN 5
= > (&M + A ) (8|5 - )51 ))
i=1 j=1
where M is defined in (8),
5ij = [(xj - xi)T>(f ("j) - f(xi))T’(E/ ("j) - g(xi))T]T’
2A oy (P)
6= m (8151 + 8282 + 8363 + 83) .
(16)

If matrix inequalities (8) and ||x i x;| = 8/p hold, one
obtains that

N N
Ver®Y Y (shol-exl) <o @

=1 j

—

.

According to Lyapunov direct method, all the trajectories
of cells in system (2) will go closer to each other when X;
stay outside of the neighborhood of the origin O(0,d/p).
Therefore, multicell system (2) realizes quasisynchronization
with synchronization errors X; staying in the neighborhood
of the origin O(0, §/p). ]

Theorem 2 implies that the estimation of the bound
on synchronization error is influenced by two factors, the
mismatches between cells ¢; and the parameter p. On one
hand, quasisynchronization can be realized if the mismatches
are small and the synchronization errors oscillate in a
certain neighborhood of the origin. On the other hand, the
parameter p is determined by the dynamics of the individual
cells and reflects the ability of synchronization of the inherent
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dynamics. Furthermore, the larger the parameter p is, the
smaller the bound on the synchronization errors is.

In fact, the proof of the theorem shows that the mis-
matches that go against synchronization could be compen-
sated by the linear function —pX;;. Both the error dynamics
caused by the mismatches and pX;; could be compensated by
thelinear function AX;;, which is determined by the diffusion
rate of the signals inward the cell membrane #. Consequently,
the parameter # measures the quasisynchronization ability of
the inherent dynamics of the cells. Therefore, if the two factors
mentioned above can be controlled, the synchronization
errors can be controlled.

As a special case, if there are no parameter mismatches
between different cells, which implies that all the cells are
identical, then it is easy to conclude that multicell system (2)
realizes complete synchronization. In such a case, multicell
systems (1) and (2) could be rewritten as

. Kei i
a; = —dya; + m, A;=—dyA; + Bya;,
. 0(41' .
b = —dyb; + m, B; = —d5;B; + b,
) S.
G = —dyc + Lm § I
ps + By +§; (18)
C; = =dsC; + B3
S = —dySi + BuA; =1 (S = S.),
NS —S
S = —d S + ] 61
e eVe nez N
j=1
x; = —dx; + of (x;) -y (g (x;) —e,) +1(x, — ;).
(19)

>

i (Lx; - x.)

Xe = _dexe T
n

Jj=1

where the parameters d, y, 1, d,, and 7, are defined in
multicell system (2). Then we obtain the following corollary.

Corollary 3. If there exist symmetric matrices P > 0 and A ; =
diag(A;;,...,A;,) 2 0,i = 1,2, and a constant p > 0 such that
the symmetric matrix

Pd+d"P-2nl, +pE Pa+ KA, —Py+K,A,
QAP+ KA, 24, 0 <0,
-y P+K,A, 0 -2A,

M =

(20)

where E € R™" is the unit matrix, multicell system (18) realizes
complete synchronization.

3. Numerical Simulations

In order to demonstrate the effectiveness of our theoretical
analysis, we give numerical examples based on multicell
system (1) consisting of 6 cells. Set the parameters as follows:

dy=d,=dy,=04, d,=ds=dg=05

d,=0016, d,=02, o, =o05=0s=196

(1)
=1, B =P,=p=013, B, =0018,
n=04, 1, =08, py=ps=ps=p; =02

Suppose that the initial mismatches 8d;, da;, and §3; are taken
randomly in the open intervals (—ed;, ed;), (—ew;, er;), and
(=€, €B;), respectively. The evolutions of the synchroniza-
tion errors X;; are shown to converge to a neighborhood
of the origin in Figure2. As can be seen, the smaller
the bound on mismatches between the oscillators is, the
smaller the synchronization errors X;; are. And complete
synchronization can be realized if ¢ = 0.

In order to verify the relationship between the syn-
chronization errors and the mismatches between cells, the
figure of the synchronization errors transition for increasing
the mismatches ¢ is plotted in Figure 3. It is obvious that
quasisynchronization is realized and the synchronization
errors increase with the mismatches roughly linearly.

Numerical simulations are also carried out to verify the
relationship between the synchronization errors and the
diffusion rate of the signals inward the cell membrane in
the region 7 € [0,2]. Figure 4 shows that the error bounds
depend sensitively on the diffusion rates #, which play the
role of the coupling strength. The increase of the coupling
strength makes for the decrease of the synchronization errors,
but if the parameter # is too large, the dynamics of oscillation
of multicell systems (1) breaks. Therefore, all the parameters
should be taken appropriately to ensure the dynamics of
oscillation.

From Figures 3 and 4, one can see that the error con-
centrations of gene products are much smaller than those
of genes; specifically, the concentrations of biosignals Al
remain quasisynchronized even when the mismatches are big.
During the time course of achieving synchronization, the
synchronous states of Al decrease the mismatches between
cells through quorum sensing. And the strong synchroniz-
ability of AI makes it act as biosignals to synchronize other
chemical molecules. On the other hand, the figures also imply
that the error concentrations of genes decrease greatly when
the mismatches are decreased. The genes” strong sensitivity
to regulations (the synchronous states of the concentrations
of gene products, especially Al) is the reason why it can be
led to synchronization by Al The two aspects make up of the
mechanisms of collective behavior caused by quorum sensing
during transcription, translation, translocation, and signal-
transduction.

4. Conclusions

Many previous researches studied the collective behavior
of biological systems by using complete synchronization.
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FIGURE 2: Time evolutions of the synchronization errors e = Zfzz(ai — a,)/5 in multicell system (1), where the parameter ¢ is taken as 107

and 107>, respectively.
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FIGURE 3: Synchronization errors transition for increasing the
mismatch bound ¢ € [0, 0.002].

However, in many real biological systems, individual organ-
isms are similar but different from each other, and their
behaviors are not completely identical either. Therefore, it
is meaningful to carry out researches on quasisynchro-
nization instead of complete synchronization. Our results
on quasisynchronization in multicell systems coupled by
quorum sensing indicate that mismatches between cells can
lead to quasisynchronization, and the synchronization errors
depend heavily on the parameter mismatches. Theoretical
analysis shows that the synchronization errors will decrease if
the coupling strength increases. All the results agree well with
numerical simulations and biological phenomena in practice.
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FIGURE 4: Synchronization errors transition for increasing the
parameter # € [0, 2].
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The paper investigated an avian influenza virus propagation model with nonlinear incidence rate and delay based on SIR epidemic
model. We regard delay as bifurcating parameter to study the dynamical behaviors. At first, local asymptotical stability and existence
of Hopf bifurcation are studied; Hopf bifurcation occurs when time delay passes through a sequence of critical values. An explicit
algorithm for determining the direction of the Hopf bifurcations and stability of the bifurcation periodic solutions is derived
by applying the normal form theory and center manifold theorem. What is more, the global existence of periodic solutions is

established by using a global Hopf bifurcation result.

1. Introduction

In March 2013, new avian-origin influenza A(H7N?9) virus
(A — OIV) broke out in Shanghai and the surrounding
provinces of China [1]. During the first week of April, this
virus had been detected in six provinces and municipal cities;
this virus has caused global concern as a potential pandemic
threat [2]. The virus fast took people’s life without timely
treatment. Therefore, strong measures should be taken to
control the spread of H7N9 viruses.

H7N?9 is an infectious disease caused by influenza A
virus. Moreover, it is essential to study and to dominate the
spread of H7N9. Mathematical models become important
instruments in the analysis and control of infectious diseases.
The present study evaluates the possible application of SIR
model for H7N9 spreading.

Let S(t), I(t), and R(t) be the population densities of sus-
ceptible, infective, and recovered, respectively. Recruitment
of new individuals is into the susceptible class at a constant
rate B [3]. Parameters y;, p,, and y; are positive constants
which represent the death rate of the classes, respectively. T
is the length of the infectious period; 1/y is the average time
spent in class I before recovery [3].

In 1979, Cooke [4] used mass action incidence BS(t)I(t —
7).In 2009, Xu and Ma [5] developed the model with the force

of infection given by SS(t)(I(t — 7)/(1 + al(t — 7))), where «
determines the level at which the force of infection saturates
and B is a contract [5]. Then, the avian influenza virus
propagation model based on SIR model has the following
form:

BS(1)I(t - 1)
l+al(t-1)°

BSI(t-1)
l+al(t—-1)

R(t)=yI(t) - usR(t).

S(t)=B~-uS(t) -

i = (o + 1) 1), M

Since R does not appear in the first two equations, and
avoid excessive use of parentheses in some of the latter
calculations, the avian influenza virus propagation model is
transformed into the following form

BS()I(t-1)

S(t)zB_HIS(t)_ l+al(t-1)°

(2)
. S)I(t-
I@=%§£é;§—@ﬁwﬂax
R(t) = yI(t) - 3R (t), (3)
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with the following initial condition:

S(0)eR", 1(0)=¢(0) for0e[-1,0],
(4)

where ¢ € C([-7,0],R"),

which was presented and studied in [3].

The steady state of the model and the stability of epidemic
models have been studied in many papers. Zhang and Li
[6] studied the global stability of an SIR epidemic model
with constant infectious periods. Xu and Ma [5] showed the
global stability of the endemic equilibrium for the case of
the reproduction number R, > 1. McCluskey [3] shown
that the endemic equilibrium is globally asymptotically stable
whenever it exists. In this paper, we investigated the Hopf
bifurcation and the global existence of periodic solutions of
model (2), which have not been reported yet.

The organization of this paper is as follows. In Section 2,
we will investigate the local asymptotical stability and
existence of Hopf bifurcation by analyzing the associated
characteristic equation. In Section 3, an explicit algorithm
for determining the direction of the Hopf bifurcations and
stability of the bifurcation periodic solutions will be derived
by applying the normal form theory and center manifold
theorem. In Section 4, existence of global periodic solutions
will be established by using a global Hopf bifurcation result.
In Section 5, a brief discussion is offered to conclude this
work.

2. Local Stability and Hopf Bifurcation

Some results can be directly obtained from [3, 5]. The basic
reproduction number for the model is R, = Bp/u, (4, +
). System (2) always has a disease-free equilibrium E;, =
(B/u;,0). If BB > py (4, +7), system (2) has a unique endemic
equilibrium E* = (§*,1%) = ((Ba + p, + y)/(B + apy), (BB —
t (py + )/ (py +9)(B+ ;) [3]. The characteristic equation
of system (2) at the endemic equilibrium E* is

2? + prA+ po + (1A + qp) e =0, ©)

where py = (g, + V) + BIT/(1 + (xI*)Z), P = W+t
y+BI/(1+al"), gy = —PwS™/(1 +al")", and g, = —pS”/
(1+al*) If

Ry>1 (P)

hold, when 1 = 0, the endemic equilibrium E* of system (2)
is locally stable [5].

If iw (w > 0) is a solution of system (2), separating real
and imaginary parts, we obtain the following:

p1w = gy SinWT — q;w COS WT,

(6)

2 .
w" — py = g COs WT + q,w Sin wT.
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Then, we get
_ (20— P1a) @* — Pody
COSWT = 55 ,
4o + 1w
2 @
i P19ow + (w - Po) q,w
sinwt = 55 .
Qo + 1w
It follows that
W'+ (pi = 2py —d)) @ + pp — 45 = 0. (8)
Letting z = w’, we get
2+ (P =2p— i) 2+ po— 5 = 0. )
It is easy to show that
ﬁI* 2
Pr=2p - = (Ml o
2
2 (+y)
+(y+y) - ——= >0,
(1, +7) Lrol")
o 4o (10)
. pr* ) BuS’ ]
= (1 +7y) (M2+Y)<.”1 Tral ) Qral )
! Br’ )
X<#1 1+al* " l+al* )’
The case of
B= e (H,)

has been discussed in [5]. We obtain global asymptotic
stability of the endemic equilibrium when R, > 1. If

(H,)

hold, that is, (8 — p )" /(1 + aI*) < 0, we have pé - qé <0.
Following the theorem given by Ruan [7], there exists critical
value

B <o

2 2
. w; — _ w 2i
Tij):iarccos( k P;)qoz flql LNV T))
Wk Qo + 91wy Wy
with
wj
2 1/2
2t -g e J@pot - -4 (R - @)
- - ’
(12)

where k = 1,2,...,j = 0,1,2,.... If (P,) and (H,) are
satisfied, (6) has a pair of purely imaginary roots +w,i when
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T = 1,. Additionally, all roots of (6) have negative real parts
when 7 € [0,7,] and when 7 > 7, (5) has at least a pair
of roots with positive real part. In order to give the main
results, it is necessary to prove the transversality condition
Re(dA/dt)™ > 0holds. Denote A = a(7) +iw(t) as the root of
(5) with a(7) = 0, w(7) = w,. Differentiating (5) with respect
to 7 yields

v dA e
[2A+P1+(CI1_T(%/\+%)€ g )]E =A@ A +qo)e .
(13)

For the sake of simplicity denoting w, and 7, by w, T,
respectively,

dr (@A + qp) Ae ™

T 14
dr 20+ p +ge? = ((qA + qp) Te77) =

in the following:

™!
Re (E)
(@A + ) Ae™
= ((p, coswt - 2wsin wt + q;)
+i (2w cos wt + p, sinwr))
X (—qlw2 + iqow)%
= (—plqlwz coswt + 2q1w3 sin wt

2 2 2 .
—qw" + 2qw” cos wT + p;qow sin wr)

_ 15
X (q0w2 + w4) ' )

= ((-p1410” + 240" ) (90 — pra) @ = Podo
+ (29,0 + pyqow)
x [p1gow + (0" - po) q100] - Gogie” - g1’
% (@ +4i”) (a0’ + @)
= (2q70° + [2q5 + (p1 —2p0 — 1) 41 ] @
+(p1 +2p0 - a1) 4o”)
x (43 + af’) (g0 + ")) .

From (10), we know p? —2p,—g> > 0; then, Re (dA/d7)™" > 0
hold. Under this condition, we have the following theorem.

Theorem 1. (i) If (P,) and (H,) holds, the equilibrium

(S8*,1%) of system (2) is asymptotically stable for any T > 0.
(ii) If (P, ) and (H,) holds, (S*,1") is asymptotically stable

for T € [0,7,) and unstable for T € (1,,+00). System (2)

exhibits the Hopf bifurcation at the equilibrium (S*,1") for
T=17,7=012,...

3. Direction and Stability of
the Bifurcating Periodic Solutions

In Section 2, we obtain the conditions under which a family
of periodic solutions bifurcate from the steady state at the
critical value of 7. In this section, we investigate the direction
of the Hopf bifurcation and the stability of the bifurcating
periodic solution at critical values 7,,, using techniques of the
normal form theory and center manifold theorem.

Let u; = S(t) — S™ and let u, = I(t) — I". The Taylor
expansion of system (2) at E* is

uy () = ayuy (t) —au, (t—1)
+ag, (1) (t = 1) + au, () u, (t — 1),
(16)
U, (t) = azuy (t) + agu, () + asu, (t — 1)
—auy (u, (t—1)— a6u§ (t-1),

where a, = —u, + BI*/(1 + «l*), a, = —BS*/(1 + al®),
a; = BI*/(1 + al*), ay = —pp — y, a5 — BS*/(1 + al®),
as = —affS*/(1 +al*), a, = /(1 +al*), 1 = 7, + ¢, and
u, = u(t +0) € C, for 0 € [-1,0]. System (2) is transformed
into FDE as

() = L, +F (u ), 17)
with

L, (¢) = (ro + 1) [B1 (0) + B¢ (-1)],

_ asp; (~1) + a,¢; (0) ¢, (-1) 1
F(pu) = (1 + 1) <_;6(;1 0) ¢, (_1)1 - a7</§§ (_1)> )

_(a; O (0 a,
n-(00) m-(g2) W

By Riesz representation theorem, there exists a function
(0, u) of bounded variation, for 6 € [-1, 0], such that

where

0
L¢- J dn(0.4)¢(©0) forgeC.  (20)

-1

In fact, we can choose
n(0,u) = (1o +u) [B,6(O)+B,6 (O +1)],  (21)

where 6(0) is a delta function.
For ¢ ¢ C'[~1,0], the operators A and R are defined as
follows:

d¢ (0)

0 €[-1,0),
A(u)¢©®) =1 o0 (22)
| dwemem). o-o
-1
0, 6 €[-1,0),
R(u)¢(6) = (23)
f(w0), 6=0.



The adjoint operator A*(0) corresponding to A(0) is defined
as follows:
—@, s€(0,1],
. s
Ay =1, (24)
d(n" 6,0y (), s=0

-1

and an adjoint bilinear is as follows:

0 (6
0 9) =T 09O - | | FE-01dn©9@dE (3
where 7(0) = 7(6,0).

From the preceding discussion, we know that q(6) and
q" (0) be the eigenvectors of A and A* corresponding to ityw,
and —it,w,, respectively. Next, we calculate g(6) and g* (s) to
determine the normal form of operator A.

Proposition 2. Let q(6) and q*(s) be eigenvectors of A and
A" corresponding to ityw, and —ityw,, respectively, satisfying
(q",q) =1land(q",q) = 0.

Then,
: T

q(e) = (1 OC)Teionoe = <1 M) eiwo‘rog

’ > aze—iwo‘ro >
: (26)

q* (s)=D (1’ﬁ*)e—iwofos _ (1’ M) e—iwo‘ros’
az
where
1

o (27)

—x —x% . :
l+aff -1y (az +p as) e %o

Proof. Without loss of generality, we just consider the eigen-
vector g(0). By the definition of A and g(0) with 0 € [-1,0),
we get q(0) = (l,oc)T(z"“"’T0 (here, « is a parameter). In
what follows, notice that g(0) = (1,a)" and Aq(0) =

_[i)l din(t, we(t)) = iwy1yq(0); we have a« = (wyi —
a,)/a,e”™ . Using a proof procedure similar to that in [8],
by direct computation, we get g(6) and q* (s). Bring q(6) and
q"(s) into (g*,q) = 1; it is not hard to obtain the parameter
D. The detailed procedure of proof refers to [9]. The proof is
completed. O

Then, we construct the coordinates of the center manifold
Cpatu=0.Let

z(t)=(q"u), W(0)=u(0)-2Re{z(t)q(0)}.

(28)
On the center manifold C,,, we have
W (t,0) =W (2 (1),2(1).0), (29)
where
z* Z z°
w (Z,Z,@) = W20 (0) ? + Wll (6) zZZ + W02? + W30€, e
(30)
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and z and z are local coordinates for the center manifold C,
in the direction of g and g*, respectively. Since y = 0, we have

2 (t) = itywyz (t) + (q" (0), f (W + 2Re{z (t) g (0)}))
= itywyz (1) + q* (0) f (W (2,Z,0) + 2Re {z (£) g (0)})

2 itywyz () + g7 (0) fy (z,2),

(31)
where
z* z
fo(z,2) = fzz? + fzz? + fz2Z 4. (32)
We rewrite this as
2 (t) = itywyz + g (2,2) s (33)

with

9(2.2) =q" (0) f, (2,2)

—2 —
22 ZZZ

_ Z
=Gyy— + G122+ Gpro— + Gy — + -+,
920 B g 9oz 2 9 2

o =\ [ agb? (1) + a,p, (0) b, (—1)
9(2,2) = Dty (1, 8*) (_;6(;1 (0) ¢, (—71)1 - aﬂ% (—1)> ’
(34)

where
ZZ
¢, (0) = z+2+ W) (0) > w(0) 2z
z
(35)

2
_i — z
¢, (~1) = zae ™™ + Z@e ™ + W (1) =

— zZ
+ W (D 2z + Wy (1) .

Comparing the coeflicients of the above equation with
(22), we obtain

920
= 2DT0 [(a6 - Ea7) (xze_ZinTo + (a/7 _ Faé) oce_i“’OTO] )
In
= Dr, [2 (aé - E%) oax + (a7 - ﬁ%)
X (Rei“’“0 + oce_iw"r") ] ,
9oz

= 2Dr, [(a6 - [?a7) a2enmo

+ (a7 - ﬁ*a6)&e_w°r"] ,
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9o = 2D1, [(‘16 - /3*‘17)
x [ Wy (-1) + 2ae W (-1)]
+ (a7 - ﬁ*aﬁ)
1 . s
x| 5 @ Wiy )+ ae ™ Wi 0)

1
+o Wy ()W D |

(36)
W=u,-29-%2q
_ AW—2ReE(0)qu(0), 0 € [-1,0], (37)
AW —2Reqg* (0) foq(0) + f,, 0=0.
2 AW + H (z,z,0),
where
2 z
H (z,%z,0) = Hy, (0) 5 + Hy; (0)zz + Hy, (0) EIAE
(38)

Expanding the above series and comparing the coefficients,
we get

(A = 2iwy7yI) Wy (0) = —H,, (6),
AW, (0) = -H,, (0), (39)
(A + 2iwytyI) Wy, () = —Hy, ().
Comparing the coefficients with (38), we obtain

Hy (0) = —g509q (0) - 9029 ),
Hyy (0) = -g119(0) - g,,9(0).

(40)

It follows from (39), (40), and the definition of A that we
have

Wi (0) = 2ityw, Wy (0) + 9209 (0) + G,0q (0) ,

. (4)
Wi 0) = g119(0) +9,,9(0).
So,
i Ty W,
Wiy (0) = %qm)e vend
0Wo
§02 = —iTowy0 2iTyw,0
: q0)e + Ee , (42)
3iTyw,
igy, w0 . 1911 — —iTyw,0
Wi, (0) = ———g (0) ™" + —=5 (0 Y+ E,,
11 (0) Towoq( )e Towoq( e )

5
where
. —2i -1
2iw, — a, —aye S0
E =2 _ 2w — a — g%
a; iwy — a, — ase
y a6ocze_2i‘”°f° + a7(xe—iw0‘ro
5 i B
_a7a e W Ty _ a6“e 1wy Ty >
(43)

-1
4 )
E, = <—a -a,—a )
3 4~ 05
2a.00 + a, (&e”‘"’T" + oce"'“"’T‘))
X _ . i :
—2a,00x — dg (cxe""OTO + e “"OT")

According to the discussion above, we can compute the
following parameters:

i 1
C,(0) = o (920911 -2 |911| - §|g02|2) + %
0Wo

U = - Re {C, (0)}
’ Re {A' (7o)}’
B, =2Re{C; (0)},

T — _Im {C 0} +u, (Im {)" (To)})

(44)

where y, determines the directions of the Hopf bifurcations,
B, determines the stability of the bifurcation periodic solu-
tions, and T, determines the period of the bifurcating peri-
odic solutions [9]. By lemma (5), we know that Re{/\'(ro)} >
0; we have the following theorem.

Theorem 3. If Re{C,(0)} < 0(> 0), the direction of the Hopf
bifurcation of the system (1) at the equilibrium (0,0) when
T = 1, is supercritical (subcritical) and the bifurcating periodic
solutions are orbitally asymptotically stable (unstable).

4. Global Existence of Periodic Solution

From the above discussion, we know that system (2) under-
goes a local Hopf bifurcation at E* = (S*,I%) when
T=T1; (7 =0,1,2,...). A natural question is that if the bifur-
cating periodic solutions of system (2) exist when is 7 far away
from critical values? In this section, we will study the global
existence of periodic solutions of system (2). Through use of a
global Hopf bifurcation theorem given by Wu [10], we obtain
the global continuation of periodic solutions bifurcating from
the points (E*, Tj) (j=0,1,2,...). First of all, we define

X =C([-7,0],R),
X=Cl(x,1,0): (x,7,]) € XX R, XR,,
(45)
x is al-periodic solution of system,
N=(x1l:X=0 or w

Let C(E*,Tj, 27/w,) denote the connected component of
C(E*,Tj,Zn/wO) in ¥ and ProjT(E*,Tj,Zn/wO) its projec-
tion on 7 component. From theorem (5), we know that



C(E", 7}, 2m/wy) is nonempty. w, and 7; are defined in (10)
and (11).

Lemma 4. All periodic solutions of system (2) are uniformly
bounded.

Proof. Let (S(¢), I(t)) be a nonconstant periodic solution of
system (2), and let S(t,), S(¢,) and I(¢;), I(t,) be the maximum
and minimum of S(t) and I(t), respectively. Using a proof
procedure similar to that in [8], we can obtain

0<S(t)<§, 0<I(t)< (46)

1 W

It is shown that all periodic solutions of system (2) are
uniformly bounded. This completes the proof. O

Lemma 5. System (2) has no nonconstant periodic solution of
period T.

Proof. For a contradiction, if system (5) has a 7-periodic
solution, say (S(t), I(t)), then it satisfies the ODES as follows:

BS(t)I(t)

S(t)=B-wS(t) - Tl ) =P, 1),
BS () 1(t) )
. t t
I(t)=m—(ﬂz+)’)1(t)=Q(S,I)-
We can get
oP 0Q BI(t) B 1 B
8 TTMT I Al Qral ) (b2 +7) <0
(48)

By Bendixson’s criterion, we know that system (2) has no
nonconstant periodic solutions, which prove the lemma. [

Theorem 6. Suppose that the condition (H;) and (P,) is
satisfied. Then, for each T > 7;, j = 0,1,2,..., system (2) has
at least j — 1 periodic solutions.

Proof. The characteristic matrix of system (2) at the equilib-

riumz = [E(l), E(z)] € R?isin the following form:

AE 7)) (A) = M - DyF (z.7.1) (1d);  (49)

that is,
A(z,71,1)
ﬁz(l)e—)ﬂ ﬁz(l)
Aty + I
B 1 +az e 1+azPe M
- ﬁE(Z) e—/\f /32(1)
1+ azPe A (1 + (xz(z)e—h)z

(50)

Using a proof procedure similar to that in [9], it is easy to
obtain that (E*, T 2n/w,), j = 0,1,2,...,isanisolated center.
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From the proof procedure of Lemmas 4 and 5, it is easy
to know that there exist ¢ > 0, § > 0, smooth curve A : (Tj -
6, T+ 8) — C such that

AA(1) =Agm (A(1) =0, A (1) —iwp| <& (51)
forallt € [Tj -0, T+ 8], and

M) =iw, D

> 0. (52)

T=Tj

Define lj = 2n/wy, and let Q, = {(0,]) : 0 < u < & | -
le < ¢}. Obviously, if |7 — le < §and (u,1) € 0Q, such that
A (g o+ 2mifl) = 0,if and only if T = 7j,u = 0,1 = [, set

2m 2mi
_> (u, l) = A(E*,Tji(s,l) <u + T) . (53)

H* <E*,Tj,
Wy

We obtain the crossing number as follows:

¥ 2m —f 2
yl <E :Tj)w_0> :degB<H (E )Tj:w_())’ﬂs)

2
-d H*(E*, .,—),Q>=—1.
egB( T] w, €

We conclude that

D v (E,1,1) <0. (55)

(E* ,T,l)eC(E" ,‘rj,2n/wo)

Since the first crossing number of each center is always —1,
by [10, Theorem 3.3], we conclude that C(E*,Tj, 2n/w,) is
unbounded. By the definition of 7; given in (10), we know
that, for j > 1, (1;/(j + 1)) < 2m/w, < 7; automatically hold.

Again, the population densities of susceptible and infec-
tive are ultimately uniformly bounded, implying that the
projection of C(E", Tj, 21/ w,) onto the T-space is bounded.
Meanwhile, system (2) with 7 = 0 has no nonconstant
periodic solutions; if there exits T > 0 such that the
projection of C(E*,Tj,er/wo) onto the 7-space ins (0, 7,)
;> then, the projection of C(E", 7;,27/w,) onto
the 7-space is bounded. Since (27/w,) < T and from
Lemma5, we can obtain 0 < [ < 1* for (E,7,T) ¢
C(E", 7}, 2m/wy) with I < 775 that is to say, C(E", 7;, 271/ w,)
onto [-space is also bounded. Because C(E*,Tj,Zn/wO) is
unbounded, Proj_(E, Tj, 27/ w,) must be unbounded. Conse-
quently, Proj, (E, 7, 27/w,) include [7;, 00) for j > 1. That is
to say, for each 7 > 7;(j > 1), system (2) at least has j - 1
nonconstant period solutions. The proof is complete. O

with 7° > 1,

5. Conclusion

In this paper we have analytically studied an avian influenza
virus propagation model with nonlinear incidence rate and
time delay depending on SIR epidemic model. Some previous
efforts in epidemic models have been mainly concerned with
the global stability and asymptotical stability. However, it
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is a new idea to study the bifurcation periodic solutions
and global existence of periodic solutions. The theoretical
analysis for the avian influenza virus propagation models
is given. Then, Hopf bifurcation occurs when time delay
passes through a sequence of critical values. Furthermore,
bifurcations and stability of the bifurcation periodic solutions
are derived. Finally, global existence of periodic solutions is
established.
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An epidemic model with time delay has been proposed and analyzed. In this model the effect of awareness programs driven by
media on the prevalence of an infectious disease is studied. It is assumed that pathogens are transmitted via direct contact between
the susceptible and the infective populations and further assumed that the growth rate of cumulative density of awareness programs
increases at a rate proportional to the infective population. The model is analyzed by using stability theory of differential equations
and numerical simulations. Both equilibria have been proved to be globally asymptotically stable. The results we obtained and
numerical simulations suggest the increasing of the dissemination rate and implementation rate can reduce the proportion of the

infective population.

1. Introduction

Infectious diseases that cause mortality, disability, and social
and economic disruption are a major threat to mankind,
which are responsible for a quarter of all deaths annually
in the world [1-3]. Once an infectious disease appears
and spreads in a region, the Center of Disease Control
and Prevention will do its best to stop the propagation of
the disease [4]. One of the measures is to tell people the
appropriate preventive knowledge of diseases as soon as
possible through media and education which make people
take precautions to reduce their chances of being infected
[5]. As the awareness disseminates, people will change their
behaviors to alter their susceptibility. There is much evidence
that media coverage can play an important role in the spread
and control of infectious diseases [6-11]. In [8] Cui and
others established a framework of transmission coefficient
with media coverage which is a decreasing function of the
number of the infective individuals and they observed a
classic threshold-type behavior, with the disease becoming
extinct when R, < 1 and going to a globally asymptotically
stable equilibrium when R, > 1, and they concluded that
media coverage is critical in disease eradication.

The models studying the spread of infectious diseases are
very useful in evaluating strategies to control the diseases

in populations. Recently some authors studied the impacts
of media coverage and education on the spread of infectious
diseases in a given region [12-14]. In [12] Misra et al. proposed
a nonlinear mathematical model for the effects of awareness
programs on the spread of infectious diseases and assumed
the growth rate of awareness programs impacting the popu-
lation is proportional to the number of infective individuals.
The model analysis showed that the spread of an infectious
disease can be controlled by using awareness programs but
the disease remains endemic due to immigration. Yorke and
London [15] proposed an SIS type compartmental model
for sexually transmitted infections with the assumption that
the whole population is aware of risk but only a certain
proportion choose to respond by limiting their contacts with
the infective population. As a result the spread of infection is
controlled, leading to a reduction of the number of individu-
als becoming infected. A nonlinear mathematical model with
delay to capture the dynamics of effect of awareness programs
on the prevalence of any epidemic is proposed and analyzed
[16], which assumed it increases at a rate proportional to the
number of the deaths of infective individuals.

Some scholars focus on the contact rate and most of them
assume that media campaigning will aid in modifying the
contact rate between susceptible and infective individuals
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[17-27]. To prevent the unboundedness of the contact rate,
Capasso [17] used a saturated incidence rate of the form
BSI/(1 + BSI); Liu and coworkers [23, 24] used a nonlinear
incidence rate given by kIlS/ 1+ oth) to incorporate the
effect of behavioral changes. In [25], the authors study how
media coverage influences the dynamics of infectious disease
by using SIRS model with the contact rate (8, — ,I/(m +
I)), where 3, 3,, and m are positive constants. Tchuenche
and Bauch used an exponentially decreasing function e
to reveal the force of media [27]. Cui et al. used a similar
function as [13] and developed an SIR model using incidence
rate ue™™VSI to investigate the impact of media coverage
on the transmission [28]. Stability analysis of the model
has shown that Hopf bifurcation can occur which causes
oscillatory phenomena when m is sufficiently small. Numeri-
cal simulations suggested that the media impact was stronger
when the basic reproduction number R, > 1. Liu et al. [29]
described the impact of media coverage using the transmis-
sion coefficient el *1E~%I"6H) \where H is the number of
hospitalized individuals. And this impact leads to the change
of avoidance and contact patterns at both individual and
community levels. Liu and Xiao [30] introduce a segmented
function to describe the saturated media impact e ™ when
formulating an epidemic model. A Filippov epidemic model
with media coverage is proposed to describe the real charac-
teristics of media impact in the spread of infectious diseases
by incorporating a piecewise continuous transmission rate
Be <D ST in [31]. Mathematical and bifurcation analysis with
regard to the local, global stability of equilibria and local
sliding bifurcations are performed. Bhunu et al. [32] and
Tchuenche and Bauch[27] focused on the different types of
population in their work.

In order to better describe population mixed condi-
tions, some authors study infectious diseases models on the
different networks [33, 34]. Funk et al. have overlaid the
model of information spread of a contagious disease on
two, not necessarily identical networks, with more informed
individuals acting to reduce their susceptibility [35]. Liu et
al. took into the random perturbation [36]. In [37], the
authors extended the classical SIRS epidemic model from a
deterministic framework to a stochastic differential equation,
and then they gave the conditions of existence of unique
positive solution and the stochastic extinction and discussed
the exponential p-stability and global stability.

Most of the articles, such as [12], assume that, due
to awareness programs, driven by media, some susceptible
individuals will avoid their contacts with the infectious
individuals resulting in formation of a new class in the
population and this newly formed aware class may contract
infection only if they lose awareness. But we regard it is
unreasonable. In fact sometimes even if persons are conscious
of diseases, they will also be infected. Therefore we propose
a mathematical model for predicting the future course of any
epidemic by considering this newly formed aware class into
the model.

The rest of this paper is organized as follows. In the next
section, to capture the dynamics of effect of cumulative den-
sity of awareness programs on the prevalence of any epidemic
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a mathematical model is proposed and analyzed. Then we
analyze the local and global stability of the disease-free and
the unique endemic equilibrium in Section 3. Furthermore,
in Section 4 we perform some numerical examples to validate
the analytical findings in Section 3 and introduce the impor-
tance of the dissemination rate and implementation rate
in disease control. In Section 5 we discuss the above content.

2. Mathematical Model and
Equilibrium Analysis

In this paper due to the awareness programs about the
disease, susceptible individuals are rarely in contact with the
infective ones and form a different class, namely, aware sus-
ceptible class; thus the total population is divided into three
classes, the susceptible population, the aware population, and
the infective population, and the proportions of them in the
total population are X(t), Y(t), and X,,(t). Assuming that at
time ¢ the cumulative density of awareness programs driven
by media in that region is M(t), which increases at a rate pro-
portional y to the infective population and consumes due to
causes like inefficiency and psychological barriers at 4, thus

M’ (t) = uY (t) — M (t). 1

In fact people cannot take measures to protect themselves
in time after the media reports the disease, so we introduce a
time delay 7 that represents the interval between the report
time and the time of taking measures. We assume that a
proportion of infected individuals recover through treatment
and, after recovery, a fraction g of recovered people will
become aware and join the aware susceptible class whereas
the remaining fraction p (p + g = 1) will become unaware
susceptible. Keeping the above facts in mind, the dynamics of
a model are governed by the following systems of nonlinear
ordinary differential equations:

X'(t)=b-BX{A)Y (t) + 1,X,, ()
—AX () M (t —7) —dX (£) + prY (8),
X ()=AX )Mt -1)- (A +d) X, ()
—aX,, ()Y () + qvY (t), )
Y () =BX ()Y () - (v+d)Y ()
+aX,, ()Y (),
M’ () = pY () = oM (t) .

Here X(0) > 0,Y(0) > 0, and X,,(0) > 0.

Assume diseases spread due to the direct contact between
susceptible and infective individuals only. In the above model,
the rate of immigration of susceptible population is b. « is
the contact rate of aware susceptible with infective population
and B (« < ) is the contact rate of unaware ones. The con-
stant A represents the dissemination rate of awareness among
unaware susceptible due to which they form a different
class; then A, denotes the rate of transfer of aware susceptible
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to unaware class. The constants v, d represent the recovery
rate and the natural death rate, respectively. All the above con-
stants are assumed to be positive. Using the fact that X(¢) +
X,,(£) + Y(t) = 1, the system (2) becomes as follows:

X ) =A(1-X, ) -Y®)M(t-1)
-(Ap+d) X, (1) —aX, )Y () +qY (1),
Y'(t)=B(1-X,®)-Y )Y 3)
—(+d)Y (t) +aX,, )Y (1),
M' () = pY (1) = M (B).

Now it is sufficient to study system (3) in detail rather than
system (2).

For the analysis of system (3), we need the region of
attraction which is given by the set: Q = {(X,,,Y, M) € R :
0<X,,Y <1,0 <M < pu/uy}, which attracts all solutions
initiating in the interior of the positive orthant.

Define the basic reproduction number R, = /(v +
d). There are two equilibria, the disease-free equilibrium
E(0,0,0) and the endemic equilibrium E, (X, ,Y*, M"); the
existence of E,, is trivial; then we prove the existence of E, in
detail. In E, (X,,Y", M") the values of X , M* are obtained
by solving the following algebraic equations (for Y #0):

AM1-X,-Y)M-(Ay+d) X, —aX,Y +qY =0, (4)
B1-X,-Y)Y-(»+d)Y +aX,Y =0, (5)
uY — M = 0. (6)

Using (5) and (6), we get

B(1-Y")-(v+d)

Further, using (7) and (8) in (4), we obtain a quadratic
equation in Y™ as

PY*?+PY" + P =0, )
where
Py =a(Ap+ o),
Py =(v+d-B) (A +au)
(10)
+qupy (B = o) + pof(B+4d),
Py =y (Ao +d) (v+d-B).
Solving (9) we get

~P, + [P - 4P1P3' "

2P,
We obtain P, > 0Oand P; < O when R, > 1 and get Y* =
(=P, + \|P} — 4P, Py)/2P, for Y* > 0.

Y* =

Remark. From the expression of Y, it is easy to note that
(dY*/dA) < 0 and (dY"/du) < 0, which shows that
the equilibrium number of infective individuals decreases
as the rate of dissemination and the implementation rate of
awareness programs increase.

3. Stability Analysis

In this section we present the local and global stability of E,
and E,.

3.1. The Stability of the Disease-Free Equilibrium

Theorem 1. When v > 0, the disease-free equilibrium

E(0,0,0) is locally asymptotically stable if R, < 1 and becomes

X, = , 7
" -« @) unstable if Ry > 1.
M= By (8)  Proof. The Jacobian matrix corresponding to system (4) is
Ho given as follows:
“AM —aY —A,—d -AM - aX,, +qv Al-Y-X,)e™
J= (Oé—ﬁ)Y (oc—/S)Xm—ZﬁY+([3—v—d) 0 , (12)

0

where 7 is the eigenvalue. Then the characteristic equation is

[+ Ao +d)][n+(v+d=p)(n+p) =0 (13)

Wegetn, = —(Ay+d) < 0,1, = f—(v+d), and 13 = -y, < 0.
So#n, < 0when R, < 1;#, > 0 when R > 1. O

Theorem 2. When 1 > 0, the disease-free equilibrium E, is
globally asymptotically stable in Q if R, < 1.

U ~Ho

Proof. To establish the global stability of the disease-free
equilibrium E;, we use Lyapunov’s method and consider the
following positive definite function without 7:

| )
V==Y 14
5 (14)
Now differentiating V with respect to t, we get
‘Z—‘t/ =[B-(v+d)]| V-V’ - (B-a) X, Y. (15



4 Abstract and Applied Analysis

When R, < 1,dV/dt < 0. Thelargest compact invariantsetin It is easy to see that
{(X,,Y,M) € Q: V' =0} when R, < 1is the singleton {E,}.

Then LaSalle’s invariance principle implies that E, is globally

asymptotically stable in Q. O Q =A+pY" +u,

=AM +aY + A, +d+BY" +u, >0,
3.2. The Stability of the Endemic Equilibrium. Linearizing * 0 P to
system (4) about E,, let x = X,, - X,y = Y - Y", and Q,=PY A+ (A+BY ) yy+(a—p)Y'B
m=M - M" and get
=BYAM™ + Y aY" + BY" (A +d)
du

5 = M)+ Myu(t-1), (16) + BY "y + AM™ +aY" + Ay +d

+(a=-B)Y'AIM" +(a-B) Y aX,,
+(B-a)Y" g

=a\Y'M* + Y X +ay” (1-X])

where

u(t) = [x@),yt),m@)],

[—(/\M*+0¢Y*+/\0+d) qv-AM" —aX; 0 ]

M, = (a-B)Y* -BY 0 +(B-a)vqY" +afY** + BY* (A, +d)

+ BugY +AM" + Ay +d > 0.

00 A(1-Y"-X])
M,={00 0 Q;-Qy
00 0 . .
(17) =ﬁY V0A+(Oc_ﬁ)!’l0Y B
+(a-p)uy’C

We have the disease-free equilibrium E(')(O, 0,0) and the
endemic equilibrium E’ (x*, y*,m"*), where the stability of
E, about system (3) is corresponding with E,. The charac- +BY py (Ag +d) + aptg Y AM”
teristic equation of the above system at E; is

= BY U AM”™ + BY " g™

+apY aX, —oapyY vg— BuY AM”

T+ Qi + Q1+ Qs = Qe 18) = BpoY "X, + BuoY g — (- o) pY"C
where 7 is the eigenvalue and =(f-a) #quy*z + UatBX Y x* (y*)‘l

Q = A+BY" + iy, + @Y™ + Py (g +d) Y

Q=PY A+ (A+BY*)py+ (- B)Y'B, +odpgY "M+ (B-a) Y™ (1-Y" = X7) >0,

Qs = BY ugA+ (a— ) pY"B, QQ - (Q-Qy)

Q= (B-a)uY"c, (19) = (A+ Y +u) [BY A+ (A+PY") g+ (= B) Y™ B]
A= AM" +aY* + A, +d, — [BY oA + (o= B) phgY B~ (B~ ) ¥ "C]
B=AM" +aX}, - qv, = (A+BY" + ) Y A+ A%y,
C=A(Y"+X,-1). +(BY" + o) (A+ BY™) g

A+pY*)(a-B)Y'B -B) Y uC
The stability of the endemic equilibrium E, of system (3) is +H(A+pr7) (o= p) Ha-p)Y u

stated in the following theorems. = (B-a)pAY* (Y* + X©) + aduY™

Theorem 3. Whent > 0, the endemic equilibrium E is locally +(A+BY*)[ABY" + (a« - B) Y"B]
asymptotically stable if Ry > 1.

H(B-a)udY " x" () + YA

+ AZ#O +(BY" + ) (A + BY™) .
’73 + Q1’72 + Q1 +(Q;-Qy) =0. (20) (21

Proof. When 1 = 0, the characteristic equation is of the form
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From Q; — Q, > 0, we can get ABY™ + (o — B)Y" B > 0; thus
Q,Q, - (Q; — Q) > 0. According to Hurwitz criterion, we
can know all the /s have negative real parts; then E is locally
asymptotically stable.

When 7 > 0, notice that (18) does not have nonnegative
real roots. If it has roots with nonnegative real parts they
must be complex and should have been obtained from a
pair of complex conjugate roots which cross the imaginary
axis. Consequently, (18) must have a pair of purely imaginary
solutions for some 7 > 0. Assume that# = iw (w > 0) is aroot
of (18) without loss of generality. That is the case if and only
if w satisfies the equation

—w’i - Qlw2 + Quwi + Q3 = Q (coswt —isinwr). (22)

Separating the real and imaginary parts, we have the follow-
ing system, satisfied by w:

Q; - Q1w2 = Q, coswr,
(23)
w - Q,w = Q, sinwr.

To eliminate the trigonometric functions we square both
sides of each equation above and we add the squared above
equations to obtain the following forth order equation in w:

o +(Q] -2Q) w' +(Q) - 2Q,Q3) w” + (Q5 - Q}) = 0.
(24)

To reduce this fourth order equation in w to a quadratic
equation let ¢ = w” and denote the coefficients by

¢ +R¢* + R+ Ry =0, (25)
where

R =Q}-2Q,
=(A+pY" + yo)z
—2[BY A+ (A+BY ) py + (a— B)Y"B]
=A+ Y+ +2(B-a)Y'B
=AY+ 2(B-a) Y (AM* + aX))
+29gBY "y  (x") " >0,
R, =Q;-2QQ,
= [BY"A+(a—B)Y'B]

+ Ul [A2 + Y2+ (f-a) Y*B]

5
= [BY"A+(a—pB) Y B]?
+py [A*+ Y (B-a) Y (AM” +aX],)
+20gBY" y" (x*) '] > 0.
Ry=Q5-Q5=(Q+Q)(Q- Q).
Q+Q,
=BY ugA+ (o= B) Y B+ (B—a)uY*C
= PY A+ (B—a) i vq
+(a=B) Y (AM" + X))
+(B-a)uY A(Y" + X))+ (- B)uY A
=BY Uy (AM™ +aY* + 1 +b) + (B —a) yoY " vq
+ (U AM® + X, + uA) AY* y* (x7)
+(B-a)uY A (Y +X,)>0.
(26)

So all the coeflicients of (25) are positive numbers. Then
according to Lemma 3.3.1 in [38], (25) has no positive real
roots; that is, we may not get any positive value of w, which
satisfy the transcendental equation (18). So all the #’s have
negative real parts for all values of the delay T > 0; then E
is locally asymptotically stable. Thus when 7 > 0, E,, is locally
asymptotically stable if R, > 1. O

Theorem 4. When v > 0, the endemic equilibrium E, is
globally asymptotically stable in Q if Ry > 1.

Proof. Using Lyapunov’s method, we consider the following
positive function:

I
V ==y 27
24 (27)

The derivative of V along the system is given by

il—‘t/:(oc—/)’)Y*x—[J’Y*ySO. (28)
The largest compact invariant set when V' = 0 is the
singleton {E;}. Then LaSalle’s invariance principle implies
that Ej is globally asymptotically stable; that is, E, is globally
asymptotically stable in Q. O

4. Numerical Simulations and Results

To check the feasibility of our analysis of 7 > 0, we present
some numerical computations in this section using Matlab
by choosing the following set of parameter values: = 0.35,
A =0.08,1, =0.02, ¢ =0.2,d = 0002, v = 043, p = 0.15,
g = 0.85, 4 = 0.002, 4y = 0.02,and T = 1 when R, < 1.
Let § = 0.5; it may be checked that the condition R, > 1
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FIGURE 2: The stability of X,,,, Y with variational A.

of existence of the endemic equilibrium E, . The equilibrium
values for this data are obtained as

X, =0201, Y" =0.014, M =0.001. (29)

The basic reproduction number R, for the above set of
parameter values, is found to be 1.157.

For the above parameter values, we select five sets of
different initial starts; then the computer generated graphs of
aware population, infective population, and cumulative den-
sity of awareness programs, respectively, have been drawn in
Figure 1, which shows that all the trajectories initiating inside
the region of attraction approach towards E, and E,, respec-
tively. Both of the equilibria E, and E, are locally asymptot-
ically stable for given set of parameter values that numerical
simulations support the analysis given in Section 3. In fact,
they are globally asymptotically stable in Q2 as we have proved.

In the following, we research the relationships of X, Y™
and the dissemination rate A, the implementation rate y
separately. We make A, y change from 0 to 0.4 and get the per-
formances of X,,(t) and Y (), the trajectories of which with
respect to time t for different A and y are shown in Figures
2 and 3, respectively. And there are no awareness programs
when A and y are equal to zero. As shown in Figures 2 and

3, X,*n both increase and Y* both reduce as the increase of A
and p, which proves the conclusions of the remark. And A, p
are greater influence on Y™ than X , which state awareness
programs have a positive effect on prevention of diseases. In
addition the reason why X, (Y™*) has a similar trend as the
variations of A and p is that A and y have a similar influence
on X, (Y"). From the figure we obtain that ¢ can postpone
the time of the balance of equilibrium; thus we can have
more time to formulate measures to prevent diseases. There
really is an effort here to make it clear that A and ¢ (awareness
programs) play a key role in the prevention and control of
diseases.

5. Discussion

The media is widely acknowledged as a key tool for influenc-
ing people’s behaviors towards the disease to devise proper
policies for controlling the epidemic. Awareness programs
through media make people be aware about the disease
and take various precautions to reduce their chances of
being infected. In this paper, we propose and analyze a
mathematical model to study the effect of awareness pro-
grams driven by media and the delay on the prevalence
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FIGURE 3: The stability of X,,,, Y with variational y.

of an infectious disease. It is assumed that pathogens are
transmitted via direct contact between the susceptible and
the infective populations. Assume further that cumulative
density of awareness programs increases at a rate propor-
tional to the infective population. The model exhibits two
equilibria; the disease-free equilibrium has been shown to be
stable for basic reproduction number R, < 1. For R, > 1,
it becomes unstable, which leads to the existence of an
endemic equilibrium. The endemic equilibriums are globally
asymptotically stable. The delay 7 has no effect on the
stability of the system. The numerical simulations and results
that prove the stability of equilibria suggest that if we want
to reduce the proportions of the infective population and
increase the aware population, we can increase the dissemina-
tion rate A and implementation rate y. They are conducive to
controlling the spread of diseases.
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By using critical point theory, we obtain a new sufficient condition on the existence of homoclinic solutions of a class of nonperiodic
discrete nonlinear systems in infinite lattices. The classical Ambrosetti-Rabinowitz superlinear condition is improved by a general

superlinear one. Some results in the literature are improved.

1. Introduction

Assume that m is a positive integer. Consider the following
difference equation in infinite higher dimensional lattices:

Lu, - wu, = UYnfn (un) , neE Zm’ ¢))

where f, (1) is continuous inu, 0 = £1,n = (ny,n,,...,n,,) €
Z™, vy = {y,} is a positive real valued sequence, w € R, and L
is a Jacobi operator [1] given by

Lun = al(nl ,;flz,...,rlm)l’t(nl +1,155..51,,)

+ al(nl—l,nz,‘..,nm)u(nl—l,nZ,...,nm)

+a2(n1,n2 ,,,, nm)u(nl,n2+1,...,nm)

+ aZ(nl,nz—l ,,,,, nm)u(nl,nz—l ..... M,,) (2)
T Gyn, g, ) Wy sy +1)
+ am(nl,nz,...,nm—l)u(nl,nz,...,nm—l)

+ b(”l ’”2’~-->"m)u(”1»"2 ----- ”m);

here, {g,,} (i = 1,2,...,m) and {b,} are real valued bounded
sequences.

Assume that £,(0) = 0 forn € Z™; then {u,} = {0} isa
solution of (1), which is called the trivial solution. As usual,
we say that u = {u,}, a solution of (1), is homoclinic (to 0) if

Tkt = O ©)
where |n| = |n| + |n,| + -+ + |n,,| is the length of multi-
index . In addition, if {u,} # {0}, then u is called a nontrivial
homoclinic solution. We are interested in the existence of the
nontrivial homoclinic solutions for (1). This problem appears
when we seek the discrete solitons of nonperiodic discrete
nonlinear Schrédinger (DNLS) equation

ililn = _AWM - GYnfn (Wrt) >
where 0 = +1 and

Al//n = V/(nl +1,15,..1,,)

neZzZ", (4)

+ l//(nl—l,nz,..‘,n,,,) + l/](nl,nz+l,...,nm)

(5)

+ l//(nl,nz,...,nm—l) - va/(}’ll,nz,...,nm)

is the discrete Laplacian in m spatial dimension. Typical
representatives of power nonlinearities are

fo @) =Llufu, 1,p>0. (6)


http://dx.doi.org/10.1155/2014/436529

Primarily, we are interested in spatially localized, or
solitary, standing waves. Such waves are often called breathers
or gap solitons. The origin of the last name is that typically
such solutions do exist for frequencies in gaps of linear
spectrum. Considering (4), we suppose that the nonlinearity
is gauge invariant; that is,

ful®u) = f, ), OeR (7)
and, in addition, f,,(4) > 0 foru > 0 forn € Z™.
Making use of the standing wave ansatz,

_ —iwt
V/n - une >

lim v, =0,

[n] — oo

(8)

where {u, } is areal valued sequence and w € R is the temporal
frequency. Then (4) becomes

_Aun - wu, = UYnfn (un) » NE Zm’ )

and (3) holds. This is an equation of the form (1) with g;, =
-1(=12,...,m)and b, = 2m.

When f, (1) has the form of (6), the homoclinic solutions
of (9) were obtained by Karachalios in [2] by assuming that
y e lP,p =(q-1)/(q-2), for some g > 2. We note that
y € I implies that lim,, _, ., = 0. Moreover, (6) satisfies the
classical Ambrosetti-Rabinowitz superlinear condition [3],
and f,(u)/|u| is nondecreasing with respect to |u|, both of
which played important roles in the existence of homoclinic
solutions of (1.7) in [2].

The aim of this paper is to improve both the mono-
tone condition of f,(u)/|u| and the classical Ambrosetti-
Rabinowitz superlinear condition by general ones; see
Remarks 8 and 9 for details. Moreover, in this paper, we only
need lim, _, ., = 0. Particularly, our results improved the
results in [2]; see Remarks 3 and 7 for details.

In the past years, there has been large growth in the
study of DNLS equation, which is a nonlinear lattice system
that appears in many areas of physics. Discrete solitons
which exist in DNLS systems, that is, solitary waves and
localized structures in spatially discrete media, are also of
particular interest in their own right. Among these, one
can mention photorefractive media [4], biomolecular chains
[5], and Bose-Einstein condensates [6]. The experimental
observations of discrete solitons in nonlinear lattice systems
have been reported [7-11]. To mention that, many authors
have studied the existence of discrete solitons of the DNLS
equations [12-17]. The fruitful methods include centre mani-
fold reduction [16], variational methods [12, 14], the principle
of anticontinuity [13, 17], and the Nehari manifold approach
[18]. However, most of the existing literature is devoted to
the DNLS equations with constant coefficients or periodic
coefficients. Results on such DNLS equations have been
summarized in [19-23]. And we also want to mention that,
in recent years, the existence of homoclinic solutions for
difference equations has been studied by many authors, and
we refer to [24-36].

Since the operator L is bounded and self-adjoint in the
space I? (defined in Section 2), we consider (1) as a nonlinear
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equation in I with (3) being satisfied automatically. The
spectrum o(L) of L is closed. Thus, the complement R \ o(L)
consists of a finite number of open intervals called spectral
gaps and two of them are semi-infinite which are denoted by
(—00, B) and (&, 00), respectively. In this paper, we consider
the homoclinic solutions of (1) in I for the case where w €
(—00, B) and o = 1. The case where w € (¢, 00) and 0 = -1 is
omitted, since, in this case, we can replace L by —L.

The main idea in this paper is as follows. First, we assume
that {y,} converges to zero at infinity; that is, lim, _, ..y, = 0.
After that, we prove a compact inclusion between ordinary
sequence spaces I* and weighted sequence spaces l; (defined
in Section 2), in order to come over lack of compactness for
the so-called (C), condition (defined in Section 2). Finally, by
making use of the Mountain Pass Lemma [37], we prove the
existence of homoclinic solutions of (1) in /2.

2. Preliminaries

In this section, we first establish the variational setting
associated with (1). Let

P =1P(Z") = Ju={u,},cpm:YneZ" u, €R,

1/p
lluellye = ( Z |M,,|P> <00

nezZm
(10)
Then the following embedding between ? spaces holds:
11cl?, Julp < llule, 1<q<p<oo. (11)

For p = 2, we get the usual Hilbert space of square-summable
sequences, with the real scalar product

(u,v)p = Z wyv, wvel. (12)

nezZ™

For a positive real valued bounded sequence y =
{y, : 0 <y, <Yy < 00}, ,m> we define the weighted sequence

spaces li:

li = qu={u,}, m:VneZ" u, R,

(13)

12
2
”u"l; = < Z Vn'unl > <00
nezZ™

It is not hard to see that li is a Hilbert space, with the scalar
product

(u, v)l; = Z VYol Vyy UV E l]z,. (14)

nezZ"

For a certain class of weight y, we have the following
lemmas, which will play a crucial role in our analysis.
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Lemmal. Letx = {x, : |x,| < Kk < 00},,m be amultiplication
operator from l}z} to l; defined by xu = {k,u,},eom. If
lim, _, ok, = 0, then the operator x is compact.

Proof of Lemma 1. Let
A= {Ku Hluly < 1}. (15)
We only need to prove that A is precompact in l;. By

assumption, for any ¢ > 0, there exists N > 0 such that
|x,| < e for any |n| > N. Define a cutting sequence y = {x,,}

by
1)
%=1,

Denote by y° = 1 — y the anticutting sequence. Then for any
Ku €A

|n| <N,

|n| > N. (16)

”XCKu”lzf, = Z anxnun|2 < 82’
n|>N
, , 17)
“X"”"zi = Z yn|;<nun| <%
|n|<N
For arbitrary ¢ > 0 and A, = {yxu : ||u||l§ < 1} finite-

dimensional and bounded, we know that A is precompact.
The proof is complete. O

Lemma 2. One assumes positive sequence of real numbers y

. . 2 2 . . .
withlimy, _, oy, = 0. Then I* — L with compact inclusion.

Proof of Lemma 2. Note that IIullli < \Wllullp for any u € 2

and yl/ % is compact. Thus, I* < l)z} with compact inclusion by

Lemma 1. The proof is complete. O

Remark 3. Karachalios [2] proved P’ lf/ with compact
inclusion assuming that y € I?, p = (g9 — 1)/(q - 2), for some
g > 2. Note that y € I” implies that lim,, _, .y, = 0. Thus, we
find that Lemma 2 improves Lemma 2.1 in [2].

On the Hilbert space I?, we consider the functional

J(u) = %((L - U)p -0 Z V. E, (u,), a18)
nezZ™

where
F = [ £ 9ds (19)
is the primitive function of f,(u). Then J € C'(I*, R) and
(J @), v) = (L- 0w, v)p

g Z ynfn (un) Vo WU, VE lz.

nezZ™

(20)

Equation (20) implies that (1) is the corresponding Euler-
Lagrange equation for J. Therefore, we have reduced the

problem of finding a nontrivial homoclinic solution of (1) to
that of seeking a nonzero critical point of the functional J on
.

Let 6 be the distance from w to the spectrum o(L); that is,

0=p-w. (21)
Then, we have

(L - w)u,u) = 8llullp, uel. (22)

We also consider a norm in I* defined by
lullz = (L - w)u, w]'?, uel. (23)
Since

Sllulle < Iullp < IL -l ullz, wel’, — (24)
norm (23) is an equivalent norm with the usual one of 2.

In order to obtain the existence of critical points of J on
12, we cite some basic notations and some known results from
critical point theory.

Let H be a Hilbert space and CY(H, R) denote the set of
functionals that are Fréchet differentiable and their Fréchet
derivatives are continuous on H.

Let ] € C'(H,R). A sequence {uj} C H is called a
(C). sequence for J if ](uj) — ¢ for some ¢ € R and
1+ ||uj||)||]'(uj)|| as j — o00. We say ] satisfies the (C),
condition if any (C), sequence for J possesses a convergent
subsequence.

Let B, be the open ball in H with radius r and center 0,
and let 9B, denote its boundary. The following lemma is taken
from [37].

Lemma 4 (Mountain Pass Lemma). If ] € CY(H,R) and
satisfies the following conditions: there exist e € H \ {0} and
r € (0, [lell) such that max{J (0), J (e)} < infy,_,J(u), then there
exists a (C), sequence {u,} for the mountain pass level ¢ which
is defined by

¢ =infmax] (h(s)), (25)

hel'se[0,1]
where

I'={heC([0,1],H):h(0) =0, h(1) =¢}. (26)

3. Main Results

In this section, we will establish some sufficient conditions on
the existence of nontrivial solutions of (1) in I°.

Theorem 5. Assume that ¢ =
following conditions hold.

1, w € (—00,p), and the

(H1) f,(u) is continuous in u, f,(u) = o(u) asu — 0
uniformly forn € Z™.

(H2) There existb > 0, p > 2 such that
|f )] <b(1+ulf™) (27)

uniformly forn € Z™ and u € R.



(H3) There exists some 0 > 1 such that 0G,(u) > G,(tu),
forn e Z" u € R andt € [0,1], where G,(u) =
(1/2) f,(wu - F, ().

(H4) F,(u) > 0 foru € R, and limlul_,oo(Fn(u)/uz) = 00,
uniformly forn € Z™.

(H5) Positive real valued sequence y =
hmlnl =0.

{Yptpezm with

HOOYT’!

Then (1) has at least a nontrivial solution u in 1> and the
solution decays exponentially at infinity. That is, there exist two
positive constants C and T such that

|u,| <Ce™, nez™ (28)

Theorem 5 gives some sufficient conditions on the exis-
tence of nontrivial solutions of (1) in /2. However, (1) may have
no nontrivial solutions in I*. In fact, we have the following
proposition.

Proposition 6. Assumethato = -1, w < 3, andy, f,(wu > 0
when u+0 for alln € Z™. Then (1) has no nontrivial solutions
inl%

Proof of Proposition 6. By way of contradiction, we assume
that (1) has a nontrivial solution u = {u,} € I?. Then u is a
nonzero critical point of J, and

(J'w,u)y =(L-w)wuwyp -0y y,f,u,)u

nezZ™

(29)
= D Yufu ()11, > 0.

nezZ™

This is a contradiction as (J'(u),u) = 0, so the conclusion
holds. O

Remark 7. 1t is easy to see that the function f, defined by

fo @) = [ul*u, (30)

where A > 0andy € I, p = (g - 1)/(q — 2), for some g > 2,
satisfies all conditions in Theorem 5. This case was studied by
(2], and we find that Theorem 5 improves Theorem 2.3 in [2].

Remark 8. We will introduce another condition (H3):
f(u)/u| is nondecreasing with respect to |u|. We want to
point out that condition (H3) is equivalent to (H3) when
0 = 1 and (H3) gives “better monotony” when 6 > 1, since
(H3) implies (H3) (see [38]). Moreover, we can find that
f(u) = 5uln(1 + u?) + 9sinu satisfies (H3) but not (H3)
for some 6 > 100.

Remark 9. As we know, the condition
(H4) fw)u > qF(u) > 0 for some g > 2 and u+0

is often called Ambrosetti-Rabinowitz superlinear condition
[3]. Clearly, (H4) implies (H4). Actually, (H4) is more general
than (H4). Let {a,} be a positive sequence, and f,(u) =
a,uln(l + |ul). Then f,, satisties (H4). However, f, does not
satisfy (H4).
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The proof of Theorem 5 is based on a direct application of
the following lemmas. The key points read as follows.

Lemma 10. Assume that the conditions of Theorem 5 hold;
then one has the following.

(J,) There exist two constants a > 0 and p > 0 such that
]laBp >a

(J,) There exists an e € 12 such that J(te) — —co as |t| —
0.

Proof of Lemma 10. Let y = max,.,m1{y,} and € = §/2y. By
(H1) and (H2), there exists ¢; > 0, such that

|f, )] < €lul + ¢ ul”™ (31)
foralln € Z™ and u € R, and (31) implies that
€ 2 6, p
F <= —ul®.
B, 0] < Sl + S (32
By (32) and the Holder inequality, we have

T (u) = %((L —Ou = Y pF, ()

nezZ™

1)
> -7 Y (£ “|u|") )
nezZm

(«9)

leulllz - —II If-

Since p > 2, we have

6 2
T W) > % —a>0 for Julp = p, (34)

where p = (8p/8¢,7)"/ .

Lete = {e,} € I* be the eigenvector of L corresponding to
the eigenvalue f; that is to say, Le = fe. There exists N > 0,
such that

> e ||e||lz (35)
In|<N
Let
A"={neZ":|n|<N,e,#0}. (36)
By (H4), for any M > 0, there exists # = (M) > 0 such that
E,(u) = Mlu|> forne Z", |ul =n. (37)

Taking t large enough, such that te, > # for alln € A*, then,
combining (35), (36), and (37), we have

] (te) = —((L wte,te) = Y y,F, (te,)

nezZm
< 6 2 2 F
< SCleliz = ) vk (te,)
neA (38)
—t ||e||,z - )/Mt2 Z e,
neA*
1
<> (8 - yM) £lellz,
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where y = min,. 4:{y,} > 0. Letting M be large enough, such
that & < yM, we obtain that J(te)
proof is complete. O

— —o0 as [t| — oo. The

Lemma 11. Assume that the conditions of Theorem 5 hold;
then the functional ] satisfies the (C), condition for any given
ceR

Proof of Lemma 11. Let {u® c Pbea (C). sequence of J; that
is,

J (u(k)) —
(L ) P @) — o (39)
as k — oo.
First, we prove that {u®} is bounded in I>. By way of

contradiction, assume that [|u®
E(k) = u(k)/||u(k) 2. Up to a sequence, we have

l[p — ocoask — o0. Set

£V —~& il (40)
&0 —¢& il (41)

Case 1 (£+0). By Jw®) = ¢ + o(1), where o(1) — 0 as
k — 0, we have

Z ( ;k)) 1 ((L—w)u(k))”(k)) c+o(l)
Y == -
ez ] R ] 1 )
- IL-wl c+o(1)
2 Ju®l;
Let B* = {n e Z" : £, +0}. Obviously, B* is nonempty. Then,

for some n, € B, it follows from (41) that

k k k
u) = EOu®

p 00, as k — oo. (43)

Combining (H4) and y,, > 0, we have

F“o (ug;)) _ F”o (u’g;))

2
= E(k) — 00, ask — oo.
] P
(44)
However,
(k)
5 ) o ) ()
o7 sl PR ] R 7L
(45)
E, ()
S u®) ’
as k — o00. This contradicts (42).
Case 2 (£ =0). Let
](tku(k)) = max](tu( )) (46)

te[0,1]

For any given M > max{4, 0c/26}, let k be large enough such

—(k)
that ||u(k)||lz >Mand&  =2MY%®, Combining (32), (41),
and £ = 0, it is easy to see that

Y VaFa (E,(qk))

nezZ™

€ ||=k) MPL =tk

3 (47)

c
+ 1)’

2

5 P

—0,

2(p-1) 2
12 L
as k — oo.

Thus, for k large enough, we have

] (£ 2 ]<£(k)>

S ||=®|?
3

- HEZZ:mVnFn <gik)> (48)
>28M - ) y,F, (Eik)).

nezZ™

By (47), (48), and M > ¢/28, we have
Jim J (1) = 26M > 6c. (49)
Noting that J(0) = 0 and Ju®) — ¢ ask — oo, then

0 < t, < 1when kis big enough. Thus, {J'(t,u®), t,u®™) = 0
In view of (H?3), it follows that

I () = (1) = 2 (7 () 1)

=2 (%f w (ta0)”) teaa,” = F, (1 u(k)>>

nezZ™

(50)
<0 % (L) -5 ()
nezZm
S0(1 )= 147 () ).
By (50), we have
leHéO] (tku(k)) < fc. (51)

This contradicts (49), so {#®} is bounded in I.
Second, we show that there exists a convergent subse-

quence of {u®}. In fact, there exists a subsequence, still
denoted by the same notation, such that

u® oy in PP (52)

By Lemma 2, we have

u® oy in (53)



By direct calculation, we obtain
2
2

-
= <]' (u(k)) -7 (u),u(k) —u>
+ Z Yn (fn (uf’lk)) - fn (un)) (ut(‘lk) - un)

nezZm
< <]' (u(k)) -7 (u),u(k) - u>
+ Z Y (e(uilk) +|un|)+cl< P_1+|un|P_1))
nezZ™

X (uflk) —un) < <]’ (u(k)) -7 (u),u(k) —u>

(k)
un

77 (e ([ + e
var ([ + E))
<[

(54)

Therefore, combining (11), (24), (52), (53), (54), and the
boundedness of {u(k)}, it is clear that

lim [« —uf, =0 (55)

k— o0

and this means J satisfies (C). condition. The proof is
complete. O

Now, we are ready to prove Theorem 5.

Proof of Theorem 5. Let a, p, and e € I* be obtained in
Lemma 10.

Since J(te) — —o0o0 as |t|] — 0o, there exists a real
number ¢, such that
Iteell,2 > ps J (tee) < 0. (56)
Immediately, we obtain
ma 0),J(tpe)} =0<a< inf J(u).
x{J (0), ] (tee)} ||u||=p]( ) (57)

Now that we have verified all assumptions of Lemma 4, we
know J possesses a (C), sequence {uj} ¢ I? for the mountain
pass level ¢ > a with

¢ =infmax] (h(s)), (58)

hel'se[0,1]
where
T={heC([0,1],P):h(0)=0,h(1) =tee}. (59

By Lemmall, {u;} has a convergent subsequence {u; }
such thatu; — was j, — +oo for some bounded u € 2.
Since J € C'(I%, R), we have

T (u;,) — T @),
T () — (U ) T (),

(60)

(14 u,

Abstract and Applied Analysis

as j,, — +o00o. By the uniqueness of limit and the fact that u
is bounded, we obtain that u is a nontrivial critical point of ]
as the corresponding critical value ¢ > a > 0. Hence, (1) has
at least one nontrivial solution u in /%,

Finally, we show that u = {u,} satisfies (28). In fact,
similar to [39], for n € Z, let

_ Yan (un) #: 0
w, = u, "7 (61)
0, u, = 0;
then
Eun = wu,, (62)
where
Lu, = Lu, + w,u,. (63)

Clearly, lim, _, ,,w, = 0. Thus, the multiplication by w,, is a
compact operator in %, which implies that

OCSS (L) = GCSS (L) > (64)
where o stands for the essential spectrum. Equation (62)
means that u = {u,} is an eigenfunction that corresponds
to the eigenvalue of finite multiplicity w ¢ 0,(L) of the
operator L. Equation (28) follows from the standard theorem
on exponential decay for such eigenfunctions [1]. Now the
proof of Theorem 5 is complete. O
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This paper combines intergenerational equity equilibrium and social preferences equilibrium with Cournot equilibrium solving
the technological problem of intergenerational equity and strategic value compensation confirmation, achieving the effective
combination between sustainable development concept and value evaluation, thinking and expanding the theoretical framework
for the lack of pricing power of mineral resources. The conclusion of the theoretical model and the numerical simulation shows that
intergenerational equity equilibrium and social preferences equilibrium enhance international trade market power of preponderant
metal mineral resources owing to the production of intergenerational equity compensation value and strategic value. However, the
impact exerted on Cournot market power by social preferences is inconsistent: that is, changes of altruistic Cournot equilibrium
and reciprocal inequity Cournot equilibrium are consistent, while inequity aversion Cournot equilibrium has the characteristic of
loss aversion, namely, under the consideration of inequity aversion Cournot competition, Counot-Nash equilibrium transforms

monotonically with sympathy and jealousy of inequity aversion.

1. Introduction

Pricing power is the ability where related market participants
manipulate market equilibrium price away from interna-
tional trade fair price in its favor by market forces. In recent
years, the sustainable growth of Chinas economy is the
important engine driving the growth of the world economy
and the increasing demand of staple commodities, such as
metal mineral products. The influence exerted on global
economy by China is called “China Factor” internationally.
However the so-called “China Factor” does not bring cor-
responding pricing power to China; instead, metal mineral
resources international trade price of our country is stuck in
the dilemma. The export price of preponderant metal mineral
resources, such as rare earth, lithium, and indium, experi-
enced along-term slump, which not only cause economic loss

but also leave the burden of energy consumption and envi-
ronmental protection to China, so that it is equivalent to pro-
viding hidden subsidies at the cost of ecological environment
destruction and mineral resources rapid depletion. Therefore,
the reports of the seventeenth and eighteenth congress of the
CPC put forward continuously [1, 2], “deepen the resource
products price and tax reform, establish compensated use
system and eco-compensation system reflected the market
supply and demand, resource scarcity and intergenerational
compensation.” Although intergenerational compensation is
stressed in reports, externalities resulting from productive
process of metal mineral resources development and uti-
lization are not included in metal mineral resources value
system as the form of cost. The proportion of calculated
mineral resources compensation fees to sales revenue is
approximately 1.18%, far lower than the level of 2%-8% of
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foreign premium. The premium rate and compensation fees
of rare earth in China are far lower than Australia, the USA,
South Africa, and Vietnam. The technological problem of cost
confirmation and measurement and serious distortion of tax
policy prevent mineral resource development and utilization
from reasonable value compensations, causing unfairness
in international trade fair price, and above all that is the
important reason why China loses pricing power.

Considering that the international trade price of metal
mineral resources is also affected by factors such as supply
and demand and speculation (expectation), the complete
value compensation system including marginal cost of pro-
duction, marginal user cost, and external cost (ecological
value and intergenerational compensation value) is only the
static reason to explain pricing power deficiency. Especially
to preponderant metal mineral resources, such as rare earth,
lithium, and indium, their international trade price is mainly
dependent on mutual bargaining, which is affected by psy-
chological preferences of players and thus produce strategic
value. While ignoring objectivity of strategic value in policy
suggestion making is another reason accounted for pricing
power deficiency. Because according to social preference
equilibrium analysis, unless the international trade price is
fair and it achieves equilibrium among players, it is difficult
for metal mineral resources development and utilization to
achieve success. Using traditional game equilibrium evalu-
ation method can reflect the economic value connotation
accurately; however, a certain mineral resource development
and utilization are accepted only when players approve of
economic value and ecological value and the fairness of
metal mineral resources development compensation price
psychologically. So fairness correction on metal mineral
resources development compensation basic value is necessary
in reality.

Classical literatures discussing pricing fairness from a
perspective of mineral resources development value com-
pensation include “Hotelling Rule” [3], raised by Hotelling,
namely, mineral resources, as a kind of asset, need depreci-
ation, so the depletion of mineral resources could be com-
pensated by taxation; “Hartwick Rule” [4] raised by Hartwick,
pointed out that if mining rent of nonrenewable resources
saved as productive investment, the investment across gener-
ations is equal to achieve sustainability of economic growth,
when the investment is greater than resources value extracted
by resources owners. Serafy [5] adds environmental losses
to the research work of national income accounting system
and raises user cost approach to calculate real income and
the value depletion of nonrenewable resources, which is a
new national income accounting method in nonrenewable
resources field; later, Serafy [6] makes improvement in this
method. This approach lays the foundation of depletion
cost pricing of nonrenewable mineral resource; therefore, it
is used by many scholars to measure user cost of various
mineral resources and analyze the reasonability of premium
system and resources tax and fee policy, such as Adelman
[7] calculates user cost of some large oil and gas companies
by user cost approach and compares with premium; Young
and Seroa Da Motta [8] count user cost of major minerals in
Brazil by this method; Blignaut and Hassan [9] estimate user
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costs of underground mineral resources in South Africa; Lin
et al. [10] discover the inadaptability of user cost approach in
coal resources of China; thus, he uses the modified approach
to estimate real cost of coal resources and builds CGE
model to determine detailed tax rates; G. P. Li and H. W.
Li [11] correct the defects of user cost method and use it
to calculate user cost of oil and gas in the United States;
Zeng and Li [12] use fixed user cost approach to count user
cost of coal, oil, and natural gas in China during 1985-
2010, after taking depletion in resource development and the
effects of inflation into account. These researches above solve
problems of metal mineral resources compensation scarcity
value but ignore environmental costs and intergenerational
equity value and lack explanation for influences exerted on
market and international trade price by intergenerational
equity compensation value. On the other hand, many scholars
do researches on pricing power, such as Fattouh [13] who
suggests that pricing power is the ability for manufacturers
directly affecting the other market participants and market
variables, such as price and sales, so market pricing power
is a kind of price bonus ability; Kaufmann [14] argues that
pricing power is the technical strength which is associated
with market power to some extent, that is, enterprises could
obtain monopoly pricing power in the market by its unique
technology or patents, thus gaining excess profits. Rubinstein
[15] explains staple commodity pricing mechanism by using
the bargaining model of complete information dynamic game
and deems that pricing power advantage between buyers and
sellers mainly depends on bargaining patience of two sides
when information is complete. Wen et al. [16-19] hold that
influences on market structure carried by risk preference and
risk premium should be taken into account in bargaining
model, for risk preference characteristics will affect pricing
power by affecting market power. Some researches specific
to rare earth pricing power following the above trend are
carried out, such as Zhang [20] who thinks that the rare earth
market belongs to a typical oligopoly market, so oligopolistic
enterprise must fully consider impacts from competitors
before taking any action, which proves game behavior of
oligopolists on both sides existed in the pricing process
of rare earth; Wang and Zhang [21] analyze the potential
impact on China’s rare earth export pricing power by the
increase of resource tax; Wu and Jiang [22] hold that the
formation of pricing power is a result of comprehensive
shaping process involving many factors, such as, industry,
enterprise, government, and foreign aspects, which all are
passed on to the market power.

The analysis above is static interpretation of pricing
power, without considering the influence on market power
by psychological preferences. Based on remarkable discov-
ery of game experiment, behavioral economics expand and
correct the traditional economic theory through integrating
behavioral and psychological preferences into it, especially
blending social preference in game and decision-making
theories. As an effective analytical tool for economic subject
of cooperative game, it brings profound impact on the raise
of fairness preference and application in motivation theory
and industrial organizational theory, such as Rabin [23] who
starts original research toward fair game equilibrium and
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builds a reciprocal fairness equilibrium game model based on
the framework of psychological game raised by Geanakoplos,
Pearce, and Stacchetti. This model depicts reciprocal fairness
motivation of players as motivation fairness utility function
and then discovers a new equilibrium, that is, fairness
equilibrium, which meets the Pareto optimality with coop-
erative equilibrium and provides a reasonable explanation
for cooperative results. However, Rabin’s model is difficult to
predict accurately because it only aimed at games with stan-
dard form, not for dynamic game with continuous strategy
structure. Dufwenberg and Kirchsteiger [24] improve Rabin’s
model through expanding it to a dynamic environment
with continuous strategy structure, thus obtaining a more
extensive application. According to fairness preference based
on distribution results revealed by game experiments, Fehr
and Schmidt [25] and Bolton and Ockenfels [26] develop
inequity aversion model based on distribution results. It
could be deduced from research achievements of recipro-
cal equity equilibrium theory that metal mineral resources
development and compensation value are dependent on not
only material benefits brought by resource development, but
also psychological effect contained by reciprocal fairness
belief, if only a reciprocal fairness belief of related subjects
is given. Therefore, a correlation consideration is established
between reciprocal equity equilibrium analysis and metal
mineral resources development and compensation evalua-
tion, consequently revealing the mechanism of pricing power
affected by psychological preferences. The breakthrough of
theory model in psychological preferences utility assumes the
analysis of pricing power affected by market power ignoring
psychological preferences, which will affect the bargaining
strategy of players, change the market power and influence
supply and demand prices of mineral products. For instance,
Zhong et al. [27] estimate intergenerational compensation
of preponderant high-tech mental mineral resources affected
by altruism preference and reciprocal fairness equilibrium
with Stackelberg model and points out that the development
and utilization of compensation value system should include
intergenerational compensation and strategic value besides
economic value and ecological value.

Based on the researches above, this paper analyzes market
structure of preponderant mental mineral resources such as
tungsten, molybdenum, tin, antimony, and rare earth and
integrates social preference into Cournot production deci-
sion model to analyze the impact exerted on market structure,
production decision of developers, price, and profits by social
profits, thus discovering the existence of new equilibrium,
intergenerational compensation, and strategic value, which
clears the agreement pricing mechanism of the metal mineral
resources and reveals the pricing power routes affected by
intergenerational equity and social preferences.

2. The Function Routes of Intergenerational
Equity to Preponderant Metal Mineral
Resources Pricing Power

2.1. Cournot Market Structure Analysis of Preponderant
Metal Mineral Resources. Cournot, French mathematical

economist, first outlined his theory of duopoly market in
1838. In this situation, there exist two enterprises supply-
ing homogeneous products in the market. Each enterprise
could choose optimal production to maximize profits by
observing others production. He then discovered that a
stable equilibrium occurs where each enterprise chooses the
production as their rival expected. So the model has a series
of strict assumptions: the market is only dominated by two
rational suppliers aiming at profit maximization; Oligarch
production competition is strategic for supposing each other’s
output expectation function and price determined by market
production; Oligarch determines their own production after
prediction and assumes the output of their rival is fixed; the
cost of production of oligarchs is zero and marginal cost of
production is a certain constant; there is a linear demand
function in the market.

Inverse linear demand function in duopoly market is
assumed as follows:

p(Q)=a-bQ, 1)

where Q is the total supply of homogeneous products in
duopoly market: Q = g, + g, and p is the market price. The
output of oligopolist 1 is g;, the output of oligopolist 2 is ¢,
spontaneous demand is a, sensitivity coefficient to price of
demand is b. The profits of oligopolists are

m; (qi’qj) =pQqi—-¢q, i=12i#] ()

The marginal cost of production of two oligopolists ¢; > 0
meets a > max(c,c), b > 0. If oligopolist has the same

marginal cost of production and chooses optimal output
independently, then the profits of each oligopolist are

m=q(p-c)=q,(a-b(q +q,)-¢)
= —bq; + (a—¢)q; — bq,qy,
(3)
m=q,(p-c)=q,(a-b(q +q,)-¢)
= ~bq, + (a—¢)q, - bq,q,.

Since oligopolists are pursuing profits maximization, first
order condition is

? =-2bq, + (a—c)-bg, =0,

91

5 (4)
T

4, g + (a—c¢) —bg,

Combine the above two equations, and we could obtain
equilibrium outputs and profits of oligopolists:

a-c (a-c)?
= = —-—— = = 5
9 =49 3 Ty =T, o ()

Thus we could obtain Cournot equilibrium under the con-
dition of complete information. Equilibrium outputs of
oligopolists g, and g, are optimal output assumed fixed



output of their rival, so Cournot equilibrium is a subset of
Nash equilibrium.

According to market concentration CR, and CR, of pre-
ponderant metal mineral resources in China, these resources
are monopolistic and each oligopolist according to its
own profit maximization makes decision simultaneously in
oligopoly market. Therefore, this paper uses Cournot game
model to analyze the influence exerted on development
compensation value and pricing mechanism by combina-
tional equilibrium evaluation factors, to analyze the function
routes of combinational equilibrium evaluation factors to
preponderant metal mineral resources pricing power and
follow the classical assumptions of Cournot equilibrium, that
is, assuming oligarchs marginal production cost c is equal.
According to the market supply and demand situation and
national industrial policy, this paper analyzes the relationship
between demand and price of preponderant metal mineral
resources by using regression analysis, which shows the feasi-
bility to simulate product demand function by linear demand
function in oligopoly market. Therefore, it is assumed that
linear inverse demand function of metal mineral resources
productsis p = a—q; —¢,, q; is the output of oligopolist 1, and
q, is the output of oligopolist 2 and satisfies the spontaneous
demand of the market a > ¢, so oligarchs profits objective
functions ignoring psychological preferences of players are as
follows:

fi(@a) =91 (a—aq, - q,) — cqy, (6)
£a19) =9, (a—aq, - ) — cqy, (7)

where a in (6) and (7) stands for spontaneous demand of
metal minerals; function f; and f, stands for profit function
of oligopolists, respectively.

Combine (6) with (7), we could obtain Cournot game
equilibrium of each oligopolist:

(‘11:‘12):<a;6’%>- (8)

2.2. Intergenerational Compensation Modification of Prepon-
derant Metal Mineral Resources Development and Com-
pensation. The essence of the preponderant metal mineral
resources depletion compensation is value compensation to
future losses aiming at excessive mining contemporarily.
According to equity theory, externalities of different eco-
nomic subjects could be solved through negotiations in pre-
ponderant metal mineral resources development. If there is
reasonable institutional arrangements, the externalities could
be internalized to a great extent. However, the externality
in mineral resources development for the contemporary is
better than the descendant, and because the latter is absent
in game negotiation, they could not restrict behavior of the
contemporary which cause asymmetry between behaviors.
In order to solve the internalization of intergenerational
externality problem under the condition of asymmetry, we
could build the sustainable development compensation fund
in the process of mineral resources development on the basis
of the theory of Hotelling mineral resources depletion com-
pensation and Howarth intergenerational property transfer
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theory. Sustainable development compensation fund is a cash
conversion mode; if discount rate is considered, it will keep
growing. If intergenerational compensation cost is F, time
horizon for compensation is T, and then the intergenerational
compensation fund needed is s = F/(1 + R)T and R is social
discount rate.

With the development of world economy, the preponder-
ant metal mineral resources are scarcer, and many countries
are looking for a new substitute to get rid of the depen-
dence on metal mineral resources. From the perspective
of sustainable development, this research input could affect
development routes and improve efficiency of preponderant
metal mineral resources, to ensure the rights and interests
of future generations. In consequence, research input of
substitute should be regarded as part of the intergenera-
tional development compensation value. Research input of
substitute contributes to lower current consumption of metal
mineral resources from the aspect of metal mineral resources
recycling and extends the development and utilization period
to meet the needs of metal mineral resources for both
the contemporary and the descendent from the aspect of
substitute researches.

2.3. The Function Routes of Intergenerational Equity Com-
pensation to Preponderant Metal Mineral Resources Strategic
Equilibrium Price. Take intergenerational equity value, that
is, sustainable development of the compensation fund s (s >
0) as intergenerational equity compensation. Metal mineral
resources development and utilization cost become the com-
bination of marginal production cost and marginal external
cost, namely, ¢ + s, and inverse demand function of mineral
resources products in international marketis p =a—-q, — g,
and satisfies a > ¢ + s; the objective function of each country
is

fang)=q(a-q—q,—c—s), 9

fana) =g, (a-q —q,—c—s). (10)

Combined (9) with (10), we could obtain Cournot equi-
librium from the intergenerational compensation perspec-
tive:

. a-c—s a—-c—s
, = , . 11
(‘11 ‘12) ( 3 3 ) (11)

Compare (11) to (8); it could be deduced that international
trade price of preponderant metal mineral resources should
be included into intergenerational compensation modifica-
tion so as to show its depletion cost of metal minerals. In this
way, the supply of preponderant metal mineral resources will
decrease, and international trade price will increase. Besides,
the greater the intergenerational equity compensation is, the
higher the degree of market monopoly will be, so the initial
price of metal mineral prices should be higher.

The intergenerational equity compensation of research
inputs mainly considers the effects on metal mineral
resources development and utilization by technical progress,
which would give rise to the appearance of new substitute
and affect price elasticity of demand of the replaced metal
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mineral resources products. Given impacts of substitute, the
demand equation of new metal mineral resources products is
!

Pr=0a =i — G-

The higher the metal mineral resource price is, the more
obvious the substitution will be. Then, the trigger point will

. . ! .

appear at a rather low price, that is, @' < g, reaching the new
equilibrium as follows:

o ad-cd-c
(qlt’th):< U . (12)

Compare (12) to (8); we could deduce that total market
output of metal mineral resource products is smaller when
intergenerational compensation cost of substitutes is con-
sidered. Besides, the more the research input of substi-
tutes is, the higher the degree of market monopoly will
be, so the initial price of metal mineral prices should be
higher. There is no sustainable development compensation
fund established to consider intergenerational equity com-
pensation, and no account set up for substitutes research
input in accounting system, resulting in underestimation of
development compensation costs and deficiency in intrinsic
value compensation. In reality, the lower metal premium on
mineral resources leads to lower international trade prices.
And due to low entry barriers, the development of metal
mineral resources exists many problems, such as, small
scale, operation chaos and overexploitation, which generate
excessive competition and vicious circle to further price
reduction.

3. The Function Routes of Social
Preference to Preponderant Metal
Mineral Resources Pricing Power

3.1. The Utility Function Modification in Decision Making of
Preponderant Metal Mineral Resources Development. Under
the imperfect competition market structure, fair price reflects
not only intrinsic value compensation equity, industrial orga-
nization trade forces equity, and policies trading forces equity
in oligopoly market structure of preponderant metal mineral
resources, but also supply and demand of intrinsic value
compensation equilibrium fluctuations caused by the above
equities. From the perspective of behavioral economics, the
influences exerted on shadow price and profits by fair belief
of stakeholders should be considered in the trade forces
equity. As to measurement of strategic value and equity
level, it is advisable to learn from the establishment of
social utility function. For example, in strategic production
decision, if a resource developer has reciprocal preference
hopes that the production of its competitor is more than
equity output accepted by players, the oligopolist is willing
to reduce profits of competitors by squeezing its own profits;
if a resource developer has reciprocal preference hopes that
the production of its competitor is less than equity output
accepted by players, the oligopolist is willing to increase
profits of competitors by squeezing its own profits. The profits
variation above is the producer surplus variation; hence, it is
possible to measure strategic value produced by psychological
preferences by the variation of preponderant metal mineral

resources developers surplus caused by price variation. Under
oligopoly market structure, the modification of psychological
preferences to developer decision-making utility function
should be under the condition of interdependence prefer-
ences; metal mineral resources developer output decision-
making utility function included into psychological effects of
social preferences is as follows:

U; (0 (5i>5i*)) =m; (0 (si’sii))

# Yw, (5057) 7, (0(sps)). )

j#i

In (13), where O(s;, s} ) is the output decision under inter-
dependence strategy, s; is the output strategy of oligopolist
i, s*, is the output strategy of remaining oligopolists, 7;
is oligopolist i’s profits without considering interdependent
preferences, 7; is the profit of other oligopolists without
considering interdependence preferences, and w;; is the
coefficient of strategic interaction measuring the profit that
oligopolist i gives to other oligopolists. Positive values of the
coefficient w;; mean that player i is willing to sacrifice his
payoff from outcomes in order to increase the payoft of player
j. Negative values mean that player i is willing to sacrifice
his payoff from outcomes in order to lower player j’s payoff.
In addition, wij(si,sfi)ﬂj(O(si,sfi)) can be decided by the
different types of social preferences as follows.

(1) If the oligopolist prefers altruism fairness, that is, the
oligopolist considers the intertemporal allocation of
preponderant mental mineral resources development
and the utilization of later generations, then the
oligopolists have slight altruistic preferences, and wj;
is positive.

(2) For  types of inequity averse  player,
w;i(s;, s:)ﬂj(O(si,sfi)) can be replaced by
w;i(q;, Q%)(m; — my), wy(q;, Q) is used to measure
the deviation profit function of oligopolist i puting
weights on oligopolist j, and here is

>0, m<m
W;; (qi, Qi,) =0, T =TI (14)
<0, T > ;.

The first condition expresses aversion to advantageous
inequity, namely, if oligopolist i’s profits are greater than those
of oligopolist j, then oligopolist i is willing to sacrifice its own
profits to increase j’s profits. The third condition expresses
aversion to disadvantageous inequity. If oligopolist 7’s profits
are lower than those of oligopolist j, then oligopolist i is
willing to sacrifice its own profits to reduce j’s profits.

(3) If it is the reciprocal fairness preference, the
payoff function of the oligopolist i is U;(g;, Q_;) =
ﬂi(qi>Q—i) + wi(Q_iaQ}_:i) Zj¢iﬂi(qi,Q_i). Where
m;(g;> Q_;) s oligopolist i’s profits and is the weight
that oligopolist i places on its rivals gross profits, that
is, 24 mi(q;> Q_;), and on the gross output of its rivals
Q_;, the equation is ;(gq;, Q_;) = R(g;,Q_;) — Ci(g)),



where R;(g;,Q_;) = P(Q)g; is revenue. Assuming that
oligopolist i is endowed with the weight on its rivals
depending on fair gross output Q”; and output of his
rivals. Furthermore, it can be assumed that

>0, Q;<qQf
w; (Q_ia Qi) =0, Q_i = Qi 15)
<0, Q> in.

That is, when Q_; < QF ; the oligopolist i has a positive
weight on rivals’ gross profits; when Q_; = QF,, the weight
is 0; and it has a negative weight on its rivals’ output when
Q,;, > Qf ;- These conditions reveal the real intention
of oligopolist with reciprocal fairness preference to care
rivals. The Rabin fairness equilibrium determination method
used by reciprocal fairness psychological compensation value
modification is that game subjects are willing to sacrifice their
material interests to help people who treat them kindly and to
punish people who treat them badly; the smaller the sacrifice,
the greater motivation to help and punish.

3.2. The Function Routes of Social Preference to Preponderant
Metal Mineral Resources Strategic Equilibrium Price. Based
on the revised developers’ utility function, the developers will
play strategic reciprocal game on production when exploiting
preponderant mental mineral resources; meanwhile they can
tell the industry is oligopoly by judging from the market con-
centration indicators of CR, and CR, of preponderant metal
mineral resources. Thus, developers will play oligopolistic
reciprocal fairness game, and each oligopolist based on profit
maximization principle to make decision simultaneously.
Therefore, the Cournot game model is fit to analyze the
function routes of social preferences to preponderant metal
mineral resources pricing power improvement.

3.2.1. The Function Routes of Altruism Preference to Prepon-
derant Metal Mineral Resources Strategic Equilibrium Price.
Preponderant metal mineral resources development requires
sustainable development, so it could be assumed that slight
altruistic preference is possessed on the consideration of
intergenerational equity. According to (13) and Cournot
hypothesis, monopoly profit functions under altruism pref-
erence of preponderant metal mineral resources development
are

T (‘117‘12>)‘1) =4q, (a_% 9 _C_S)
(16)

+Mgy(a-q—g,—c—5),

7y (g9 A2) =gy (@ =g =g, — ¢ —s)
(17)

+Aq (a—q —q,—c—5s),

where A; (i = 1, 2) is oligopolist i’s slight altruism preference
coeflicient, and A; > 0. Altruism preference coefficients
fall in the interval (0,1) approximately revealed by game
experiments according behavior of experimental economics
and psychology, such as trust game, gift exchange game,
dictator game, and market game with punishment or without
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punishment. According to the optimal Cournot equilibrium
analysis method, the optimal reaction function of each
oligopolist could be gained from (16) and (17):

on

q—lz(a—qu—qz—c—s)—)\qu:O, (18)
1

on

q_zz(a_Z‘b_‘h_C_S)_Az%:O- (19)
2

Combine (18) with (19), we could obtain Cournot equilib-
rium under pure altruism preference:

(@ 4,7)

((I—Al)(a—c—s) (1—A2)(a-c-s)> (20)
4-(1-2)(1-21y) 4= (1-2)(1-2y) )

Using Cournot equilibrium output under altruism pref-
erence of oligopolist 1 minus that in (11), we could get the
equation:

(1+A)(@a-c-5s) _(a—c-5s)
4-(1-2))(1-1,) 3

(21)
C(@-c-9) (=21, - A, +A41,)

3[4-(1-2))(1-1,)]

Since (A, A,) — 0,(a—c-s)/3[4-(1-A1;)(1-A,)] > 0,and
(—2A,-A,+A;1A,) < 0, the Cournot equilibrium output under
pure altruism condition is lower than that under no altruism
condition. And the higher the degree of altruism preference
is, the smaller the total market output will be, so strategic
price of preponderant metal mineral resources development
and compensation should be higher.

3.2.2. 'The Function Routes of Inequity Aversion to Prepon-
derant Metal Mineral Resources Strategic Equilibrium Price.
In the development compensation pricing of preponderant
mental mineral resources, oligopolists show sympathy pref-
erence and jealousy preference on the players’ payofts, say,
they will sacrifice their profits to lower those oligopolists
who obtain higher profits, but also sacrifice their profits to
upgrade those oligopolists who bear lower profits. According
to Fehr and Schmidt’s definition of inequity aversion, the
payoff functions of preponderant mental mineral resources
development and utilization are affected by oligopolists’
inequity aversion preferences, and thus their payoft functions
are

1 (9190 015 1) = f1 — [y max (f, - £,,0)
+By max (f; - £,,0)],
(91> 42 %05 B) = fo = [ay max(f = £3,0)
+By max (f, - £1,0)],
where «; (i = 1,2) is the jealousy preference coeflicient

under inequity aversion of oligopolist i and 5; (i = 1,2) is
the sympathy preference coefficient under inequity aversion;
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moreover, «; > f3; > 0. And owing to the symmetry form in
oligopoly market structure, the assumption of f, > f; will
not affect analysis conclusion; thus (22) are as follows:

T (‘11’%’“1):% (a—ql—qz—c—s)
- [%(“‘%“12_5_5)
-q(a-q -q,—c—5)]

(23)
M, (41,2 %) =4, (a—q — g, —c )
-Bld(a-q-g-c-s)
—qi(a-q-q-c-s)],
where o; (i = 1,2) is the jealousy preference coeflicient

under inequity aversion of oligopolist i and f5; (i = 1,2) is
the sympathy preference coeflicient under inequity aversion.
The second items on the right side in (23) are disutility
produced by oligopolist i’s jealousy preference. According
to the optimal Cournot equilibrium analysis, the optimal
response function of each oligopolist derived from revenue
functions under inequity aversion is as follows:

on

q—l=(a—2q1—c—s)(1+oc1)—q2=0, (24)
1

on,

q_:(‘1_2‘12_5_5)(1_52)_‘11:0- (25)
2

Combine (24) with (25); the optimal production of each
oligopolist preferring inequity aversion can be finally written
as

>

wRw ewy (1+2a;)(1-B,)(@a—c-5)
i )_< 4(1+a)(1-By) -1

(1+(x1)(1—2[32)(a—c—s))
4(1+0)(1-5y) -1 .

The fairness equilibrium output function exhibits that
under piecewise linear inequity aversion condition, the opti-
mal response function of oligopolist and standard Cournot
equilibrium game are both continuous, but the former is no
longer monotonous.

Using Cournot equilibrium output in (26) minus that in
(11), we could get the equation:

2a, + B, — 2a,,

(26)

D TRy Y @
#k ok * % —a; -2 —2a
qz _qz — 1 ﬁZ 1/32 (a_C_S). (28)

2(1+a)(1-5,)-3

The result of (28) is obviously less than zero. After
thousands of game experiments, such as ultimatum game,
dictator game, and public good games in different countries,
it proves that about 85% of the people’s «,; and f3; fall in the
interval (0.15,0.50), so the result of (27) is more than zero.
Equation (27) shows that Cournot equilibrium output prefer-
ring fairness is more than that when they are only concerned

about their own enterprise profits, while (28) shows that
Cournot equilibrium output preferring fairness is less than
that when they are only concerned about their own enterprise
profits. Such results indicate the effects of sympathy and
jealousy preference on the Cournot equilibrium, and weak
complementary between degree of oligopolist’s sympathy and
equilibrium output, that is, when jealousy preferences is
greater, the optimal Nash equilibrium market output under
inequity aversion in Cournot game will be larger. Under
the circumstances, the improvement of jealousy preferences
reduces the producer surplus and increases consumer sur-
plus. On the other side, the minimal Nash equilibrium market
output under piecewise linear inequity aversion in Cournot
game will decrease when sympathy preferences are greater. In
this case, the improvement of sympathy preferences increases
the producer surplus and reduces consumer surplus. The
variation of producer surplus is greater than that of consumer
surplus after considering fairness preference, thus producing
strategic reciprocal value for oligopolists. Therefore, it is
necessary to take compensation of strategic reciprocal value
in price system into account in the pricing process of
preponderant metal mineral resources.

3.2.3. The Function Routes of Reciprocal Equity Equilibrium to
Preponderant Metal Mineral Resources Strategic Equilibrium
Price. Under the condition of intergenerational equity equi-
librium and according to the definition of reciprocal equity
equilibrium, the players’ revenue function of preponderant
metal mineral resources development is

(9 q) =q1 (a-q, - g, —c—s);

(29)
(4 a) =@, (a-q, —q,—c~s)
ni’(ql)qu(a—ql—c—s);
e _‘11(‘1_‘11_6_5) (30)
ﬂl(ql)_f
”g(%):%(a_%_c_s);
o (31)
" (gp) = BB,

where nll(ql) =0, ni“i"(ql) =0, nlz(qz) =0, r[;“i“(qz) = 0.
According to the definition of reciprocal equity equilibrium,
in the transaction of preponderant metal mineral resources,
the friendliness function between oligopolist 1 and oligopolist
21is

e
fl(‘h"b)—z d—qy-c—s
. (32)
_ b )
fz(ChWIz)—z —a—ql—c—s.



Friendliness belief between oligopolist 1 and oligopolist 2
is
9

~ >

a-q,—c—s

| =

fz (@19) =
(33)

= ~ _l 11
filanq,) = > —a—qz—c—s

According to the definition of (29) and (33), the utility
functions of different players in preponderant metal mineral
resources development are

U, (91,9 @) = 71 (41 92) +J?2 (G1a2) + [1+ f1 (415 9,)]
=q (‘1_‘11 _%_C_S)

O
2 a-q —-c-s

X[E_L],
2 a-gq,—-c-s

U, (4192 1) = 75 (91, 92) + 171 (av@) [1+ fi (91 4,)]

(34)

=q(a-q-q—c-5)
[t
2 a-g,-c-s

X[E_Q—Z].
2 a-q-c-s

Combine (34) with (35) to get the first-order optimal
solution, thus obtaining Cournot equilibrium solution under
reciprocal equity equilibrium:

(35)

****_1 4a — 4c — 4s 3+(a—C—S)2
1 ) 3 3
2(ac+as)\3+(@-c—s)
- 9
1[ (c+9)\3+(a-c—s)?
+_
2 o (36)
a*\3+(a—-c—s)’
+
9

~ [3 +(a—-c- 5)2]3/2

9

<2a—26—2s—\l3+(a—c—s)2>.

HAkkk
5 =

W | —
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It could be seen in (30) that g;"** < (1/3)(2a — 2¢ — 2s -

(a-c-s))=(a-c-5)/3 = g " similarly, g7 """ < gy " It
suggests that after considering reciprocal equity preferences,
the total market output of preponderant metal mineral
resources is reduced and the degree of market monopoly is
higher. The demand price elasticity of preponderant metal
mineral resources is rather small for the reason that they are
industrial raw materials and hard to be replaced. Given recip-
rocal equity equilibrium, the market capacity is decreased
and then caused higher prices. The greater producer surplus
is strategic reciprocal value produced by reciprocal equity
preference, which should be included in compensation value
system. If oligopolist 1 and oligopolist 2 are present two
countries, it is observed that two countries having reciprocal
equity intention could enhance their metal mineral resources
market monopoly status, thereby obtaining pricing power for
themselves. It also explains the reason why China should obey
reciprocal equality principles in international trade.

4. Simulation Analysis

As has been observed from (20), (26), and (36), oligarchs’
social preferences in preponderant metal market, that is,
altruism preference, inequity aversion, and reciprocal fair-
ness, produce psychological effects, which raise the power
of oligarch market and change output decision (reducing
production) of each oligarch by being blend in decision
function. Therefore, market capacity is decreased and price of
supply and demand is increased. Considering the significance
of preponderant metals, their demand is rigid, so developers
has larger producer surplus, which is strategic reciprocal
value produced by reciprocal fairness. However, it can be
seen from equilibrium results of the above four equations
that forms of strategic value are various. So the method of
numerical simulation is used to verify as follows.

4.1. Original Basic Parameter Setting. According to the mar-
ket supply and demand of lithium, antimony, indium, rare
earth, and the national industrial policy as well as the
regression analysis of the Cournot linear demand function,
the spontaneous demand stabilized at around 2,000 tons, so
a in the Cournot model can take the value 2000, namely,
a = 2000, by analyzing the tax subjects of preponderant
mental mineral resources development, namely, the prop-
erty cost (mineral resources compensation, resource tax),
mining costs (outlay of exploration, outlay of mining),
investment capital (capital investment per ton of mineral
resources), production costs (raw materials, power costs,
wages and benefits, manufacturing costs, processing fees,
finance charges, and operating expenses), security costs
(safety training, disinfection equipment, risk assessment
costs, occupational funds, and pension), and part of the
measurable environmental governance operating costs (water
pollution, air pollution, waste pollution, and heavy metal
pollution), and environmental restoration costs (mine land
reclamation bond, tailings management costs, and mine
environmental geology warning inputs). Based on tax sub-
jects above and the statistical analysis of preponderant
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FIGURE 1: The sensitivity analysis of Cournot equilibrium output to altruism preference coefficient.

metal development compensation enterprises, the basic cost
¢ of preponderant mental mineral resources development
compensation enterprises is about 800 units; original basic
parameter setting in Section 4.1 is obtained by regression
estimation in last 10 years, so it conforms to the market
situation. Thus the results of numerical simulation could
support the application of practical program. The sustainable
development fund is used to measure modification of inter-
generational compensation, estimates depletion costs of rare
earth, lithium, and indium by modified user cost approach
and gains the proportion of depletion cost to total cost is
20%. The depletion cost is the reflection of intergenerational
compensation modification actually, so the value of sustain-
able development fund s of intergeneration equity is 160
units.

4.2. Impacts Exerted on Cournot Equilibrium by Coefficients
of Altruism Preference and Inequity Aversion. Reciprocal
equity Cournot equilibrium variation under reciprocal equity
preference has the consistent results with classic Cournot
equilibrium, so numerical simulation is not needed to analyze
its character. However, Cournot equilibrium under social
preferences produces a new equilibrium bringing about a new
character, on account of the variation of altruism preferences
and the loss aversion of inequity aversion; thus, numerical
simulation is required. Altruism preference coefficients fall
in the interval (0, 1) revealed by game experiments and mod-
ified game experiments of altruism preference and inequity
aversion preference, such as, ultimatum game, dictator game,
public good games, gift exchange game, and third-party pun-
ishment game. While the distribution of inequity aversion
coeflicients has the following features, as is shown in Table 1.

4.2.1. Simulation Results of Impact Exerted on Cournot Equi-
librium by Altruism Preference. Altruism preference coeffi-
cients could be obtained by game experiments and impacts
exerted on Cournot equilibrium decision-making by altruism
preference could be simulated by (20) and (21). The specific
content is shown in Figure 1.

As can be seen from Figure 1, the Cournot equilibrium
output under altruism preference modified by intergenera-
tional equity is changing as follows. In a certain condition,
the altruism degree of oligopolist 2 is in proportion to that
of oligopolist 1, namely, the bigger the altruism coeflicient of
oligopolist 2 is, the smaller the Cournot equilibrium output of
oligopolist 1is, and vice versa. This result is in accordance with
the experiment result of pure altruism preference. According
to Cournot equilibrium and analysis framework of supply
and demand, the reduction of Cournot equilibrium output
will raise price in preponderant mental market, while to
those preponderant mental resources lacking price elasticity
of demand, price increase will lead to producer surplus
increase, which is the strategic value of development and
compensation of preponderant metal resources.

4.2.2. Simulation Results of Impact Exerted on Cournot Equi-
librium by Inequity Aversion. Inequity aversion coeflicients
could be obtained by game experiments and impacts exerted
on Cournot equilibrium decision-making by inequity aver-
sion which could be simulated by (26) and (28). The specific
content is shown in Figure 2.

As can be seen from Figure 2, Cournot equilibrium out-
put under intergenerational equity correction when inequity
aversion is considered is smaller than that when they are
not considered. The oligopolists under inequity aversion
lift the degree of market monopoly of preponderant metal
mineral resources. Besides, the higher the degree of jealousy
preference is, the larger the Cournot equilibrium output will
be, while as to sympathy preference, the result is completely
opposite. These results are consistent with the results of the-
oretical model; namely, Cournot equilibrium under inequity
aversion has the character of loss aversion.

5. Conclusions

This paper analyzes the modification of intergenerational
equity and social preferences to fiducial value of preponder-
ant metal mineral resources and qualifies the impacts exerted
on Cournot equilibrium by interdependence preferences
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(altruism preference, inequity aversion, and reciprocal equity
preference), thus drawing the following conclusions.

(1) Considering the intergenerational equity and social
preferences in preponderant metal mineral resources
development, Cournot equilibrium market capacity
becomes smaller. Because preponderant metal min-
eral resources are significant to national security
and industrial development and hard to replace, the
demand of those prices is rigid. Therefore, when
Cournot equilibrium decreases, oligopolist’s prof-
its increase; that is, oligopolist's producer surplus
increases. The variation of producer surplus is inter-
generational equity compensation value and strategic
value when intergenerational equity and social pref-
erences blend into Cournot game.

(2) However, the impact exerted on Cournot market
power by social preferences is inconsistent. Varia-
tion of altruism Cournot equilibrium and reciprocal
equity Cournot equilibrium are consistent, while
Cournot equilibrium under inequity aversion has the
characteristic of loss aversion, namely, under the con-
sideration of inequity aversion Cournot competition,
Cournot Nash equilibrium transform monotonically
with sympathy and jealousy inequity aversion; that is,
if the jealousy degree of oligopoly increased, Cournot
Nash equilibrium is near the perfect competition out-
put equilibrium; if the sympathy degree of oligopoly
increased, Cournot Nash equilibrium is near the
optimal collusion equilibrium output.

The results indicate that the essence of price distortion
of preponderant metal mineral resources is incomplete value

realization and resource value compensation inequity, failing
to realize the goal of mineral resources price reform, namely,
two basic conditions for the reform are not satisfied. The
production value of mineral resources is achieved through
spontaneous effect of the market for its relevance to efficiency.
However, the property value, intragenerational value, and
intergenerational value of mineral resources are difficult
to realize spontaneously on account of their public char-
acteristic under market effect. It is difficult for market-
oriented reform of mineral resources price to fully realize the
mineral resources value and provide a fundamental guarantee
for sufficient and reasonable compensation. Therefore, to
achieve the goal of mineral resources price reform, it is
necessary to reconstruct value compensation system of metal
mineral resources development. According to redefinition of
preponderant metal mineral resources development under
the principle of multiple equilibrium value evaluation, the
actual negotiated pricing mechanism is classified based on
mineral resources pricing mechanism of multiple equilib-
rium evaluation models; that is, pricing should fully reflect
the complete elements of mineral resources and coordinate
interests between players. As to practical operation scheme
of current resources tax reform, value measurement of
preponderant metal mineral resources development com-
pensation should analyze from not only development and
utilization results but also the perspective of strategic recip-
rocal psychology. Besides, the value system of preponderant
metal mineral resources development compensation contains
economic value and ecological value as well as strategic
value. Furthermore, since social preferences are added into
the value system of preponderant metal mineral resources
development compensation, the market monopoly degree
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will be strengthened and development compensation price
will be higher, which require perfect tax subjects and establish
full cost theory system, thus estimating mineral resources
value correctly and making the international trade fair prices
tend to rationalization.
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A class of fractional order three-point boundary value system with resonance is investigated in this paper. Using some techniques
of inequalities, a completely new method is incorporated. We transform the problem into an integral equation with a pair of
undetermined parameters. The topological degree theory is applied to determine the particular value of the parameters so that

the system has a solution.

1. Introduction

In this paper, we consider the following fractional differential
system:

DEX(6)+ f (£ X (1) =0,

0<t<l, X=(x(t),x0),

X (0)=Y(0) =0, 0<n<l,

@

where Df, is standard Riemann-Liouville fractional deriva-
tiveoforder 1 < « < 2,0 <y < land f = (f},f,) isa
nonlinear two-dimension continuous vector function.

In the last few decades, many authors have focused on the
dynamics of differential equations [1-7]; most of them have
investigated fractional differential equations which have been
applied in many fields such as physics, mechanics, chemistry,
and engineering; see [8-13]. In particular, the positive solu-
tions of the boundary value problem have attracted many
authors’ attention [14-25].

Recently, the existence of solutions of three-point bound-
ary value problem

Dy, u(t)+ f (t,u(t)) =0,
u(1)=pu(n),

1
X(1)=FX(’1)’

0<t<l,

2)

u(0) =0, 0<ny<l,

where Df, is standard Riemann-Liouville fractional deriva-
tive of order 1 < & < 2 has been studied by many authors
under the case that B < 1. They obtained some nice results
by using some fixed point theorems; see [26-28].

In [29], Ahmad and Nieto considered the existence results
for following three-point boundary value problem for a
coupled system of nonlinear fractional differential equations
given by

Diu(t)=f(tLv(t),Dhv(t) =0, 0<t<l,

DEv(t)=g(tu@®),DLu@))=0, 0<t<l, )
u(0) =0, u(l) =yu(n),
v() =yv(n),

wherel <o, <2, p,q,y>0,0<n<l,a—g=>1,-p=
1, yn‘x*l <1, ynﬁ 1<, Dy, is standard Riemann-Liouville
fractional derivative and f, g : [0,1] x R x R — Rare given
continuous functions. An existence result was proved in their
paper by applying the Schauder fixed point theorem.
However, few authors have investigated fractional differ-
ential boundary value problems with resonance [1, 2, 30-32].
In this paper, we establish some sufficient conditions
for the existence of the boundary value system (1) by using
intermediate value theorems. To present the main results,

v(0) =0,
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we assume that f(t,X) = (f1(t,X), f,(t, X)) satisfies the
following.
(H) f(t,X) € C([0,1] x Rx R,R X R), X = (x;,x,) €
R x R. Suppose that there exist nonnegative functions
(1), b;(t) (i,j = 1,2), with by, (t) > 0, by(t) > 0,
b(t) (i,j = 1,2, i# j) < by, (t), by (t) foranyt € [0, 1]
such that
X)| <@ () + by () |x "+ B 0 o[, i= 1,2,
(4)
where 0 < p,q; < 1( = 1,2),q, < p;, and
Py < qz For any real numbers a and b, the functions
fit, v)) (i = 1,2) satisfy

. a—1
v1—1>rPoof1 (t,t (u, v)) > —00,

|, (81

. a—1 5
V1—1>IPOOf1 (t,t (u, v)) < +00, (5)

foranyu € R, te(0,1],

. a-1
Jm fa (60

. o
Jm g (60

(u, v)) > —00,
1y, v)) < 400, (6)
te(0,1].

for any v € R,

Furthermore, assume that

vErPoofl (t, Y (vu (v))) = +00,

forany u(v) = —|v|, te(0,1],
)
vErPoofl (t, P (vu (V))) = —00,
for any u(v) <|v|, te€(0,1],
. a—1 _
v1—1>1}}oof2 (t,t (u(v) ,v)) = +00,
forany u(v) > —-1|v|, te(0,1],
(8)

Jim fo (667 (),) = —eo,
for any u(v) <|v|, te(0,1].

We have the following results.

Theorem 1. Assume that (H) holds. If
1
max “ G (5,5) (b () + by (5)) ds} <1,
<i< 0

where
1

T(e) (1-7*")

(1- s)"‘_1 (11—5)“71, 0<s<uy,
(1-39)* <s<l1,

G" (s,s) =

then (1) has at least one solution in [0, 1].

Abstract and Applied Analysis

Also, we consider the following special case of (H) as
follows.

(H) f(t,X) € C([0,1] x Rx R,LRx R), X = (x,x,) €
R x R. Suppose that there exist nonnegative functions
a;(t), b;(t) (i,j = 1,2), with by, () > 0, by(£) > 0,
bij(t) (i,j = 1,2, i# j) < by, (), b,,(t) forany ¢t € [0,1]
such that

|fi (6657 X)| < @, (6) + by () |xy | + B, () ||, 1= 1,2,

(11)

where 0 < p;,q; <1 (i =1,2),q, < p;>and p, < ¢,.
The functions f;(t, 2w, v) (G=1,2) satisfy
VEIPOO 'fl (t, ! (u, v))' <oo forany u€R, te(0,1],
(12)

lim |, (¢

u— *+oo

gl (u,v))' <oo foranyveR, te(01].
(13)

Furthermore, assume that (7) and (8) hold.

From Theorem 1, we have the following corollary.

Corollary 2. Assume that (H) and (9) hold; then (1) has at
least one solution in [0, 1].

2. Some Lemmas

In this section, we first introduce some definitions and
preliminary facts and some lemmas which will be used in this

paper.

Definition 3 (see [21]). The fractional integral of order o« > 0
of a function y : (0,00) — R is given by

I y() = ﬁ L (t = 9%y (s) ds (14)

provided that the right integral converges.

Definition 4 (see [21]). The standard Riemann-Liouville frac-
tional derivative of order « > 0 of a continuous function
y:(0,00) — Risgiven by

n

! n—a—1
T(n-a)dt" L ="y ()ds,  {15)

Dy, y (t) =

where n = [«] + 1, provided that the right integral converges.

Lemma 5 (see [21]). Assume that u € C(0,1) N L(0, 1) with
a fractional derivative of order a > 0 that belongs to C(0,1) N
L(0,1).Then
DS y(t)=y() +Ct* + Ct* P+ C YT, (16)
forsomeC; € R,i=1,2,...
greater than or equal to «.

,n, where n is the smallest integer
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The following lemma is a fixed point theorem in a
particular Banach space:

Q={(x®,y®)x@®),y®) € C(0,1],R)}, (17)

equipped with the norm

[(x @),y ®)| = max {trer%(%)li] |x (£)], max |y(t)|} .

te[0,1]
(18)

It is easy to show that if X(¢) € Q, then t* ' X(t) € Q.

Lemma 6 (see [33]). Let X be a Banach space with C ¢ X
closed and convex. Assume that U is a relatively open subset of
Cwith0 e UandT : U — C is completely continuous. Then
either

(i) T has a fixed point in U, or
(ii) there exist an u € OU and y € (0,1) withu = yTu.

To use this lemma to prove our main result, we need
transfer (1) into an integral operator.

Lemma 7 (see [34]). Problem (1) is equivalent to the following
integral equation:

1

X(t)=J- G(t,s) f (s X () ds+ X (1)L, (19)

0
where
G(t,s)
(#7119 =17 g - 97!
(=) =9 ) x (T (1= =)
0<s<min{t,y} <1
-9 - (- 9)"
(@) (1— 7Y ’
= 0<t<s<ns<l;

toc—l(l _ S)oc—l _ (1 _ nzx—l) (t _ S)oc—l
T (o) (1-1")

0<y<s<t<l

>

t“71(1 _ s)oc—l

» 0< Lnp<s<l.
T@ (D) max {t,f} <s

(20)

Lemma 8 (see [34]). Forany (t,s) € [0,1] x [0,1], G(t,s) is
continuous, and G(t, s) > 0 for any (t,s) € (0,1) x (0, 1).

Let

G(t,s)=t""'G* (t,9), (21)

where
G* (t,5)
( (1 _ S)[x—l _ (71 _ s)oc—l _ (1 _ ’704—1) (1 _ s/t)oc—l

I(@) (1-n*")
0<s<min{t,y} <1;

>

(15" - (- §)al
T () (1-771)
(11— = (1 _ﬂa-1) (1 - s/t)*!
T () (1-71)

0<n<s<t<ls

, 0<st<s<py<l;

= <

>

(1 _ s)(x—l

————, O0<maxq(,y;<s< 1.
T (-7 {t.n}

(22)

Then (1) is equivalent to the following integral equation:
1

X () = J G (t,5) f (s, X (s))ds + X (1) %, (23)
0

The new Green’s function G*(t, s) has the following proper-
ties.

Lemma 9 (see [34]). G (¢, s) is continuous for (t,s) € (0,1) X
(0,1) and
lim G (t,s)
t— 0"
=G"(0,s)
v
T () (1-5*1) 1 (24)
x {1 -9 = (g9}, ;

1 a—1
W(l_s) . n<s<l

Furthermore, G*(t,s) > 0 for (t,s) € (0,1) x (0, 1).

Lemma 10 (see [34]). G*(t, s) is nonincreasing with respect to
t € [0,1] for any s € (0,1). In particular, for any s € [0,1],
0G*(t,s)/ot < 0, and 0G™(t,s)/ot = 0 fort € [0,s]. That is,
G*(1,s) < G*(t,s) < G"(s, s), where

1

G'(Ls)= — —
T () (1-7*1)
B 1= = (-9, 0<s<n
11“"1(1—5)“_1, n<s<l,
G* (s,8) = ;
T T@@ =)
(1= (n-9"" o0<s<n
X a-1
1-=s)"", n<s<l.

(25)



Let
X (1) =ty (1). (26)
Then X(1) = Y(1), and (23) gives

Y (t) = Ll G (t,s) f (5:s'Y (9))ds+Y (1).  (27)

Let
W) =Y(@t)-Y(Q1). (28)

ThenY(t) = W({t)+Y(1), and W(1) = Y(1) - Y(1) = 0. From
(27), (28) can be rewritten as

W () = Ll G (t,9) f (" (W (s) + Y(l)))ds (29)

with W(1) = 0. Now the integral equation (27) is equivalent to
(29). It can be seen from (29) that the solution W (t) of (29) is
dependent on the value Y (1). Now, instead of (29), we replace
Y (1) with a real vector k = (u,v) and consider

W) = Ll G (t9) (s T (W(s)+x))ds.  (30)

For any k = (u,v), let
K={W(@®) = (w, (t),w, () € Q}, (31)

equipped with the norm W)l = max{max,.yw;(t),
max; o 11W,(t)}. Define an operator T in K as follows:

TW (1) = Ll G (t5) f (s T (W(s)+x))ds.  (32)

Using a similar method of Lemmas 3.5 and 3.6 in [34], we
obtain that T is completely continuous in K, and (30) has at
least a solution W (t) for any given real constant vector «; the
solution W (t) is dependent on the given vector k. We note the
solution W(t) := W,(t).

3. The Proof of Theorem 1

From Lemma 10, for any real vector «, the integral equation
(30) has at least a solution W(t). Therefore, to show that
problem (1) has a solution, it remains to show that there exists
ax = (u,7), such that W(1) = 0,0r Y(1) = x = (4, »).

In what follows, we will use the method of topological
degree to prove our main result.

Let D be an open subset of the plane R* with the boundary
0D being a simple closed curve; T is a continuous mapping
from D = DUAD to R%. Let (c,d) € R*. Denote by A a variable
point on the boundary oD. As A traverses the boundary,
assume that its image T(A) traces out a closed curve that does
not pass through the point (¢, d). As in complex analysis, we
can define the winding number of this curve with respect
to (¢, d), by measuring the total change of the argument of
the vector joining (c,d) and the variable point T(A). For
two-dimensional space, this number is equivalent to the
topological degree of the mapping T at (c, d).

We introduce a proposition from [8] as follows.
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Proposition 11. If the degree of a continuous mapping T with

respect to a point (c, d) is nonzero, then the equation T(u, v) =
(¢,d) has a solution (u,») € D.

From Section 2, for any parameters y, v, k = (¢, v), there
exists a solution W, (t) of (30). At the point t = 1, we denote
wy(1) == 0, w,(1) := 9. It is obvious that the parameters 0,
9 depend on the parameters y, ¥, so we define a map T as
follows:

T (1) = (6.9). (33)

Therefore, if we can find a domain D with its boundary

as a closed curve L, so that its image T(L) contains the point
(0,0) in it, then it is implied by Proposition 11 that there exists
a point k, = (pg, v,) in D such that T(yy, v,) = (0,0). Thus,
the function Y (¢) = W, () +r,=W(E)+Y(1)isa solution of
(29), where

W0 [ 60 (087 (0, 0+ ) s 69

We now proceed to find such L. For convenience, we take
a curve L = PQRS, where P = (—u*,-v"), Q = (-u",v"),
R = (", v"),S = (",—v"), and PQ, QR, RS, and SP are a
part of line. The image T(PQRS) = P'Q'R'S'. We want to
show that the point (8,9) = (0,0) is inside the closed curve
P'Q'R'S' as the parameters u*, ji*, and v* are large enough.
In fact, we will prove that the line P'Q'(R'S’) lies in the left
(right) side of the 9-axis, and the line Q'R'(S'P') lies above
(under) the -axis as u*, @*, and v* are large enough.

Let

1 1
a, =I G (s5)a (s)ds, by :j G* (s,5) by, () ds,
0 0
1
by, = j G (5,) by, (5) ds,
0
1 1
a, = J- G* (s,8) a, (s)ds, b, = J G* (s,5) by, (s)ds,
0 0

1
by, = j G* (5,5) by, (5) ds.
’ (35)

From (9) and (H), a;,a, 2 0and 0 < by}, by, by, by, < 1,
and by, < by}, by, < by,, we may take u*, 7", and v* large
enough satisfying

p= =200, (36)

===y (37)
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Then, the points P, Q, R, and S can be expressed as follows:

P= <—l2v*,—v*>,
bll
b

Q= <—£v*,v*>,
bll

R= <@v*,v*),
bZl

S= <@v*,—v*>.
by

Now the proof of Theorem 1 is reduced as the following
lemmas.

(38)

Lemma 12. Suppose that (H) and (9) hold. Then, for v* large
enough, P' lies in the third quadrant.

Proof. From (30), we have

W, (1) =W (1) = Ll G (L,s) f (57 (W (s) +x))ds.
(39)

By the definition of 6, 9 in (33), we may rewrite (39) as follows:

O =w (1) = Ll G"(1,5) fi (5, 8" (W (s) + 1)) ds,
(40)

9, =w,(1) = Ll G (1,s) f (557 (W (s) +)) ds.

Letx™ = (—u*,—v") = (=(b}, /b))y, —v"). From (40), we
have

1
0. =w, (1) = J G" (1,s) f, (s,s“‘1 (W (s) +;<*))ds,

0
9. =w, (1) = J: G*(1,3) f, (s, sSSTH(W () + K*)) ds.
(41)

Now we will show that 6

show thatlim . _,

9 — —00asv" — 0o. Weonly
0, = —ooand the proofoflim. _, .9, =
—0c0 is similar. Assume on the contrary that lim,. _, 0,
I > —oo. Thus, there exists a sequence {x,} = {(¢,,v,,)}> Uy,
(by,/b11)7,, < 0 such that lim 0, =1>-c0.

Recall that

Y, — —00

1
w, (t) = J G* (t,9) f, (s, Pal (Wkn (s) + Kn)) ds,
’ (42)

1
Wy, (t) = L G* (t,9) f, (s, s (Wkn (s) + Kn)) ds.

Now we claim that it is impossible to have
AT (W, 0 +x,)) <0, VEe[01]  (43)

as —v, is sufficiently large. Indeed, assume that (43) is true.
Then, by the first equation of (42), we have

wl;cn (t) <0 (44)

for all t € [0, 1]. Therefore, we obtain

lim (wy, (6)+,) = lim <wm ®+ @V’J -

Hn b,
(45)
for t € [0, 1]. We define some sets as follows:
by,
A, = {t € [0, 1] : jwy, (£) + b—vn 2wy, (f) + vn},
11
B, = {t €[0,1]: jwy, (1) + %vn <w,, () + vn}, (46)
11
C,= {tel01]:w, (t)+v,20}.
We have assumed in (7) that
lim f, (t, P (vu (V))) = -0

forany u(v) <|v|[, te€(0,1].

It is easy to show from (42), (H), and our assumption that the
set B, is not empty, and B,, ¢ C,,. We have the following:

Jim Jws, ©], = lim [, ©

(48)

= lim Max w,,, (t) = +oo.

v, — —00 teB,

Using conditions (6) and (8), we have from (45) that there
exists a constant  such that

f, ( gl (wm (t) + Zﬁvn,wzkn () + y)) <1l (49)

11



fort € [0,1] \ C, and any n large enough. From the second
formula of (42), (45)-(49), one gets

wy, (£) < (J +J +j )G* (s,8)
" 0in\c, Jc,na, Jc,nB,

X f, <s, s*7 <w1K” (s) + %vn, Wy, (5) + vn>) ds

11

< ZJ G* (s,5)ds
[0,1\C

+ j G" (s, 5)
C,nB

n' On

< f, <S’ ol <w1KH (s) + %v

11

Wy, (5) (+7,) )) ds
. zj G* (s,5)ds
.IN\C

+ L G" (s,5)

n

x f, <s, s <w1,€n (s) + %vn,

11

Wy, (s) + vn>> ds

1
< lJ G* (s,s)ds+J G* (s,s)a, (s)ds
[0,1\C, 0

b21 )22
+ |wy, () + 7=,
bll

Jl G (s,5) by, (s)ds
0

BYI

1
+ “wzx,,(f) + vn"Z L G" (s,5) by, (s)ds

< ZJ G* (s,8)ds+a, + (b +by,) "wz,cn (l‘)"C ,
[0,INC "

teC,
(50)
which implies that
l_[ G* (s,s)ds +a,
[0,1\C, 51
"wzxn(t)"cn = 1-b, - by, < 00 G

It contradicts (48).
Thus, for any —v, large enough, there exists some t €
(0, 1], such that

(L (W, () +x,)) > 0. (52)
Now we define

I,={tef0,1]: f (t."
I={tefo,1]: f,(t.,"

Then, I, is not empty.

! (WKn ®+ K,,)) > 0} ,

(53)
-1 (WKn (t) + K,,)) > 0}.
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We can further divide the set I, into two sets I, and T,
and divide the set I’ into two sets I’ and I’ as follows:

_ by,
I=1tel, lw, )+ 2v,<0¢,
bll

=)

= {te]n|w1,€n(t)+%vn>0},

11 (54)

F:

n

teI,'lleKn(t)+vn§0},

{
Tr’,: {tEI,’,|w2Kn(f)+V,,>0}-

It is easy to know that I, N I, = ¢,I~,’1 ﬂIA,’l =¢andl,=T,UI,
I'=Tul.

We claim that the set I, is not empty for —, large enough.
Otherwise, the function f;(t, t"‘_l(WKn (t) + x,,)) is bounded

from above. In fact, assume that f,(t, t"‘*l(WKn(t) + x,)) is
unbounded from above for —v, large enough; then we have
from (H) that there exist a sequence {t;} and a subsequence
{v, } of {»,} such that

Jim wy () = oo,

< ILHEOO <w2xni (ti) + vn,-)

Vg

lim fw,, (t;) + —v

V — —

= +00.
(55)

Using a similar method of (51), we can derive a contradiction.
Therefore, f,(t, t“il(WK (t) + «,,)) is bounded from above.
From (42), wy, (t) is bounded from above, which implies that
wy, (t) + (b,/b)v, — -ocoasv, — -oco.IfB, = ¢
(where B, is defined in (46)), then limv = o0y = —00, which
contradicts our assumption. Thus, B, #¢. Using a similar
method of getting (51) also gives a contradiction. Therefore,
fn is not empty.

Similarly as getting (51) again, we conclude that the
function f;(t,t*"' X) is bounded above by a constant for t €
[0,1] and x; € (-00,0] (i = 1,2). From the condition (H), if
wy, () + v, > 0(or wy, (t) +p, > 0) and f, (¢, (W, (1) +
K,)) < 0 (or f,(t,t*" 1(W (t) + x,)) < 0), then Wy, (t) +,
(or wy, (£)+p,) isalso bounded from above by a constant for

€ [0, 1]. Therefore, from the definition of In, I ,’l, there exists

a constant M > 1, independent of t and v, such that

A (W, 0 +x,)) <M, fortel,

L (67 (W, ) +x,)) < M,

Wy, () +v, <M

for t € 171’

tel,

n

for f, (t, ! (Wx,, () + Kn)) <0,
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b
wy, () + 29, < M,

by,
for f, (£, (W, (1) +x,)) <0, tell.
(56)
Let

M, (x,) = maxw,, (£). (57)

From the definitions of I, and I, we have
Ml (Kn) = I’:’l?\x wlzcn (t) = “wlxn(t)“I : (58)

€l, n

Since I, is not empty, it follows that M,(x,) — oo as

v, — —00. Recall from (9) and (35) thatb; < 1 (i, j = 1,2).
Therefore, we can choose v, > 0 large enough so that

M, (k,) > max {1, P, P,} (59)
for v, < -v, , where
G (s,8)ds+b,)+a, +b
. M(Jy G" (si5)ds+byy) +ay +by, (60)
1-b,
1
P, = <Mj G (s,8)ds(1 - by, + by)
0
+by, (1=byy +byy) + (ay +byy) by,
(61)

+@+%Mu@g>

X ((1=by)(1 -by,) - b12l’21)_1

Now, for later use, for any integral in a domain A
LG* (5,5) b (s) g (s)ds, for g(s)>0,i,j=1,2, (62)
we define a subset (A), as
(A),={teAlg@®) >1}. (63)
Thus, the integral in (62) can be rewritten as
JA G* (s,5) b (s)g(s) ds = J-(A)1 G™ (s,5) bij (s)g(s)ds

+ J- G* (s,5) b (s) g (s)ds
A\(A), (64)

From (H), (42), and the definitions of Tn, IA,, and Z’l, IA,’I, for
YV, < =, , we have

IO Jl G* (t.9) f, (s, s (Wkn (s) + Kn)) ds

o

<

G" (t,s) fi (s, Pal (Wx,, (s) + Kn)) ds

=

n

<

G" (s,9) f, (s,s ! (WKn (s) + Kn)) ds

:NI

+L@@g%@$

n

P

b12
wy, () + =7,

+ .[f G (s,5) (bll (s) b,

n

by, (5) [wyy, (5) + vn|q1 ) ds

IN

J G" (s,9) fi (s, $*7 (Wxn (s) + Kn)) ds

G* (s,s)a, (s)ds

blZ )t
wy, () + =7, ds

11

|,
+ L‘ N G* (s,5) by (s)

n

b

wy, (s) + ds

+ J( G" (5,5) by, (s)

J’(1 ﬂI'

Jujn([o,u\I,L»U(@m;)\@m;)l)

bll

+

(s,8) by, (s) .sz (s)+v lqlds

+ G" (s,s) by, (s)

X [w,
(65)

which yields from (56) and the definition in (63) that

wy, () < L G* (s,9) f (s, st (WKn (s) + Kn)) ds

+J G* (s, s)al(s)ds+J G (s,9) by (s)ds

L\(,)

n n’1

+ JA G (s,5)by; (s)

n’/1

+ jA G* (s,8) by, (s)
(I,nIL),

wy, (s)+ —2v,|ds
n b 1

|w2,<n (s) + vn| ds

+M JA G, 9) by (s)ds.
LN IN)U(INL\ILN,),)

(66)



Further, one gets from (56) that

1 1
wy, () < L G" (s,s)Mds + L G* (s,s)a, (s)ds

1 1
+ J G* (s,8) by, (s)ds + MJ G* (s,8) by, (s)ds
0 0

21l

1
+ L G* (5,9 by () ds (|, (t)||fnm; )

+J G* (s,9) by, (s)ds<

1
= M(J G” (s,s)ds +b12> +a, +b, +b, M, (x,)
0

+ b12||wzxn(t)||fnmn
n

(67)

which gives

1
M, (x,) < M (J G" (s,s)ds + b12> +a, +by, +b, M, (x,)
0

+ s, O

(68)
That is,

Ml (Kn)

M (JOI G™ (s,s)ds + b12) +ap+by + b12||w2kn(t)"1]n1;

1-b,
(69)
IfI, N I = ¢, then we have from (69) that
1
M(| G (s,s)ds+b,)+a, +b
M, (x,) < ¢ o) v =, 00

1-b,

which contradicts (59).
If I, N I #¢, using a similar method of (69), we can
estimate szn(t) as

s, @7,

< 'lwz"n (®) “I,’l (71)

1, =
M(IO G (s,s)ds+b21)+aa+b22+b21M(1cn)
1-by, '
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Substituting this into (69), we obtain

M (x,)
1

< (M (J G (5,8)ds (1= by, + byy) + by (1= by, + b21)>
0

+(ay +by) by, + (a, +byy) (1 - b22)>

x((1=b)(1-by) - b12h21)_1’

(72)

which finally contradicts (59). Therefore, our result is proved.

Similarly, we can show that lim,. _, ., 9,» = —oo. Thus,
the point T(—u*, —v*) lies in the third quadrant. The proof is
completed. O

Lemma 13. Suppose that (H) and (9) hold. Then, for v* > 0
large enough, Q' lies in the second quadrant.
9 =

Proof. 1t suffices to show that lim co and

lim,- _, 0" = —o0o0.

First, we claim that lim . _, 9" = co. On the contrary,
we assume that there exists a sequence {x,} = {(¢,,7,)} =
{(=(by,/b,1)v,,v,)} such that limvn_,ooSn =1 < 00.Bya
similar method in Lemma 12, we know it is impossible to have

fr (L7 (W, () +x,)) 20,

as v, is sufficiently large.
Now, for large v,,, we define

Jo={telo.1]
Jy={tel0,1]

Then, J! is not empty.

As in Lemma 12, we can further divide the set J, into two
sets ], and J,, and divide the set J/, into two sets j:; and ]A,’l as
follows:

7" — 00

Vte[0,1]  (73)

f (6 (W () +x,)) <0},

: fy (t, ! (Wx,, () + Kn)) < O}.

(74)

b—v > 0}
by,

- &vn < 0},
by (75)

Jh={tel, lwy (t)+v,20},

]n te]lwlx

T, = {te] | wy,, () =

L=t e, | wy, )+, <0}

Then J, 0, = ¢, Ji0J; = ¢and J, = J, 0T,y J, = Ty U T
Using a similar method as in the proof of Lemma 12,
we can show that the set E is not empty. Furthermore, the
function f,(t,t*"' X) is bounded below by a constant for t €
[0,1] and x; € [0,00) (i = 1,2). If Wy, (1) + p, < 0
(or wlxn(t) + v, < 0)and f(t, t“il(WKn(t) +x,)) > 0 (or
£t t“il(WKn (t)+x,)) > 0), then Wy, )+, (or wz,{n(t) +U,)
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is also bounded below by a constant for t € [0,1]. From
the definition of ] ) 7' and the condition (H), there exists a
constant M < —1, independent of t and v, such that

fi(ET (W, () +x,)) 2 M, forte],

5 (t, ! (Wx,, (1) + Kn)) >M, forte],

Wy, () +7,>M

— (76)
for f, (t, ! (Wxn () + Kn)) >0, tej,
wy, (t) - @vn > M,
" by
for fy (6t (W, (t)+x,)) >0, te 7
Let
ml (Kn) = I}:}? w21<n (t) . (77)
From the definitions of E and ]71, we have
m, (k,) = min w,, (t) = “wz,C (t)”},, (78)

I’

and it follows that m,(x,) — —ooasv, — o00. Therefore,
we can choose v, large enough so that

m, (x,) < min{-1,Q,;,Q,} (79)

for v, > v, , where

Mjol G* (s,5)ds(1+by)—a,—b,,
b 1-by, ’

1
_[0 G" (5,8)ds (1= by —by) + by (1 - by - bZl)M
(1-by) (1 -byy) —byby,

B (ay +by) (1-byy) + (a; + by) by
(1 - bzz) (1 - bu) —byby,

sz

(80)

Notice that b12 < bn, b,, < by,. From (H), (42), and the

definitions of] , ] and ]’, f, forv, > v, , we have

Wy, (£) 2 J G* (s,9) f, (s, s (WK (s) + K,,)) ds
T "

> Jf G (5,9) f (55" (W, (5) +x,))ds

_ J;, G (s,5)a, (s)ds

n

)23
Wy, (s) -

- L G (s,s) (b21 (s)

bll
+by, (s) 'wzxn (s) + Vn|q2> ds
> Jf G (5,9) fi (55" (W, (5) +x,))ds

—J G (s,5)a, (s)ds

P2
J G" (5,5) by (5) |wy, (s) = &”n ds
), " by,
)23
J; G™ (5,5) by, (5) [wy, (5) = 22v,| ds
Jin([0,11\],,) " 11
J G” (s,5) by, (s) |w2xn (s) + vn'qzds.
" (81)
Thus,
wZK,‘ (t)
> JL (5,8) f> (s ( ot (Wx,, (s) + Kn)) ds
J- G" (s,8) a, (s)ds
2
j G (5,8) by, (s) Wy, (s) - ds
by,
-1 G (5.5) by ()
]'ﬂ([O T\ )U( (I'ﬂf,,)\(]’ﬂ]n) )
2]
X |wy, (s)— @vn ds
" by,
_ I G (59)by () |wy,
Uy
- ,[A G (5,9 by (5) |w2K (s)+, s,
JAYVAN "
(82)



10 Abstract and Applied Analysis

which follows from (76) and the definition of (63) that which implies that
m2 (Kn)

Wy, (1) 2 M J; G* (s,s) ds — J.A, G* (s,8)a, (s)ds .
T I M (Jo G* (s,8)ds + b21> —a,— by, - b21||w1,cn(t)"

A
— . 1-b, '
+M Jf; G (s,8) b,y (s)ds (85)
_ JA G” (5,5) by, (s) ds Iszl N J, = ¢, from (85), we have
UnNTn)y
— 7l
M(| G (s,5)ds+b )—a/z—b
b o (Io 21 22
X |lwy, (£) = L2y 0 m, (1) > 1-b J (86)
1 Mgy, 22
i which Eontradicts (79).
- J(f’) G (5,9 by, (5) dS'leKn )+ Vn"]j‘ IfJI N J, #¢. Using a similar method of (85), we have
— t —
— JA G (s,9) by, (s) ds ||w1Kn ( )"l;nln
VAV ” ( )”
> —|lwy, (f
1 1 v,
_MJ G s,sds—JG* s,8)a, (s)ds — B
0 (59 0 (594 (5 M(folG* (S,S)ds+b12>—al—bu—b1zmz (rc0)
! 1-by, '
+ MJ G* (s,5) by, (s)ds (87)
0 (83)
1 Substituting it into (85), we obtain
_ J G (s,5) by, (s)ds
’ m, (x,)
b
><<|w1K t)”] o, bﬁv > j' G* (s,5)ds(1=by, —by) + by (1 -by, _bZI)M
1 (1- 22) ( —byy) = by by
L G (59 by ()ds B (a, +byy) (1= byy) + (ay +byy) by
1 (1=by) (1=by) ~byby,
[ 6" 9 s () - ) )

which also contradicts (79). Therefore, lim - _, 9 =
* Now, we show that lim_ . 0 = —0c0.
G b > v* = 00
J SRE On the contrary, assume that there exists a vector
sequence {x,} = {(y4,, v,)} such that u, = —(b,,/b,,), and

—

(=}

G" (s,s)ds+b ) -b .
< 21 22 angnOOGn =1> —oo0. (89)
+ "v"" (b“l;jz - bleZl) Similarly as before, it is impossible to have

11

m 1t (W, () +x,)) <0, Vte[0,1]  (90)
b O, + s (5. R UACEES)

as v, is sufficiently large.

Thus, Now for large v,,, we define

Tn = {t [S [Oa 1] : fl (t’ ta_l (WKn (t) + Kn)) > 0} ’

_ (" (1)
m, (x,) > M(JO G* (s,s)ds +b21> —a, by " T; _ {t c[0.1]: f, (t)ta—l (WK,, ) +K”)) N O}.

—by "wl""(t)"fﬁﬂlﬂ + by, (k) Then, I,, is not empty.
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We can further divide the set I, into two sets I,, and I,
I =~

and divide the set I into two sets I and I as follows:

AUt
—v <0
11

?n={te1|wm(ﬂ z v>0}
11

I,= {tel | wy, (£) =

(92)
~I
I, = {teI | wye (1) +, <0}
~
I, = {teI |w2x )+, >0}
It is easy to know that?nrﬁn =¢,1, : =¢and], = ilufn,

_ = =
I,=1Ul,.

Using a similar method of the proof of Lemma 12, we
obtain that the set T,, is not empty. Furthermore, there exists
a constant M > 1, independent of t and v,, such that

fi(EET (W, () +x,)) <M, forte 1,

(6T (W, () +x,)) <M, forte i,

wy, () +7, <M,

= (93)
for f, (t, ! (WK" () + K,,)) <0, tel,
b
Wy, () = 727, < M,
by
N
for f (67 (W, (t)+x,)) <0, tel,
Let
M, (x,) = max wy, (1) (94)
tel,
From the definitions of ?n and i,, we have
M, (i) = maxw,, ) = |, O] (05

n

Since I, is not empty, it follows that M, (x,) — oo as v, —
00. Therefore, we can choose v,,; large enough so that

M, (x,) > max{l,ﬁl,ﬁz} , (96)

for v, > v, , where

M(Jol G* (s,s)ds + b12> +a, +by

>

o)
1l

1-b,
1 *
P - _[0 G (S’S)ds[(l_bzz)"'blz]+b12(1_b22+b21)M
’ (1-b1y) (1= b) — bioby
(ay +by,) by, + (“1 +by) (1- 22)
(1_ 11)(1 ) b12b21
(97)

1

From (H) and (42), we have

Wy, (t)

- Jl G* (t.s) f, (s, ! (Wxn (s) + Kn)) ds
0

< Ji, G* (s,9) fi (s, s (Wkn (s) + Kn)) ds

J; G" (s,s)a, (s)ds

b

wy, (s) = ds

+ J: G* (5,5)by; (s)
a,

11

b

G (s,8) by (s) wy, () = ds

11

G (5,8) by, (s) lwzk (s)+» | ds

+j: G (s9)by ()
(Inﬂ([o)ll\f ))U((I I, )\(1 nr,),)

X 'wzkn (s) + vn|qlds,
(98)

which follows from (93) and the definition in (63) that

1 N 1
Wy, (1) < L G* (s,s)Mds + Jo G* (s,s)a, (s)ds

+MJ G" (5,5) by, (s)ds

fe

by
by, "
11

—+

)

*(s,5) by, (s)ds <17ﬁl (x,) -

n

_ G (s,9)b (s)ds

\(1,,)

+
~l)

n

" J: 7 G* (s,8) by, (s)ds
an

% ([, + )

(99)

Thus,

1 N 1
wy,, (t) < Jo G" (s,s) Mds + L G” (s,s)a, (s)ds

1
+ MJ G (5,5) by, (s)ds
0

by,

1
+ Jo G* (s,5) by, (s)ds (ﬁl (k,) - b, "

)

1
+ J G™ (s,8) by, (s)ds
0
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1
+J G* (s,8) by, (s)ds

o

(0 —_—)
M< G (s, s)ds+b12>+a1+bu
b

+ by M, () + blZ“wZKn (t)n?nrﬁ;’

(100)

which implies that
1

M, (x,) < M <J G (s,5)ds + b12> ay + by + by, M, ()
0

+ b, 0

1,0,
(101)
Therefore, we have
Ml (Kn)
(J G" (s, s)ds+b12)+a1+b11+b12|'w2K = o
1-b,
(102)
If In N I; = ¢, then we have from (76) that
G* ds+b b
M, (x,) < MG s rbn) ra vl

1-b,

wh1ch contradlcts (102).

If I N I # ¢. Using a similar method to that in Lemma 12,
we have

Ml (Kn)
.[01 G (5,8)ds [(1=by) + by, ] + by, (1= by, + byy) 7
(1=by) (1= by) - byyby,
(ay +byy) byy + (ay +by,) (1= byy)
(1 - bll) (1 - bzz) - b12b21
(104)

which also contradicts (96). Thus, the point T(-u*,v*) =
(=(by,/by;)v", v") lies in the second quadrant. The proof is
completed. O

Lemma 14. Suppose that (H) and (9) hold. Then, for v* large
enough, the line P'Q’ lies in the left of 9-axis.

Proof. For any point A(6,9) in P'Q’, it suffices to show that
0 - —coasv® — ooforanyv e [-v*,v"].

On the contrary, we assume that there exists a vector
sequence {x,} = {(y,,,)} satistying u, = —(b,,/b,;)v, and
a point ¥(v,,) € [-v,,,] such that 0(-(b,,/b,,)v,, v(v,)) —
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I'>-coasv, — 0. We define some sets I I I andI

n -nn
~I =I

I, I,, and some numbers M, M 1(x,) as in Lemma 13. Using
a similar method of the proof of Lemma 13, we have

Wy, ()

< Ji G* (s,9) fi (s, s (Wxn (s) + Kn)) ds

+ J: G (s,5)a, (s)ds
i

n

+ J: G (s,5)by; (s)
(

n/1

b,
Wy, (s) - #vn
11

+ J: _ G (s,8) by (s) Wy, (s) -
1\1,)

n\\4n

bll

+J-A L G (9, (s) |w2K (s) +v (v, 1
(I,nL,), "

+ G* (5,9) by, (s)

JI N0, INT U, ATNT,NTL),)

X |w2Kn (s) +v(v,)|"
(105)

It follows from (93)-(96) that

1 . 1
wy, (£) < JO G (s,s) M ds + L G" (s,8)a, (s)ds

G (5,8) by, (s)ds

+
<)
‘o—

1
+

s

G" (s,8) by, (s)ds (M (k,) —

)

0 11

G" (s,8) by, (s)ds

+ +
o R i

G" (s,8) by, (s)ds

% (Jeoae, Ol 2+ I 01
(106)
Notice that —v, < ¥(v,) < v,; from (35), one gets
wy, (1) < J G* (s,s)Mds +a, + Mby, + b,
0
T b12
+by <M1 (1,) = b_v" )
1
(107)

b (Js, O+ 1)

1
_ M(J G (s,s)ds+b12> va +b,
0

+ by M, (x,) + blZ“wZKn(t)”inf;’
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which implies that

Ml (Kn)
— (1l .
M (Jo G” (s,s)ds + blz) +a, +b, + b12|'w2’<n(t)||i,nf
: 1-by, '
(108)
It is easy to show that
A M (Jol G* (s,s)ds + blz) +a, +b, (109
M (x,) < :

1-b,
forT,n T; = ¢, which contradicts (102), and
Ml (Kn)

L«
< Jo G" (5,5)ds [(1=by) +bip] + by (1 - byy) +byoby i
(1=0yy) (1 = by) = byyby)

+ (ay +byy) by, + (a; + byy) (1 -byy)
(1=byy) (1 =by) —byyby,

(110)

for ?n rﬁ; # ¢, which contradicts (96) also. Thus, the line P'Q
lies in the left of 9-axis. The proof is completed. O

Similar to the proof of Lemma 12, we can show that the
image point R’ of the point R lies in the first quadrant. From
(37), we have @* = (by,/b,)v". Using a similar method of
Lemma 13, we can show that the image point S’ of the point S
lies in the fourth quadrant.

Using the conditions (36) and (37), similar to Lemma 14,
we can show that the image line Q'R’ of the line QR lies above
the O-axis, R'S' lies in the right of the 9-axis, and S'P' lies
under the 0-axis. Therefore, we have the following lemmas.

Lemma 15. Suppose that (H) and (9) hold. For v* large
enough, Q'R lies above the 0-axis, Q' lies in the second
quadrant, and R’ lies in the first quadrant.

Lemma 16. Suppose that (H) and (9) hold. For v* large
enough, R'S' lies in the right of the 9-axis and S' lies in the
fourth quadrant.

Lemma 17. Suppose that (H) and (9) hold. For v* large
enough, S'P' lies below the 0-axis.

Proof of Theorem 1. From Lemmas 12-17, when u*, v*, and
gt are large enough and satisfy (36) and (37), then the
image P'Q'R’S' of the curve PQRS will contain the zero in
it. From Proposition 11, it follows that there exists a vector
Ky = (Mo, 7,) such that the solution W, (¢) of (30) satisfies
on(l) = 0, which implies that the integral equation (27) has
a solution Y (). From (26), it follows that (19) has a solution.
Therefore, the problem (1) has at least one solution. The proof
is completed. O

13

4. Examples

Example 1. Consider the following boundary value system:

£113 £1/3 13 4
D)+ P e 2Dy
2 TR0

te(0,1),

tl/3 x1/3 (t) t1/3 t
D3/2 )+ ————— + — 173 tH)y+-=0,
o+)’() 3 1+|x1/3(t)| 2 y () 4

te(0,1),

x(0) = y(0) = 0, xa)=f“x(§y

y(1)=2”2y<%>,

an)
where
hi (t, £ (x, )’)) = fi (t>t1/2 (x, J’))
1/2 1/2 1/3 t
- %x“ () + %WM i,
f (t’ ¢! (x, )’)) =1 (t’tl/z (x, J’))
R () t'/2

1/3 t
= — ")+ -
3 1+68)x1B @) 2 Yoo 4

(112)
It is obvious that
t1/2 tl/z
'fl (t,tl/z (x, y))| < 7|x O + T'y(t)|1/3 it
t1/2 t1/2 ,
|f2 (£, (x,y))| < T|x(t)|1/3 + le(t)|1/3 o
(113)
where
£172 Ry 1
=7 h®=74 WO=F
£
b22 (t) = T)
(114)
t 1
t)=t, £ ==, S
a (t) a, (t) 1 " :

1
P1=P2=‘h=‘b=§-
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It is easy to check that the function f satisfies (8)-(12). Notice
that

1
ST/ (1-a/2)")

G" (s,5)

1/2 1

(1—s)l/z—< s) , OSSSE s

’ (1-9)'? l<s<1 e
> 2— - >
£1/2

by (8). b1z (6) < by (0,63, (8) = max {b; ()} = —-.

Consider

max Jl G" (s,5) (b (s) + by (5)) ds

1<i<2 Jo

1 12 a2
SJ G" (s,5) S as
0 2 2

1
J G* (s, s)sds
0

1 (116)

r(1/2)(1-@1/2)"?)

X 1[(l—s)s]l/zds— . l—s s 1/2615
0 0 2

B 1 <7T_7T)~0.2945<1
\/ﬁ(l_ \/5/2) 8 32 1.2533

which satisfies (9). Therefore, all conditions of Theorem 1 hold
and thus the problem (111) has at least a solution.
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We investigate a nonlinear viscoelastic equation with interior time-varying delay and nonlinear dissipative boundary feedback.
Under suitable assumptions on the relaxation function and time-varying delay effect together with nonlinear dissipative boundary
feedback, we prove the global existence of weak solutions and asymptotic behavior of the energy by using the Faedo-Galerkin
method and the perturbed energy method, respectively. This result improves earlier ones in the literature, such as Kirane and Said-
Houari (2011) and Ammari et al. (2010). Moreover, we give an positive answer to the open problem given by Kirane and Said-Houari

(2011).

1. Introduction

In this paper, we consider the global existence and asymptotic
behavior of a nonlinear viscoelastic equation with interior
time-varying delay and nonlinear dissipative boundary feed-
back as follows:

t

utt—Au+Lh(t—s)Au(s)ds+aut(x,t—T(t))=0)

xeQ, t>0,
u(x,t)=0, on I x(0,00),
5 0
M g(u (1) =0, on I, x[0,00),
ov
u(x,0)=uy(x), u(x0)=u(x), xeQ

u (x,t—1() = fo(x,t), x€Q, -1(0)<t <0,

where Q is a bounded domain of R” (n > 1) with a smooth
boundary Q) of C%aisa positive real constant, 7(f) > 0
represents the time-varying delay effect and the initial data

Uy, Uy, f, are given functions belonging to suitable spaces, h(t)
is a positive function that represents the kernel of the memory
term, g(u,) is nonlinear dissipative boundary feedback, and
fo» h, g satisfy suitable assumptions (see in Section 2).

This model appears in viscoelasticity (see [1, 2]). In the
case of velocity-dependent material density (i.e., p = 0)
as well as presence of ¢, = 0 and in the absence of
the memory effect (ie., g = 0), (1) reduces to the wave
equation. There is large literature on the global existence and
uniform stabilization of wave equations. We refer the readers
to [3-5]. It is worth mentioning that Zhang and Miao [3]
considered the nonlinear wave equation with dissipative term
and boundary damping

Uy —Au+a(x)u, + f(u) =0, in Qx[0,00),

u=0, on I} x[0,00),

)
g_u +g(u) =0, on I x [0,00),
v

u(x,0) = u° (%), u,(x,0)= u (x), in Q,
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and they proved the existence and uniform decay of strong
and weak solutions by using the Glerkin method and the
multiplier technique, respectively. Later on, Zhang et al. [4]
improved earlier ones in [3]. More precisely, they investigated
the global existence and uniform stabilization of generalized
dissipative Klein-Gordon equation with boundary damping

Uy —Au+b(x)u, + f (u) +h(Vu) =0, in Qx[0,00),

u=0, on I} x[0,00),

du

> +g(u) =0, on T,x[0,00),

u(x,0) =u’ (%), u,(x,0)= u'(x), inQ,

(3)

and they proved the existence and uniform decay of strong
and weak solutions by using the nonlinear semigroup
method, the perturbed energy method, and the multiplier
technique. Quite recently, Cavalcanti et al. [6] considered the
following model:

Uy, —A yu+a(x)g(u)=0, on M x(0,00),

(4)

u(x,0) = u° (%), u (x,0)= u' (x), forxe,
where ./ is a smooth oriented embedded compact surface
without boundary in R’ and A , is the Laplace-Beltrami
operator on manifold .#; furthermore, they obtained explicit
and optimal decay rates of the energy. Later on, Cavalcanti
et al. [7] extended the result for n-dimensional compact
Riemannian manifolds (.#, g) with boundary in two ways: (i)
by reducing arbitrarily the region where the dissipative effect
lies (this gives us a totally sharp result with respect to the
boundary measure and interior measure where the damping
is effective) and (ii) by controlling the existence of subsets
on the manifold that can be left without any dissipative
mechanism, namely, a precise part of radially symmetric
subsets. An analogous result holds for compact Riemannian
manifolds without boundary.

In the case p = 0 and in the absence of delay (ie.,
t, = 0), there is large literature on the existence and decay
of nonlinear viscoelastic equation during the past decades. In
[8], Cavalcanti et al. considered the exponential decay for the
solution of viscoelastic wave equation with localized damping

t
|ut|Putt - Au+ L gt —s)Au(s)ds+a(x)u, +ulu|” =0,

xeQ, t>0.

©)

Under the condition that a(x) > g, > 0 on w C Q, with w
satisfying some geometry restrictions and

~Eg)<g (1) <-Egt), t=0, (6)

they proved an exponential decay result for the energy.
Berrimi and Messaoudi [9] improved Cavalcanti’s result by
introducing a differential functional which allowed to weaken
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the conditions on both a(x) and g. In [10], Cavalcanti and
Oquendo studied

[ue|P 1ty — o Au + Jt div [a(x) g (t —s) Vu(s)] ds
0 (7)

+b(x)h(u,)+ f(u)=0, xeQ, t>0.

Under some geometric restrictions on w and assuming that

a(x)>ay>0, Vxe€uw,

Lgt<g ) <-Eg®), t=0, (8)

ax)+b(x)>2p>0, VxeQ,

they established an exponential stability for the relaxation
function g decaying exponentially and  linear and polyno-
mial stability for g decaying polynomially and 4 nonlinear.
It is worth mentioning that Zhang et al. [11] studied the
following initial boundary value problem:

t

utt+Au+J gt—s)Auds=0 1in Qx(0,00),

0
u=0 on Ix(0,00), ©)
u (0) = uy, u, (0) = u;.

Furthermore, they showed that the solutions of (9) decay
uniformly in time, with rates depending on the rate of
decay of the kernel g. More precisely, the solution decays
exponentially to zero provided that g decays exponentially
to zero. When g decays polynomially, we show that the
corresponding solution also decays polynomially to zero with
the same rate of decay. For other related works, we refer the
readers to [12-21] and the references therein.

On the other hand, concerning the study of the following
nonlinear viscoelastic equation with memory, there are a
substantial number of contributions:

t
|utlpu” - Au+ L g (t—s) Au(s)ds + F (u, u,, uy,) = 0.
(10)

Recently, Han and Wang [22] investigated the following
problem:

¢
[oee| 1y — At = Ay, + J g (t —s) Au(s)ds = blulP*u. (11)
0

By introducing a new functional and using potential well
method, the authors established the global existence and
uniform decay if the initial data are in a suitable stable set.
Cavalcanti et al. [23] studied a related problem with strong
damping as follows:

t
|vee|P 1ty — D — Auy, + J gt —s)Au(s)ds—yAu, = 0.
0
(12)

Byassuming0 < p < 2/(n-2),ifn>3orp > 0andifn =1,2
and g(t) decays exponentially, they established that the global
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existence resulted for y > 0 and the exponential decay of the
energy for y > 0. This result has been extended to a situation
y = 0 by Messaoudi and Tatar [24] and exponential decay and
polynomial decay results have been shown in the absence as
well as presence of a source term. Later on, inspired by the
ideas of [25-27], Han and Wang [22] investigated the general
decay of solutions of energy for the nonlinear viscoelastic
equation

t
|ut|putt - Au— Au,, + J gt—s)Au(s)ds+ ut|ut|k =0.

0
(13)

In recent years, the control of partial differential equation
with time delay effects has become an active area of research;
see, for instance, [28, 29] and the references therein. The
presence of delay may be a source of instability. For instance,
it was proved in [30-34] that an arbitrarily small delay may
destabilize a system which is uniformly asymptotically stable
in the absence of delay unless additional conditions or control
terms have been used. In [32], Nicaise and Pignotti examined
() withp = 0,g = 0,4y > O,y > O,and 7(t) = 7
being a constant delay in the case of mixed homogeneous
Dirichlet-Neumann boundary conditions, under a geometric
condition on the Neumann part of the boundary. More
precisely, they investigated the following system with linear
frictional damping term and internal constant delay:

Uy, (%, 1) = Au(x, 1) + o, (x, 1) + pou, (X, — 1) =0,

xeQ, t>0
u(x,t)=0, xel, t>0 (14)
g—:l(x,t):o, xel}, t>0
or with boundary constant delay
Uy (%,1) = Au(x,t) =0, xe€Q, t>0,
u(x,t)=0, xel, t>0,
(15)

ou
5 (x,t) + pu, (x, 1) + pout, (X, 6 —7) = 0,

xel}, t>0.

In the presence of delay (y, > 0), Nicaise and Pignotti
[32] examined systems (14) and (15) and proved under the
assumptions p, < y; that the energy is exponentially
stable. Otherwise, they constructed a sequence of delays
for which the corresponding solution is instable. The main
approach used there is an observability inequality together
with a Carleman estimate. See also [35] for treatment to
these problems in more general abstract form and [36] for
analogous results in the case of boundary time-varying delay.
We also recall the result by Nicaise et al. [36], where the
researchers proved the same result as in [32] for the one
space dimension by applying the spectral analysis approach.
Recently, Kirane and Said-Houari [37] considered (1) with
p=0,4, >0, u, >0,and 7(t) = 7 being a constant delay in

the case of the initial and Dirichlet boundary wave equation
with a linear damping and a delay term as follows:

t

Uy, — Au+ JO gt —s)Au(s)ds+ puu, (x,t)

+uu (x,t—1)=0, x€Q, t>0,

(16)

u(x,t)=0, x€0dQ, t>0,

u(x,0)=uy(x), u(x0)=u(x), xeQ,

u (xt-17)=foot-1), x€Q, te(0,7).

Under an assumption between the weight of the delay term in
the feedback and the weight of the term without delay, using
the Faedo-Galerkin method combined with some energy
estimate, they proved the global existence of (16). Also,
they proved exponential decay of (16) via suitable Lyapunov
functionals.

Recently, the stability of PDEs with time-varying delays
was studied in [38-44]. In [40], Nicaise and Pignotti inves-
tigated the stabilization problem by interior damping of the
wave equation with internal time-varying delay feedback
and established exponential stability estimates by introducing
suitable Lyapunov functionals, under the condition |¢,| <
V1 -dy, in which the positivity of the coeflicient y; is
not necessary. In [41], Nicaise et al. showed the exponential
stability of the heat and wave equations with time-varying
boundary delay in 1-D, under the condition 0 < pu, <
V1 —dy,, where d is a constant such that T'(t)<d< 1.

The rest of the paper is organized as follows. In Section 2,
we show some assumptions and state our main result. In
Section 3, we present the proof of our main result. That is,
we will prove the global existence by using Faedo-Galerkin
method and establish the general decay result (including
exponential decay and polynomial decay) by using the per-
turbed energy method. Finally, in Section 4, we give further
remarks on this context.

2. Some Assumptions and Main Results

In this section, before proceeding to our analysis, we present
some assumptions and state the main result. We use the
standard Hilbert space L*(Q) and the Sobolev space HS(Q)
with their usual scalar products and norms. Throughout this
paper, C; is used to denote a generic positive constant from
line to line.

For the relaxation function h, we assume that

(G1) h(t) : (0,00) — (0,00) is a nonincreasing differen-
tiable function such that

l—roh(s)ds=1>0; 17)

0

(G2) there exists a nonincreasing differentiable function
{(t) such that

W@ <-COR@©), 1<p< % £20. ()



We assume that p satisfies

if n>3; ifn=1,2. (19)

0<p< p>0,

n—

For the time-varying delay, we assume that there exist positive
constant 7, T such that
O<ty<t(t)<7T, Vt>0. (20)

Furthermore, we assume that the delay satisfies

T (t)sd<1, Vt>0, (21)
that
T(t) e W ([0,T]), VT >0, (22)
and that y,, y, satisfy
lpa < VT —dpy. (23)

Remark 1. We show an example of functions satisfying (G2)
as follows:
h(sy=e ™, p=1,

h(s) = 9(1 +s) /P, (24)

p>1,
for 0,9 > 0 to be chosen properly; see [2].

Remark 2. Condition p <
_[;O WP (s)ds < 00.

3/2 is imposed so that

Now, we are in a position to state our main results.

Theorem 3. Let (20)-(23) be satisfied and h satisfy (G2). Then,
given (ug, u;) € H(}(Q)XLZ(Q),f0 € L*(Qx(0,1)), andT > 0,
there exists a unique weak solution u(x,t) such that

ueC(0,T;Hy () nC' (0, T;L% (),
(25)
up € L2 (0, T Hy () N L*((0,T) x Q).

Moreover, if (20)-(23) hold and h satisfies (G1) and (G2), then
there exist two positive constants K, k such that for any solution
of the problem (1) of the energy satisfies

E(t)<Ke™, p=1,txt, (26)

W) <KQ+) PV ps1 et (27)

3. Proof of the Main Result

In this section, we will divide our proof into two steps. In
Step 1, we prove the global existence of weak solutions by
using Faedo-Galerkin method benefited from the ideas of
[2, 3, 37]. In Step 2, we establish the general decay of energy
by introducing the new energy functional and using the
perturbed energy method inspired by the contributions; see,
for instance, [2-4, 11, 39].
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Step 1 (global existence of weak solutions). Let {w}‘]?o be an

orthogonal basis of Hy(Q) with w; being the eigenfunction
of the following problem:
—ij = /\jwj, x €Q,
(28)

w; =0, xe€0Q.

J

Denote W,, = Span{w,, w,, ..., w,} for subspace generated by
the first n vectors of the basis of {w}?o. Then, we construct

approximation of the solution (u, z) as follows:

U, (x,8) = Y g, () w;
i=1
! (29)
2, (%,t,p) = Y 1y, (1) ¢, (%, p)
j=1

and we choose two sequences u,, and u;, in W, and a
sequence z,, in V, such that u,, — u, strongly in
Hy(Q),uy, — uy strongly in L*(Q), and z,, — f, strongly
in L*(Q x (0,1)). Define the sequence gbj(x, p) as follows:
$;(x,0) = ¢;(x). Then, from [37, pp 1069], we may extend
¢j(x, 0) by ¢;(x, p) over L*(Q x (0,1)) and denote v, =
Span{¢,, ¢, ..., ¢,}.

To facilitate further our analysis, we introduce as in [32,
36, 39] the new variable

z(x,0,t) =u, (x,t—7()0), x€Q, 0€(0,1), t>0.

(30)
Then, we get

T(t)z(x,0,t) + (1- 7' (1)0) 25 (x,6,1) = 0,
(1)

xeQ, 60¢€(0,1), t>0.

Therefore, the problem (1) can be rewritten as follows:

t
|ut|putt —Au+ J h(t—s)Au(s)ds
0

+ g, (60 + pz(x,1,1) =0, x€Q, t>0,

T(t)z(x,0,t) + (1= 7' ()0) 25 (x,6,1) = 0,

xeQ, 0€(0,1), t>0 (32)

u(x,t)=0, xe€0Q, t>0,
u(x,0) = u, (x), x €Q,
z(x,0,0) = f, (x,—1(0)),

0¢(0,1),

u, (x,0) = uy (x),

x €Q, -7(0) <t <0.
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Hence, (u,(t),z,(t)) are solutions to the following Cauchy
problem as follows:

L |um|putmwjdx + J;) Vu,Vw;dx

t
- J h(t—s)Vu(s) ijdx ds
0

(33)
+ J [ttty (1) + 2, (x,1,1)] w;dx =0,
Q

Zn (xa 0) t) = utn (x) t) >

(un (0) > Uy (O)) = (uOn’ uln) >
J [r©z 0.0+ (1-7 ©6) 20 (x.0.0] ¢;dx =

zn,O = Zon-
(34)

By standard method of ODE, we know that there exists only
one local solution of the Cauchy problem (33) and (34) on
some interval [0,t,),0 < t, < T, for arbitrary T > 0; then,
this solution can be extended to the whole interval [0, T] by a
priori estimates below.

To facilitate further our analysis, we need some notations
and technical Lemmas 4 and 6. Let us first introduce some
notations

@90 =] sa-9y©ds
($oy) (1) = L S-9|y®-y©|ds ()

t
Gon)©= [ $6-9 w0 -yoPdxds

with these notations; we have the following lemma given in
[2,11].

Lemma 4. For ¢ € CYR) and Ve H'(0,T), one has

($*9) () -y = —§</> ® vy + % (¢'ov) @)

% [ (pow) ()

(ool

(36)

N | —

Remark 5. In fact, the proof of this lemma follows by
differentiating the term g<>¢. More details are presented in
(2,11, 37].

Lemma 6. Assuming that v € L*(0,T; HYQ)),h is a
continuous function such that

I W (s)ds < 0o, 0<a<l. (37)
0

Then, we have

t (p-D/p
(hoVv)(t) < 2“0 Vv (s)l3ds + Vv ()] 69)

X ((ho V) (£)/P.

Proof. It suffices to observe that, forg > 1,0 < a < 1,

(ho V) (£) = L Bt - ) [VV(e) - T(s)|Pds

t
= j R (1= ) |90(E) = I Tl
0
X (t = 8) [[Vu(t) - Vu(s)|29 " ds,
(39)
By applying Holder inequality, we obtain
(hoVv)(2)

¢ 1/q
< (J R (¢ s) |1V (t) - Vv(s)llids)
0

§ <£ D (- ) 9w (6) - Vv (s>||§ds>(q_l)/q.
(40)
Taking g = (p = 1+ a)/(p — 1), we get
(ho V) ()

t
- ( J PA--D/(p-1sa) (o)
0

(p-1)/(p-1+a)
X Vv (t) = Vv (s)||§ds>

; af(p—1+a)
([ e 9 v - v s

0
(41)

Finally, taking « = 1 in the above equality, Lemma 6 is
completed. O

3.1. A Priori Estimate. Takingw; = u,,, in (33) and integrating
over (0, ), using integration by parts and Lemma 4, we obtain

1 ! 2
(= o as ) Ivl s Sl s (v o
t 2 t
+ U L [utinl5els + 1y L Jﬂ z, (x,1,8) Uy, (x,s)dxds
1(* 2 1 ("
+ 3 L h(s) ||Vun (s)||2ds -5 L (h ° Vun) (s)ds

1 2
= 5 (vl + S5 )-

(42)



Taking ‘/5;' = z,(&§/7(t)) in (34) and integrating over (0, ), we
get

1
§j j 2 (x,6,1) df dx
2 JaJo

[i=rwe .
+£Jo JQJO T (t) 2,92, (x,0,5)d0dxds (43)

=5 "ZOnHLZ(Qx(o,n)'

Now, integrating by parts, we obtain

t 1-7 @16
- ,0,5)d0dxd
jo JQ jo 7 (t) Zngn (4,6, ) T

:%EJ r(%zn( 6, )#)dedxds

_ 1 t 1—T(t)62
= 2_[0 JQ —(t) o (x,0,5)dsdx

IH (1-7'(0) 2. (x,1,5) - 2, (x,0,5) eds
. :

+ p—
2 T(t)

0
(44)

It follows from (43) and (44) that

1
§j J 2 (x,6,1) df dx
2 Jalto

el

1t (1—T'(t)@)zfl(x,l,s)—zi(x,o,s)
I L[ ]dxds

+_
2 Jo T (t)

(x,0,s)dxds

=5 "zOn“]zf(Qx(O,l))'
(45)

Summing up (42) and (45), we conclude that

t 5 t
&, )+ L Hum”zds + U, JO JQ z, (x,1,5) uy, (x,s)dxds
*3 J. h(s) |Vu, (s)||2ds - = J- (h' ° Vun) (s)ds

E T, (t) 0-1 2
"2 j L @

+lrj [(1—-r’(t)@)zi(x,l,s)—Zi(x,O,S)]dxds
2 7(t)

(x,0,5)dxds

1

§
" inl Zii + 5||Zo||iz<gx<o,1»

=&,(0),
(46)

= -IIV ol +
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where

gn (t) =

1 t
(= [ rods) v +

§
+ (h ° Vu,,) (t) ] + Ellzn"iz(ﬂx(o,l))'

W s

(47)

Using Young’s inequality and noticing (20) and (21), we arrive

at
E t
(- 22 [ sl
0

! 1-7() w] .,
+L JQ[E 2 (t) _?f]z"(x’l’s)
(48)
1
5,[ h(s) ||Vu (s)”2 S—EJ (h Vu )(s)ds
£ ¢ T’(t)@—l 2 _
+ 5 J-O J-Q Tzn (x,0,s)dxds = &, (0).

Choosing some value of 7(¢) > 0 and 6 and noticing (20) and
(21), we have (7' (1)6 — 1)/z(t) > 0. Moreover, choosing some
value of 7(t) > 0 and &, we obtain

1€ 1-7' () W
[41—7>0, & 70 _ﬁ>0' (49)
That is,
poT (1) 2p
i < Y

In fact, by (20) and (21), we get +/p,7(t)y/(1-d) < & <
2,/ p,. From (48) and (50), (Gl), and (G1) and Lemma 6, we
conclude that we can find a positive C independent of #, such
that

&,(t) <C. (51)

Hence, using the fact that 1 - fot h(s)ds > I, the estimate (51),
and equality (47), we deduce

u,, is uniformly bounded in L™ (O,T; Hé (Q)) ,
u,, is uniformly bounded in L™ (0, T; 1* (Q)) ,

z,, is uniformly bounded in L™ (0, T; L* (Q % (0, 1))) .
(52)

By (52), we infer that there exist two subsequences u,,, z,, (still
denoted by u,, z,)) and two functions u and z, such that

u, — u weakly star in L™ (0, T;H, (Q)),
u,, — u, weakly star in L* (O,T; L’ (Q)) , (53)

z, — z weakly star in L™ (0, T; L* (Q % (0, 1))).
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From (52), we have u,, is bounded in 130, T; H&(Q)) and u,,,
is bounded in L*(0, T; L*(Q2)). Consequently, u, is bounded
in L*(0, T; L*(Q2)). More details are present in [37, pp 1072].

Since the Sobolev embedding HY (0, T;HY(Q)) <
L}(0, T; L2(Q)) is compact, using Aubin-Lions theorem (see
[45]), we can extract a subsequence of u, (still denoted by
u,,), such that

u, — u strongly in L’ (0, T; L (Q)) ,

(54)
u,, — u, strongly in L* (0, T; L? (Q)) ,
which implies u,, — u, almost everywhere in Q x (0, T').

Hence,

|um|pum — |ut|put almost everywhere in Q x (0, 7).
(55)

On the other hand, by the Sobolev embedding theorem and
estimate (51), this yields
T

L(0TIAQ) L

|||um|pum L |um|2(p+l)dx dt

T
< [ v a0
0

< clPherT,

where Cs is the Sobolev embedding constant. Thus, using
(55), (56), and Lions Lemma [46], we get

[t4n]" ey — |t1e] 1, weakly in L? (0, T; L (Q)). (57)
Let 9(0,T) be the space of C* functions with compact

support in (0,T). Multiplying the first equation in (33) by
O(t) € 2(0,T) and integrating over (0, T'), we conclude that

1 T
- pr L (|um|Pum,wj) O, (t)dt

T
+ J (Vum, Va)]-) O (t)dt

0

. (58)
—J J h(t-s) (Vum,ij) O, (t)dsdt

0 Jo
T
+ L (14 + 2, ;) © () dt = 0.

Noticing that {wj}c,’0 is a basis of Hé (€), via convergence (53)
and (57), we can pass to the limit in (58) and obtain

t
[ue|P 1ty — Au+ J h(t - s) Au(s)ds + pu, (x,t)
0 (59)

+ iz (x,1,t) = 0.
Similarly, we get

T(H)z (x,0,0)+(1-7' ()0) 25 (x,6,£) = 0. (60)

From (53) and given the label of lemma in [46], we obtain

u, (0) — u(0) weaklyin H (Q);
(61)
u;,, (0) — u, (0) weakly in L*(Q).

Therefore, we have 1(0) = u,, u,(0) = u,. Consequently, the
global existence of weak solution is established.

Step 2 (general decay of the energy). First, we introduce the
new energy functional E(t) and the perturbed energy E,(t);
then we apply the perturbed energy method to establish
general decay of the energy. More precisely, the method used
is based on the construction of suitable Lyapunov functionals
E(t) and E,(t) satisfying

%Ea (t) < -C,E, (t) + C,E(t)™"* (62)

for some positive constants C;, C,, R. More details are present
in [3, pp 1017] or [2, 4, 16].

Now, we introduce the new energy functional as follows:
E(t)

=E(u,z,1)

1 2 2 ¢
=3 [m”ut"ﬁ; + (1 - L h(s) ds> IVull? + (ko Vu) (£)

t
+ § J J e_}”(t_s)uf (x,s)dsdx,
2 ) Q

—1(t)
(63)
where &, A are suitable positive constants.
Next, we will fix & such that
|P‘2| l.”zl
Uy — ——=-&>0, &¢-——=>0,
e r—a Vi-d
| | (64)
1 W
A< =l|log—————|.
7| Eevisd

Remark 7. In fact, the existence of such a constant & is
guaranteed by the assumption (23).

Therefore, we have the following lemma.

Lemma 8. Let (20)-(23) be satisfied and h satisfy (G1). Then,
for the solution of problem (1), the energy functional defined by
(63) is nonincreasing and satisfies

E )< % (ho V) (t) - %h(t) JQ Vuu| dx

-C L [uf (x,t) + uf (x,t—1 (t))] dx (65)

X

t
J‘ J‘ eiMH)ut2 (x,s)dsdx <0,
2 ) Q

—1(t)

for some positive constant C,.



Proof of Lemma 8. Differentiating (63) and noticing the first
equation in (1) together with

(he V) (t) = L Lt h(t—s) Vi) — Vu(s)Pds dx,  (66)

we obtain

1
E'(t) = L |ut|P+1utt - Eh(t) J;) [Vul*dx
t
- J h(s) ds) J Vu - Vu,dx
0 Q

+ Jth(t —5) dsJ [Vu(t) = Vu(s)] dsdx

%j W (t—s)J Vau(t) — Vaa(s)Pds dx
+§L f(x,t)dx
& (t
_EL O t-T)(1-1' (1)) dx
A

Nlm
T

J A=) 2(x s)dsdx
Q

—1(t)

Au — Jt h(t—s)Au(s)ds — pu, (x,t)
0

:Jut
Q

—_—

—tyu, (x,t — 7 (1)) ] dx

+
5 -

h(t) JQ \VuuPdx

t
Vu - Vu,dx - J h(s) dsj Vu - Vu,dx
0 Q

+
S—

h(t-s)ds J [Vu(t) —Vu(s)] dsdx
Q

P2 e+ [ s
_ % JQ -Ar(t), 2 2t -1 () (1 -7 (t)) dx
Ag

|

t
J J A=), 2 L (x,8)dsdx
t-1(t) JQ
=—u J uf (x,t)dx — u, J u, (x, ) u, (x,t —7(t))dx
Q Q

- Sho) | WuPdxs 3 (o vu) o
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+ § J uf (x,t)dx
2 Ja
& J e MOU (et -1 () (1-7' (1)) dx
2 Ja
t
—A—EJ J 92 (x,5) ds dx.
2 Ji—ry Jo
(67)
Applying Young’s inequality, we obtain
- W J u, (x,t)u, (x,t —7(t)) dx
Q
|!"2| J 2
< ——— | u (x,t)dx 68
2V1-d Ja e (o) (68)
Vi-d
+ % j up (x,t -7 () dx.
Q

Integrating by parts, using the assumption (20), (21) and (67),
(68), we arrive at

E () < -, JQ W2 (x, 1) dx
- J u, (x, ) u, (x,t —7(t)) dx
Q
1,
ho | a3 (1o vu) @

1
2
+ 5
2

J £ (xt)dx -2 (1—d)e™
Q 2

J u (x,t—71(t))dx

Q

(0<70§r(t)§?,1'(t)£d< 1)

t
-= J J e M2 (x,5) ds dx (69)
t—(t)

<3 (0 ovu)© - Shio) | Vuldx

_ |t _§> 2
MToid 2 Jo i csnax

(1-dye - |p| V1 -d
2

J u (x,t—7(t))dx
Q

t
—EJ J e M9 (x,5) ds dx.
2 t—(t)

Combining (64) and (69) and the assumptions (Gl) and (G2),
(65) is established. O
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Next, we introduce the following functionals:

1
D(t) = orl L | | udx, (70)

Y(t) = L J |u |erl Jth(t— s)[u(t) —u(s)]dsdx
p+1l)a"” 0 '
(71)

Set
L(t)=NE(t)+ed(t)+ V¥ (1), (72)

where N and ¢ are suitable positive constants to be deter-
mined later.

Remark 9. Indeed, we easily see that, for € small enough while
N large enough, there exist two positive constants &, &, such
that

ayE(t) <L(t) < E(t), Vt>0. (73)

Concerning the estimates of ®(t), ¥(t), we have the following
lemmas.

Lemma 10. Under the assumption (Gl), the functional O(t)
satisfies the estimate

@' (1)

S_

J |Vul*dx
Q

0| —

+C, L} [uf (e, t) +uf (.t = 7 (1)) dx + Cy (ho V).
(74)

Proof of Lemma 10. Differentiating (70) and integrating by
parts, we get

1
@' (1) = J;z |ut|p+1uttudx + o+l JQ l”t|p+2dx

t
:J u[Au—J h(t—s)Au(s)ds — uu, (x,1)
Q 0
o, (x,t — 7 (1)) ] dx
+—1 J|ut|P+2dx
p+1Ja
t
:—J |Vu|2dx+J Vu-J h(t—s)Vu(s)dsdx
Q Q 0

- J uu, (x,t) dx
Q

1 +2
- =1 (1) dx—— d
MZJQuut(x (1)) xp+1JQ|ut| x

9
= —ZJ |Vul*dx
Q
t
+ J Vu - J h(t—s)[Vu(s)—Vu(t)] dsdx
Q 0
- J uu, (x,t)dx — p, J uu, (x,t —7(t)) dx
Q Q
1 p+2
+—— | |u | dx.
p+1Ja
(75)
Using Young’s inequality and (Gl1), we obtain (see [2])
t
J Vu - J h(t—s)[Vu(s)—Vu(t)] dsdx
Q 0
< SJ |Vul*dx
Q
(76)

2

+ % L U(:h(t —8)|Vu(s) = Vu(t)|ds| dx

1-1
<5 1vuPdx+ S eV @, V60
Q
Also, applying Young’s and Poincaré’s inequality yields

u J wtt, (x, 1) dx < 5J Vuldx +C (8) J W2 (x, 1) dx,
Q Q Q
- J uu, (x,t — 7 (1)) dx
Q

<é J [Vul*dx + C (6) J u; (x,t -7 (t)) dx.
Q Q
(77)

Noticing (75)-(77) and choosing § small enough, we obtain
estimate (74). O

Lemma 11. Under the assumption (Gl), the functional Y(t)
satisfies the estimate

¥ (1) < - (Jt h(s)ds - 25) JQ Wdx+ 6 L VulPdx

0

C Cs
+ 5 (o Vu) (6) = =2 (B o Vu) () (78)

+6[ uf(x,t—r(t))dx.
Q
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Proof of Lemma 11. Differentiating (71), integrating by parts,

and noticing the first equation in (1), we have

t
v () =- L |ua, P L h(t—s)[u(t) —u(s)]dsdx

1 oo [T
_p+1 Jﬂlutl utJ-oh (t—s)[u(t)—u(s)dsdx

t
_ <J h(s) ds)J ! |ut|p+2dx
0 aptl

= JQ [—Au+ Lth(t —s)Au(s)ds

gty (6 1) + ity (ot — 7 (1) ]

X jth(t—s) [u(t) —u(s)]dsdx
0

1 oo (Fy
Cp+l JQ i Lh (t =) [u(t) — u(s)] dsdx

t
_ <J h(s) ds)J ! |ut|p+2dx
0 aptl

= J Vu-Jth(t—s) [Vu (t) = Vu(s)] dsdx
Q 0

+ J;) J:h(t—s)Au(s)ds
t
xj h(t—s)[u(t)—-u(s)]dsdx
0
N JQ Uoth(t—s) [ (1) — u (s)] ds]
X [pyu, (%, 1) + pou, (x,t — 7 ()] dx

1 t )
- m JQ |”tlp”t L h(t—s)[u(t)—u(s)]dsdx

t
- <J h(s) ds)j ! |ut|P+2dx.
0 ap+l

(79)

Observe that

J Jth(t—s)Au(s)dthh(t—s) [u(t) —u(s)]dsdx
alJo 0

= —JQ “th(t—s)Vu(s)ds

0

X r h(t—s)[Vu(t) - Vu(s)]ds|dx
0

Abstract and Applied Analysis

:—I ch(t—s) [Vu(s) = Vu(t) + Vu(s)] ds
allo

« J-th(t —$) [Vu () = V()] ds] dx
0

2

= - L Hoth(t —5) [Vu(s) = Vu(t)] ds] dx

([0

t
X J Vu - J h(t—s)[Vu(t) — Vu(s)] dsdx.
Q 0
(80)

It follows from (79) and (80) that

\y’(t)=<1—£h(s)ds>

X JQ Vu - Lth(t —8) [Vu(t) = Vu(s)] dsdx
o f [ e -9 e -vu) ds]zdx

+ JQ Uoth(t =) [u(t) —u(s)] ds]
X [pyuy (x, 1) + o, (x,t — 7 (t))] dx

t
|ut|put J W (t=s)[ut) —u(s)] dsdx
Q 0

t
- <J h(s) ds)J ! |ut|P+2dx.
0 ap+l

Using Young’s and Poincaré’s inequality, we get (see [2])

(81)

<1 - Lt h(s) ds) JQ Vu - Jot h(t—s)[Vu(t) —Vu(s)]dsdx

< 5[ VulPdx + S (ho Vi) (1),
0 3

1 t )
- ﬁ JQ |”tlp”t J-o h(t—s)[u(t)—u(s)]dsdx

2 C /.
SSIQutdx— g(h oVu)(t).
(82)
From (81) and (82), we derive Lemma 11. O

Now, we are ready to finalize our proof of general decay
of the energy. Since h is positive, we have

t to
J h(s)ds > J h(s)ds=g, Vt=t,. (83)
0 0
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It follows from (65), (72), (74), and (78) that
L' (t) = NE(t) + @' (1) + ¥' ()
N, , N

< (Wevu) &) - —h(®) L Vul*dx

- NC, L [ (6, 0) + 4 (x,t =7 (1) ] dx

_MN

t
J J e_}”(t_s)uf (x,s)dsdx
2 Jieww Ja

+¢eC, J [utz (x,t) + uf (x,t—1 (t))] dx
Q
_d j |Vul*dxP + C; (h o Vu) (t)
2 Ja
_ (Jth(s) ds — 26) J utzdx + SJ |Vul*dx
0 Q Q
G (h Vu) (t) - (h Vu) (1) (84)

+6J uf(x,t—r(t))dx
Q

—[(NC, + go) — 26 — ¢C,] L ul (x,t) dx

+<s )(h o Vi) (t)
H(5-5) 0w
(%l 8) |Vu| 2dx

-(NC, -6 —SCZ)J ul (x,t -7 (1))
Q

¢
_MN J J e_)‘(t_s)uf (x,s)dsdx.
2 Jiww Ja

If we choose some constants in the inequality (84), such that

a, = (NC, +g,) —26 - ¢C, > 0,
el
a; = NC, -8 —-¢C, >0, a225—8>0
85
N G 4 (85)
a4:7—§>0, a5=€C3+3>0,

1

then we conclude that

L'@)< —-a, L uf (x,t)dx —a, J;) |Vul*dx
+ay (W oVu) () +as (hoVu) () (86)

t
- ag J J ef’\(tfs)uf (x,s)dsdx.
t—1(t) JQ

Hence, we have two cases to consider the general decay results
as follows.

Case 1 (p = 1). Choosing some values of a,, a,, a3, a,, as, ag
and noticing the definition of E(t) (see (63)), we conclude that
there exists a constant 3, > 0, such that

L' (t) < -BE(®),
Therefore, by Remark 9 and (87), we get

vVt > 0. (87)

L) < —&E (t), Vt=0. (88)
91

Integrating (88) over (0, t), we obtain
L(t) <L(0)e /™" vt >o. (89)

Observing Remark 9 (i.e., ayE(t) < L(t) < o, E(t)) and (89),
we derive

aE ) <L(t) <L0)e P/ wr>0.  (90)
That is,
L0
E(t) < —2 ©) - user = gkt p=1,Vt>0. (91
2%

Assuming K = L(0)/e, k = 3, /e, we obtain the exponential
decay of the energy. So, (26) is established.

Case 2 (1 < p < 3/2). Due to (G2), we easily see that
(o)
J W7 (s)ds<oco, 0<r<2-p. (92)
0

From the sketch of proof of Lemma 6, we observe that

0 (p-1+a)/(p-1)
(hoVu)(t) < c“ h'"™*(s) dsE (0)]
0

(93)
x [(h? o V()] /7).
Thus, for o > 1, using (63) and (93), we get
E7(#) < C[E7 () (u]l523 + NVl + o)
+(ho Vi)’ (t) ]
< CE™ () [l + 1Vul; + ] (94)

00 (p-1+a)/(p-1)
N c[(J 7 (s) ds) E (0)]
0

[(hp Vu) (t)]aa/ p- 1+rx)
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Choosing = 1/2,0 =2p -1 (ie,0a/(p—-1+a) =1)
(94) reduces to

p+2

E° (1) < C w5

+ 1Vl + g3 + (B o Vu) (1)] . (95)

Combining (86) and (87) with Remark 9, we obtain
L'@) < B L7 (), Vt>0 (96)
< E“l 5 = U.

A simple integration of (96) over (0, t) yields

L'(t) <C1+0)V wr>o. (97)
As a consequence of (97), we obtain
J L (t)dt + suptF (t) < oo. (98)
0 £0

So, by using Lemma 6, we have

(o Vu) (t)

t (p-D/p
< C[JO ”l/l (S)"Hl(s)ds + t”u"Hl(Q)]

x (o vir)"? (1) (99)

(p-D/p Y
] (h? o vu) P (1)

SCHtF(s)ds+tF(t)
0

< C(h? o vu)'? (1)
which implies that

(h? o Vu) (t) = C(ho Vu)? (t). (100)

Consequently, from (86) and (100), we have

p+2

L' (t) < =Cy [Ju 225 + V1l + |3 + (h e V)P ()],

Vit > 0.
(101)

On the other hand, similarly to (95), we

pt2

EP (1) < Cy [ w7,

IVl + g3 + (o V) (8)]

vt > 0.
(102)

Then, it follows from Remark 9, (101), and (102) that

L' (t) < -CyLf (t), Vt=0. (103)
A simple integration of (103) over (0, t) gives
') <K1+) PV vr>o. (104)

By (104) and Remark 9, we obtain the polynomial decay of
the energy. That is,

E@M) <K1+6)7 PV wr>o. (105)

Thus, our main result is completed.

Abstract and Applied Analysis

Remark 12. Our novel contribution is to show that our work
improves earlier result in [37] in which only the exponential
decay was investigated. More precisely, Kirane and Said-
Houari [37] considered the exponential decay of problem (1)
with a constant delay (i.e., 7(t) = 7) and velocity-independent
material density (i.e., p = 0).

Remark 13. By using the fact that energy E is bounded on
[0,1,], we can easily show that estimates (26) and (27) hold
for t > 0. (See, for instance, [2].)

4. Further Remarks

In this section, we address some interesting problems of non-
linear viscoelastic equation with time-varying delay effects
and velocity-dependent material density. Here, we mention
some of them.

(1) An interesting problem is to show the well-posedness
and stabilization of the nonlinear viscoelastic equa-
tion with boundary feedback with respect to time-
varying delay effects. What will happen if the con-
troller with time-varying delay effects is in the equa-
tion instead of on the boundary? More precisely, in
our forthcoming work, we will investigate the well-
posedness and general decay properties of the solu-
tions for the following nonlinear viscoelastic equation
with velocity-dependent material density:

t
|ut|putt - Au+ J h(t—s)Au(s)ds =0, in Qx[0,00),
0

u(x,t)=0, on [;x(0,00),
ou

3, + puy (6, 1) + pou, (x,t = 7(8)) =0,

on I x[0,00),

u(x,0) =uy(x), u,(x,0)=u(x), inQ,

u, (e, t —7(t) = f(x,t), on I} x(-71(0),0),
(106)

where Q is bounded domain of R” and n > 1 with a
smooth boundary I' and let I, I} be a partition of '
such that Ty N T, = 0,0 #0, T, #0,v = (v;,v,-+,)
denotes the unit outward normal to T

(2) Another interesting problem is to give a positive
answer of the open problem given by Kirane and
Said-Houari [37]. That is, the linear damping term
uu, in the first equation of (16) plays a decisive role
in their proofs. Thus, the problem of whether the
stability properties they have proved are preserved
when p; = 0 is open. In order to overcome the above
difficulty, our main idea is to contrast the effects of the
time-varying delay by using the dissipative nonlinear
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boundary feedback. That is, in our future work, we
investigate the following problem:

t
|”t|P”n —Au+ J h(t-s)Au(s)ds
0

+ U, (x,t—71(t)) =0, in Q x[0,00),

u(x,t) =0, on I, x(0,00),
(107)
ou

5, 9 (u (x,1)) =0,

on I x [0,00),

u(x,0) =u, (x), in Q,

u, (x,t =1 () = f(x1),

u, (x,0) = uy (x),

on I} x (-7(0),0),

where p, is constant and g(u,) is the dissipative
nonlinear boundary feedback.
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Much literature finds that the skewness in the return distribution is negatively correlated with the risk premium coefficient, and
speculation is the reason for the skewness in the return distribution. As further research, this paper, first taking up the time-varying
property of the risk premium coeflicient, proposes a GARCH-M model with a time-varying coefficient of the risk premium for an
empirical study of the correlation between the conditional skewness in the return distribution and the time-varying risk attitude. The
empirical study indicates that the coefficient of the risk premium varies with the time, and even in a mature market the conditional
skewness in the return distribution is negatively correlated with the time-varying coefficient of the risk premium.

1. Introduction

The study of the skewness in the return distribution has
gradually become the hot topic in Finance. Much literature
([1-3], etc.) finds that there exists more or less skewness in
the return distribution.

The negatively skewed return distribution will increase
the loss probability, while the positively skewed one will
increase the possibility of gaining. Building an optimal asset
portfolio allowing for the skewness has been one of the
most attractive topics in investment portfolio research. For
example, Samuelson [4], Lai [5], Prakash et al. [6], Canela
and Collazo [7], and Zakamouline and Koekebakker [8] are
all related to this field. Meanwhile, after recognizing the
importance of the skewness, it has been given the same
importance as the mean and the variance in researching in
the problem of security pricing (see, e.g., [9-12]).

More and more scholars have begun to study the proper-
ties of the skewness due to the fact that it plays an important
role in asset pricing. How the skewness changes with the
time under the influence of various factors is one of the most
densely studied topics. In specifying most of the models in
the past, the distribution assumption did not involve the time
variation of the skewness. For example, it was assumed, to
the effect, that the skewness does not vary with the time
in the GARCH model proposed in Bollerslev [13]. Some

scholars discussed the persistence of the skewness, but their
conclusions are not consistent. Singleton and Wingender
[14] find that the positive skew is very likely to be negative
in the next time period, while the negative skew will very
probably turn to be positive in the next period of time; Lau
and Wingender [15] believe that the skewness approaches to
nothing in the long run, and some researchers hold that there
does not exist persistence in the skewness (see, e.g., [16, 17]).

A number of studies have argued for the existence of
the time variation of the skewness from various perspectives,
among which Harvey and Siddique [18] study is a pioneering
study of great significance on the time variation of the
skewness. On the basis of a GARCH model, they studied the
time variation of the skewness and proposed an autoregres-
sive conditional skewness model with the empirical results
showing that the skewness in the return distribution varies
with the time. Following their thinking, most of later research
studied the time-variation problem in the framework of the
GARCH-type models [19]. Higher moments models have
difficulties in parameter estimation due to the number of
parameters. Ledn et al. [20] estimated the autoregressive
conditional variance, the skewness, and the kurtosis using
the Gram-Charlier series expansion of the normal density
function, as this estimation procedure can incorporate the
skewness and the kurtosis in the model as parameters and
thus solved the problem of parameter estimation in higher
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moments models. Chan [21] modeled the time variation of
higher moments using maximum entropy density (MED) and
produced relatively better results.

Due to the fact that the reasons for the skewness in
the return have not been understood, consensus cannot be
achieved on the constraints for the optimization and the pric-
ing kernel process in portfolio selection, although advances
have been made in the research and the empirical studies
of skewness. Consequently, more and more researchers have
switched their research foci to the reasons for the skewness.

Bakshi et al. [22] believed that investors risk aversion
will lead to the negative skewness in the return distribution.
Ekholm and Pasternack [23] built a theoretic model on the
basis of the negative news threshold hypothesis, and with
empirical evidence they believe that the different releasing
policies for positive and negative information are responsible
for the skewness in the return distribution. Wen et al. [24]
suggested that, with investors’ overconfidence and regret
aversion, their reaction to the nonlinear arrival of informa-
tion will lead to the skewness in the return distribution,
which was supported by their simulation. Bae et al. [25] find
that the low level of corporate governance may be the cause
of the positive skewness in the return distribution. Xu [26]
finds that the skewness in the return distribution is positively
correlated with the return of the current period but negatively
correlated with that of the last period, which indicates that
the skewness in the return distribution may be related to
investors’ reactions to the return. Besides, many scholars
have attempted to identify the reasons for the skewness
from different perspectives, such as trading volume, and the
heterogeneity of the investors [27, 28], but an agreement has
yet to be achieved on the conclusion of the reasons.

Wen and Yang [29] suggested that skewness is related
to investors’ risk attitude in stock market and too much
speculative behavior in the market is responsible for the
positive skewness in the return distribution. They employed
a GARCH-M model to test the composite indices of 33
securities markets, and the empirical evidences showed
that the skewness in the return distribution is significantly
negatively correlated with the risk premium coefficient. This
conclusion was derived from the comparison of different
markets, but many factors, such as the differences of the cul-
tural background of market players, and the microstructure
of the markets may influence the relationship between the
speculation in the market and the skewness in the return
distribution, so it is necessary to further study the correlation
between them on the dimension of time.

Based on Wen and Yang [29], the autoregressive condi-
tional skewness model in Harvey and Siddique [18] can be
introduced to characterize the conditional skewness process
in order to further examine the correlation between the
skewness in the return distribution and the risk premium
coefficient on the dimension of time. GARCH-M can be
employed to examine the tradeoff between the risk and the
risk premium in investors’ investment decision, but in the
GARCH-M model, the risk premium coefficient is held con-
stant in a certain period of time and thus cannot generate the
time-varying risk premium series corresponding to the con-
ditional skewness process. Anderson et al. [30] proposed an
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ANST-GARCH (Asymmetric Nonlinear Smooth-Transition
GARCH) model by introducing a smooth-transition speci-
fication to extend the GARCH model and studied the time
variation of the risk premium using the ANST-GARCH-M
model. In Anderson’s model, the time variation of the risk
premium is essentially related to the error of the last period
(the unexpected return), and the reason for the time variation
has not been thoroughly discussed.

This paper suggests that the time variation of the risk pre-
mium coefficient is related not only to the unexpected return
but also to the risk and the speculation of the prior periods.
Therefore, we first construct a time-varying risk premium
coefficient incorporated GARCH-M model to study the time
variation of the risk premium coefficient. On the basis of
the above model, we propose a time-varying risk premium
coefficient incorporated GARCH-M model with Harvey and
Siddique’s [18] autoregressive conditional skewness model to
introduce the conditional skewness process. Finally, we select
14 most representative stock composite indices as samples to
conduct an empirical investigation.

2. The Relationship between Risk
Attitude and Skewness

2.1. Measure for Risk Attitude: Risk Premium Coefficient. Wen
and Yang [29] argued that, “the biggest difference between
investors and speculators is their attitude towards risk, most
investors are risk averse, while most speculators are risk
tolerant,” and “the more speculative a market is, the smaller
average coefficient of risk premium vy is.” Then they used the
y coeflicient in the GARCH-M model as the measure for risk
attitude. The y coefficient in the GARCH-M model describes
the average risk premium investors demand for a unit risk in
the market, that is, risk attitude or risk tolerance, also called
the risk premium coefficient. The expression of the GARCH-
M model is

-
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In this model, the return rate is divided into three parts:
the average return rate ¢ + x, 8 related to exogenous variables,
the risk premium y+/h,, and the volatility return rate related
to exogenous shocks (it is regarded as the gain not expected
by investors, i.e., the unexpected gain). Obviously,

_Ar 2)
N
which shows that y is the risk premium coefficient for a unit of

risk. So the risk premium coefficient y can be used to measure
the magnitude of the compensation for the risk investors take
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TABLE 1: Basic statistics of the daily return series of indices.

Mean Std. dev. Skewness Jarque-Bera ADF test ARCH-LM test
S&P 500 —-0.006210 1.400254 —-0.114384 6587713 —38.3026 153.6778
Dow Jones —-0.000915 1.317075 0.047682 6299.268 —-37.8115 150.5500
NASDAQ —-0.000440 1.747697 0.175155 2298.068 —-37.5163 100.7235
NYSE 0.002528 1.397271 -0.283905 9121.484 —37.44753 190.2067
Nikkei225 -0.011831 1.660565 -0.292542 3821.667 -48.86196 325.9931
FTSE 100 —-0.005793 1.357928 —-0.106906 3927123 -21.9967 153.3013
SSE 0.019730 1.714406 —-0.105263 1629.944 —27.6192 5.505159
DAX —-0.002373 1.692539 0.070301 1798.858 —49.73979 119.7851
CAC 40 —-0.016852 1.587710 0.052661 2746.579 —23.62872 111.7417
GSPTSE 0.012879 1.250443 -0.679786 9174.220 —51.28554 161.5086
MIBTEL —-0.030404 1.316993 —-0.158677 4999.875 —-20.68796 123.2172
IGBM 0.020879 1.364191 —-0.061860 4384.783 —46.61378 123.3914
BVSP 0.067122 2.025965 -0.093354 1355.060 —-46.66775 131.7443
Hangseng 0.017219 1.676433 0.037793 7002.364 —48.77268 223.4757

Note: the J-B statistic, the ADF test, and the ARCH-LM test are all at 1% significance level.

in the market. Compared to an investor, a speculator’s risk
tolerance is higher, that is to say, the risk premium coefficient
is lower y. The more speculation there is in a market, the
smaller the average risk premium coeflicient y is.

2.2. Robust Measure for Skewness. For a return series {R,}, the
most widely used measure for the skewness is

3

SK, :E<¥> , (3)

where u = E(R,), > = E(R, — u)*. But much literature (e.g.,
[31]) finds that SK; is very sensitive to outliers and thus not
a robust measure. This paper adopted the robust skewness
measure proposed by Groeneveld and Meeden [32]:

[P (-0 + F' (@) -2Q,) da
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_ H—Qz .
E|R, - Q|

SK, =

(4)

2.3. Samples and Statistics. According to the World Bank
Report 2009, the GDP of the top 10 countries accounted
for 65.4% of the world GDP. The 10 countries were USA,
Japan, China, Germany, France, UK, Italy, Brazil, Russia, and
Spain. This paper would have chosen their representative
stock indices from the Yahoo finance as the samples, and the
time duration is January 1, 2001, to December 31, 2009. As
there are no stock index data of Russia in Yahoo finance, this
paper chose Canada which was the eleventh in 2008 world
GDP ranking as the substitute for data source consistence.
These representative indices are S&P 500, Dow Jones, Nasdagq,
NYSE, Japan’s Nikkei 225, China’s SSE and China Hongkong’s
Hangseng, Germany’s DAX, France’s CAC 40, UK’s FTSE 100,
Italy’s MIBTEL, Brazil's BVSP, Spain’s IGBM, and Canada’s
GSPTSE, 14 indices all together, which include most of the
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FIGURE 1: Relationship between coeflicient y and SK, measurement.

representative stock markets in North America, Europe, and
Asia. The return is calculated with 7, = 100 * (In P, —In P, ;).
The basic statistics of the daily return of the above chosen
indices are shown in Table 1.

The J-B statistics in Table 1 show that all the return series
of the above indices are not normal, but more or less right-
or left-skewed (skewness #0). The ADF test for the return
series shows that all the series are stationary. The results of the
ARCH-LM test indicate that the accompanying probabilities
are all less than those at the 1% significance level, which
implies that there exists error ARCH effect in the error series.
Therefore we employ the GARCH type model to capture the
volatilities of the indices.

2.4. Empirical Results. Following the thinking of Wen and
Yang [29], this paper first compared cross-sectionally the
correlation between the risk premium coefficient and the
skewness of the 14 stock indices. The results are tabulated in
Table 2 and Figure 1. We can see that as the usual skewness
measure is very sensitive to the outliers, the values of SK; for
various indices are quite different from each other, while the
values of the robust measure SK, are obviously rather consis-
tent with each other. Further statistical analysis found that the
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TABLE 2: Risk premium coeflicients and skewness of indices.

SK, SK, y P value
S&P 500 —0.114384 —-0.070551 0.059168 0.0026
Dow Jones 0.047682 —0.047682 0.055383 0.0046
NASDAQ 0.175155 -0.057890 0.050780 0.0108
NYSE —0.283905 —-0.074509 0.070776 0.0004
Nikkei225 —-0.292542 -0.031569 0.036404 0.0763
FTSE 100 -0.106906 —0.048346 0.052449 0.0098
SSE —-0.105263 —-0.040100 0.046433 0.0096
DAX 0.070301 —-0.066459 0.068993 0.0005
CAC 40 0.052661 —-0.032634 0.047085 0.0193
GSPTSE —-0.679786 —0.045354 0.074935 0.0001
MIBTEL -0.158677 —-0.065010 0.056490 0.0044
IGBM —-0.061860 —-0.063446 0.095071 0.0000
BVSP —0.093354 —-0.048321 0.080769 0.0001
Hangseng 0.037793 —0.029994 0.048903 0.0111

correlation between the risk premium coeflicient and SK;, for
the 14 stock indices is —0.21613, while the correlation between
the robust skewness measure SK, and the risk premium
coeflicient is —0.54081, both being significantly smaller than
zero, which shows the skewness in the return distribution
and the risk premium coefficient are significantly negatively
associated. The above empirical results are consistent with the
conclusion in Wen and Yang [29], which has further proved
that the skewness in the return distribution is closely related
to the degree of speculation in the market.

3. Time-Varying Risk Premium
Coefficient and Skewness

The above negative correlation between the skewness in the
return distribution and the risk premium coefficient was
derived from the returns of different markets at the same
time period. In the foregoing section, we have pointed out
that many factors like different cultural background and
different microstructure of different markets may influence
the relationship between the degree of speculation and the
skewness in the return distribution. If the research is confined
in the same market, these factors can be ignored. Therefore
it is necessary to further study the correlation between the
skewness in the return distribution and the risk premium
coeflicient in the same market on the dimension of time.

3.1. Time Variation of Risk Premium Coefficient. In fact, the
GARCH-M model has an implied assumption that the return
compensation investors demand for a unit of risk is invariant
in a certain period of time. Wen and Yang [29] conducted
a preliminary study of the relationship between the risk
premium coefficient and the skewness in the return distri-
bution on the dimension of time in the same markets. They
divided the return series of each market into 4 subsamples
of 4 different horizons and found that the risk premium
coefficients and the skewness for different time periods in

the same market were quite different but were still sig-
nificantly negatively correlated. The fact that the skewness
may vary at different time periods is consistent with many
scholars’ research conclusions, but there are few studies
on the time variation of the risk premium coefficient. The
empirical evidences provided by Wen and Yang [29] showed
that in the same market the risk premium coefficient may
change with the time; that is to say, in reality investors’ risk
attitude may be different at different time periods under the
influence of some factors.

In order to investigate the possible relationship between
the risk premium coefficient and the skewness in the return
distribution on the time dimension, this paper first studies
the time variation of the risk premium coefficient.

Previous studies found that investors’ risk aversion varies
at different time periods ([33, 34], etc.). The higher risk aver-
sion means higher return compensation investors demand
for unit risk they take, which implies that the risk pre-
mium coefficient should vary with time and other factors.
Anderson et al. [30] proposed the ANST-GARCH-M model,
assuming the risk premium coefficient is related to prior
unexpected gains and characterizing the premium coeflicient
as 8, + 8,F(g,_,), where F(g,_;) = {1+exp[-y(e,_)]}7
which essentially allows for the time variation of the risk
premium coeflicient. Their empirical results also indicated
that, in reality, investors’ risk tolerance will vary with the time
under the influence of prior unexpected gains.

Thaler Richard and Johnson Erics [35] study gave a
tentative explanation to the problem of how prior outcomes
affect the risk-taking decision of the current period. Their
research suggested that as prior gains can cushion the possible
loss of the current period, the investor’s risk attitude will be
enhanced and thus encourage him to take more risk and
even engage in speculation. This phenomenon is called the
“house money” effect; the investor, in fact, records prior
gains in a specific mental account and thinks that is only
“house money” On the contrary, prior losses will increase the
investor’s current risk aversion, since another loss will make
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the investor feel much more “painful” than the average loss.
Based on the above findings, Barberis et al. [36] introduced
the utility function of the prospect theory into their capital
asset pricing model and discussed that investors’ risk aversion
will vary due to their prior behaviors in capital asset pricing.
According to the prospect theory, the valuation of the gain
and the loss is determined according to the selection of the
reference point. This paper, based on Barberis et al. [36],
assumes that prior gains confirmed by the investor are only
the unexpected gains, that is, the unexpected return in the
model.

In addition to allowing for the influence of the last-period
unexpected return on the investor’s risk attitude, this paper
further considers the possible influence of other factors. First,
as a market participant facing various risks in the market, the
investor must have the capacity to tolerate certain degree of
risk; that is to say, every investor has the intrinsically invariant
potential to speculate; secondly, human’s behavior exhibits a
certain measure of continuity; current behavior is more or
less influenced by prior behavior, and speculative behavior
may, to some extent, find its root in prior behavior; finally,
conventional theories hold that, in making their investment
decisions, investors will unavoidably consider the gain and
the loss, and they will take into account the risk factors in
addition to the last-period unexpected return. These factors
jointly determine the investor’s risk attitude. On the basis
of the above discussion, this paper proposes the following
GARCH-M model allowing for time-varying risk coefficient
to further investigate the possible influence of these factors
on the investor’s risk attitude:
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Different from the original GARCH-M model, our model
assumes that the risk premium coeflicient is time-varying. In
the model, p, is the basic risk premium investors demand for
a unit of risk, which can be interpreted as the invariant risk
premium investors demand for certain kinds of risk inherent
in the market for a certain period of time; ¢,_,/f(h,_;) is
the risk adjusted unexpected return of the last period, where
f(h,) is a function of the time-varying variance h, (mostly
in the forms of h,, \/h—t, In(h,)), p; means that the current
risk attitude can be more or less jointly influenced by the
unexpected return and the risk of the last period; p, expresses
that the current risk attitude can be influenced, to a certain
extent, by the last-period risk attitude, reflecting the average
level of the influence of historical behaviors on the current
behavior.

3.2. Autoregressive Conditional Skewness Model Allowing for
Time-Varying Risk Premium Coefficient. Harvey and Sid-
dique [18], based on a noncentral t distribution, characterized

the time variation of the variance and the skewness simulta-
neously using a simple autoregressive conditional skewness
model, GARCHS(], 1, 1) (GARCH with skewness):

(P,Zt—l +e, & | Qy ~ N (9,0,),
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where 7, is a variable to be modeled, for example, the index
return in the stock market; ¢'Z, | is the conditional mean,
where Z, is an instrumental variable completely based on the
information set Q),; the error term ¢, follows the conditional
noncentral ¢ distribution N,(v,,6,); h, = Var,_,(r,) is the
conditional variance; s, = Skew,_;(r,) is the conditional
skewness;and 0 < ; <1, 0 <, <13 -1 <3, <1, -1<
Bo<liog+a,<1, -1<B+p,<L

Estimating models (5) and (6) independently can give us
the conditional skewness and the time-varying risk premium
coeflicient, respectively. Then we can investigate the correla-
tion between them on the dimension of time. But estimating
the two models independently is likely to separate the various
features of the return series undesirably, which are actually
embodied in the return series. It is even more likely that
the relationship between the various features of the return
series will be distorted, especially when the two models are
estimated on the basis of different distribution assumptions.
On the other hand, in accounting for the skewness, the
distribution assumption for the conventional GARCH-type
model fails to describe the time-varying process of the
skewness, but the noncentral t distribution can be employed
to characterize the time variation of the skewness. Therefore,
this paper integrated the above two models into the following
GARCH-M model allowing for time-varying risk premium
coeflicient (for consistency, this paper uses \/h, for f(h,)):
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This model affords a potential tool for further studying the
relationship between the risk premium coefficient and the
skewness on the dimension of time.

3.3. Model Estimation. 'The equation of the conditional non-
central t distribution is too complicated, which causes much
difficulty in model estimation. Ledn et al. [20] estimated the
autoregressive conditional variance, skewness, and kurtosis
model using the Gram-Charlier series expansion of the
normal density function. Xu [26], on the basis of Ledn et
al’s work, proposed that the parameters of GARCHS(, 1, 1)
can be estimated using the Gram-Charlier series expansion
of the normal density function and truncating at the third



moment. With the available information set Q,_,, the approx-
imate expression of the conditional density function of the
standardized error#, = ¢h; 12 of the error ¢, can be obtained:
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where s, denotes the conditional skewness of #,; ¢(r7,) is the
probability density function of the standard normal distri-

bution, (1/ \/ﬁ)e_"f2 12, y(n,) is the polynomial part of the

Gram-Charlier series’ third-order expansion, 1+ (s; / 3!)(r]t3 -
37,). Hence we get the likelihood function of the sample:
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However, the likelihood function determined by (8) can-
not satisfy the definition of the density function. Based
on Ledn etal. [20], this paper modifies it and derives the
following probability density function expression:
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where I, = 1+ s/ ?/3! is the modified term of the Gram-
Charlier series expansion. Hence we obtain the likelihood
function for the sample:

SLF = - 1 (T-1)xIn(2n) - lilnh - lilnqz
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Solving for the maximum of (11) of the likelihood function
of the sample will give us the consistent estimates of the
parameters.

As the sample likelihood function is highly nonlinear, the
selection of the initial parameters is critical for obtaining the
global optimal solution. Harvey and Siddique’s [18] strategy
of going from the simple model to the complicated model in
estimating models has delivered good empirical results and
has thus been widely applied. This paper, in line with this
strategy, used the following parameter estimation steps:

(1) estimate the equation for the mean and then use the
results as the initial values to estimate the GARCH-M
model;
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FIGURE 2: The time-varying processes of the risk premium coeffi-
cients gamma.

(2) estimate the GARCH-M model and use the parameter
estimation results as the initial values for the esti-
mation of the GARCHS-M model and the GARCH-
M model allowing for time-varying risk premium
coefficient;

(3) use the parameter estimation results from the above
two steps as the initial values to estimate the
GARCHS-M model allowing for time-varying risk
premium coefficient.

3.4. Empirical Results. The empirical study in this section was
divided into two parts: first the estimation results for model
(7) were given and analyzed to investigate the reasonability of
the specification of the model; then the correlation between
the skewness in the return distribution and the degree of
speculation in the market on the basis of the empirical results
was further investigated.

3.4.1. Results for Model Estimation. We estimated the model
(7) using the data of the 14 samples (we run the estimation on
Eviews 5.0.) and the estimation results are shown in Table 3.

Using the estimation results, the time-varying processes
of the risk premium coefficients were plotted as shown in
Figure 2 (for space, only 2 representative indices, S&P 500
and Nikkei 225, were given here).

Figure 2 gives the time-varying processes of the risk
premium coefficients. From the figure we can see that the
risk premium coeflicient for each market exhibits an obvious
time-varying feature and an average significantly greater than
zero. This shows that, in general, the more risk there is in
the market, the more return compensation investors demand,
which is consistent with the conventional finance theory.
But under the influence of the risk attitude, the unexpected
return, and the risk of the last period, the current risk
premium coefficient may be negative in some cases, which
means that investors relax their vigilance for risk under the
influence of these factors and exhibit obvious irrationality,
which may encourage speculative behavior.

From the examination of the estimation results of the
time-varying process of the risk premium coefficients, we can
see that, apart from the constant term, most of the estimation
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TABLE 3: Model estimation results.

Parameter S&P 500 Dow J. Nasdaq NYSE N 225 FTSE 100 SSE
0.014061 0.024333 0.073175 0.015498 0.004656 0.022537 0.060807
Po (0.0668) (0.0960) (0.0220) (0.1171) (0.3741) (0.0356) (0.0767)
Time. varying y N 0.671156 0.548122 ~0.672522 0.699180 0.864550 0.552242 ~0.802902
(0.0000) (0.0059) (0.0011) (0.0000) (0.0000) (0.0000) (0.0013)
—0.070729  —0.056227 0.034182 ~0.045118  —0.017348  —0.082743 0.018254
P2 (0.0002) (0.0098) (0.0169) (0.0142) (0.1723) (0.0000) (0.2415)
u 0.011472 0.011674 0.010696 0.014906 0.020784 0.010016 0.041504
0 (0.0000) (0.0000) (0.0000) (0.0000) (0.0038) (0.0002) (0.0000)
Variance equation &, 0075448 0.081726 0.046647 0.078346 0.092420 0.096733 0.099855
(0.0000) (0.0000) (0.0000) (0.0000) (0.0000) (0.0000) (0.0000)
o o143 0.908752 0.945602 0.906232 0.900605 0.894667 0.893033
(0.0000) (0.0000) (0.0000) (0.0000) (0.0000) (0.0000) (0.0000)
g, -0.000538  -0.001420 0045664  -0.000449  -0.046385  -0.008635 0.020711
0 (0.0046) (0.0311) (0.0017) (0.0010) (0.0385) (0.1683) (0.0143)
Skewness equation B, 0.001963 0.004560 0.032296 0.003019 0.028283 0.011915 0.006473
(0.0235) (0.0516) (0.0000) (0.0067) (0.0016) (0.0359) (0.0442)
8 0.987139 0.959255 0.533682 0.983791 0.595621 0.843206 0.626719
2 (0.0000) (0.0000) (0.0000) (0.0000) (0.0000) (0.0000) (0.0003)
Log likelihood ~1243.670  -1154.630  -1926.634  -1172.428  -1845.429  -1203.899  —2086.479
Parameter DAX CAC 40 GSPTSE MIBTEL IGBM BVSP Hangseng
0.013762 0.012604 0.012297 0.035950 0.021461 0.014801 0.007973
Po (0.1821) (0.0681) (0.2773) (0.2338) (0.5686) (0.1713) (0.7020)
Time. varying y N 0.771009 0.744133 0.754400 0.082012 0.761071 0.728769 0.843089
(0.0000) (0.0000) (0.0002) (0.8789) (0.0623) (0.0000) (0.0367)
—0.031714  -0.053187  —0.024171  —0.036640  —0.013422  —0.032091  —0.007450
P2 (0.0562) (0.0023) (0.1279) (0.0961) (0.4694) (0.0483) (0.6257)
u 0.016197 0.014882 0.008462 0.009467 0.017090 0.099432 0.015302
0 (0.0002) (0.0001) (0.0000) (0.0000) (0.0000) (0.0000) (0.0003)
Variance equation  «,  0:089870 0.080974 0.072330 0.097325 0.089791 0.072369 0.067647
(0.0000) (0.0000) (0.0000) (0.0000) (0.0000) (0.0000) (0.0000)
o 0902930 0.909675 0.918544 0.895624 0.897541 0.894363 0.925600
(0.0000) (0.0000) (0.0000) (0.0000) (0.0000) (0.0000) (0.0000)
p, 0044249 -0.012939 000743  -0.008658  -0.008764  -0.080287  -0.003197
0 (0.3287) (0.0441) (0.0042) (0.1932) (0.2645) (0.0413) (0.5593)
Skewness equation B, 0.013195 0.018179 0.006174 0.007836 0.010878 0.008073 0.001812
(0.2559) (0.0018) (0.0001) (0.0224) (0.1647) (0.0333) (0.4276)
8 0.636849 0.852436 0.964743 0.880261 0.750425 0.909746 0.945101
2 (0.0780) (0.0000) (0.0000) (0.0000) (0.0005) (0.0000) (0.0000)
Log likelihood ~1815.479 ~1665.186 ~1046.193 ~1071.693 ~1130.580  —2450.400  -1753.907

results for p, and p, are significant at 10%; although p, for
Nikkei 225, SSE, and GSPTSE are not significant at 10%, the
corresponding P values are relatively small (0.1723, 0.2415,
and 0.1279, resp.). Only the P values for p, for MIBTEL and
p, for IGBM and Hangseng are relatively big (0.8789, 0.4694,
and 0.6257, resp.), and the estimation results are obviously
not significant. But for all the estimation results there are
no cases where the estimation results for the two coeflicients
of p; and p,, which determine time variation of the risk
premium coefficient, are not significant at the same time.
This fact indicates that time variation does exist for the risk

premium coeflicient, and it is reasonable to assume that the
risk premium coefficient for the model is time-varying.
Among the 14 estimation results for the samples, p, are
all positive and most of them are significant, which imply
the risk premium investors demand for unit risk is positive,
and the result is consistent with the traditional theory. This
can be regarded as the risk premium investors demand for
the risk inherent in the market for a certain period of time.
Except for the estimation results for NASDAQ and SSE, the
other results for p, are positive and approximate to 1 (the
result for MIBTEL is 0.082012, rather small), which means



that the current risk attitude is influenced by the persistence
of the last-period risk attitude and diminishes a little. The
estimation results for p, for the samples are all smaller
than zero. This indicates that the positive unexpected return
after risk adjustment will reduce the risk premium investors
demand for unit risk. It can also be viewed as that when the
basic risk remains unchanged in the market, the higher the
unexpected return is in the last period, the smaller the risk
premium coeflicient is; this indicates that investors’ current
risk tolerance is higher and the degree of speculation is also
higher; if the unexpected return in the last period is positive,
the more riskier it was in the last period, the higher the
premium coefficient is, which shows that investors’ current
risk tolerance is lower than that of the last period, and also
lower is the degree of speculation; if the unexpected return
is negative in the last period, the more riskier it was in the
last period, the smaller the risk premium coefficient is, which
shows that investors’ current risk tolerance is higher than that
of the last period, and also higher is the degree of speculation.

However, the signs of p; and p, of the estimation results
for the samples of NASDAQ and SSE are just the opposite
of those for other samples. The fact that p; is negative with
its absolute value less than 1 indicates that investors’ current
risk attitude will show a reversal in the nest period in the
above 2 markets; that is to say, the higher the risk tolerance
for the current period is, the higher the possibility there is
for it to become lower for the next period, and the behavior
intensity of the risk tolerance will weaken; the sign of p, is
negative, which implies the risk-adjusted positive unexpected
return will drive up investors’ unit risk premium. With the
risk remaining fundamentally unchanged, the influence of
the unexpected return on the degree of speculation is just
the opposite to those on other markets. The higher the
unexpected return for the last period is, the more likely the
risk tolerance is to become higher; that is to say, the degree
of speculation is more likely to decrease. This will cause
investors to become more cautious in trading, which is the
typical psychology to keep the profit.

It is well known that NASDAQ and SSE are widely
recognized as two markets with relatively high speculation;
the completely different risk tolerance behavior of the two
markets from the other markets may be possibly determined
by the degrees of speculation on the two markets. Accord-
ingly, we set to investigate the influence of the market risk
on the degrees of speculation in the two markets. When
the unexpected return is positive and remains basically
unchanged, the market is relatively bullish. The fact that
the estimation results of p, for the two markets are positive
indicates that the higher the risk for the last period is, the
smaller the risk premium coeflicient for the current period
is; that is, the higher the risk tolerance is, the higher the
speculation degree is; when the unexpected return is negative
and remains basically unchanged, the market is relatively
bearish. In that case, the positive p, implies that the higher
the risk is for the last period, the smaller the risk premium
coeflicient is for the current period; that is to say, the smaller
the risk tolerance is, the lower the degree of speculation is.
This implies that when it is bullish, investors, more often than
not, seek risks in NASDAQ and SSE, and the higher the risk
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is, the more likely it is for investors to engage in speculation,
while investors tend to evade risk, when the market is bearish,
and increased risk will reduce speculation in the market.
In a mature market, investors reaction to risk is completely
different from investors in the above two markets: investors
prefer relatively low risk for stable return in a bullish market,
and increased risk will lead to less speculation, while they
prefer relatively higher risk, which will prompt speculation
in the market.

The above discussion shows that there is striking differ-
ence in investors’ reaction to the return and the risk in a
speculative market and a mature market, which may serve as
an indicator for whether the market is mature or not.

Besides, it can be seen from the examination of the
estimation results of the coefficient of the skewness process
that the conditional skewness process (not including the
constant term) of most of the indices is significant at 10%
(DAX, IGBM, and Hangseng are excluded, but part of the
coefficients for DAX and IGBM and the corresponding P
value are relatively small, being 0.2559 and 0.1647, resp.).
This shows that the time variation of the skewness is well
characterized. As the conditional skewness process has been
well studied, this paper will not discuss much about the
estimation results.

3.4.2. The Relationship between the Risk Premium Coefficient
and the Skewness. From the above discussion we can see that
the GARCHS-M model with the time-varying risk premium
coeflicient can well characterize the conditional skewness
process and the time variation process of the risk premium
coefficient of the 14 stock indices simultaneously. On the basis
of the estimation results, this paper will further examine the
relationship between the risk premium coefficient and the
skewness on the dimension of time.

First, we will plot the conditional skewness and the
risk premium coefficient of the 14 indices, as shown in
Figure 3 (for S&P 500 and Nikkei 225), where the line is the
regression line. The Pearson correlation can only measure
the linear correlation between the variables [37], but the
scatter plots will give us the impression that the relationship
between the risk premium coefficient and the skewness may
be complicated. Consequently, this paper will select Kendall’s
tau and Spearman’s rho to measure whether the 2 variables’
variation tendencies are in the same direction. The values for
the 2 correlations of the 2 variables are given in Table 4.

It can be seen from Tables 3 and 4, except NASDAQ
and SSE, that the conditional skewness and the risk pre-
mium coefficient are significantly negatively correlated. The
significantly negative correlation further corroborated Wen
and Yang’s [29] viewpoints: the high degree of speculation
in the market will cause the positive skew in the return
distribution. It can be shown with further investigation of
the causes for the negative correlation using models and
their estimation results: in general, the conditional skewness
is positively correlated with the cube of the unexpected
return, while the risk premium coefficient is negatively
correlated with the unexpected return. The different reactions
to the unexpected return are possibly the main causes for
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FIGURE 3: The scatter plots of the relationship between the risk premium coeflicient gamma and the conditional skewness.
TABLE 4: The correlation between the risk premium coefficient gamma and the conditional skewness.
(@)
S&P 500 Dow J. NASDAQ NYSE N 225 FTSE 100 SSE
Pearson correlation -0.106 -0.223 0.175 —-0.118 -0.308 —-0.246 0.158
Kendall’s tau —-0.144 -0.200 0.193 -0.175 —-0.558 —-0.415 0.130
Spearman’s rho -0.211 —-0.295 0.272 —-0.255 —-0.756 —-0.591 0.183
(b)
DAX CAC 40 GSPTSE MIBTEL IGBM BVSP Hangseng
Pearson correlation —-0.438 —-0.402 -0.156 -0.232 —-0.358 -0.474 -0.371
Kendall’s tau -0.619 -0.514 -0.250 -0.218 -0.609 —-0.460 —-0.449
Spearman’s rho -0.818 -0.714 —-0.368 —-0.321 —-0.808 —-0.644 —-0.632

Note: all the values are significantly different from zero at 1% level.

the negative correlation. Behavioral finance research findings
show that the nonnormality of the return distribution is
caused by investors’ behavioral biases, and the unexpected
return series (i.e., the error series) can be viewed as the
proxy of the information flow, so we might as well think
that the negative correlation is essentially caused by investors’
different reactions to information.

On the contrary, the conditional skewness and the risk
premium coefficient of the NASDAQ and the SSE are sig-
nificantly positively correlated, which is also consistent with
the findings of Wen and Yang [29]. It can be seen from
the scatter plots that none of the correlations between the
risk premium coeflicient and the conditional skewness for
all the markets is linear. Simply judging from the degree
of consistency of the tendencies in the changes of the two
variables, even in the case of low linear correlation, the
directions in the changes are usually of high degree of
consistency. This shows that the influence of speculation on

the skewness in the return distribution is not linear and may
have a very complex mechanism. Apart from speculation
in the market, the skewness in the return distribution may
be attributed to other factors, which partly explains the
complicated relationship between the speculation and the
skewness in the return distribution.

4. Conclusions

This paper characterizes the time variation of the risk pre-
mium coeflicient, that is, how investors’ risk attitude varies
with the time. By proposing a modified GARCH-M model
and using the daily return series of the representative 14 stock
indices as samples, this paper empirically investigates the
correlation of the skewness in the return distribution and the
risk premium coeflicient, and the empirical results show the
following.
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Firstly, the risk premium coefficient is obviously time-
varying, and the current risk premium investors demand for
unit risk is influenced not only by the last-period unexpected
return and the risk but also by the persistence of the risk
attitude for the last period. Secondly, there is significant
difference in investors’ reactions to the return and the risk
in a speculative market and a mature market: in a mature
market investors prefer low risk for a stable return when
the market is bullish, while they seek relatively high risk
when it is bearish and may trigger more speculation in the
market. Lastly, the skewness in the return distribution and the
risk premium coeflicient is significantly negatively correlated
even in a mature market when examined on the dimension of
time.

The above results of this paper further validate the
correlation between the skewness in the return distribution
and the degree of speculation in the market. Meanwhile, the
results also show that the influence of speculation on the
skewness in the return distribution is rather complicated.
It is necessary and meaningful to further investigate the
deep-seated relationship between the skewness in the return
distribution and speculation, and the possible influence of
other factors on the skewness in the return distribution, such
as the cultural background of the market participants, and the
microstructure of the market.
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We first propose a new epidemic disease model governed by system of impulsive delay differential equations. Then, based on theories
for impulsive delay differential equations, we skillfully solve the difficulty in analyzing the global dynamical behavior of the model
with pulse vaccination and impulsive population input effects at two different periodic moments. We prove the existence and
global attractivity of the “infection-free” periodic solution and also the permanence of the model. We then carry out numerical
simulations to illustrate our theoretical results, showing us that time delay, pulse vaccination, and pulse population input can exert
a significant influence on the dynamics of the system which confirms the availability of pulse vaccination strategy for the practical
epidemic prevention. Moreover, it is worth pointing out that we obtained an epidemic control strategy for controlling the number

of population input.

1. Introduction

In epidemic modeling, susceptible-infectious-recovered type
of models is well known [1-18] although such models very
often ignore the incubation period in the development of
mathematical models for some diseases. However, recent
research shows for certain diseases, such as smallpox, rabies,
BSE, and some skin diseases, the incubation period has
significant effect on the epidemic dynamics so that it is
nonnegligible. The incubation period varies greatly from
a couple of days (e.g., HIN1 outbreaking worldwide has
generally an incubation period of one to seven days) to
several years (e.g., AIDS virus sometimes can be several
years). When taking the incubation period into account in
the development of models, we reach SEIR model, which
is short for susceptible, exposed, infectious, and recovered
[19-30]. And some researchers used time delay to describe
the incubation period; for example, Cooke [31], Beretta and
Takeuchi [4], Takeuchi et al. [32], and Ma et al. [5] studied
a SIR model with time delay and nonlinear incidence rate
BS()I(t — 7). Liu et al. [33, 34] used a nonlinear incidence
rate SSP(t)I(t), and Meng et al. [35] and Jiang et al. [30],

respectively, studied an impulsively vaccinating SIR model
with nonlinear incidences fS?(¢)I(t—7) and fS(t—1)I(t —1),
which are better to describe the spread process of diseases
than linear one.

In order to prevent infectious diseases, [36, 37] suggested
that vaccination to the susceptible population is an important
strategy. The traditional vaccinations are applied to each
individual, while impulsive ones are to periodically vaccinate
people within certain age groups [7-10, 38]. Some diseases
may have a vaccination period after being cured but may
cause losing immunity gradually. In this case, people might
be infected again. So it is of great significance to investigate
epidemic models with time delay and impulsive effects due
to the incubation period and vaccination period [26-29].
For some certain regional systems, the immigrations can be
periodic impulsive population input because the immigra-
tory population might be susceptible. Certainly two different
impulsive effects for periodic vaccination and population
input do not usually happen simultaneously. Therefore, moti-
vated by Jiang et al. [30] and Song et al. [19], we built a
new mathematical model: susceptible, vaccinated, exposed,
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infectious, recovered, and susceptible epidemic model with
two time delays and two nonlinear incidences with pulse
vaccination and a constant periodic population input at two
different moments as follows:

% = —bS(t) - BSP () I (1) + I (t —w)e ™,
% ==0pVI) I (t) -,V (t) bV (1),
d’;f” = CBE+BSE(H)I(E) + 8BV (D) I (1)
—Be TSP (1) I (t-1) - 8Pe VI I (t-T),
% = Be TSP (1) I (t— 1)+ 6Pe TVI(H) I (t-T)
—(y+b+a)l(),
% =,V (£) + yI (t) = bR (t) - yI (t - w) ™™,
t+ n+1-1)T, t+nT,
AS(t)=-6S(t), AV () =6S(t), AE(t)=0,
AI(t)=0, AR(t)=0,
t=m+1-1)T,
AS()=u,  AV()=0, AE(t)=0,
AI(t)=0, AR(t)=0,
t =nT.

@

Here all parameters of system (1) are nonnegative constants.
For the significance of parameters in (1), please see literatures
Jiang et al. [30] and Song et al. [19]. Terms BSPI and VI
are the nonlinear incidence rates, and in our paper we only
discuss the case

1<g<p. (2)

2. Preliminaries

Let N(t) = S(t) + V(t) + E(t) + I(t) + R(t), and then it is easy
to see that N(t) satisfies the following:

N () <b(1-N(®), Jim supN(H) < 1. (3)
Hence, for time t which is large, we obtain 0 < S(t) +
V() + I(t) < 1. Let ® = max{r,w} and C" = {p =
(@1(5),...,95(s)) € C: ¢;(0) > 0}; here ¢;(s) > 0 is bounded
function on interval [-®, 0]. Since variable R(t) only appears
in the fifth equation, system (1) can be further reduced as

% = —bS(t) - BSP () (1) + I (t —w)e ™,
% = -0BVI() I (t) -V (t) - bV (1),
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%=ﬁe‘b’sP(t)I(t—r)+5ﬁe“”v‘1(t)1(t—r)
—(y+b+a)l(t),
t+ n+1-1T, t#nT,
AS(t) =-BS(t), AV ()=6S(t), AI(t)=0,
t=mn+1-1)T,
AS()=p,  AV() =0, AI(t)=0,
t =nT,

with the initial conditions

(91 (5),9,(5), 9, (s) €C*, 9, (0)>0, i=1,2,4 (5

Lemma 1 (see [39, 40]). For the following impulse differential
inequalities

SO @qOs@)+r @), t#e, ©
6
s(t)) < ) bs(t) + po t=tp k€N,
where q(t), r(t) € C(R,,R), b, = 0, and p;. are constants.
Assume the following:
(Ay) the sequence {t} satisfies 0 <ty < t; <t, <---, with

limt_,ootk = 00;
(A)) w e PC'(R,,R) and s(t) is left-continuous att;, k € N.

Then

¢
st) < (2)s(tp) H by exp(L qu) du)

to<te<t

t
+ Z < H bjexp<J q(u)du))pk
ty<tp<t \ te<t;<t 78 (7)
+ Jt H b, exp(jtq(e) dG)r(u) du,

0 U<t <t u

t >t

Lemma 2 (see [41]). For the following delay differential
equation

dz(t) _ oy
o =az(t-0)-bz (@), (8)
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where a, b, and 0 are all positive constants and z(t) > 0 for
t € [-6,0], then we have

. 0, if a<b;
tlingoz ®)= <l+oo, if a>b. ©)
Lemma 3 (see [42]). The following system,
dx(t) _ dy®)
pr bx (), pra (a+b)y(t),
t#nl, t+ m+I1-1)T,
Ax(t) =-0x(t), Ay({t)=0x(t), t=m+I1-1)T,
Ax(t)=p, Ay(t)=0, t=nl,
(10)

has a unique positive T-periodic solution:

Cpexp (<b(t—(n-1)T)
1-(1-0)exp(-bT)

>

te((n-1)T,(n+1-1)T],

x"(t) =

u(Q-0)exp(-b(t—(n-1)T))
1-(1-0)exp (-bT)

>

te(n+l-1)T,<nT],

ubexp (-blT)exp(—(a+b)(t - (n+1-1)T))
(1-exp(~(@+b)T)) (1 - (1-0) exp (-T)) "

Yy (@) =

te(n+l-1)T,(n+1)T],
(1)

and we further have x(t) — x*(t) and y(t) — y*(t) ast —
+00.

3. The Existence and Global Attractivity of
“Infection-Free” Periodic Solution

3.1. Existence. In this section, we are committed to investigate
the existence of “infection-free” periodic solution. In this
case, we have

I1(t)=0, t=>0. (12)

From systems (4) and (12), we obtain

s v _
pra bS (t), praake (B +b)V (@),
t# m+1-1)T, t#+nT, neN,

AS(t) = -0S(t), AV (t)=0S(t),

t=m+1-1)T, neN,

AS(t)=pu, AV(t)=0, t=nl, neN.

(13)

By Lemma 3, system (13) has a unique positive T-periodic
solution:

(uexp(-b(t—(n-1)T))
1-(1-0)exp(-bT)

te((n-1T,(n+1-1)T],

>

S (1) =
u(l=8)exp (-b(t—(n-1)T))

1-(1-0)exp(-bT)
te(n+l-1)T,<nT],

>

L

ubexp (-blT)exp(—(a+b)(t —(n+1-1)T))

VS @b 1) (1= (1= 0)exp (bT))

te((n+1-1)T,(n+1)T].
(14)

Furthermore, we can prove that it is the unique globally
asymptotically stable positive periodic solution of system (4).
We summarize this conclusion in the following lemma.

Lemma 4. The system (4) has an “infection-free” periodic
solution (S*(t), V*(¥),0), fort € (n+1-1)T,(n + )T] and
n € N; for any solution (S(t), V(t),I(t)) of it, the following
holds true:

S(t) — S" (1), V() — V(1) (15)

ast — ©o.

This lemma indicates that in between the vaccination the
susceptible and vaccinated populations oscillate with period
T in synchronization with the periodic pulse vaccination.
Next we prove the global attractivity of such solution.

3.2. Global Attractivity. In this section, we will prove our
main result on the global attractivity of the infection-free
solution. It is stated in the following theorem.

Theorem 5. The system (4) has a unique infection-free peri-
odic solution (S*(¢), V*(t),0), and when it exists, it is globally
attractive if

R, <1, (16)
where
AP 4 5A1
R, = Be‘bTM) 17)
y+b+a
with
—bw bT
A= ye + pe ,
b etT — 1
eefblT (18)

A= 0 (- (-0 e (1w



Proof. Let (8(t), V(t), I(t)) be a solution of (4) satisfied initial
condition (5). Since &, < 1, one can choose an € > 0 small
enough such that

pe (81 +8(82)) = (y+bre) <0 (19)

where
—bw bT
ye pe
Ay b + " +¢,
ee—blT (20)
A, = +¢&.
1-0)(1-(1-0)e?T)(1—e b))
For n > n,, we have
ds (t) b
——=<b-bS(t ,
dt (£) +ye
t+ n+1-1)T, t+nT, neN, 1)

AS(t) = -0S(t), t=m+1-1)T, neN,

AS(t)=u, t=nT, neN.

By impulsive differential inequality Lemma 1, we have

s®<smT) ] exp(rT(-b)ds>

n TH<nT<t ™

' n1T<ZnT<t (nTl:tLt o < LtT 0 ds> ) : (22)
+ Jt H exp (Lt (=b) d@) ye ™ds

mT snT<t

=5 +S5,+8S;,

where

¢T
S, =S(mT") H exp <J (-b) de)

n TH<nT<t ™

N (H1T+) e—b(t—an),

t (-b)d >
n1T<Zn:T<t <nTg<t =P <J;1T s ) “

> (w)

n T<nT<t

%)
)
Il
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o bt=m)T _ =blt=(ntn))T

—H 1-étT ’

Sy = Jt H exp <Jt (-b) d@) ye_bwds

mT snT<t S

= ye_b“’ J: . H exp (Jt (-b) d@) ds

14 s<nT<t N

Vefbwefbt Jt

= [] €”d®s)

mT snT<t
e—hwe—bt

b

_Y (ebt -~ eban) _
(23)
Thus
S)<S§,+S,+S;

=S (n1T+) e—b(t—an)

o~bt=m)T _ =blt=(rtn))T

T 1—etT

—bw —bt
(4 e
Lre e (& -

bn, T (24)
b ')

—b(t-n, T)
—bt +\ mbT  He
<e ' SmT")e"” + [T

-bw —bw bT
e bt e e
+ 4 o bmT) Y + U i
el —1

b b

and then we have

—bw bT
i Ye [ e 25
tli)ngo sup S (f) < b + PR (25)

Thus there exists a positive integer n, > n; and constant e > 0
small enough such that, for all t > n,T,

—bw T
ye +L+5=Al. (26)

S(t) <
® b et —1

For n > n,, system (4) yields

dav (t)

dt S_(yl+b)v(t)’

t+#+ n+1-1)T, n€ N,

AV () =0S(t), t=m+I1-1)T, neN.

(27)

We obtain the following comparison impulsive differential
system:

O n+px0),

t+#+(n+l-1)T, ne N,

Ax(t)=0S(t), t=m+I1-1)T, ne N.

(28)
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By Lemma 3, the system has a periodic solution given by

Qe—blTe—(y1 +b)(t—(n+1-1)T)

x (0= (1-0)(1-(1-0)e?T)(1-e T
te((m+l-DT,n+D)T], (29)
T
x(07) = oe

S (1-0)(1-(1-0)e?T) (1 —endTY

which is globally asymptotically stable.

Now, assume that x(t) is the solution of system (28) with
initial value x(0") = V. Then by Lemma 1, we know there
exists a positive integer # such that

Vit)<x(@t)<x"(t)+e, tenmT,(n+1)T]. (30)
Hence,

V) <x@t)<x"(t)+e¢

eefblT
< 1-0)(1-(1-0)etT)(1—e +dT)

+g (31

=A,.
From (27), (31), and the third equation in (4), for t > n,T + 7

we have

A gt (A0 + 6AY) Tt - 1)~ (y+b+a) (1),

dt
(32)

Consider the comparison equation:

% < ﬁe’bT(Af; +5qu)y(t—‘r)—(y+b+oc)y(t).
(33)
From (19), we have
Be " (AR +6A%) - (y+b+a) <. (34)
According to Lemma 2, we then obtain
[Jim y (£) = 0. (35)

Notice the fact that I(s) = y(s) = ¢5(s) > 0 forall s € [-7,0]
and I(t) > 0, and the comparison theorem implies I(t) — 0
ast — o0o. Without loss of generality, we may assume that
0 < I(t) < g forall t > 0. By using the first and second
equations in (4), we reach

ds (t)
dt

> - bS(t) - Be;SE (1),

dav (t)
dt

> =8B, Vi) -y, V() - bV (1),

t# mn+1-1)T, t+nT, neN,

AS(t) = -0S (1), AV (1) =0S(t),

t=(m+1-1)T, neN,

AS(t)=p, AV(t)=0, t=nT, neN.

(36)

For 1 < g < p, we have

ds(t)

> -bS (t) - P S(t),

dav (t)
dt

t+ n+1-1)T,

> —8Be,V (t) - 1,V (£) = bV (£),

t+#nT, néeN, (37)

AS (t) = -0S (1), AV (1) =0S (1),
t=(m+I1-1)T, neN,

AS(t)=p, AV ()=0, t=nT, neN

considering the following system:

df (t) (1)
dt

d
% = —8Be,g (1) —11g (t) ~ bg (1),

t+ (n+1-1)T, neN, (38)
Af (t) =-0f (1), Ag(t) =0f (),
t=m+1-1T,

= =bf (t) - e, f (1),

t #nT,

neN,

Af(t)y=p, Ag(t)=0, t=nl, neN.

We obtain

i (b+ Pe;)
(b + Be;) (1= (1 - ) e b+pe)T)
w ¢~ (b+Be)(t=(n-1)T)

= te((n-1)T,(n+1-1)T],
f®)= 1

(b+ e, p (1 — ) e CHFeIT
(b+ Be;) (1 - (1 - ) e~®+peT)

% e—(b+ﬁsl)(t—(n+l—l)T) ,

te((n+l-1)T,nT],



gy = ((0(b+pe) pe~EBT _ ge g (1- e—(b+ﬁsl)T))
% 67(}’1+b+§ﬁ31)(t*(71+171)T))

X ((b + ﬁsl) (1 - (1 - 6) e_(b"'l-;sl)T)

x (1))

te(n+1-1)T,(n+DT).
(39)

Now by using comparison theorem of impulsive equa-
tions, for any ¢, > 0 there exists a T} > 0 such that

S@t) > f(t) - &
Vi(t)> g - e,

(40)

for t > T,. On the other side, from the first and second
equations of (4), we have

das () —bw
7 < -bS(t) + Ye e b ,

dav (t
dt( ) < -nV ) -bv(),

t+ n+1-1)T, t+nT, neN, (41)

AS(t) = -0S (), AV (t) =0S(t),

t=m+1-1)T, mne€N,

AS(t)=b, AV (t)=0, t=nT, neN.

Then we have S(t) < h(t), V(t) < g(t) and h(t) — S*(t),
gt) — V*(t),as e — 0, where (h(t), g(#)) is a unique
positive periodic solution of

dh (t) “bw

o —bh (t) + ye e bo.

dg (1)

—_ = t)—bg(t),

ar Y19 (t) — bg ()
t+ n+1-1)T, t+nT, neN,

(42)

AR (t) = —0h(t),  Ag(t) =06h(t),

t=m+1-1)T, neN,

Ah(t)y=u, Ag(t)=0, t=nT, neN,
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from which we have that, for nT <t < (n+ 1)T,

i yslefb“’eefb(lfl)T +bu

b(1-(1-0)e?T)

—bw
x g blt=(n=1)T) _ Y& € i
b
N m-DT<t<(n+l-1)T,
h(t) = A
bu(1-0) e + ye et
b(1—(1-6)e?T)

—bw
&€
x @ blt=(n+l=1)T) _ Y&

b b
(n+l-1)T <t <nT,

(Gb u o b7 _ Ve, e (1 _ e—bT)) o~ D) (t=(n+l-1)T)
b(1-(1-0)etT)(1—e b)) ’

g =

mn+l-1)T<t<(n+)T.
(43)

Applying the comparison theorem again, for any &, > 0, there
exists a T, > 0 such that

S(t) < h(t) - &,

V() < g(t) — &,

(44)

fort > T,. Lete; — 0, and then from (40) and (44) we have

ST (t)—e <S(t) <S™ (1) — &y,
(45)
Vi) —e < V() <V () —¢,

for t large enough, which implies S(t) — S*(¢), V(t) —
V*(t)ast — oo. This completes the proof. O

Corollary 6. If T > 7" or u < u*, then the infection-free
periodic solution (S*(¢), V*(t),0) is globally attractive, where
the critical values are given below:

o1, BlaT+ea))
b y+b+a
‘bl* _ (l_e—bT)

" y +b+ocebT _sAd _ ye_b“’ ~ ‘uebT
B 2 b et —1 )"

4. Permanence

(46)

In this section, we discuss the permanence of the infectious
population. First, we introduce the following definition.
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Definition 7. System (4) is said to be permanent if there exist
positive constants m;, M;, i = 1,2,3 (independent of initial
value), and a finite time T}, which may depend on the initial
condition, such that every positive solution (S(t), V(¢), I(t))
with initial condition (5) satisfies m, < S(t) < M,, m, <
I(t) < M,,my; < V(t) < M forallt > T,

Let
§ = y+b+a
- ﬁe—b‘r ’
Vo o« 1+b
8[36’1”
. WDIn((R, (T -1+0)+1-6+€")/2) b
m = ,
B
m B ﬁe*b‘r Pl (1 _ 6) e*bT
Yo Ny+bra\l-(1-0)etT )’
n - ¢ [ e uf) o~ (b oD T
2= N\ b (1= DT) (1= (1= 0) - ?T)

%, = min{R,R,}.
(47)

Then we have our main result of this section.

Theorem 8. Let 1 < q < p, if R, > 1, and then there exists a
positive constant 1 small enough such that

I(t) > min {%, r]m*e_(“b“"m} =m, (48)

with t large enough.

Proof. As before, we suppose that X (t) = (S(¢), V(t),I(t)) isa
positive solution of system (4) with initial condition (5). Then
for t > 0, we construct a function as follows:

U@)=1(t)+V(t)+Pe (")
¢ (49)

<[ 1@derop vy [ vie)de

-T t—T

And then differentiating U(t) along the trajectory of (4) yields

U@)=1@)+V () + Be ™ (S*)PI(t)

— Be P (SVPI(t - 1) + 8Be (V) (1)

~ 8B (V) (¢ - 7)
= e (")~ (8)) 1t -7)
+Be T (VI - (VD) I(t-1)
+ (/)’e‘b’(s*)P —(y+b+ (x)) 1(t)
+(8Be (V)" = (yy +8)) 1 (1)
= Be " (S - (S )I(t-7)
+Be T (V) - (VD) It - 1)
= Be T (SPH (1) + S (1) S+
+8()(8T) 7+ (s
x(SH)-S)I(t-1)
+0pe T (VI () + VI (VT 4
+ V() (V)T (v

x(V() -V )I{t-1)
(50)

fort > 0. Let

. @WDhn((R (T -1+60)+1-60+eT)/2) b
= 5 ,

m

5 = y+b+oc.
ﬁe—br

(51)

Since &, > 1, we get R, > 1, R, > 1. Then we have m”* > 0.
And from R, > 1, we can get

W H(l_e)eibT 52
</y+b+(x<1—(l—0)e” = 52

Thus, we have

—bT T
u(l-0)e y+b+¢x:S*' (53)
1-(1-6) e~ bT ﬁe—br



Form R, > 1, we have

[pe e HIT R
N+b(1-e D7) (1-(1-0)etT) "~

that is,

—(y,+b+b)T
pbe N ‘7%+b=V*. (55)
(1 _ e—(y1+b)T) (1 _ (1 _ 0) e—bT) ﬁe—b‘r
We can take # small enough such that
‘l/l (1 _ 6) e—(ﬁr]m*-f-b)T S S*

1-(1-0)e Prm +bT
Mee—(ﬁ(8+l)qm*+y1+b+bl)T

(1 — e~ @Bmm™++0T) (1 — (1 — @) e~ (Prm"+0)T) s

(56)

Thus we can choose ¢, &, > 0 to be small enough such that

‘l/l (1 _ 0) e—(ﬁr]m*+b)T

S < 1-(1-0)e Prm +dT

—& =Sy,
e FEDIm 4y, +brb)T (57)

Vs (1 - e’(aﬁﬂm*ﬂ’ﬁbﬁ) (1 -(1-96) ef(ﬂqm*er)T)

-5 =V,

Then we claim that there exists an m1, > 0 such that I(t) >
m, for t is large enough. We next prove this claim in two steps.

Step I. For any positive constant f,, that I(f) < nym" for all
t > t, is not true.

Otherwise, there is a positive constant ¢, such that I(t) <
nm”* for all t > ¢,. First, if I(t) < ym" for all t > ¢, it follows
from the first, fourth, and fifth equations of (4) that, fort > ¢,

%2 —(Bym* +b)S(t), t#m+1-1)T, t#nT,
AS(t) = —0S(t), t=(m+l-1T,
AS(t) =, t=nl.

(58)
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By Lemma 1, there exists T; > t, + 7 so that for t > T}

[/l (1 _ 0) e—(ﬁr/m*+b)T
1-(1-0)e Prm +dT

S(t) > —e=8§,. (59)

Similarly, from the second and the fourth equations of (4), we
have

d‘;t(t) > —(6fym* +y,+b)V (), t#n+l-1T,
AV () =60S(Ht), t=m+I-1)T,
(60)
and fort > T},
v (t) . ‘uee—(ﬁ((ﬂl)nm* +y,+b+b))T
(1 — e @™ +y+0)T) (1 — (1 — §) e~ (Brm™+b)T)
—e=V,.
(61)
Then, by (50), for t > T},
U@)=pe (P (1)+8" 2 (1)S" +--
+8() (ST + (5T
x(S(t)=S*)I(t-1)
+3Be (VIO + VI (VT
(62)
V@R V)T (v
x(V(#)-V*)I(t-1)
> pBe (ST (Sy - S It - 1)
+qdBe (V)T (V- V) I(t-T).
Let
I; = min I(t). (63)

te[T,,T; +7]

We can prove that I(t) > I, for all t > T,. Otherwise, there
exists a nonnegative constant T, such that I(t) > I for ¢ €
[T, Ty +t+1LLIT +7t+7T,) =I,and (T, + 7+ T;) < 0.
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(a) Time series of S, V, and I. The disease will be permanent (b) Phase portrait of S(t), V(t) of the system (4)
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(c) Phase portrait of S(t), I(t) of the system (4) (d) Phase portrait of S(t), V(t), and I(¢) of the system (4)

FIGURE 1: The results of numerical simulation on the threshold values %, = 2.6155 > 1, where p = 1.5, g = 1.25.

Then from the second equation of (4) and (37), we easily see which is a contradiction. Hence I(t) > I; > 0 forallt > Tj.
that Equation (62) implies

j T, +17+T du

( 1 2) (t 8 —bT(S )P 1 ( S*)I(t l_)
> —b‘rsp ¢ 5 —b‘r‘ 79 (¢ l I
> (Be ( ) ﬁe ( ) (Y “)) L sﬁe_bf(v*)q—l (‘/A V*)I(t ) (65)

-bt -br

NAGER Va(t

=(]/+b+06)<ﬁe ()+ﬁe ()_1>IL > 0.
y+b+a y+b+a

It then follows that U(t) — +oo ast — +oo. This is a

sV . ptb (v contradiction to U(t) < (« + y + y; + 2b)T + 2. Therefore,

>(y+b+a) <(—f) + ( é ) - 1) I for any positive constant t,, the inequality I(t) < ym” cannot
S y+b+al\V hold for all t > t,.

>0, Step II. From Step I, we only need to consider the followng:

(64) (i) I(t) > nm™ for all t large enough and (ii) I(¢t) oscillates
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FIGURE 2: The results of numerical simulation on the threshold values %, = 0.0339 < 1, where p = 1.5, g = 1.25.

about ym” for all large t. However, Case (i) is obvious in the
result of this theorem, so we only need to consider Case (ii),
in which we will show that I(t) > m, for all large t where

®
m

m; = min {’17, nm*e_(”bm)o} ) (66)

First, we notice there exist two positive constants t, [0) such
that

It)=1I(t+9)=1",
(67)

I(t)<nmm", fort<t<t+gq.

Second, because I(t) is bounded continuous function and I(¢)
has no pulse, we can get that I(t) is uniformly continuous.
Therefore there exists a constant T (with 0 < T; < @ and T
is independent of the choice of £) such that I(t) > ym™ /2 for
allt <t <t+T;,.

If ¢ < Tj, our aim is obtained.

If T; < ¢ < @, from the second equation of (4) we have
that I(t) > —(y + b+ a)I(t) for t < t < t + ¢. Then we have
I(t) = qpm*e VP fort < t <t+¢ < t+@since I(F) = ym”.
It is clear that I(t) > m, fort < t <t + ¢.

If ¢ > @, then we have I(t) > m, forf <t <t +@. We
then can easily prove I(t) > m, fort +@ < t < t+¢. Since the
interval [t,f +¢] is arbitrarily chosen, we know that I(¢) > m,
holds for t large enough. Finally, noticing the choice of m, is
independent of the positive solution of (4), we completed our
proof. O
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Theorem 9. Let 1 < g < p, if R, > 1, and then system (4) is
permanent.

Proof. Suppose that X(t) = (S(),V(t),I(t)) is a positive
solution of system (4) with initial conditions (5). Then from
system (4), we have

dilf) >-(b+p)S(),
dv
s @prnbv .

t+ n+1-1)T, t+nT, neN,

AS(t) = -0S(t), AV (t)=06S(t),

t=(m+1-1)T, neN,

AS(t)=p, AV (t)=0, t=nT, neN.

(68)

As what we did in the proof of Theorem 5, we can prove that
there exist ¢ large enough and & > 0 small enough such that

u(1-0)e @PT
1-(1-0)e®AT

—(b+y, +6B+(b+BNT

S(t) =

£=ms,

ybe (69)

(1 _ (1 _ 0) e—(b+,B)T) (1 _ e—(b+y1+8,B)T)

V)=

—& =my.
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Then for @ = {(S,V,I) € R’ | S(t) + V(t) + I(t) < 1}, by
Theorem 8, we have
my <S(t) <1,

my <I(t) <1, my, <V (t) <1

(70)

for t large enough. Thus the system (4) is uniformly perma-
nent. 0

5. Numerical Simulations and Discussions

Next, we carry out numerical simulations to illustrate the
theoretical results obtained in the previous sections. We first
set the parameters as follows: b = 0.2, § = 0.5, « = 0.05,
y = 0.04,8 = 0.02,y, = 0.06, p = 1.5,q = 1.25, T = 1.5,
w =171 =10 = 04, and pg = 14. Straightforward

calculation shows %, = 2.6155 > 1. Then by Theorem 8,
the disease will be permanent (please see Figures 1(a), 1(b),
1(c), and 1(d)). In order to show the effect of 7, we decrease
T to 4, and other parameters are the same with those in
Figure 1, and the infection-free periodic solution of system
(4) is globally attractive. This phenomenon is also seen from
our theoretical analysis as in this case %, = 0.0339 < 1 and
then according to Theorem 5, the disease will be eradicated;
please see Figure 2(a).

If we keep 7 = w = 1 and p = 1, as the same with those in
Figure 1, but increase vaccination proportion of susceptible
persons 0 to 0.9, then the disease will be eradicated; see
Figure 3(a). If we keep 7 = w = 1 and 0 = 0.4 and decrease y
t0 0.2, then the disease also will be eradicated; see Figure 4(a).

Andifwekeep T = w = 4,4 = 1 but decrease 0 t0 0.1, then
the disease will be permanent; see Figure 5. If wekeep 7 = w =
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TaBLE 1 Lastly, we conclude our paper as follows. In this paper,
we proposed an SVEIRS model, which is a new epidemic
w T 0 U R; Status of the disease Prope T S pieen
model with periodic pulse vaccination and pulse population
11 04 14 R=26155>1 Permanence input at two different fixed moments. Our primary result
4 4 04 14 R, =00339<1 Eradication is to investigate the effect of impulsive vaccination, pulse
11 09 14 B =00449<1 Eradication P{’P}ﬂaﬁon (iinlput flﬁd }Elfrif ltielaz’s to the_dYnaI}llﬁCS of pop-
1 1 04 02 % =00352<1 Eradication ulation model. With the help of comparison theorems, we
proved the existence of the “infection-free” periodic solution
4 4 01 14 %,=11036>1 Permanence and obtained the conditions for global attractivity of the
4 4 04 2 R,=23121>1 Permanence “infection-free” periodic solution and the conditions for

4 and 6 = 0.4 and increase y to 2, then the disease also will
be permanent; see Figure 6. For details please see Table 1.

the permanence of the system. All the theoretical results
show that we believe it might be helpful in disease control:
people can select appropriate vaccination rate and population
input rate according to our theoretical results to control
diseases.
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With the development of the Chinese interest rate market, SHIBOR is playing an increasingly important role. Based on principal
component analysing SHIBOR, a two-factor Vasicek model is established to portray the change in SHIBOR with different terms.
And parameters are estimated by using the Kalman filter. The model is also used to fit and forecast SHIBOR with different terms.
The results show that two-factor Vasicek model fits SHIBOR well, especially for SHIBOR in terms of three months or more.

1. Introduction

The benchmark interest rate is the core of the formation
of market-oriented interest rate system. Without benchmark
interest rate, it is difficult to determine the direction of
financial derivatives is reasonable. Since Shanghai Interbank
Offered Rate (SHIBOR) was launched in 2007, the currency
market benchmark interest rates were gradually established,
which has the guidance for pricing of stocks, bonds, and
financial derivatives. With the improvement of quotation
quality and the expanding of application scope of SHIBOR,
the system of benchmark interest rate is developing in
Chinese financial market. In 2007, based on SHIBOR interest
rate swap accounts for about 13% of the total swaps. In 2008,
swaps with SHIBOR as the benchmark interest rate rose
by 215% over the previous year, accounting for 22% of the
change of trading volume. And since 2009, all forward rate
agreement was based on SHIBOR. By 2010, swap transactions
in the name of the principal proportion linked to SHIBOR
of RMB interest rate reached 40.3%. After 2010, the role of
SHIBOR in transmission mechanism of monetary policy is
more important and the circulation of SHIBOR products
is gradually expanding. The reference value to price other
financial products of SHIBOR has been increasing [1]. As
Chinas “LIBOR,” SHIBOR plays a more and more important
role for interest rate marketization in China.

Some researchers studied the term structure of inter-
est rates. Cajueiro and Tabak have studied the long-range

dependence in LIBOR interest rates. Their empirical results
show that the degree of long-range dependence of interest
rates on most countries decreases with maturity. They also
have found interest rates have a multifractal nature [2].
Egorov et al. have modeled the joint term structure of interest
rates in the United States and the European Union and have
found that a new four-factor model with two common and
two local factors captures the joint term structure dynamics
in the US and the EU reasonably well [3]. Jagannathan et
al. have evaluated the classical CIR model using data on
LIBOR, swap rates and caps, and swaptions. And they have
found three-factor CIR model is able to fit the term structure
of LIBOR and swap rates rather well [4]. Griffiths et al.
have examined the robustness of results of Griffiths and
Winters [5, 6] and Kotomin et al. [7] using pound sterling
and Euro repo rates and have found a year-end preferred
habitat for liquidity in the Euro repo rates [8]. Kotomin has
studied incorporating year-end and quarter-end preferences
for liquidity and other calendar-time effects into the test of
the expectations hypothesis in the very short-term LIBOR in
seven major world currencies and has found the calendar-
time effects altering long-term relations between very short-
term rates in these currencies [9]. Wen et al. have proposed a
copula-based correlation measure to test the interdependence
among stochastic variables in terms of copula function [10,
11]. Because of short SHIBOR launch time, few early launch
SHIBOR product category, and small circulation, the study of
SHIBOR has few results. Most of the research achievements
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are about its term structure, Wang has found that pure
expectation hypothesis is rejected by empirical research of
Shibor, and term premiums always exist. He also has found
that single-factor interest rate models are appropriate in
describing overnight and IW SHIBOR. But if adding GARCH
into the diffusion part, the result will be better [12]. X. N.
Wang and H. T. Wang have studied the term structure of
Shibor and the conclusions show that the expectation theory
is valid on the short-term, medium-term, and long-term
SHIBOR [13]. Zhang et al. have made an empirical analysis
on the term structure of SHBOR under Vasicek and CIR
models, respectively, describing the dynamics of SHIBOR.
The research presents that Vasicek model does even better in
capturing the dynamics of the interest rates [14]. Zhou et al.
have taken Vasicek model with jumps or exponential Vasicek
model with jumps as the alternative models to describe return
series of SHIBOR. And parameters of two models have been
estimated by particle filter approach. Comparing goodness-
of-fit and forecast effect between the two models, the result
shows that Vasicek model with jumps does better [15]. Su
has adopted the CIR model, RSCIR model, and no-arbitrage
HJM model to study the term structure of SHBOR and
the dynamics of its risk premium. The result shows that
three-factor HIM model does best to discribe the dynamics
characteristic of term structure and volatility structure of
SHBOR [16]. Through analyzing the operational mechanism
of SHIBOR, Yu and Liu have proposed a practicable pricing
model of SHIBOR and tested the model by empirical data
[17]. Wen et al. have used the principal component analysis to
find the existence of chaotic features of the Chinese finacial
market [18]. Wen and Yang have studied the relationship
between the skewness and the coefficient of risk premium in
financial makets [19]. Huang et al. consider the dynamics of
switched cellular neural networks (CNNs) with mixed delays
[20]. Liu et al. introduce and investigate some new subclasses
of multivalent analytic functions involving the generalized
Srivastava-Attiya operator [21]. Based on the modified secant
equation, Dai and Wen propose a modified Hestenes-Stiefel
(HS) conjugate gradient method which has similar form
as the CG-DESCENT method [22]. Under a genal affine
data perturbation uncertainty set, Dai and Wen propose a
computationally tractable robust optimization method for
minimizing the CVaR of a portfolio [23]. Using theories
and methods of behavioral finance, Wen et al. take a new
look at the characteristics of investors’ risk preference, build-
ing the D-GARCH-M model, DR-GARCH-M model, and
GARCHC-M model to investigate their changes with states of
gain and loss and values of return together with other time-
varying characteristics of investors’ risk preference [24]. The
researchers mainly used single factor model to study the term
structure of SHIBOR. Among many dynamic equilibrium
models describing short-term stochastic interest rates, the
most widely used is the Vasicek model [25]. Vasicek model
is an equilibrium pricing model about term structure of
interest rates, which reflects the risk of debt and investors’
expectations of future interest rate changes. The prices of the
bonds and interest rate derivatives have a simple analytical
expression in Vasicek model. Interest rate derivatives market
is a complicated system in real world, so it is difficult to
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TABLE 1: Principal component analysis results.

The accumulative

companent FIBemAle R Proportionof
explanation

1 6.7432 0.8429 0.8429

2 0.9823 0.1228 0.9657

3 0.1395 0.0174 0.9831

4 0.0736 0.0092 0.9924

5 0.0362 0.0045 0.9969

6 0.0221 0.0028 0.9997

7 0.0027 0.0003 1.0000

8 0.0003 0.0000 1

describe the term structure of interest rates with single factor.
Therefore, the single factor Vasicek model is extended to
multiple-factor Vasicek model, and multiple-factor Vasicek
model can also be very easy to evaluate the price of bonds
and risk. Although there are many more complicated interest
rate models later such as Affine model [26], the Libor model
[27], and so forth, the Vasicek model is still a very important
interest rate model due to the ease in pricing bond prices and
the risk. This paper will describe the dynamic characteristic
of SHIBOR and study its term structure by two-factor Vasicek
model. In the second part, principal component analysis
(PCA) will be taken to select two most important factors of
SHIBOR for modeling. In the thirtd part, two-factor Vasicek
model of SHIBOR will be present and parameters will be
estimated by Kalman filter method. In the forth part, the two-
factor Vasicek model of SHIBOR will be tested by empirical
research. Finally, conclusion will be present.

2. Principal Component Analysis of SHIBOR

Different terms of SHIBOR volatility would be influenced by
economic cycle, macroeconomic policies, monetary supply,
demand, and so on. And there is some correlation between
these factors. It is important for modeling dynamically of
SHIBOR that irrelated influence factors or components are
found in the different term of SHIBOR and less new irrelated
compound variables are used to replace the more interde-
pendent variables to build the dynamic model of SHIBOR.
This paper uses principal component analysis method to
get the principal components affecting the SHIBOR. Then
SHIBOR short-term dynamic model is set up with these main
components. Although SHIBOR began trial operation from
October 2006, its quoted price was a bit chaotic and trading
volumes were less in that time. When Launched on January
1, 2007, SHIBOR quoted price was improved and trading
volumes were also increased. This paper selects O/N, 1 week,
2 weeks, 1 month, 3 months, 6 months, 9 months, and 1 year
of SHIBOR daily data to make principal component analysis
from January 4, 2007, to August 21, 2013. Analysis results
are shown in Table 1.

In Table 1, the first principal component interpretation
for the proportion of SHIBOR volatility reaches 84.29%. The
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TABLE 2: The coeflicient of the first two principal components of
different terms of SHIBOR.

Term The first principal The second principal
component component

O/N 0.3294 —-0.4278

1 week 0.3459 -0.3992

2 weeks 0.3506 -0.3514

1 month 0.3634 -0.2319

3 months 0.3702 0.2209

6 months 0.3573 0.3730

9 months 0.3553 0.3831

1 year 0.3548 0.3816

cumulative interpretation proportion of the first two prin-
cipal components reaches 96.57%. The cumulative explain
proportion of the first three principal components is above
98%. The interpretation abilities of principal components
behind third principal components are weakened observably.
Then two irrelated variables can be used to depict the volatil-
ity of SHIBOR. By calculating the SHIBOR eigenvectors of
covariance matrix, the coefficients of the first two principal
components can be gotten.

We get models of the two principal components from the
eigenvector as below:

F, = 0.3294shibor_O/N + 0.3459shibor_1W
+ 0.3506shibor 2W + 0.3634shibor_1M
+ 0.3702shibor_3M + 0.3573shibor_6M
+ 0.3553shibor_9M + 0.3548shibor_1Y,

F, = —0.4278shibor_O/N — 0.3992shibor_1W
— 0.3514shibor 2W - 0.2319shibor_1M
+ 0.2209shibor_3M + 0.3730shibor_6M

+ 0.3831shibor_9M + 0.3816shibor_1Y,

where F,, F, denote the first principal component and
the second principal component, respectively. shibor_O/N,
shibor_1W, shibor_2W, shibor_1M, shibor_3M, shibor_6M,
shibor_9M, and shibor_1Y denote overnight, I-week, 2-week,
I-month, 3-month, 6-month, 9-month, and 1-year SHIBOR.

3. Two-Factor Vasicek Model of SHIBOR

3.1. Two-Factor Vasicek Model. Based on the results of princi-
pal component analysis, the term structure of SHIBOR can be
described by two-factor model. In this paper, the two-factor
Vasicek model is as follows [25]:

R, =8y + 8, Fy; + 8,Fy, (2)

where R, is short-term interest rate, §,, &;, and J§, are
constants, and F, and F,, are state variables deciding the

value of SHIBOR. Under the risk neutral probability measure,
the state variables are subject to the following process:

dF,, = —a,Fy,dt + o,dW,,,

(3)
dF,, = —o, F,, dt + 0,dW,,,

where «; and «, are constants denoting the speed of the mean
reversion of state variables, 0, and o, are the annual volatility
of two state variables, and W, and W,, denote independent
standard Brownian motion. Under real probability measure,
the state variables are subject to the following process:

dFy, =k [0, - Fy,] dt + 0ydwy,,
(4)
dF,, =k, [0, — F,,] dt + 0,dw,,,

where k,, k,, 0,, 0,, 0;, and o, are constants and w,;, and
w,, denote independent standard Brownian motion. Under
real probability measure, the condition expectation and the
condition variance of state variables are as follows:

o ©)
Var{f | = S [1- 9], iz,

where 0 < s < t. F; is an information set at s time.

3.2. Kalman Filter to Estimate Parameters of Two-Factor
Vasicek Model. Many scholars use the generalized moment
estimate method (GMM) and maximun likelihood estimate
(MLE) to estimate the parameters of Vasicek. However, the
parameter estimation of the GMM is not stable. Selecting
different moment condition estimates will lead to different
parameters. While the parameter estimation of MLE is stable
and the effectiveness is better than that of GMM [28].
The Kalman filter estimation methods can build maximum
likelihood estimation function of model parameters, and
then through maximizing the function to obtain the estimate
values of the model parameters. This method is to use state
equation and recursive method to estimate, and the obtained
solution is given in the form of estimate value (Table 2).
Therefore, Kalman filter theory cannot only overcome the
disadvantages and limitations of the classical Wiener filter
theory but also implement optimal recursive filtering algo-
rithm easily on the computer. These make the Kalman filter
theory obtain a wide range of practical applications [29].

In this paper, the kalman filter will be used to esti-
mate parameters of SHIBOR two-factor Vasicek model [30].
Firstly, the two-factor Vasicek model is written in state space
system. The observation equation is as follows:

R =A"+8"-F +¢, (6)

where the observation vector R, is a nx 1 order matrix, A and
0 area 1xn order matrix and a nx2 order matrix, respectively.
The disturbing part ¢, is a n X 1 order matrix. And

E(s,s;) = {3’ Z:; (7)
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TABLE 3: The parameter estimation results of the SHIBOR two-factor Vasicek model.

Parameter I o 6, k, k, 0, 0, o, 0,

O/N 0.0318 0.5431 -0.1387 1.1691 50.5979 0.0226 0.3002 -0.0129 0.3209
1 week 0.0247 0.4755 —-0.5196 0.6111 7.3607 0.0126 0.044 -0.0252 0.0439
2 weeks 0.03136 0.4755 -0.5231 0.059 3.0249 0.014 0.0455 -0.0004 0.0017
1 month 0.05 0.6283 —-0.0164 0.1789 0.846 0.0077 0.0292 -0.0079 0.0034
3 months 0.0428 0.3579 0.0002 0.0174 -0.0174 0.0016 0.0034 0.0271 0.0239
6 months 0.0429 0.3282 —-0.0003 0.0172 0.2084 0.0022 0.002 -0.0087 0.0069
9 months 0.0544 0.3034 -0.0001 0.0204 0.1201 0.001 0.001 —-0.0086 0.0051
1 year 0.0444 0.3666 -0.0002 0.0098 0.1129 0.0015 0.0012 —-0.0063 0.0033

TABLE 4: The fitting errors of the SHIBOR two-factor Vasicek model.

Error analysis Variance Mean square error Average relative error Maximum absolute value error
O/N 0.004204 0.012904 0.06176 1.700516

1 week 0.004475 0.015309 0.068809 2.191315

2 weeks 0.0047 0.015163 0.060387 3.148987

1 month 0.0026 0.003363 0.028864 1.182393

3 months 4.94E - 04 0.000162 0.003235 0.220396

6 months 9.36E — 04 0.000883 0.016326 0.967795

9 months 5.89E - 04 0.00054 0.014141 0.348812

1 year 0.0012 0.00023 0.013917 0.215112

where ) is a nn X n order matrix. The state vector F, isa2 x 1 and Q can be gotten by maximizing the following
order matrix and submits to the state equation: maximum likelihood function:

Fey = H-F+ iy (8)

1 Lo o
LnL=--In2n--1Iné" |8 P,_10 + Q
where H is a 2 x 2 order matrix and g, is a 2 x 1 order matrix. o g T | tr-190 |

And :
- %Z [(Rt -A - 5'13t|t_1)'(6'Pt|t_18 + Q)’1 (12)
t=1

E(mu,) = {OQ i:: ©)

! (=
. . R x(R - A ‘5Ft|t—1)]'
where Q is a 2 x 2 order matrix. The parameter estimation
steps of kalman filtering are as follows.

4. Results and Analysis of

1) Setting the initial value, F,, = E[ %], vec(P,,) = . .
@ § the i Vae Fyo L5} vee(Byy) the Parameter Estimation

(I, - (H® H)]"" - vec(Q), where P, = E[(F,,, -

E...)F.,, —F )’] In this paper, overnight, SHIBOR of 1 week, 2 weeks, 1 month,
t+1|t t+1 t+1)t/ 1+

leulati _ 3 months, 9 months, and 1 year from January 4, 2007, to
(2) Calculating F. August 21, 2013 will be adopted as the observed data. The
N . L initial values of parameters A, §, H, 2, and Q will be gotten
Fpye = HFyey + E; (Rt -A-0F tlt—l) > (10) by regression. Then the best values for parameters of SHIBOR
two-factor Vasicek model of various terms estimated by

where E, = HPtlt—l(S((S’Pﬂt—lS +Q) lisa gain matrix. Kalman filter are as shown in Table 3.
Accoding to the parameter estimation results in Table 3,
(3) Calculating P, ;: we get eight SHIBOR two-factor Vasicek models to fit

overnight SHIBOR, I-week SHIBOR, 2-week SHIBOR, 1-
Py =H [Ptlt—l T (L Q)_ld’PﬂH] H'+Q.  month SHIBOR, 3-month SHIBOR, 9-month SHIBOR, and
l-year SHIBOR from January 4, 2007, to August 21, 2013.

D e goodness of fit of these models is analyzed accoding to

the fitting error. We adopt variance, mean square error, the

(4) We can get series of values of {ﬁﬂt_l},T_l and {Pt|t_1}tT_1 average relative error, and maximum absolute value error to
by calculating steps (2) and (3). Based on these values, =~ measure the goodness of fit. Their computation formulas are

the best estimates of parameter matrices A, §, H, ),  as follows.
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TABLE 5: Analysis results of prediction errors of SHIBOR two-factor Vasicek model.

Error analysis Variance Mean square error Average relative error Maximum absolute value error
O/N 0.004308 0.019736 0.127703 0.232284
1-week 0.003746 0.008812 0.080438 0.118666
2-week 0.009814 0.036827 0.14746 0.080697
l-month 0.008153 0.028611 0.13772 0.301889
3-month 0.001746 0.001335 0.032295 0.043602
6-month 0.004104 0.008984 0.088007 0.054531
9-month 0.004801 0.01201 0.104805 0.074383
l-year 0.004243 0.008834 0.086004 0.049985
0.045 0.05
004 _
Z 0.035 Z 0.04 . : - k:h.i s
3 0.03 =
% 0.025 = 0.03
0.02 O
g 0.015 g 002
T 001 T 0.01
“0.005 0
123456 7 8 91011121314151617181920 1234567 8 91011121314151617181920
t t
—e— Predicted value (O/N) —— 1 W predicted value
—=— Real value (O/N) —=— 1 W real value
FIGURE 1: Overnight SHIBOR forecast figure. FIGURE 2: One-week SHIBOR forecast figure.
Variance: 0.06
2 0.05
Zn ()’I y )2 a 0.04
=1 Tt
MSE = = t ) 13) & 0.03
n 2 0.02
g 001

Mean square error:

1&(y-y"\
RMSE = —Z(y Y ) . (14)
) y
Average relative error:
1 n y _ !
AVGE = =Y |21, (15)
el 4
Maximum absolute value error:
!
MAXE = max ‘& . (16)
y

Results of fitting error analysis of SHIBOR two-factor
Vasicek model are shown in Table 4.

Accoding to results of Table 4, the two-factor Vasicek
model fitting error is small for SHIBOR of 8 different terms,
especially for SHIBOR of more than 3 months. The fitting
variance and mean square error of 3-month SHIBOR, 6-
month SHIBOR, and 9-month SHIBOR are less than 0.001.
And their average relative error and maximum absolute error
are much lower than those of overnight SHIBOR, l-week

1234567 8 910111213141516171819 20
t

—— 2 W predicted value
—=— 2 W real value

FIGURE 3: Two-week SHIBOR forecast figure.

SHIBOR, and 2-week SHIBOR. The fitting variance, the mean
square error, and the average relative error of 1-year SHIBOR
are less than these of SHIBOR of the former four varieties.
Particularly its maximum absolute value error is the smallest.
It means that the result of fitting the one-year SHIBOR by
using two-factor Vasicek model is robust. Next, in this paper,
these SHIBOR two-factor Vasicek models will be used to
forecast 8 varieties of SHIBOR from August 22, 2013, to
September 18, 2013. The results are shown in Figures 1, 2, 3,
4,5,6,7,and 8.

The forecasting precision of SHIBOR two-factor Vasicek
model is analyzed. We calculate the variance, difference
quotient, the average relative error, and maximum absolute
error to compare predicted SHIBOR and real SHIBOR from
August 22, 2013, to September 18, 2013. The results are shown
in Table 5.
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FIGURE 7: Nine-month SHIBOR forecast figure.
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FIGURE 8: One-year SHIBOR forecast figure.

The results in Table 5 show that the prediction accuracy
of our SHIBOR two-factor Vasicek model is quite high.
Accoding to both variance, mean square error, mean relative
error, and the maximum absolute error of prediction, pre-
diction accuracy of the 3-month SHIBOR two-factor Vasicek
model is superior to other two-factor Vasicek models. The
prediction accuracy of SHIBOR two-factor Vasicek model
of 1 week, 6 months, and 1 year is slightly higher than it of
overnight, 2 weeks, 1 month, and 9 months.

5. Conclusion

Through principal component analysis to 8 varieties of
SHIBOR, this paper found that two principal components
can explain more than 96% volatility of SHIBOR. Therefore
the two-factor Vasicek model can be established to describe
the term structure of SHIBOR. Then we use kalman filter to
estimate parameters of various terms of SHIBOR, the two-
factor Vasicek model, and fit various terms of SHIBOR with
this model. The results show that goodness of fit of the two-
factor Vasicek model is high, especially for more than 3-
month SHIBOR. Finally, we test the prediction ability of this
model and find that prediction accuracy of 3-month SHIBOR
is higher than it of SHIBOR with other terms.
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We build a multiassets heterogeneous agents model with fundamentalists and chartists, who make investment decisions by max-
imizing the constant relative risk aversion utility function. We verify that the model can reproduce the main stylized facts in real
markets, such as fat-tailed return distribution and long-term memory in volatility. Based on the calibrated model, we study the
impacts of the key strategies’ parameters on investors’ wealth shares. We find that, as chartists’ exponential moving average periods
increase, their wealth shares also show an increasing trend. This means that higher memory length can help to improve their
wealth shares. This effect saturates when the exponential moving average periods are sufficiently long. On the other hand, the
mean reversion parameter has no obvious impacts on wealth shares of either type of traders. It suggests that no matter whether
fundamentalists take moderate strategy or aggressive strategy on the mistake of stock prices, it will have no different impact on

their wealth shares in the long run.

1. Introduction

Compared with traditional economic modeling, agent-based
modeling is more flexible in terms of characterizing the
individual heterogeneity and population dynamics. This
advantage is beneficial in researching on the survivability of
different types of investors, namely, market selection.
Previously, the related studies on market selection and
wealth share distribution concentrated mainly on the impact
of prediction accuracy, risk-aversion level, learning process,
and noise trading. Blume and Easley [1] associated market
selection with the first-principle of welfare economics and
discovered that, in complete market under Pareto opti-
mum allocation, the survival and disappearance of investors
depend on the accuracy of their forecasts. Similarly, Fedyk
et al. [2] studied the multiasset economy situation and
found that, compared with rational investors, unsophisticated
investors could suffer severe loss in the long run, and even
their predication deviations seem a priori small. Barucci

and Casna [3] also found that, under the mean reverting
environment, investors who have inaccuracy predictions
cannot survive.

Conversely, Chen and Huang [4, 5] compared the influ-
ence of forecasting accuracy and risk preference for investors’
long-term survival, based on a multiassets agent-based artifi-
cial stock market. They put forward that the risk preference
was the determinant and showed that the wealth of the
investors who adopted logarithmic utility function could be
dominated in the long run. In respect of learning evolution,
LeBaron [6] focused on investors’ learning on the gain level,
which is the weight level for the last step’s forecast error
in their price forecast rules. This study showed the stylized
facts of the market, analyzed the wealth evolution between
different strategic investors, and demonstrated their influence
on the market instability. Amir et al. [7] identified the
adaptive portfolio strategies which could allow investors to
survive under the frame of game theory. From the perspective
of noise trading, several researchers used the agent-based
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modeling method to analyze the survival problem in the long
run by comparing the specialists and the noise traders and
the noise traders and BSV investors, respectively [8-10]. Zhao
[11] studied the survival boundary conditions of different irra-
tional investors by utilizing the market utility maximization
rather than the individual utility maximization.

In the field of heterogeneous agents, fundamentalist/
chartist modeling is a very important frame. For instance,
Chiarella and He [12], Chiarella et al. [13], Anufriev and
Dindo [14], Yuan and Fu [15], and Zou et al. [16] have mainly
focused on the price equilibrium and system stability. This
paper, however, focuses on the strategies parameters’ impacts
on investors’ long-term wealth share, including fundamen-
talists’ mean reversion parameters and chartists’ exponential
moving average periods under the fundamentalist/chartist
modeling frame.

2. Heterogeneous Agent Model

For generality, this paper extends to multiassets case based on
the Constant Relative Risk Aversion (CRRA) heterogeneous
agent model which was proposed by Chiarella et al. [13]. The
setting of the model is as follows.

2.1. The Market. This paper proposes a discrete-time model
with # risky assets and one risk-free asset in the financial
market. The risk-free interest rate r is constant. There are two
types of strategic agents, fundamentalists and chartists, and a
Walrasian auctioneer.

Consider risky asset i. Under the assumption of tradition-
al financial economics, investors have homogeneous rational
expectations to the return of asset 7, and the fundamental
price of asset i can be derived from the “no-arbitrage”
equation

E/ [Py + Dy ] = A+ 1) Py @)
The fundamental long-run solution is given by
* © Et [Dl t+k]
P, =P = _— 2
it it ];1 (1 + T)k ( )

where P, P*, and D denote the price, the fundamental value,
and the dividend yield, respectively. In particular, if the
dividend process is described by

k
E, [Di,t+k] = (1 + ¢z) Di,t’

one can obtain

k=12,...,0<¢,<r, (3)

. _(1+¢)Dy
. @)
r—¢
where ¢, denotes the dividend growth rate of asset i. Then one
can easily obtain that the fundamental values evolve over time
according to

E, [Piikt+1] = (1 + ¢1) Pz*t )
and that the capital return is given by

Py~ B
E, [”li,t+1] = E, [L] =5

6
3 ©
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where #; denotes the dividend growth rate of asset i. In the
following section we will introduce heterogeneity into the
model. We assume agents have heterogeneous, time-varying
beliefs about the first and second moment of capital returns,
but for simplicity, they are assumed to share the same beliefs
about dividend returns.

2.2. The Demand Function. Each agent is assumed to max-
imize the CRRA (power) utility function to allocate their
wealth as follows:

1 Y i
= (W -1) (W), o)
In (W) (M =1),

where W > 0 represents the wealth and the parameter
M > 0 represents the relative risk aversion coefficient. We
choose the CRRA utility function because this assumption
is quite realistic. The experiment results of Levy et al. [17]
support the decreasing absolute risk aversion (DARA). In
other words, investor’s risk aversion declines with the increase
of wealth, which is consistent with the CRRA (power) utility
function. In addition, Campbell and Viceira [18] pointed out
that relative risk aversion cannot depend strongly on wealth
in the long-run behavior of the economy.

This paper extends the solution proposed by Chiarella
and He [12] to the multiassets case and derives investors’
demand function. At time ¢, the optimal wealth proportion 7z,
to be invested in the risky asset is determined by maximizing
the expected utility of wealth at ¢ + 1, as given by

Ul (w) =

max B, [U (W,.,)] - (8)

To solve this, one needs to work out the evolution of U(W (t)).
Assume that the wealth W (t) follows a continuous time
stochastic differential equation

AW = u(W)dt + o W)dz (t), 9)

where z(t) is a Wiener process. Let X = U(W) be an invertible
differentiable function with the inverse function W = G(X).
Following Ito’s lemma,

dX = U W)u W) + %az wW)u" (w) | dt

(10)
+o (W)U (W)dz
which can be written as
dX = p(X)dt + 0 (X) dz, 11)

where
u(X)=U" (GX)u(G X))+ %az GX)HU" (G(X)),
(12)
0(X)=0(GX)U (G(X)). (13)

Discretizing (11) using the Euler formula, one obtains the fol-
lowing approximation:

Xt+A) =Xt +uX)At+o(X ) Az(). (14)
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It follows that
E, [X(t+At)] =X (1) +u (X (1)) At, 15)
Vi [X (t+A0)] = o® (X (1)). (16)
Unitizing the time At in (15), we have
E [Xp] = X, +u(X,). (17)
Substituting (12) into (17), one gets

E, [U(W;i))] = U (W,) + i (W)U (W,)

1, " (18)
v 20t (W)U (W),
This is the evolution of U(W (t)).
Let
Qipn = E; (¢i,t+1) + 0i,t+1€i,t> (19)

where @;,,, is the return of asset i, 0;,,, is the standard
deviation of the return of asset i, and ; , is an N(0, 1) process.

Meanwhile, we assume that a trader’s wealth change
equals to the sum of the return of the risk-free asset and the
returns of risky assets; that is,

n n
- Z”i,t) Wi + Vvtzﬂi,t(/)i,tﬂ’ (20)

i=1 i=1

‘/vt+1_vvt:r(1

where 7;, is the wealth proportion invested in asset i at time
t.
Substituting (19) into (20), we have

VVHI _‘/Vt

= r(l _ini,t>‘/vt
i-1

n n
+ W, (Zﬂi,tEt (Pipar) + Z”i,tai,mfi,t)
i1 =1 (21)

= [r (1 - Zﬂi,t> + Z”i,tEt ((Pi,t+1):| W,
i=1 i=1

+ Wtzﬂi,tai,mfi,t
i=1
which can be written as
Wy - W, = 1% W) + 0y w) Et’ (22)

where

e (W) = [7’ <1 - Zﬂi,t> + Z’Ti,tEt (S"i,t+1):| Wi
i=1 i=1

= [r (1 - ﬂ:e) + T[iEt ((Pt+l)] W,

3
n
2
o (W) =D W, 70,18,
i=1
n
2 2 2
=W Zﬂi,tai,t+lD (&)
i=1
n n
+ ZZpijﬂi,t”j,tai,t+laj,t+1 D (&)
i=1j=1
x\D (&)
[ n n n
— W2 2 2
=W T Oip T sz”i,t”j,t‘fi,t+1‘7j,t+1
i=1 i=1 j=1
_ W2
=W 1t+1 + 77: #7054 047,641
i=1 j=1
=W ﬂtZTtt
(23)
with
!
T = [ﬂl,t’ﬂZ,t""’ﬂn,t] >
2
01,t+1 . Gln,H—l (24)
t )
Gnl,t+1 an,t+1

Substituting (23) into (18), we have
E [U(W,,)]
=UW)+[r(1-me) + mE, (9, ) [WU' (W) ()

+ Wil Y mU" (W),

t

Thus the first order condition of the problem (8) leads to the
following optimal solution:

S Uw)
T[t = U[[ (W z [E ((Pt+1 ]
(26)

= 1Y [E () -rel

where E,(@,,;) — re represents the vector of the expected
excess return on risky assets and ), represents the covariance
matrix of the expected return on risky assets. Then we can get
the investor’s position demand for all assets as follows:

z, = W, /P, (27)

where Py, z,, and ./ denote the price vector, the vector of the
demand for asset position, and the division of the element



as opposed to the vector, respectively. It can be seen that
although the optimal investment proportion of an investor’s
wealth to be invested in the risky asset is independent of
wealth, its optimal position demand is proportional to wealth.

2.3. Heterogeneous Expectations. The heterogeneous beliefs
of fundamentalists and chartists are reflected in the expected
return as well as the expected variance. We assume that the
same type of investors predicts all risky assets in the same way.

2.3.1. Fundamentalists. Assume that fundamentalists (denot-
ed by f) know the fundamental value of assets. These invest-
ors believe that the price will move back to the fundamental
value when the market price deviates from fundamental
value. Therefore their expected price change is
N () [ p* * *
Etf [Pi,t+1 - Pzt] = Etf [Pi,t+1 - P;t] + df (P:t - P:t)
(28)
= 9P, +d; (P~ Py,).

Fundamentalists’ expected price is the sum of the change
of the fundamental value and an adjustment item. The
adjustment item is proportional to the deviation between
current asset price and the fundamental value. The coefficient
d f (d ¢ > 0) indicates the speed returning to the fundamental
value, and we call it mean reversion coefficient. In addition,
to simplify, we assume that the two types of investors have the
same expectation to dividend return; that is,

(f)
E, (Di,t+1) = Etf (Di,t+1) = Egd (Di,t+1) = (1 + ¢) Di,t'
(29)

Thus, fundamentalist’s expected return for asset i is

Eif) [Pi,t+1] + Eif) (Di,t+1) - b,
Py

¢P,+d; (P, -P,)+(1+¢)D; - B,
P, '

f)
Etf (‘Pi,t+1) =

(30)

We further assume that fundamentalists use the exponen-
tial moving average of expected return deviation to determine
the expected return variance. To certain extent, it reflects the
adaptability; that is,

YRY) DN [ () 2
taz‘z,t+1 =T t—1‘7i2,t + (1 —e " ) (Et{1 [¢ic] - (Pi,t) ,
(31)

where 70 stands for the period length of the exponential

L1/
moving average. The larger is 7'/, the smaller is (1 —e /7).

It shows that the longer is the moving average period, the
smaller is the weight of the latest deviation. Thus the latest
expected deviation has the smaller influence on the expected
variance. Furthermore, this paper assumes that investors’

expected correlations between assets are pl(]f )i, j denotes the
assets), which vary with different investors, but do not change
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with time. Hence, the covariance matrix of the expected
return is

2 (f)
o 91441 o Prin 191041 Ot

Y= : .. : . (32)

t ) ) 2
Pl t%np1 601601 7" o

o nt+l

2.3.2.  Chartists. Chartists do not know the fundamental
value of the assets. They use the past price series to infer
the movement of future prices. Therefore, chartists can be
regarded as a kind of adaptive investors. This paper assumes
that the first moment and the second moment of the expected
return are adaptable for chartists; that is, both the expected
return and its variance are obtained by using the exponential
moving average. The expected price change of chartists is

P, -P
m? = B D] = 5O | 2
t

e 120\ (P, —P,_
el mii)l+(1_e1/f )( t tl)’
Ptfl

where 7 presents the period length of the exponential
moving average. Chartists have the same expected dividend
yield as fundamentalists, whose expected return for asset i is

(33)

E§C) [Pi,t+1] + EEC) (Di,t+1) - P,
P

1720 170N [ P, —P,_
=" mif)1+(l—e s )(—tp tl) (34)
t-1

E§C) (¢i,t+1 ) =

(1+¢)D;,

+ —
Py
For chartists, the covariance matrix of the expected return is
similar to that of fundamentalists.

2.4. Market Clearing. This model achieves market clearing
through the equilibrium between supply and demand as

NO
Y7+
j=1

where j represents the investors, N ) represents the number
of fundamentalists, N is the total number of investors, N —
NY = N s the number of chartists, and M is the number
of outstanding stocks in the market. The equation indicates
that the sum of risky asset holdings by all traders is equal to M
at any time ¢, which is achieved by adjusting the equilibrium
price repeatedly.

N .
Y =M, (35)
j=ND+1

2.5. Wealth Shares. After the market price is determined
through the clearing mechanism, the wealth of investor j is
also determined as follows:
: 1 1 P.+ D,
W/ = (1 - Zﬂi,t) W (+r)+ VVt—lZni,tl’tP—_l’t'
i=1 i=1 i,t—1
(36)
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At this moment, the total wealth of all investors, the funda-
mentalists, and the chartists in the market is

N .
W, = Y W,
j=1
N )
‘/Vt(f) _ Z‘/th’ (37)
=1

N(c)
(c) _ j
W =YW/,
j=1

where N is the number of investors, N is the number
of fundamentalists, N'” is the number of chartists, Wt(f ) is
the total wealth of fundamentalists, and Wt(c) is the total
wealth of chartists. Accordingly, investor j’s wealth share, all
fundamentalists’ wealth share, and chartists’ wealth share in
the market are defined as follows:

Y
w = N
Wi
)
oW (38)
Wi
W(C)
wfc) =t
Wi

By studying the relative wealth share rather than the absolute
wealth amount, we can get to the wealth evolution of different
types of investors more intuitively.

3. Simulation Results

To reflect the randomness of the dividend process, we
revised the dividend process in the following agent-based
experiments:

Dy = (1+¢; +0;.841) Dy (39)

Then we can obtain the fundamental value of the asset as
follows:

Pift+1 = (1 +¢; + Gi,£€t+1) Pi:kﬁ (40)
where & ~ N(0,1) and ;. > 0 represents standard deviation
dividend growth rates.

3.1. Reproducing Stylized Facts. Table1 lists the parameters
for the benchmark model. In this paper, we use three risky
stocks as examples to calibrate this model and the parameters
of all stocks are setting consistently. The fundamental value of
each stock is setting to 10, each investor’s initial wealth is 10,
so that his total initial wealth is 40. In addition, short selling
is permitted in the model. The total number of investors is
40, including 20 fundamentalists and 20 chartists. One step
in this model can be seen as one week in reality. Every exper-
iment runs 1000 periods, corresponding to 20 years in reality.

5

TABLE 1: The parameters of basic model.
Parameter Value
Number of risky assets 3
Number of agents 40
Number of fundamentalists 20
Number of chartists 20
Initial cash 10
Initial stock positions 1
The minimum stock positions -5
The maximum stock positions 10
The initial dividend 0.002
Dividend growth rate 0.001
The standard deviation of dividend growth rate 0.01
Random seeds 0
The risk-free interest rate 0.0012
The relative risk aversion 3
The max exponential moving average periods 80
The min exponential moving average periods 20
The min mean reversion parameter 0.5
The max mean reversion parameter 1
The min expected correlation coeflicient -0.2
The max expected correlation coefficient 0.8
The max wealth investment proportion 0.95
The min wealth investment proportion -0.95

The risk-free interest rate is 0.0012, corresponding to the
annual interest rate which is about 6%. The dividend growth
rate is 0.001, corresponding to the annual growth rate which is
about 5%. The initial dividend is 0.002. Many studies suggest
that the relative risk aversion is in the range from 2 to 4.
In this paper, we set it to 3. To reflect the heterogeneity
of the investors, the exponential moving average periods,
fundamentalists’ mean reversion parameter, and the expected
correlation coeflicients between assets are randomly selected
in a certain range by every trader at the beginning of the
experiment, which are kept unchanged during the remaining
experiment time. For example, the correlation coeflicients
between stocks are selected randomly in the range [-0.2,0.8],
which is consistent with real stock market (Ochiai and Nacher
[19] show that the correlations between DJIA and Nikkei 225
roughly fluctuate within [-0.2, 0.8]).

It is easily understood that although stocks have the same
parameters, due to the randomness of the dividend process
and the different imbalances of supply and demand, the price
evolutions of different stocks are not the same, and they can
even be opposite.

Considering that our model is a growth model, in which
the dividend growth rate is positive, if we compare one day
to one time step, then the dividend growth rate will be so
small that the model accuracy could be lost. Thus, in this
paper, we use weekly closing prices of the S&P 500 index from
December 30, 1991, to March 7, 2011, as the calibration series
and compare it with the simulated price series in both the
descriptive statistics and the stylized facts.
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TABLE 2: The descriptive statistics.
Statistic Asset 1 Asset 2 Asset 3 S&P 500
Mean 0.00090 0.0011 0.00072 0.0014
Median 0.0016 0.00048 0.0011 0.0024
S.D. 0.0196 0.0235 0.0157 0.0238
Kurtosis 7.0397 79133 6.2793 8.9414
Skewness 0.0496 0.1523 0.1301 —-0.5191
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FIGURE 1: Evolution of prices of the three simulated stocks and the S&P 500 index.

Figure 1 shows the evolution of stock prices. The bottom
right plot is for the S&P 500 index. Table2 shows the
descriptive statistics of the three simulated stock prices and
the S&P 500 prices. We can find that these properties of
simulated prices are very similar with those of S&P 500 index.

Here we test the stylized facts of our model. Figures 2,
3, 4, 5, and 6 display the stylized facts of S&P 500, stock 1,
stock 2, and stock 3. Figure 2 shows the probability density
in the semilogarithmic axis, where the red line is normal
fitted curve. We can find that both S&P 500 returns and
the simulated stocks returns show the fat-tailed distribution.
Figures 3-6 compare the autocorrelation functions of the
return rate. In each plot, the black line shows the autocor-
relation function of the original returns, and the red line
is the autocorrelation of the absolute returns. From these
autocorrelation plots, we can find that the original returns
have no autocorrelations, whereas the absolute returns show
significant long-term autocorrelations. In addition, the Hurst
indexes for the absolute returns of three simulated stocks are
0.6993, 0.7585, and 0.6817, respectively, which confirm the

property of long-term autocorrelation as in real markets [20].
We find that all three stocks show similar characteristics as
S&P 500.

We conclude that our model is able to reproduce the main
stylized facts of real stocks and stock indexes, including the
fat-tailed distribution of returns, the absence of long-memory
in the returns, and the strong long-term correlations in the
absolute returns. It indicates that our model has captured
some key ingredients of the microstructure of real financial
markets.

3.2. Wealth Share Analysis. Investors beliefs play an impor-
tant role in making investment decisions. Therefore, it is
essential to analyze the key parameters that determine
investor’s beliefs and focus on these parameters’ impacts
on investors wealth accumulation. The model has two
key parameters, including fundamentalists’ mean reversion
parameters d; and chartists’ exponential moving average

periods 7.
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FIGURE 2: The probability density of S&P 500 returns and the
simulated stocks returns. The red line is the normal fitted curve. Both
S&P 500 returns and the simulated stocks returns show the fat-tailed
distribution.
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FIGURE 3: Autocorrelation function of the S&P 500 index. The black
line shows the autocorrelation function of the returns. The red line
is the autocorrelation of the absolute returns.

In order to analyze the two parameters’ impacts on two
types of investors’ wealth shares, this paper divides the mean
reversion parameter values into four intervals: (0.5,0.6),
(0.6,0.7), (0.7,0.8), and (0.8,0.9). Fundamentalists mean
reversion parameters value is randomly selected in the spe-
cific interval. We also take 9 different values for the chartists,
that is, 1, 2, 3, 4, 5, 10, 20, 50, and 80, which correspond to 9
different weights of the latest price information, that is, 0.6321,
0.3935, 0.2835, 0.2212, 0.1813, 0.0952, 0.0488, 0.0198, and
0.0124. This results in 36 different parameters combinations.
In order to keep the conclusion robust, this paper selects

10
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Lag

FIGURE 4: Autocorrelation function of the simulated stock 1. The
black line shows the autocorrelation function of the returns. The red
line is the autocorrelation of the absolute returns.
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FIGURE 5: Autocorrelation function of the simulated stock 2. The

black line shows the autocorrelation function of the returns. The red
line is the autocorrelation of the absolute returns.

five different random seeds for each combination to conduct
five experiments, and then average investors’ wealth shares
of these five experiments. Thus, we run a total of 180
experiments. We focus on the aggregate wealth of the same
type of traders. Figures 7, 8, 9, and 10 show investors” wealth
share for 4 different intervals of d,. In every figure, each
bar corresponds to the average wealth share at the end of
experiments when exponential moving average period 7 s
given a specific value.

We can see that no matter what kinds of parameters’ port-
folios are chosen, the two types of investors coexist in the long
term. Chartists’ wealth shares fall into the range of 0.3-0.5,
and the corresponding fundamentalists’ wealth shares locate
between 0.7 and 0.5. Meanwhile, different portfolios (d £ T(C))
do have different distributions of wealth. Obviously, no
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FIGURE 6: Autocorrelation function of the simulated stock 3. The black line shows the autocorrelation function of the returns. The red line is

the autocorrelation of the absolute returns.
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FIGURE 7: Wealth shares (df € (0.5,0.6)).

matter d ¢ is at which intervals, with the exponential moving
average periods increasing, chartists’ wealth shares also show
an increasing trend, indicating that a higher memory length
will help chartists form more accurate expectations, thus
increasing their wealth shares. However, this trend becomes
less obvious when exponential moving average periods are
high enough, such as 79 s 20,50, 80. This is because chartists’
return expectations only have very small weight on the latest
price information (namely, 0.0488, 0.0198, and 0.0124), and
more than 95% of the weights are given to the past pricing
information. Hence, the growth trend of wealth share is no
longer obvious when the exponential moving average period
is sufficiently long.

In addition, the value of mean reversion coefficient d
has no significant impacts on the wealth share of the two
types of investors. It suggests that the aggressiveness of
fundamentalists’ strategies on the mistake of stock prices, be
they moderate (when d fis small) or aggressive (when d fis
large), has no impact on their wealth shares in the long run.

4. Conclusions

We have built a multiassets heterogeneous-agents model
with fundamentalists and chartists. We verified that the
model can reproduce the main stylized facts in real mar-
kets such as fat tails in the return distribution, absence of
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FIGURE 9: Wealth Shares (df € (0.7,0.8)).

long-memory in returns, and long-term memory in the abso-
lute returns. Based on the calibrated model, we studied the
key strategies parameters’ impacts on investors’ wealth shares.
We found that as chartists’ exponential moving average
periods increase, their wealth shares also show an increasing
trend. This means that higher memory length can help to
improve their wealth shares. However when the exponential
moving average periods are long enough, this trend is no
longer obvious and no matter how long the memory is, wealth
share of chartists will not be higher than fundamentalists’

That is, chartists’ wealth share will not be more than 0.5.
This reflects that chartists can coexist with fundamentalists
in stock markets, that is, at least accounting for about 30% of
market wealth, although they cannot equally share the market
wealth. On the other hand, the mean reversing parameter has
no significant impacts on the wealth share of either type of
traders. Therefore, no matter whether fundamentalists take
moderate strategy or aggressive strategy on the mistake of
stock prices, it has no different impacts on their wealth shares
in the long run.
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We consider a predator-prey system with Michaelis-Menten type functional response and two delays. We focus on the case with two
unequal and non-zero delays present in the model, study the local stability of the equilibria and the existence of Hopf bifurcation,
and then obtain explicit formulas to determine the properties of Hopf bifurcation by using the normal form method and center
manifold theorem. Special attention is paid to the global continuation of local Hopf bifurcation when the delays 7, # 7,.

1. Introduction

In [1], Xu and Chaplain studied the following delayed
predator-prey model with Michaelis-Menten type functional
response:

dx a,x, (t)
d_tl =x; (1) [% —ayx, (t—1) - m] >
dx, ay % (t—1y)
72 - el el
dt % )[ Bt my+x; (t—7y)
ay3%5 (1)
— t_ -,
aazxz( 722) F—— (t)]
dx anx, (t—13)
d_t3 = %3 (f) [—‘13 + m — a5 (t _T33)] ,
1
with initial conditions

X () =¢,(t), te[-1.0], ¢0)>0, i=123 (2

where x,(t), x,(t), and x5(t) denote the densities of the
prey, predator, and top predator population, respectively.

a, a;; (i, j = 1,2,3) are positive constants. 7y}, Tpy» Ty T3>
and 733 are nonnegative constants. 7,;, T,,, T33 denote the
delay in the negative feedback of the prey, predator, and
top predator crowding, respectively. 7,,, 73,, are constant
delays due to gestation; that is, mature adult predators can
only contribute to the production of predator biomass. T =
max{t;,, Toy> Top> T3z Taz) $;(t) (i = 1,2,3) are continuous
bounded functions in the interval [-7, 0]. The authors
proved that the system is uniformly persistent under some
appropriate conditions. By means of constructing suitable
Lyapunov functional, sufficient conditions are derived for the
global asymptotic stability of the positive equilibrium of the
system.

Time delays of one type or another have been incorpo-
rated into systems by many researchers since a time delay
could cause a stable equilibrium to become unstable and
fluctuation. In [2-12], authors showed effects of two delays
on dynamical behaviors of system.

It is well known that periodic solutions can arise through
the Hopf bifurcation in delay differential equations. However,
these periodic solutions bifurcating from Hopf bifurcations
are generally local. Under some circumstances, periodic
solutions exist when the parameter is far away from the
critical value. Therefore, global existence of Hopf bifurcation
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is a more interesting and difficult topic. A great deal of
research has been devoted to the topics [13-21]. In this paper,
lett; =17, =173 = 0,1, = 73,73, = 7, in (1); we
consider Hopf bifurcation and global periodic solutions of the
following system with two unequal and nonzero delays:

dx, ~ _apx(f) ]
dt x (1) [al anx () my + xq (t) ’
dx, ayx; (t- 1)
2 = )| = e
dt % )[ Bt my+x, (t-1,)
© 3)
ay3X3
— t -,
A%, () m, + x, (t)]

dx; _ a3 Xy (f — Tz)
a3 ® [ A m, +x, (t-1,) a3 (1)

with initial conditions

xi (t) = ¢i (t) > te [_Ta 0] >

$,(0) >0,

i=1,2,3; 7=max{r,1,}.

Our goal is to investigate the possible stability switches of the
positive equilibrium and stability of periodic orbits arising
due to a Hopf bifurcation when one of the delays is treated
as a bifurcation parameter. Special attention is paid to the
global continuation of local Hopf bifurcation when the delays
T, # 1.

This paper is organized as follows. In Section 2, by
analyzing the characteristic equation of the linearized system
of system (3) at positive equilibrium, the sufficient conditions
ensuring the local stability of the positive equilibrium and
the existence of Hopf bifurcation are obtained [22]. Some
explicit formulas determining the direction and stability
of periodic solutions bifurcating from Hopf bifurcations
are demonstrated by applying the normal form method
and center manifold theory due to Hassard et al. [23] in
Section 3. In Section 4, we consider the global existence of
these bifurcating periodic solutions [24] with two different
delays. Some numerical simulation results are included in
Section 5.

2. Stability of the Positive Equilibrium and
Local Hopf Bifurcations

In this section, we first study the existence and local stability

of the positive equilibrium and then investigate the effect of

delay and the conditions for existence of Hopf bifurcations.
There are at most four nonnegative equilibria for system

(3):

E, = (0,0,0), E,= <ﬂ,0,0>,
ap

©)

E; = (X,%,,0), E, = (xf,x;,x;),
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where (%;, X,, 0)and (x], x;, x;) satisfy

a;, X
ay —ap X, - 222 -,
my + X, ©)
a, X
—a, + 21 —ayXx, =05
m 1
" apyx; (t)
a, —ap;x, (t) - =0,
L —anx, (f) my + ()
_ ay x; () % (t) ayx; (t) _ @)
my + x7 (t) 2272 m, + x5 (t) ’
as,x; (t
—ay + 22 2*( ) _ azx; (1) = 0,
my + x5 (t)

where E; is a nonnegative equilibrium point if there is a
positive solution of (6), and E, is a nonnegative equilibrium
point if there is a positive solution of (7).

Let

(H)) ay(ay, — @) > myaay,;
(Hy) (as—a3)[a)(ay —ay)—m,ay | -m, a0, (a, +myay,) > 0;
(Hj) X,(as, — a;) — myaz > 0;
(Hy) ay(ay, — (ay/my)) = (ay,0,,/m7) > 0.
From [1, 25], we know that if (H,), (H,), (H;), and (H,)
hold, E; and E, always exist as nonnegative equilibria.

Let E = (x,9, X9, X30) be the arbitrary equilibrium point,
and let X,(f) = x,(t) — x,0, %,(t) = x,(t) — x50, %5(t) =
x5(t) — x30; still denote X, (t), X, (t), x5(t) by x; (t), x5 (2), x5(t),
respectively; then the linearized system of the corresponding
equations at E is as follows:

u()=Bu(@)+Cu(t—1)+Du(t-1,), (8)
where
T
u(t) = (x, (), %, (), x5 (1),
B= (b’”)3x3’ C= (Cij)sxa’ D= (dij)sxs;
A" Xy a12%X10
by =a,-2a;x- ——5, by =-——""—"—,
my +x;) my + Xy
B1%X10 31, X30
by=-a+ ———— —2apxy - ———,
my + Xy (my + xy)
Ar3%X20 a32%20
by = > by = —a; + ———— — 2a33%;30;
my + Xy my + Xy
_ Gy Xy _ A3 X3p
Q1 = 2’ 327 2’
(my + x1) (my + x5)
9)
all the others of b, ¢;j, and d;; are 0.

The characteristic equation for system (8) is

V+p A2+ p A+ pot (g A +gy) e M+ (nA+r))e ™™ =0,
(10)
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where

Py =—(by, +by +bs3),
P1 = bibyy + bybss + by by,

Po = —bi1bybss; (11)

@ = —bi61, g = b6 bsss

r = =bydsy, 1o = by byds,.

We consider the following cases.

(1) E = E,. The characteristic equation reduces to
A-a;))(A+ay) (A +a3) =0. (12)

There are always a positive root a;, and two negative roots
a,, as of (12); hence E, is a saddle point.

(2) E = E,. Equation (10) takes the form

(A+a1)</\+a2—&

myay;, +a

> (A+a;)=0. (13)

There is a positive root A = (a,a,,/(mya;, + a;)) — a, if
a,a;,/(mya;; + a;) > a,; hence, E, is a saddle point. If
a,a,,/(mya,; + a,) < a,, E, is locally asymptotically stable.

(3) E = E;. The characteristic equation is
(A -by;) [AZ — (b +by) A +by1by, — b1z%1e7)”1] =0. (14)

We will analyse the distribution of the characteristic root of
(14) from Ruan and Wei [26], which is stated as follows.

Lemma 1. Consider the exponential polynomial

P (/1, e M, eih”‘)

(0)

n

=N POV P A p
(15)

(1)

+[POAT e pP A+ plD ] et

n

Tm

oot [N e pIA P e,
where; 2 0 (i = 1,2,...,m) andp;.i) i=01....,mj=
1,2,...,n) are constants. As (T,,T,,...,T,,) vary, the sum of
the order of the zeros of P(A, e eV on the open right

half plane can change only if a zero appears on or crosses the
imaginary axis.

By using Lemma 1, we can easily obtain the following
results.

Lemma 2. If E; is a nonnegative equilibrium point, then

(1) E; is unstable if by > 0;

(2) E; is locally asymptotically stable if by; < 0, by, + by, <
0, by1by, —byy61 > 0 and by by, + by, > 0.

Proof. (1) A = by; is a root of (14); if by; > 0, then E; is
unstable.

(2) Clearly, A = 0 is not a root of (14); we should discuss
the following equation instead of (14):

A? = (byy +byp) A+ by by — bycye ™ =0, (16)

Assume that iw with w > 0 is a solution of (16). Substituting
A = iw into (16) and separating the real and imaginary parts
yield

~w” + by by, = bpycy, coswry,
(17)
W (by; +byy) = by sinwr,
which implies
w' + (b, + b3,) 0 + by by, — b5, = 0. (18)
Ifblzlbzzz - b122(221 > 0, that is (by1 by, + b1,6,1) (b1, b5 — b12651) >

0, there is no real root of (16). Hence there is no purely
imaginary root of (18). When ; = 0, (16) reduces to

A - (byy + byy) A+ by1byy = by, = 0. (19)

If by, +b,, < 0and by, by, — b;,6,; > 0, both roots of (19) have
negative real parts. Thus, by using Lemma 1, when b;; < 0,
b, +b, <0, bby, — b6, > 0and by by, + b6, >0, Es s
locally asymptotically stable. O

(4) E = E, . The characteristic equation about E, is (10). In the
following, we will analyse the distribution of roots of (10). We
consider four cases.

Case a. Consider
7, =17,=0.

The associated characteristic equation of system (3) is
X p A+ (p+q +r)A+(py+qo+71,)=0. (20)
Let

(Hs) py > 0, py(p1+q,+r1)—(po+qo+7e) > 0, potqotry >
0.

By Routh-Hurwitz criterion, we have the following.
Theorem 3. For 1, = 1, = 0, assume that (H,)-(Hs) hold.
Then when T, = T, = 0, the positive equilibrium E, (x}, x5, X3 )

of system (3) is locally asymptotically stable.

Case b. Consider
7,=0,7,>0.

The associated characteristic equation of system (3) is

2+ P2/\2 +(pr+aqi) A+ (po+qo) + (nA+7p) e =0.
(21



We want to determine if the real part of some root
increases to reach zero and eventually becomes positive as 7
varies. Let A = iw (w > 0) be a root of (21); then we have

—iw’ = p,’ +i(py +aqy) 0+ (py + o)

(22)
+ (rywi + ry) (cos wt, —isinwrt,) = 0.
Separating the real and imaginary parts, we have
~w +(p, +q,) w = 1y sin WT, — 1w COS WT,
(23)
—p,w” + (py + qp) = —1 W SN WT, — 7y COS WT,.
It follows that
@+ mpw* +my @ +my =0, (24)

where ;’”12 = Pg -2(py ";‘h)’z my = (p + %)2 =2p,(po +
qo) = 11> Myg = (Po +q0)° =15
Denoting z = w?, (24) becomes

2 +my,z° +myz+my = 0. (25)
Let
hy (2) = 2° + m,2° + myz + my; (26)
we have
% = 32" + 2my,z + my,. (27)
If my = (py + ) — re < 0, then h(0) <
0, lim, , . h,(2) = +00. We can know that (25) has at least

one positive root.

If myy = (py +qp)° — 7¢ = 0, we obtain that when A =
mfz — 3my; <0, (25) has no positive roots for z € [0, +00).
On the other hand, when A = m?, — 3m,; > 0, the following
equation

32% + 2mpz+my =0 (28)

has two real roots: z;, = (-m;, + VA)/3, z}, = (-my, —
VA)/3. Because ofhi'(zfl) =2vVA > 0, h;' (z1,) = —2VA <
0, z;, and z7, are the local minimum and the local maximum
of h,(z), respectively. By the above analysis, we immediately
obtain the following.

Lemma 4. (1) Ifmy, > 0 and A = m?, - 3m,; < 0, (25) has
no positive root for z € [0, +00).

(2) Ifmyy = 0and A = m}, = 3my; > 0, (25) has at least
one positive root if and only if z}, = (=my, + VA)/3 > 0 and
h(z})) < 0.

(3) If myy < 0, (25) has at least one positive root.

Without loss of generality, we assume that (25) has three
positive roots, defined by z,,, z;,, 25, respectively. Then
(24) has three positive roots:

w1 = V21 Wy = V212 W13 = VZ13- (29)
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From (23) we have

COS Wy Ty,
4 2
_ Nyt [paro = (@1 + 1) ] wiy =79 (g + po) (30)
1o+ riwl, ’
Thus, if we denote
SN
21 )
4 2
X {arccos ((rlwlk +[paro = (@ + p1) 1] @iy, 31)

~79(qo + Po))
X (ré + rfwfk)_l) + 2j7r} ,

where k = 1,2,3; j = 0,1,2,... then +iw,; is a pair of purely
imaginary roots of (21) corresponding to Tgi Define

_ 0

Ty = Ty, = N {Tzlk},

Wiy = Wyp .
o, 10 1k, (32)

Let A(t,) = a(1,) +iw(T,) be the root of (21) near 7, = ng

satisfying

« (T(j)) =0, w (T;{i) = Wy (33)

21k

Substituting A(t,) into (21) and taking the derivative with
respect to 7,, we have

{3/\2 +2p A+ (p, +q,) +re " =1, (rA +1,) e_’m} j—A
T
=A(rA+ry)e ™.
(34)
Therefore,
[ﬂ]—l B [30% +2p,A + (py +q,)] €'
dr, A(r A+ 1) (35)

" )

AGA+r) A

When 7, = 1), A(©y)) = iwy (k = 1,2,3), {A(r,A +

7’0)}|12=f§{’k —nwh + irgwye {3A* + 2pA + (py +

ql)]eMZHTZ:T;j) = {[-30}, + (p; + q1)] cos(wlk‘rgZ) -
1k . .

2P,y sin(wlk‘rgi)} + i{2p,0;; cos(wlkrng) + -3k + (py +

q1)] sin(a)lkTgZ)}.
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According to (35), we have

[Re dc(iiz(TZ)) ]1

)
=T

[3)‘2 +2py A+ (py + ‘11)] et ]

=R
¢ A(r A +1,)

.
T

"
+Re| ——————
[ A(rd+1,) :|Tz—1;f)
1k
—1 ()
= { -l [—3wfk +(p, + ql)] cos (“Hk’fsz)
1

3 . () 2 2
+ 21 powi; sin (wlklek) — Wi (36)

2 ;)
+ 21y p,wi) COS (w1sz )

1k

+ 1303 + (py + )] wyesin ()}

{3“’%( +2 [P; -2(p + %)] wpy

>|r—l

1

+ [(Pl + ‘11)2 =2p, (po +q0) — 7’%] wfk}

= Ail {Zlk (3sz +2m 2 + mu)}

1
= A_lzlkh; (z1k) »

where A | = rPw}, +r¢w}, > 0. Notice that A; > 0,z > 0,

o) )
:sgn{[gig%§22];£”};

21k

(37)

then we have the following lemma.

Lemma 5. Suppose that z;, = wi, and h\(zy;) #0, where
hy(2) is defined by (26); then d(Re M(z;"))/d, has the same
sign with k. (zy;.).

From Lemmas 1, 4, and 5 and Theorem 3, we can easily
obtain the following theorem.

Theorem 6. Fort, =0, 7, > 0, suppose that (H,)-(H;) hold.

(i) If myy = 0 and A = m?, — 3m,, < 0, then all roots
of (10) have negative real parts for all T, > 0, and the
positive equilibrium E is locally asymptotically stable
forall T, > 0.

(ii) If either m;, < 0 or my, = 0,A = mfz - 3my; >
0, z); >0, and h,(z;,) < 0, then h,(z) has at least one

positive roots, and all roots of (23) have negative real
parts for T, € [0, 7, ), and the positive equilibrium E,
is locally asymptotically stable for T, € [0,T, ).

(iii) If (ii) holds and h;(zlk) #0, then system (3)undergoes
Hopf bifurcations at the positive equilibrium E, for T, =
) (k=1,2,3j=0,1,2,...).

Case c. Consider
7, >0,7,=0.

The associated characteristic equation of system (3) is
A+ A%+ (pr+ 1) A+ (po + 7o) + (@ud + ) e =0
(38)
Similar to the analysis of Case b, we get the following
theorem.
Theorem 7. Fort, >0, T, = 0, suppose that (H,)-(Hs) hold.

(i) If myy > 0 and A = m3, — 3my, < 0, then all roots
of (38) have negative real parts for all T, > 0, and the
positive equilibrium E, is locally asymptotically stable
forallt; > 0.

(ii) If either my, < 0 or my, = 0, A = m3, — 3my, > 0,
z5, > 0 and hy(z5,) < 0, then hy(z) has at least one
positive root z,;., and all roots of (38) have negative real
parts for Ty € [0,7, ), and the positive equilibrium E,
is locally asymptotically stable for 7, € [0, T, ).

(iii) If (ii) holds and h;(zzk) #0, then system (3) undergoes
Hopf bifurcations at the positive equilibrium E, for T, =
o), (k=1,23j=0,12..),

where

My, :Pg_z(Pl +71),
My = (py + ”1)2 =2p,(po+19) = ‘1?’

2
My = (po +10)" - qg;

h _ 3 2 _ —my, + \/Z
2 (2) =27 +myz” +myz+my,,  z,) = -3
; 1
9t
Wok

X {arccos ((%ng +[pago — (11 + p1) 4] “’gk
= qo (1 + Po) )
-1 .
x (@ +aiws) ) + 21},
(39)
where k =1,2,3; j = 0,1,2,..; then +iw,, is a pair of purely
imaginary roots of (38) corresponding to ng Define

Ty, = 7 = min {T(O)},

Wi = Wy«
Lokg k=1,2,3 Lok 10 1ko (40)



Case d. Consider
7, >0,7,> 0,7 #7,.

The associated characteristic equation of system (3) is

A+ p, A+ p At po+ (A + qp) e Myt (riA+7) e M=,
(41)

We consider (41) with 7, = 7, in its stable interval [0,‘[’210).
Regard 7, as a parameter.
Let A = iw (w > 0) be a root of (41); then we have

—iw’ - p,w” +ipw + py + (iqw + g) (cos wr, — i sin wt,)

+ (ry +irw) (coswt, —isinwr, ) = 0.

(42)
Separating the real and imaginary parts, we have
3 * . %
W — P — 1w COSWT, + 1y sinwt,
= ¢, COS WT| — g, Sin wTy,
(43)
2 * . *
Pow” = py — 1y COSWT, — 1 wsin wt,
= g, COS WT; + q; W sin wT;.
It follows that
6 4 3 2
W+ My + My~ + My @ + Mgy = 0, (44)
where
2 *
My3 = P, — 2P — 21 COSWT, ,
. *
my, =2 (ry — pory) sinwt,,
(45)

2 « 2 2
My = py = 2pgps — 2 (pato — pi1y) cOswty + 17 — gy,

2 * 2 2
Msg = Py + 2Pty COSWT, + 75 — g

Denote F(w) = @® + myw* + my,w® + my @’ + my,. If
My, < 0, then

F(0) <0, lim F(w) = +00. (46)

w — +00
We can obtain that (44) has at most six positive roots
Wy, W,, . .., ws. For every fixed wy, k = 1,2,...,6, there exists
a sequence {Tf‘]i) | j=0,1,2,3,...}, such that (43) holds.
Let

1y =min{r’ |k=12...,6j=0123..}. (47)

When 7, = T;i), (41) has a pair of purely imaginary roots
gc) for 73 € [0, T,)
In the following, we assume that

(Hq) ((dRe(V)/d),_ ;0 #0.

+iw

Thus, by the general Hopf bifurcation theorem for FDEs
in Hale [22], we have the following result on the stability and
Hopf bifurcation in system (3).
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Theorem 8. For 7, > 0, 7, > 0, T, #7,, suppose that
(H,)-(Hg) is satisfied. If ms, < 0 and 7; € [0,7, ], then
the positive equilibrium E, is locally asymptotically stable for

T, € [0,7y). System (3) undergoes Hopf bifurcations at the

positive equilibrium E, for T, = Ti{().

3. Direction and Stability of
the Hopf Bifurcation

In Section 2, we obtain the conditions under which system (3)
undergoes the Hopf bifurcation at the positive equilibrium
E,. In this section, we consider with 7, = 7, € [0,7, )
and regard 7, as a parameter. We will derive the explicit
formulas determining the direction, stability, and period of
these periodic solutions bifurcating from equilibrium E, at
the critical values 7; by using the normal form and the center
manifold theory developed by Hassard et al. [23]. Without
loss of generality, denote any one of these critical values 7, =

Pk =1,2,...,6;j = 0,1,2,...) by 7, at which (43) has a
pair of purely imaginary roots +iw and system (3) undergoes
Hopf bifurcation from E,.

Throughout this section, we always assume that 7, < 7.
Letu;, = x; —X{, Uy = X, —X;, U3 = X — X3, t = Tt
and y = 1, — 7], p € R.Then u = 0 is the Hopf bifurcation
value of system (3). System (3) may be written as a functional
differential equation in €([-1, 0], %)

w() =L, (u)+ f(wu), (48)

where u = (ul,uz,uS)T € %, and

¢, (0) ¢ (-1)
Ly(‘p): (T +u)B| ¢, (0) | + (7 +u)C | ¢, (-1)
¢ (0) ¢s(-1)
- _ﬁ -
T,
+ (7 +u) D ¢2(‘7> ,
T*
»(-2)
_ _ (49)
h
fwd)=F+u) | | (50)
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where ¢ = (¢, ¢, ¢3)" € €([-1,0], %), and

fi == (a1 +15) 67 (0) = Ly (0) ¢, (0) ~ L, (0) ¢, (0)
~ 15y (0) = L7 (0) ¢, (0) ++-,

o= ~lep (0) 5 (0) = (I + ar,) 65 (0) + by (~1) ¢, (0)
+ L2 (=1) = L3 (0) — Lyh2 (0) ¢ (0)
+ Lt (<1) ¢, (0) + L7 (=1) + L, (=1) b, (0)
L¢3 (0) 5 (0)+ -+,

3= ks, <—:—21> ¢35 (0) + ;¢ (‘%) ~ a3 5 (0)

+ Loy (—T—Z) b5 (0) + Iy (—:—2>

T 1

) (<2 ) 4s 0

ax
1+bx’

ax
1+bx

P (x) = Py (%) = I =p;(x,),

1 1
L= EP;I (x,), L= ZPY (%) Y10s

1 1
l4=§p;” (X*), 15=§p;” (x*)yl*’

1
=P (na)s b= 50 (01) Do

"

1 1
18:§p2 (yl*)yZ*’ l9:ip;, (yl*)’
1
lo = 51’;” (1) -
(51)

Obviously, L,(¢) is a continuous linear function mapping

&([-1,0], %°) into %°. By the Riesz representation theorem,
there exists a 3 x 3 matrix function #(0, ) (-1 < 6 < 0),
whose elements are of bounded variation such that

0
3
L= L (6,1 $©), for p € 7 ([-1,01,%°). (52)
In fact, we can choose

dn (0, ) = (7 +u) [35(6)+C8(0+ 1)+D5<9+ :_2)] ,
1
(53)

where § is Dirac-delta function. For ¢ € %([-1,0], %),
define

%, 0¢[-1,0),
Alweé=1 ,
J_ldfv (su)¢(s), 0=0, (54)
0, 0 e [-1,0),
RS~ {7, 00
Then when 0 = 0, the system is equivalent to
x, = A(p)x, + R(p) x; (55)

where x,(0) = x(t+6), 6 € [-1,0]. Fory € €'([0, 1], (%°)"),
define
—%, s€(0,1],
Aty (s) = (56)

0
j an" t,0) y (-t), s=0,
-1

and a bilinear inner product
0

0
W©$@=F090)- | | FEDMO @
(57)

where 7(0) = #5(0,0). Let A = A(0); then A and A"
are adjoint operators. By the discussion in Section 2, we
know that tiwT| are eigenvalues of A. Thus, they are also
eigenvalues of A*. We first need to compute the eigenvector
of A and A™ corresponding to iw7; and —iwT;, respectively.
Suppose that g(0) = (1,a, 8)" e is the eigenvector of A
corresponding to iwT;. Then Aq(0) = iwT;q(6). From the
definition of A,L ,(¢) and (6, u), we can easily obtain q(6) =

(1, ,B)Teie“’ﬁ, where

. iw— bn, B d3’2 (iw - bll') _ (58)
b, b, (zw - b33) en

and g(0) = (1, & B)". Similarly, let g*(s) = D(1,a*, B*)e“™
be the eigenvector of A* corresponding to —iwT;. By the
definition of A*, we can compute

—iw — by, by (—iw = by )

* = = ) * - = 59
: 6 €" P ¢y (iw - b33) en 59

From (57), we have

(q" (s),9(0))
=B(1,a*,ﬁ*)(1,a,/3)T

0o 0 v
- J J D(1a8 ) e Oy 6)
-1 Je=o
x (1, a, ﬁ)TeiwﬁEdf
=D {1 +oa” + BB +cya Te T+ d32(xﬁ*‘rz*e_m;} .
(60)



Thus, we can choose

— - e e eyl
D= {1 +aa” + BB +toua Te N +dpaf 1,e ’“’Tz} ,

(61)

such that (g*(s),q(0)) = 1,{q"(s),g(0)) = 0.

In the remainder of this section, we follow the ideas in
Hassard et al. [23] and use the same notations as there to
compute the coordinates describing the center manifold C,
at y = 0. Let x, be the solution of (48) when y = 0. Define

z()=(q"x),  W(0)=x,(0)-2Re{z(t)q(0)}.

(62)
On the center manifold C,,, we have

W(t,0) =W (z(t),z(t),0)

2 =2
= Wy (6) % + Wy, (6) 2Z + W, (6) % 63)

Z3
+W30(0)E+---,

where z and z are local coordinates for center manifold C; in
the direction of g and g. Note that W is real if x, is real. We
consider only real solutions. For the solution x, € C, of (48),
since 4 = 0, we have

z=iwtz+{(q" (0), f (LW (z(t),Z(t),0)

+2Re{z(t)q(0)}))
=iwTiz+q (0) f (0, W (z(t),Z (t),0) +2Re {z (t) g (0)})

=iwTz+q (0) fy (z,2) £ iwTjz + g(2,2),
(64)

where

2
s _ z _
9(z,z)=q (0) f(z,2) = ey + 91122

(65)
z 'z
+902? +9217 T

Abstract and Applied Analysis

By (62), we have x,(0) = (x,,(0), x,,(0), x3t(9))T =W(t0) +
zq(0) + zq(0), and then

2
xy, (0) =z +z+ W (0) % + W (0) 2z
1 22 3
+ W5, (0) = +o(I(z2)F),
zZ
%y (0) = za + Z& + W2 (0) =
22
+W? (0) 2z + W2 (0) —+o (Iz.2)),

2
> z _
x5 (0) = 2B+ ZB + W (0) > w2 (0) zz

—2
4 —
Wi, 0 5 +o(I2)F)s

2
i — T z
xp (1) = ze " + 2z + Wz(é) (-1) >

=2
_ z —
WY D2z + Wy () 2 +o (I D)),

2
i —— iwF z
Xy (1) = zae ™" + Zae'"™ + Wz(é) (-1) 5

+ W (-1)zz + W2 (1) % +o(1z2)),
X3 (=1) = 2B + ZBeT + WD (-1) =

=2
3 — 3 4 —\ 3
+ W (1) zz+ W) -1 +0(1z2)°);
Tz* —iwT, | — iwT, (1) TZ* Zz
Xyl——=)=ze "2 +ze 2+ W' | —= | —

T10 1

—\3
+o(lz2)l),
* L« Lk * 22
Xy (—T:z> = zae % + Zwe " + WY (— 2 )
1
@0 B\ = wof B\Z
+Wiil-= )zz+ Wy, | -—= | —
T 2
-3
+o(|(z,z)| )
T* . _ . T*
() < s e (5)
T T

o\ _ T
+ Wl(f) <—:2) zzZ + W0(23) <—:2)
B! O

+o(lz2)l).

| N,

0o | N,

(66)
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It follows together with (50) that

9(@2=7 0 f, (=2 =D7 (L& F ) (O 10 £)

_ Dz {[_ (a, +15) 67 0) ~ 1,y (0) b, (0)

— L} (0) ¢, (0) - Is; (0) — 1,7 (0) §, (0)
-

+ @ (I, (0) 5 (0) (I; +ay,) 63 (0)

+1,¢, (1) ¢, (0)
+ L2 (—1) = L3 (0) = L5 (0) 5 (0)
+ 12¢f (-1) ¢2 0) + lﬁb‘;’ (1) +--- ]

F [l (F) w0 ()

T

a2 (0) + I ({%) +” _
(67)

Comparing the coefficients with (65), we have
9x = DT, {[—2 (ay; +13) — 2ad]
+a" [ZZl(xe—iwﬁ + 2L Hn
=2l =2 (1, + ay) ocz]
+ E* [Zléocﬁe”“"; +2(l; + ay) ale Hen
_2“33/32” >
gu = D7 {[_2 (ay, + 1) =1 (o + @)]
+a” [ll (oceiw?l + &eiiw’ﬁ) — I (&ﬁ + ocﬁ)
-2(l, + ay,) o + 213]
+ E* [16 ( ﬁ&eim; + ocﬁe_m; )
+ 2L oo - a33ﬁ3” ,
9oz = 2D7 {[_2 (ay, +15) - 21, ]
+ o [-20ap -2 (I, + ay) @ + 2L @
+213€2iwﬁ]

—x — . S —2
+ B (2B + 2, — 0|}

g = DT {[— (ay, +15) (2W5y) (0) + 4w, (0))
1, (2w (0) + @) (0) + W2 (0)
+ 2w (0))]
+ @ [ (2pW (0) +awgy () + BWS (0)
+ 2aWy (0)) = (I +ay)
x (4aW}? (0) +2aW,3 (0))
w1, (2aW (1) + aw) (-1)
+ WS (0) €T + 2w (0) )

+ 1 (4w (-1 e T 2wy (-1) €97

B |12 (-2 ) e B (-2)
1

1

+ oW (0) e + 22w (0) e“'“”z*)

T* ) *
+1, (406W1(f) <—:2) e "
71

*
T . *
+2aWY (——j )e"‘”z )

T

~ d33 (4ﬁW1(13) (0) +2BWy; (0))” )
(68)

where

i s | 190 - —iwT;0 2iwT;0
W, (0) = =g (0) ™" + —=g(0)e “"7 + E,e™",
20() wﬁQ() 3wﬁQ() 1

; 7 .
Wiy ) = =2 (0) ™ + D15 (0) ™% + B,
1 1

2iw—-b,  -b, o 17
E, =2| -6 e 2iw-by, -by;
0 ~d,e 2% i — by,

-2 (ay; +13) — 2al,
x | 2L ae™ 4 2Le H T 20 — 2 (I, + ay) & |,

ZZéocﬁe_i“’T; +2(I; + ay) ole Hen 2a33[52
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-1

~by -b, 0
E,=2|-¢ —by by
0 -—dy —bs
“2(ay +L) -l (a+@)
x | I (ocei“"~1 + &eii‘ﬁ‘) -1l (&ﬁ + ocB) -

lg ( B + afe ) + 2L — a;, 83

2(L, + ay,) ac + 214

(69)

Thus, we can determine W, (0) and W}, (8). Furthermore,
we can determine each g;; by the parameters and delay in (3).
Thus, we can compute the following values:

1 1
¢ (0) = <920911 2|911|2 - §|902|2> + 5921»
__ Refq (0}
7 Re N @)
I 0 Im |\ (7]
Tz:_m{cl()}wti m { (Tl)}, B, = 2Rele, O],

wT;
(70)

which determine the quantities of bifurcating periodic solu-
tions in the center manifold at the critical value 7;. Suppose
Re{A' (7))} > 0. U, determines the directions of the Hopf
bifurcation: if g, > 0(< 0), then the Hopf bifurcation
is supercritical (subcritical) and the bifurcation exists for
T > T{(< T7); B, determines the stability of the bifurcation
periodic solutions: the bifurcating periodic solutions are
stable (unstable) if 5, < 0(> 0); and T, determines the period
of the bifurcating periodic solutions: the period increases
(decreases) if T, > 0(< 0).

4. Numerical Simulation

We consider system (3) by taking the following coefficients:

a = 03,a, = 58889,4a4, =1, m = 1l,a, =
01, a5, = 27, ay, = 12,053 = 12, my, = 1, a3 =
0.2, a5, = 25, a;3 = 12. We have the unique positive

equilibrium E, = (0.0451, 0.0357, 0.0551).

By computation, we get m;, = —0.0104, w;; = 0.5164,
2z, = 0.2666, hj(z;,) = 03402, 7, = 3.2348. From
Theorem 6, we know that when 7, = 0, the positive
equilibrium E, is locally asymptotically stable for 7, €
[0, 3.2348). When 7, crosses 7, , the equilibrium E, loses its
stability and Hopf bifurcation occurs. From the algorithm in
Section 3, we have y, = 566.46, f3, = —315.83, T, = 54.45,
which means that the bifurcation is supercritical and periodic
solution is stable. The trajectories and the phase graphs are
shown in Figures 1 and 2.

Regarding 7, as a parameter and let 7, = 29 ¢
[0, 3.2348), we can observe that with 7, increasing, the pos-
itive equilibrium E, loses its stability and Hopf bifurcation
occurs (see Figures 3 and 4).
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5. Global Continuation
of Local Hopf Bifurcations

In this section, we study the global continuation of peri-
odic solutions bifurcating from the positive equilibrium
(E,.t)),(k = 1,2,..., 6j = 0,1,...). Throughout this
section, we follow closely the notations in [24] and assume
that 7, = 7, € [0,7, ) regarding 7, as a parameter. For
simplification of notations, setting z,(t) = (X, Xy, X3,) " » We
may rewrite system (3) as the following functional differential
equation:

z(t)=F(z,1,p), (71)

where z,(0) = (xlt(G),th(G),x3t(9))T = (x(t + 0), x,(t +
0), x;5(t + 9))T fort > 0and 0 € [-1;,0]. Since x,(t), x,(t),
and x,(t) denote the densities of the prey, the predator, and
the top predator, respectively; the positive solution of system
(3) is of interest and its periodic solutions only arise in the first
quadrant. Thus, we consider system (3) only in the domain
Ri = {(x}, Xy, X3) € R, x;, > 0,x, > 0,x; > 0}. It is obvious
that (71) has a unique positive equilibrium E, (x}, x5, x3) in
R? under the assumption (H,)-(H,). Following the work of
[24], we need to define

X =C([-1,0],R}),

I =Cl{(z,7,p) e XxRxRY
(@np) -
z is a p-periodic solution of system (71)},
N ={Z7.p);F(z7,p) = 0}
Let ¢ denote the connected component pass-
) is defined by

through (E*, T;{(), 27r/a) )

(B, 79 2/ (j))
ing through (E,, le ,Zn/w ) in T, where T
(43). We know that ¢
is nonempty.

For the benefit of readers, we first state the global Hopf
bifurcation theory due to Wu [24] for functional differential
equations.

(E*,T (J) 2n/w(1

Lemma 9. Assume that (z,, 7, p) is an isolated center satis-
fying the hypotheses (A1)-(A4) in [24]. Denote by e np) the
connected component of (z,, T, p) in I. Then either

(@) €, v.p) is unbounded, or
(ii) ., r,p) is bounded, £, . ., NI is finite and

Z ym (Z*’T>P) = 0’ (73)

(2,T,p)€l;, 7 p)NN

forallm = 1,2,..., where y,,(z,,7, p) is the mth crossing
number of (z,, T, p) ifm € J(z,, T, p), or it is zero if otherwise.

Clearly, if (ii) in Lemma9 is not true, then €, ., is
unbounded. Thus, if the projections of ¢, . ,) onto z-space
and onto p-space are bounded, then the projection of £, .
onto 7-space is unbounded. Further, if we can show that the



Abstract and Applied Analysis

0.0452 ‘ ‘
< 0.0451 ]
= vf\vltvnvn"n

0.0451 ‘ ‘

0 200 400 600 0.0552
t
0.0358 0.0551
S ‘ ‘ S 00551 S
=, 0.0357 S = . _
><N AANAAAA ® t R
JYvyuvIv ‘ o
‘ ‘ 0.055 | . R
0.0356 I
0 200 400 600 g
t 0.055 | .- R
0.0357 B
0.0552 =
| ‘ 0.0357 0.0452
— 1 j - a )
< 0.0551 ] °r, 00357 :
= (AN -
; ; 0.0356  0.0451 »
0.055 ‘ ‘
0 200 400 600

t

FIGURE 1: The trajectories and the phase graph with 7; = 0,7, = 2.9 < 1, = 3.2348; E, is locally asymptotically stable.
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FIGURE 2: The trajectories and the phase graph with 7, = 0,7, = 3.3 > 7, = 3.2348; a periodic orbit bifurcate from E, .
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FIGURE 3: The trajectories and the phase graph with 7, = 0.9, 7, = 2.9; E, is locally asymptotically stable.
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FIGURE 4: The trajectories and the phase graph with 7, = 1.2, 7, = 2.9; a periodic orbit bifurcate from E, .
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projection of €, . onto 7-space is away from zero, then
the projection of ¢, . ,) onto 7-space must include interval
[7, 00). Following this ideal, we can prove our results on the
global continuation of local Hopf bifurcation.

Lemma10. Ifthe conditions (H,)-(H,) hold, then all nontriv-
ial periodic solutions of system (71) with initial conditions

x;(0) =9 (6) 20,
x3(0) =¢(6) 20,
@ (0)>0, w(0)>0,

x,0)=v(0) =20,
0 €[-1,,0); (74)
$(0)>0

are uniformly bounded.

Proof. Suppose that (x,(t), x,(t), x;(t)) are nonconstant peri-
odic solutions of system (3) and define

X1 (’h) = max {xl (t)} >

%, (1) = max {x, (1)},  (75)

X (fl) = min {xl (t)} >
x; (&) = min {x, (1)},

x5 (§;) = min {x3 (t)} > x5 (173) = max {x3 (t)}-

It follows from system (3) that

t
x; () = x; (0) exp {J [al —a;x, (s) - %] ds} ,
11X

0

a1 %X, (5_ Tl)
my+x,(s— 1)

dp3X5 (8) ds
m, + x, (s) ’

a3y, (s - Tz*)

m, +x,(s—15)

x, (t) = x, (0) exp {L [—az +
— ayx, (s) —

t
x5 (t) = x5 (0) exp {L [—a3 +

~ d33X3 (S)] ds}
(76)

which implies that the solutions of system (3) cannot cross
the x;-axis (i = 1, 2, 3). Thus, the nonconstant periodic orbits
must be located in the interior of first quadrant. It follows
from initial data of system (3) that x,(t) > 0, x,(t) >
0, x5(t) > 0fort > 0.

From the first equation of system (3), we can get

ax; (1)
0=a,—a;x (1) - m12+jc (;7 ) <a;—ayx, (m); (77)
1+ X

thus, we have

a
x; (m) < —. (78)
an

13
From the second equation of (3), we obtain
a1 X (’72 - T1)
0= —g,+ =212 1
my +x, (1, —1,) a2% (1)
T3 (m,) )| (ay/ay,) %, ()
my +x; (1)~ my + (a,/ay;) iRy
(79)
therefore, one can get
-a, (a;;m, +a,) +a,a
x, () < , (anmy +ay) + ayay =M, (80)
ay, (a;,m; +ay)
Applying the third equation of system (3), we know
apx, (1, - 1)
0=-a;+ % — 333 (173)
2 7% U1, (81)
a,, M
<-azt ﬁ — a3 (173) -
It follows that
—-ay (m, + M) +a;, M
x3 (’13) < 3 ( 2 1) 32 1 2 Mz- (82)

a3 (my + M)

This shows that the nontrivial periodic solution of system (3)
is uniformly bounded and the proof is complete. O

Lemma 11. If the conditions (H,)-(H,) and

(Hy) ay, (a5, /my) > 0 [(ay — a/may,
(a12a21/m%)]a33 - (an — (a/m)(ay/my)as; +
(‘123‘132/7”%)] >0

hold, then system (3) has no nontrivial T, -periodic solution.

Proof. Suppose for a contradiction that system (3) has non-
trivial periodic solution with period 7,. Then the following
system (83) of ordinary differential equations has nontrivial
periodic solution:

dx, _ [ ap,x; () ]
dr x () _al a2 () my +x; (1) ’
dx, [ ay x; (t) ay3%3 (1) ]
=2 x, () | —ay + 2L f)— B3
dt xz()_ a2+m1+x1(t) 2%z (1) my + x, (1)
dx, Az X, (t - Tz*)
B ok, (t) | —ay  —2 2 O,
dt x3()- a3+m2+x2(t—‘r2*) 537 (1)

(83)

which has the same equilibria to system (3); that is,

E, = (ﬂ,o,o),
%1 (84)

E, =(x],%;5,x3).

E, =(0,0,0),

E; = (%,%,,0),

Note that x;-axis (i = 1,2,3) are the invariable manifold of
system (83) and the orbits of system (83) do not intersect each
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other. Thus, there are no solutions crossing the coordinate
axes. On the other hand, note the fact that if system (83) has
a periodic solution, then there must be the equilibrium in its
interior, and that E,;, E,, E; are located on the coordinate
axis. Thus, we conclude that the periodic orbit of system (83)
must lie in the first quadrant. If (H;) holds, it is well known
that the positive equilibrium E, is globally asymptotically
stable in the first quadrant (see [1]). Thus, there is no periodic
orbit in the first quadrant too. The above discussion means
that (83) does not have any nontrivial periodic solution. It is
a contradiction. Therefore, the lemma is confirmed. O

Theorem 12. Suppose the conditions of Theorem 8 and (H)

hold; let wy, and Tif be defined in Section 2; then when t, > Tf{()
system (3) has at least j — 1 periodic solutions.
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Proof. It is sufficient to prove that the projection of
E(E*,riflﬂ/wk) onto T,-space is [T, +00) for each j > 1, where
T, < Tii).

In following we prove that the hypotheses (A1)-(A4) in
[24] hold.

(1) From system (3) we know easily that the following
conditions hold:
(A1) F € C*(R} xR, xR, ), where F = Flpsxr,xr, =
R},
(A3) F(¢, 1y, p) is differential with respect to ¢.

(2) It follows from system (3) that

r a,m;x ap,x 7
a, - 2ay,x, — -2 22 12X1 0
(m, +x,) my + X
~ D1 X, 21%1 31y X3 D3Xy
D_F(z,1,,p) = — —ay + ———— = 2ayX,; - - 85
(27 p) (m, +x,)’ mp+x (m, + x,) my + X, (85)
a3,My X as,X
0 32 232 L - I YOS
| (my + x,) "y + X i
From (86), we know that the hypothesis (A2) in [24]
) is satisfied.
Then under the assumption (H,)-(H,), we have
det D,F (z°, 7y, p) (3) The characteristic matrix of (71) at a stationary
-—a X4 apX; X, apX) 0 1 solution (z, 7, p,) where z = (z“’,z(z’,z(”) e R
Ty xr ) "y + X7 takes the following form:
a, m,x, 53X, X3 x;
— det 2 122 —ayxl + 3%, 32 9 2*
(my +x7) (m, +x3) m, + X,
: — — = =\ (A
0 %ijz —agx] A(z,7, p) (A) = AMld - DyF (z,7,, p) (e I) ; (87)
L (my, +x3) _
2
a a b x, 1.,
__ 2)’1*)’2*3[_x + A0 J’12:|¢0_
(1+by.) (1+bx,)
(86) that is,
Az, p) (D)
r =(2) =) b
_ a;,mz z
A - a, + 2anz(1) + 12—12 L2 —(1) 0
(m, +2) m +z
=(2) =) =) =(2)
m,z _ a,,z _ y3M,Z 0y3Z
B _"21—126 Aty Aoy - 25y 20,7 + BTE__ S (88)
- (m1 + E(l)) m; +z (m2 + Z(Z)) m, +Z
a2 At ‘1322(2) —(3)
0 e A+a3——_(2)+2a33z
(m2 + z(z)) m, +z
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From (88), we have

det (A (E,, 1, p) (V)
Aty

(89)

=\’ +P2A2+P1/\+P0 +[(r +q) A+ (qo +10)] e

Note that (89) is the same as (20); from the discussion in
Section 2 about the local Hopf bifurcation, it is easy to verify

that (E,, Tl > 271/ wy) is an isolated center, and there exist € >

0,5 > 0 and a smooth curve A : (‘r1 - 8,‘[3{ +0) > €
such that det(A(A(1;))) = 0, [M1)) —wi| < eforall 7; €

(77— 8,77 + 8] and

- dReA (1))
h) (DY _ i 1 0
(ric) = A ey
Let
21
Qe,Zn/wk: (’7’p);0<77<€’ p_w_k <e€r. (91)

It is easy to see that on [Tf‘]i) -0, Tii) + 8] X 0Qc /0,
det(A(E*,Tl,p)(r] + (2n/p)i)) = 0 if and only if, 4 = 0,
T = le p=2nlw,k=123j=0,1,2,...

Therefore, the hypothesis (A4) in [24] is satisfied.

If we define

() 2m
H* (E ST

=)o)
= det< (E*,Tli) + 8,p) <11+ 27;11,))’

then we have the crossing number of isolated center

(E,, 7Y Zn/wk) as follows:

1k

(j) 2m - (j) 2m
(Bt 2 = degy (b (Bn2 ) O,
k k

y 21
o (o0 ) )

=-1.
(93)
Thus, we have
Y ovERBp< o,
@7 ,ﬁ)e%w TU) 27w
where (z,7,,p) has all or parts of the form
(E*,Tfl;),Zﬂ/a)k) (j = 0,1,...). It follows from

Lemma9 that the connected component (f 29 2r/p)

15

through (E*,le,Zn/wk) is unbounded for each center
(z., 1, p)>(j = 0,1,...). From the discussion in Section 2,

we have

; 1
-
Wy

X {arccos <((p2wi—Po) (r0+40)
+ W (wz—pl) (7’1+‘11))

x (("0+‘Zo)2 + (”1+‘11)2“)1%)_1) +2j77}>
(95)

wherek = 1,23 j=0,1,.. v

for j > 1.
Now we prove that the projection of £,

.. Thus, one can get 27r/wy, < 7}y

( J) 2r/ey) onto

T,-space is [T;,+00), where T, < Tf{c). Clearly, it follows
from the proof of Lemma 11 that system (3) with 7, = 0
has no nontrivial periodic solution. Hence, the projection of

£ B, /) onto 7, -space is away from zero.

For a contradiction, we suppose that the projection of

E(E*,rf{j,zn /) OO Ty-space is bounded; this means that the

projection of £ onto ;-space is included in a

(E..7D 2m)wy)
interval (0, 7). Noticing 277/, < 7/, and applying Lemma 11

* .
we have p < 7" for (z(t), 7y, p) belonging to €(E*’T§Q,2n/wk).

This implies that the projection of ¢ onto p-

(E..7) 2m/wy)

space is bounded. Then, applying Lemma 10 we get that

the connected component ¢ is bounded. This
(E..7 2 /wy)

contradiction completes the proof. O

6. Conclusion

In this paper, we take our attention to the stability and Hopf
bifurcation analysis of a predator-prey system with Michaelis-
Menten type functional response and two unequal delays.
We obtained some conditions for local stability and Hopf
bifurcation occurring. When 7, # 7,, we derived the explicit
formulas to determine the properties of periodic solutions
by the normal form method and center manifold theorem.
Specially, the global existence results of periodic solutions
bifurcating from Hopf bifurcations are also established by
using a global Hopf bifurcation result due to Wu [24].
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This paper is devoted to propose a novel method for studying the macroeconomic system with fractional derivative, which can
depict the memory property of actual data of economic variables. First of all, we construct a constrained optimal problem to evaluate
the coefficients of nonlinear fractional financial system based on empirical data and design the corresponding genetic algorithm.
Then, based on the stability criteria of fractional dynamical systems, the methodology of stability analysis is proposed to investigate
the stability of the estimated nonlinear fractional dynamic system. Finally, our method is applied to discuss the macroeconomic
system of the US, Australia, and UK to demonstrate its effectiveness and applicability.

1. Introduction

In a market economy, the macroeconomic stability is an
important economic problem which is concerned by all
of governments. Macroeconomic instability can take the
form of volatility of key macroeconomic variables or of
unsustainability in their behavior. Macroeconomic instability
refers to phenomena that decrease the predictability of the
domestic macroeconomic environment and it is of concern
because unpredictability hampers resource-allocation deci-
sions, investment, and growth. Therefore, the analysis of
the macroeconomic stability contributes to the making of
economic policy decision for governments and controls the
macroeconomic instability to improve the predictability.

According to macroeconomic theory, the stability of
macroeconomy is measured by the volatility of some key
indicators such as consumer price inflation, real GDP growth
over business cycles, changes in unemployment, fluctuations
in the current of the balance of payments, and volatility of
short term policy interest rates and long term interest rates.
The existing researches about the stability of macroeconomy
concentrate mainly on two directions.

On the one hand, some studies examine the macroeco-
nomic stability by empirical analysis based on the actual data

and econometric models and usually include a few macroe-
conomic indicators, for example, [1-3]. More precisely, the
macroeconomic stability and the properties of the interna-
tional transmission of business cycles under three exchange
rate systems are examined by [1]. In [2], whether monetary
policy may have been a source of macroeconomic instability
in the 1970s by inducing unstable learning dynamics is
investigated. In [3], a conventional New Keynesian model
for four countries is used to analyze relationship between
monetary policy and macroeconomic stability. Empirical
analysis of economic stability obtains scientific conclusion
based on actual economic data but pays more attention on
the factors which affect the volatility of some key indicators
and neglects the stability characteristic which implicit in
economic dynamic behavior economic system.

On the other hand, some researches build the simpli-
fied economic system model according to economic theory
and analyze the stability of economic system based on
dynamic economics, for example, [4-6]. What is more, Hopf
bifurcation theorem is used to predict the occurrence of
a limit cycle bifurcation for the time delay parameter of
a new IS-LM business cycle model in [7]. Reference [8]
studies the implication of imperfect financial contracting
for macroeconomic stability in the context of a stochastic
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dynamic general equilibrium model. Reference [9] examines
the two most attractive characteristics, memory, and chaos
in simulations of fractional financial model. Reference [10]
investigates the stability criteria of the bifurcation periodic
solutions and then the stability of a business cycle model
with discrete delay. Reference [11] analyzes the relationship
between interest-rate feedback rules and macroeconomic sta-
bility in presence of transaction cost. This method of stability
analysis for economic system focuses on dynamic behavior
of system evolution, and theory about system stability from
dynamic economics is applied extensively in it. However, the
considered economic systems are simplified model according
to economic theory and neglect the rule of different real
economic operation. Thus, there may be some bias between
conclusion from it and actual economic situation.

It is well known that the prerequisite for stability analysis
of economic system is to construct the reasonable economic
model. As an excellent methodology of modeling, fractional
calculus is verified to be a powerful tool in modeling most
physical processes with memory effect, which cannot be
described well by integer-order integral and differential equa-
tions (see [12]). With the fractional derivative being applied
in economic or financial system, fractional economic models
spring up in recent years. For instance, reference [9] proposes
the fractional financial system which involves the macroe-
conomic variables such as investment, interest, and price
index. In [13], a delayed fractional-order financial system is
proposed. These models are simplified from economic theory.
Reference [14] presents macroeconomic modeling based on
fractional calculus, but nonlinear structures have not been
considered.

The motivation of this paper is to present a new method
to model and analyze macroeconomic system based on
theory about nonlinear fractional-order system, and this
method possesses the merits of the empirical analysis and
dynamics economics mentioned above. More precisely, the
aim of this paper is to achieve the following: on the one
hand, it proposes the method to construct the fractional-
order nonlinear dynamic system which can describe the
actual economic data accurately and reveal the rule of
operation about real economic system; on the other hand,
it introduces stability analysis of fractional-order economic
system to investigate the stability of real economic system and
proposes a novel method of stability analysis for economic
system. In the paper, we will try to design an approach to
estimate fractional-order nonlinear economic system based
on empirical data and then analyze the stability of estimated
system using the stability criteria of fractional-order system.

The remainder of this paper is organized as follows. In
Section 2, we review the mathematical preliminaries about
fractional calculus and stability of system. In Section 3,
we propose a novel methodology to model a nonlinear
fractional-order economic system based on nonlinear equa-
tion. In Section 4, GA have been used to estimate the macroe-
conomic system by US, Australia, and UK macroeconomic
data. In Section 5, the analysis of dynamic behavior and
stability about the macroeconomic system is performed. The
conclusions will be shown in Section 6.
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2. Mathematical Preliminaries

2.1. Definition of Fractional Calculus. In this section, we
introduce some preliminaries of fractional calculus. More
properties of fractional derivatives could be found in many
books and recent papers; for example, see [15, 16].

There exist three most frequently used definitions for
the general fractional differintegral which are Griinwald-
Letnikov (GL) definition, the Riemann-Liouville (RL), and
Caputo definitions. For the GL definition of fractional deriva-
tive being convenient to compute numerically, it is applied to
solve the fractional-order system in this paper.

Definition 1 (see [17]). The GL definition can be written as

GL —oc[(tia)/h] k& .
foiro=n 3 o (§)se-m. o

where [x] means the integer part of x.

2.2. Fractional-Order System. In [18], the general form of »-
dimensional fractional-order system can be expressed as

oDfx; (1) = fi (3, (1), %, (£),..., x, (), 1)

xl' (0) = Ci’

2)

i=12,...,n,

where ¢; are initial conditions. If «; = «, = --- = «,,, then the
system is a commensurate fractional-order system otherwise
is called as an incommensurate system. If f; is nonlinear
function, the system is a nonlinear system.

2.3. Stability of Fractional-Order System. The exponential sta-
bility cannot be used to characterize the asymptotic stability
of fractional-order system. A new definition was introduced
in [18].

Definition 2 (see [18]). The trajectory x(t) = 0 of the system
(2) is t™7 asymptotically stable if there is a positive real g such
that for all [lx(¢)|| with t < t,, AN (x(t)), such that for all t >
f ()] < NE
The fact that the components of x(t) slowly decay towards
0 following ¢ leads to fractional systems being called long
memory systems. The stability theorem in [19] presents that
equilibrium points are asymptotically stable for &; = «, =
- = «, = o if all the eigenvalues A; (i = 1,2,...,n) of
the Jacobian matrix J = 0f/0x, where f = [f,, f,,... ,fn]T,
evaluated at the equilibrium point, satisfy the condition

([18]):
|arg (eig ()| = |arg (A;)| > ocg, i=12...,n (3)

For the incommensurate fractional-order system
a #a,# -+ #a,, suppose the o; is the rational number,
which m is the LCM (least common multiple) of the
denominators u; of s, where o; = v;/u;,v; - u; € Z* for
i = 1,2,...,n,and set y = 1/m. According to [18], the
incommensurate fractional-order system is asymptotically
stable if

farg (V)] > 7, @
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for all roots A of the following equation ([18]):
det (diag ([A™BA™ 2 . A" ]) = ]) = 0. (5)

For fractional-order system (2), the necessary stability
condition for it to remain chaotic is keeping at least one
eigenvalue A in the unstable region (see [19]). Suppose that
the unstable eigenvalues of scroll saddle points are A,, =
a,, * ib, ,. The necessary condition to exhibit double-scroll
attractor of the system remaining in the unstable region is
exhibited in [19]. The condition for commensurate derivatives
order is

2 b, .
« > —arctan| — ), i=1,2. (6)
i1 a;

Thus, the instability measure 77/2m — min(| arg(1)|) is nega-
tive, and the system cannot be chaotic [19].

3. Modelling Economic System with
Fractional-Order Derivatives

3.1. Nonlinear Fractional-Order System. There exist several
financial models reported in recent years. For instance, the
study of investment, interest rate, and price index by using a
chaotic fractional Chen system is discussed in [9] as

Di'x, =z, + (y; — a) x;,
2

Dy, =1-by, - x;, 7)

D{°z, = —x, — cz,,
where x, ¥,z represent the interest rate, investment, and
inflation, respectively. The subscript t indicates that the
variable depends on t. Parameters a, b, and ¢ are nonnegative
coeflicients with economic interpretation. o; € (0,1], i =
1,2,3, represents the fractional order of the derivatives. If
a = o, = o = 1, (7) reduces to the integer-order Chen
system.

Instead of considering the same expressions in fractional

chaotic Chen system, we assume a more general form of
nonlinear fractional system as

D' x (t) = ¢ + ayx (t) + apy (t) + a;3z ()
+aux @)y ) +a,y )z (@) +aez(t)x(t)
+ a17x2 ®) + algy2 ) + algzz ),

Dy (8) = & +ayx (t) + any (t) + ayz (1)
+ayx () y(t)+ayy )z () +ayz () x(t)
+ Ay, X7 (1) + ayg V" () + ay2” (1),

Dz (t) = ¢ + ay x () + ayy (t) + azz (b)
+ agx () y (1) + ass y (t) z (1) asez (t) x (t)

2 2 2
+ a3, x” (t) + azgy” (1) + azez” (),

(8)

where x(t), y(t), z(t) are the economic variables.

Let

filx®,y®),2(1),4;)
= ¢ +anx(t) +a,y ) +a;z ()
+ayx () y () + a5y () z (1) + aez () x (t)
+a,x” (8) + agy’ (8) + az” (t),
Lx®,y(),2(1),4,)
=6+ ayx () + ayy () + ayz (1)
+ay,x (1) y () + aysy (£) 2 (1) + ayez () x (t)
+ayx” (t) + aygy” (t) + ay2” (1),
Lx®,y(1),2(1),4;)
= ¢y + a5 x () + a5,y () + az32 (1)
+ag,x (1) y () + assy (£) 2 (1) + azez () x (t)
+ Ay, x” (8) + ag Y (8) + ase2” (),

i=1,2,3.

A; = (Ci’ail’aiz’ s ai9) >

9)
Then the model can be rewritten as

D'x(t) = fi (x (1), y (1),2(), A)),
DPyt)=f,(x@®),y®),z(t),A,), (10)
Dz (t) = f;(x (1), y(t),z(t),As).

3.2. Fitting of Fractional-Order Nonlinear System. In order
to estimate the parameters of the system, the numerical
calculation of the fractional-order derivative will be used.
According to the GL definition of fractional-order derivative
(1), the explicit numerical approximation has the following
form ([17]):

k
k-1, /mD5 f (£) = hi“zci(“)f (te-i)s (11)

i=0

where t;, = kh, h is the time step of discretization, L,, is
called as “memory length,” and cl.(“) (i=0,1,...) are binomial
coeflicients, which can be calculated as

1+«
R (R R

1



Then, the general numerical solution of the fractional-order
system (11) can be expressed as

x(t) = fi(x(t), v ()2 (), Ay) - Zcflx(tkfj)’

j=n

y(t) = (e (), y ()2 (), Ay) - ZC;'XZJ’ (tk—j)’

j="

z(t) = f3 (x (te), y (t) 2 (t) . As) = ZC;%Z (tk—j)'

j=v3

(13)

The “short memory” principles have been considered in this
expression. The lower index of the sums in it will be v; = 1
for k < (L;/h) and v; = k — (L;/h) for k > (L;/h), or
when “short memory” principle is not being considered, we
put v; = 1 for all k. Assume that the actual economic data
are (X(i),Y(#),Z(1) (G = 1,2,...,n). Let &« = (a1, x5, x3),
A = (A}, A, Aj). In order to ensure that trajectory of the
system describes the empirical economic data, we construct
constrained optimal problem as follows:

n-1

min H (&, A) = Z(X(i) - X(i+ 1))

i=1

n-1

+ Yy () -Y(+1) (14)

i=1
n—-1
+ Y (2(i) - Z(i + 1)),
i=1
subject to
x(te) = fi (x (t)» v ()2 () Ay)
k
- ch‘x(tk,j) ,
j=1
y () = £ (x(8), ¥ (1) 2 (1), As)
k
B Zlcjzy (t-5)
=

z(te) = f3 (x (te), y (1) 2 (t) , A5)

(15)

k
-t (tiy), 0<a<2i=1,23
=

where

x(te) =X1), y(t)=YQ), z(t,)=2(1). (6)
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Then, we can estimate the coeflicients of fractional-order
system (10) by solving the optimal problem (14) when then
actual data is known.

Remark 3. About constraints in the optimal problem, x, y, z
are obtained by implicit dynamic equations. In the process
of solving it, we can calculate it by transferring it to explicit
dynamic equations.

3.3. Optimal Parameters Estimations of Fractional-Order Non-
linear System by GA. In this paper, the optimal problem (14)
will be solved by genetic algorithms (GA). The solutions of
the optimal problem are optimal parameters of fractional-
order nonlinear system which describe accurately empirical
economic data. The genetic algorithm is an example of a
search procedure that uses random selection for optimization
of a function by means of the parameters space coding. It
was developed by [20] and the most popular references are
[21, 22]. The GA have been proven successful for robust
searches in complex spaces. [23] states the validity of the
technique in applications of optimization and robust search.
The GA have been credited as efficient and effective in the
approach for the search.

Comparing with usual constrained optimal problem, the
difference of constrained optimal problem (14) includes a
process of solving fractional-order system in calculating
the fitness of each chromosome in population. The genetic
algorithms of solving constrained optimal problem (14) can
be designed as the following steps.

Step 1. Generate random population of chromosomes P(0)
with population size N in feasible region of problem (14)
{(@,A) | A e R0 < <2,i=1,2,3}. Set k = 0.

Step 2. Evaluate the fitness of each chromosomes in the
population P(k). Set x(t,) = X(1), y(t,) = Y(1), z(t,) =
Z(1), m = n — 1. Given time step h, calculate the
(x(t), y(t;),z(t;)) G = 1,2,...,m) by recursive formula
(13) based on parameters (aj,Aj) (j = 1,2,...,N) which
are decoded from chromosomes in P(k). Then, compute
the finesses of the chromosomes f; by H(a;,Aj) (j =
1,2,...,N).

Step 3. Create a new population P(k + 1) by repeating the
following steps until the new population is complete.

(a) Select two parent chromosomes from population P(k)
according to their fitness. Calculate selected proba-
bility of chromosomes in P(k) by p; = f;/ Y, f; (i =
1,2,...,N). The parent chromosomes are selected to
be the parent by roulette selection operator.

(b) Cross over the parents to form new offspring with
crossover probability p..

(c) Mutate new offspring at each locus with a mutation
probability p,,. Place new offspring in the new popu-
lation.
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Step 4. If stop criterion is satisfied, then stop. Otherwise,
replace P(k) by P(k + 1), and go to Step 2.

3.4. Stability Analysis for Nonlinear Fractional-Order Sys-
tem. The stability as an extremely important property of
the dynamical systems is investigated in various domains.
According to stability criteria in [18], the stability of fractional
nonlinear system is investigated by analyzing the character-
istic of equilibrium points in system. (x*, y*,z") represents
an arbitrary equilibrium points of system (10), which is
calculated by solving the equations f;(x(t), y(t),z(t)) =
0 (i = 1,2,3). The Jacobian matrix is

ju Jiz jis
J=\Jar Jz Jos |> (17)
Ja1 Ja2 Ja3
where
Ji1 = any +aygxy +a16X;5 + 2a5,%),
Jia = Gy + AyyX] +agsx; + 20555,
Jis = Qi3 + AysX] + AX, + 2a59%3,
Jo1 = a1+ ayy%; + GyeX5 + 205,
Jop = Gy + Ay X[+ AysX] + 20557, (18)
Joz = Qo3 + AysX| + AX; + 2a59%3,
Ja1 = 31+ a34%, + Q36X + 2055,
Jao = Gy + A3, X] + Aysx] + 255X,

. * % *
J33 = G33 + A35X) + A36X, + 2a30X;.

Let optimal order in fractional nonlinear system (10)
be (&;,a,,&;). &; (i = 1,2,3) can be expressed v;/u; (i =
1,2,3), and m is the LCM (least common multiple) of the
denominators u; (i = 1,2,3). Let m; = mda;. According to
(6), the characteristic equation is as follows:

/\m1+m2+m3 _ ].22/\n13+ml _ j33Am2+m1 _ j11AM3+m2

(19)
+ A" + LA™ + b A™ + b, = 0,
where
by = jojzs = Jozjz
by = jujs — jizjans
by = jujz = j1zjar> (20)

b, = - (j22j33 - j23j32) jn

+ j12 (j33j21 - j23j31) - j13 (j21j32 - j31j22) .
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FIGURE I: The actual data versus trajectories of fractional-order
system in each dimension about US.

The roots of (19) are w; i = 1,2,...,m; + m, +
m,), and the instability measure of equilibrium point is
71/2m — min(| arg(w)|). If instability measure is negative, the
equilibrium point is stable.

4. Application to Economic System of
US, Australia, and UK

In this section, we will show how to analyze the stability
of macroeconomic system based on the actual data by
fractional-order system. Firstly, the optimal fractional-order
system needs to be estimated based on actual data. This study
will take the three nations (i.e., USA, Australia, and UK)
for example to show the feasibility and effectiveness of our
method.

4.1. Selection of Economic Variables and Data Resource. The
GDP, inflation, and unemployment are the key macroeco-
nomic indexes which governments concern. In this paper,
the percent change of GDP, average consumer prices percent
change rate, and change of unemployment rate percent
of total labor force are used to reflect the variables GDP,
inflation, and unemployment, respectively. The annual data
starts from year 1980 to 2011. The resource of data about
percent change of GDP, average consumer prices percent
change rate, and unemployment rate percent of total labor
force is EconStats which is organized by IME Let economic
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TaBLE 1: Optimal parameters of fractional order economic system for US, Australia, UK.
US Australia UK
X y z x y z X y z
q 0.298 0.518 1.521 0.459 0.127 1.992 0.503 0.521 0.611
¢ 0.141 0.845 -42.503 0.936 0.128 0.957 1.271 1.618 0.959
a, -7.360 -26.756 19.654 9.923 —-2.817 3.007 -10.655 -70.531 -13.637
a, 10.596 42.678 —45.415 2.352 2.855 2.661 —-85.040 54.652 19.055
a, -208.649 -82.896 -3.255 1.696 -4.907 -1.889 -91.272 -73.995 100.756
a, 106.886 134.066 7.465 1.011 2.837 -1.094 37.836 98.484 -31.076
as -92.283 —29.489 -9.162 6.746 —-13.460 -0.854 —28.490 -60.796 17.146
ag —46.156 0.388 -9.954 -10.966 —-8.466 —6.662 0.939 37.492 2.462
a, -40.568 24.615 33.139 1.639 -9.793 -1.183 -31.064 —46.859 2.666
ag -28.753 98.083 -19.133 0.152 14.682 2.982 65.905 28.800 32.485
a, —-17.425 -18.006 -19.731 -4.210 0.094 —-1.558 -18.148 -34.796 3.771
MSE 4.8¢ -4 6.6e — 4 5.5e -4
Notes: ¢ denote the (¢}, G, G). a; denote (a@y;, y;, d3;) (i = 1,2,...,9). MSE is mean of squared error.
TABLE 2: Results about stability analysis of economic system about US.
Point Jacob Matrix Unstable measure Stability
[—5.110] 702 2023.7 -844.3
—-1.548 -106.3 1373.3 943.5 -0.0099 stable
| 7.852 | 71 409 -369.8
[0.573 ] 127316 -121.140 158.997 |
—-0.664 69.603 -167.274 50.804 0.0314 unstable
| —0.450 | | —41.309 -35.030 -17.834 |
[ 0.726 ] 233291 -191.453 238.417 |
-0.976 113.160 -275.220 -36.399 0.0314 unstable
| ~1.046 | | —34.911 -62.111 8973 |
[0.756 ] [-18.986 -173.095 117.048 |
-0.157 20.167 —123.163 110.606 -0.0128 stable
| —0.194 | | 53771 -1.853 —30.909 |
TABLE 3: Results about stability analysis of economic system about Australia.
Point Jacob Matrix Unstable measure Stability
[-0.246 8.235 12.888 5.630
0.499 =5.195 -9.900 10.798 0.0069 unstable
L 0.523 -3.710 4.080 5.623
[1.125 -23.442 9936 10.148
0.964 -30.502 -25.774 8.018 0.0314 unstable
1 0.509 13.691 2.606  3.643
[-0.053 ] ~4.953 7.269 -1.261
-0.470 20.453 3.040 -28.320 0.0314 unstable
| —-1.272 | 2.225 3.387 —4.466
[-3.948]] 98.290 14.679 -18.923
—2.578 74.888 68.047 36.691 0.0314 unstable
| 0.352 | —47.077 3980 11.281
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TABLE 4: Results about stability analysis of economic system about UK.
Point Jacob matrix Unstable measure Stability
[-7.396 226.2 985.8 190.3
—3.483 —464 1076.5 -302.1 0.0157 Unstable
L 2.776 —-338.8 —863.7 3314
[2.214 —138.774 —278.268 123.998
1.402 29.238 —-309.613 220.292 0.0157 Unstable
1 0.570 162.894 199.199 -26.786
(2511 -76.666  71.742 -351.173
1.331 —182.166 —176.300 -371.135 —0.0120 Stable
| —1.694 93.656 —-206.896 -—28.261
[0.072] -5.747 -21.294 7.501
0.074 0.690 -81.415 58.050 —0.0293 Stable
10.014 | 9.010 -6.423 -19.114
[0.364] —35.584 —63.879 20.743
0.381 —-5.177 -123.619 72.924 —0.0249 Stable
[ 0.097 | 42.803  22.055 ~-17.532
[ -4.748 467.206 400.040 -876.792
-3.316 258412 -3.671 —559.485 0.0157 Unstable
| —6.044 —460.158 —321.884 -321.041
0.1 0.15
L %o
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FIGURE 2: The actual data versus trajectories of fractional-order
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system in each dimension about Australia.
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FIGURE 3: The actual data versus trajectories of fractional-order
system in each dimension about UK.
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FIGURE 4: Space trajectory and the time responses of the estimated system about US.

variables x(t), y(t), z(¢) in (13) be the percent change of GDP,
average consumer prices percent change rate, and change of
unemployment rate, respectively.

Remark 4. The difference of series may alter the some
characteristic of 12 it (such as stationary of series). In order
to be consistent with the percent change of GDP, average
consumer prices percent change rate, this paper will select
change of unemployment rate to be variable which reflects
the unemployment of a nation.

4.2. Estimation of Fractional-Order Nonlinear System Based on
Genetic Algorithms. This paper adopts the GA to search the
optimal parameters of fractional-order system by using the
actual data from US, Australia, and UK. Under the time step
h = 0.0005, (13) have been fit by GA, and optimal parameters
are shown in Table 1.

In order to show intuitively the accuracy of the optimal
system estimated, the comparison of actual data and tra-
jectories of system in each dimension have been shown in

Figures 1-3. From Figure 1, we can find that the accuracy
of fit about US economic data is satisfying in economic
variables GDP and inflation, and the goodness of fit about
unemployment is worse than other variables for which the
bias of the last points is obvious. Figure 2 shows the accuracy
of fit about Australian economic data in three dimensions. It
suggests that the estimated fractional economic system can
describe actual data of Australia accurately. Figure 3 shows
the goodness of fit about UK data and suggests that trajectory
of GDP and inflation are more close to actual data than
unemployment.

5. Stability Analysis of Nonlinear
Fractional-Order Macroeconomic System

In this section, we will analyze the dynamic behavior of
the macroeconomic systems with optimal parameters by the
simulation technique. The fractional-order economic system
estimated by actual economic data from US, Australia, and
UK will be analyzed, respectively, as follows.
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FIGURE 5: Space trajectory and the time responses of the estimated system about Australia.

5.1. Fractional-Order Economic System about US. We will
analyze the stability of the fractional macroeconomic sys-
tem for US estimated in Tablel using the stability cri-
teria in [19]. For number of characteristic root equation
(5) depending on the m (LCM of denominates of the
fractional order), the optimal order (0.298,0.518,1.522)
round to decile (0.30,0.52,1.52) in stability of analysis.
Thus, m = 50 and p(w/2m) = 0.0314. The esti-
mated fractional macroeconomic system has four equi-
libriums at (-5.110,-1.548,7.852), (0.573,-0.664, —0.450),
(0.726,-0.976,-1.046), and (0.756,—0.157,—0.194). We will
analyze the stability of each equilibrium point.

In Table 2, the results show that there are two unstable
equilibrium points and two stable equilibrium points in the
fractional-order macroeconomic system about US. These
mean that macroeconomic dynamic systems of US have two
saddle points and two stable points. The numerical simulation
about fractional economic system is shown in Figure 4. From
simulation results about trajectory and time responses of
each variable in Figure 4, the variables GDP and inflation

fluctuate periodically and change of unemployment becomes
a constant after a given time. This suggests that economic
system of US tends to be stable with time changing, and there
is nonchaotic behavior in fractional system about US.

5.2. Fractional-Order Economic System about Australia.
In Tablel, the optimal order of fractional-order eco-
nomic system about Australia is (0.459,0.127,1.991) and
round to decile (0.46,0.13,1.99) to control the num-
ber of characteristic root. Obviously, m = 100; then
y(m/2m) = 0.0157. The estimated fractional-order eco-
nomic system about Australia has four equilibrium points
(~0.246,0.499, 0.523), (1.125,0.964, 0.509), (—0.053, —0.470,
—-1.272) and (—3.948, -2.578, 0.352). The stability of the fixed
points is analyzed in Table 3. In Table 3, the unstable mea-
sures of each equilibrium points show that all of them are
unstable and are saddle points. It suggests that the fractional
economic system of US is unstable system. From simulation
results about trajectory and time responses of each variable
in Figure 5, the variables GDP, inflation, and unemployment
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FIGURE 6: Space trajectory and the time responses of the estimated system about UK.

fluctuate irregularly. The simulation of fractional economic
system also shows instability of system.

5.3. Fractional-Order Economic System about UK. The
optimal order of fractional-order economic system about
Australia is (0.503,0.521,0.611) in Table 1 and analogously
round to decile (0.50,0.52,0.61). Obviously, m = 100;
then y(/2m) = 0.0157. The estimated fractional-order
economic system about Australia has six equilibrium points
(-7.396,-3.483,2.776), (2.214, 1.402,0.570), (-2.511,1.331,
~1.694), (0.072,0.074,0.014), (0.364,0.381,0.097), and
(—4.748,-3.316,-6.044). The stability of the fixed points is
analyzed in Table 4. Table 4 shows the results about stability
analysis of fractional economic at six fixed points. It suggests
that there are three stable points and unstable points in
fractional economic system about UK. Simulation results
for estimated economic system are shown in Figure 6 and
show that dynamic behaviors of three variables are unstable
and fluctuate with width decreasing and centre on some
value. Combining the results about analysis of equilibrium
points and simulation for system, the fractional economic

system for UN is unstable for the initial period and tends to
periodical fluctuations.

6. Conclusions

In this paper, we propose a novel methodology to construct
and analyze macroeconomic system based on fractional-
order derivative that can depict the characteristic of memory
in actual data. The methodology to analyze the economic
system combine the merit of empirical methods and numer-
ical analysis methods and offset the disadvantage of a sin-
gle method (empirical analysis or numerical analysis). The
application of the methodology is shown by using the US,
Australia, and UK macroeconomic data to demonstrate its
effectiveness and applicability.
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We study a very general class of delayed reaction-diffusion equations in which the reaction term can be nonmonotone and spatially
nonlocal. By using a fluctuation method, combined with the careful analysis of the corresponding characteristic equations, we obtain
some sufficient conditions for the global asymptotic stability of the trivial solution and the positive steady state to the equations

subject to the Neumann boundary condition.

1. Introduction

There has been a growing interest in the dynamic behavior of
spatial nonlocal and time-delayed population systems since
the 1970s [1]. When the death function of such a system is
linear many researchers used the theory of monotone semi-
flows, the comparison arguments, and the fluctuation method
to study spreading speeds, traveling waves, and the global
stability (see, e.g., [2-10]). However, researches on these
problems become relatively rare for nonmonotone delayed
reaction-diffusion systems in which the death function is
nonlinear (see [11, 12]). The reason lies in the fact that it is
difficult to establish an appropriate expression for solutions
to study the solution semiflow under this case.

In this paper, we will investigate the global asymptotic
stability of the positive steady state for the following time-
delayed reaction-diffusion equation:

ow (t, x)

pr dAw (t,x) — f (w(t, x))

+ Lk(oc,x,y)b(w(t—f))’))dy’

ow(t,x)
on

w(t,x)=¢(tx) =0,

0, t>0,xe€0Q,

t €[-1,0], x € Q,
1

where d > 0, « > 0, 7 > 0, A denotes the Laplacian
operator on R, Q is a bounded and open domain of R™
with a smooth boundary o€, d/0n is the differentiation in
the direction of the outward normal n to 0€), and the kernel
function k(, x, y) is given by

+00

Ao .

e’ X , ifa>0,
k(@ y) - Zl 9 () 9, () @

d(x-y), if a = 0.

Here,0 = A, <A, <--- <A, <--- withlim, , A, = +00
is the eigenvalue of the linear operator —A subject to the
homogeneous Neumann boundary condition on 0Q, ¢, is
the eigenvector corresponding to A,, {¢,} <) is a complete
orthonormal system in the space L*(Q), @,(x)>0forall x €
Q, and 8(x) is the Dirac function on R™ [10, 13]. Throughout
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this paper, we assume that the functions f and b satisfy the
following.

(A1) b : R — R is Lipschitz continuous with b(0) = 0
and b'(0) > 0, and b(w) < b’ (0)w for all w > 0.

(A2) f(w) = wg(w) for allw > 0, where g : R — R"
is Lipschitz continuous with g'(0) > 0, g(w) > 0, and
g (w) = 0forallw > 0.

(A3) Thefe exists a positive nuznber M such that, forallw >
M, b(w) < f(w), where b(w) = max,,¢(,,b(u).

In the monotone case, where the function b(w) increases
with w > 0, Xu and Zhao [12] studied the global dynamics of
(1) and obtained some results on the uniqueness and global
attractivity of a positive steady state by using the theory
of monotone dynamical systems. In the case of f(w) =
pw, Zhao [10] proved the global attractivity of the positive
constant equilibrium for (1) by using a fluctuation method of
Thieme and Zhao [14], where y is a positive constant. In the
case where f(w) = pw and & = 0, Yi and Zou [7] proved the
global attractivity of the unique positive constant equilibrium
for (1) by combining a dynamical systems argument and
some subtle inequalities. In the case where QO = [0, L] and
f(w) = pw, (1) reduces to the equation derived in [3], where
the numerical solutions are considered. A global convergence
theorem was obtained in [11] for a special case of (1).

The aim of this paper is to establish some criteria to
guarantee the global asymptotic stability of the trivial solution
and the positive steady state for (1) by using a fluctuation
method, combined with the careful analysis of the corre-
sponding characteristic equations. The interesting thing is
that main results obtained in this paper extend the related
existing results.

The rest of this paper is organized as follows. We will
present some preliminary results in Section 2. Our main
results are presented and proved in Sections 3 and 4, where we
obtain sufficient conditions to ensure the global asymptotic
stability of the trivial solution and the positive steady state
for (1) in a nonmonotone case. In Section 5, we provide four
examples to illustrate the applicability of the main results.

2. Preliminaries

Firstly, we show that the kernel k(«, x, ¥) in (2) enjoys the
following properties.

Lemma 1. For o > 0, one has

(i) (9/om)k(a, x, y)|veaq = (8/0m)k(at, X, Y)| a0 = 0,
(i) 0 < ko, x, ) < C*, forall x,y € Q, where C* isa
positive constant depending only on m and Q,
(iii) g, (x)] < VC* exp[(1/2)A,«], forallx € Q,n =
1,2,...,
(iv) Iﬁ k(a, x, y)dy = 1, for all x € Q.
Proof. The verification of (i) is straightforward and is thus

omitted. Part (ii) follows from [15, Lemma 3.2.1 and Theorem
4.4.6] since k(«, x, y) is a heat kernel of the heat equation
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(A - (0/0a))u(x,¢) = 0. Part (iii) follows from
e_)‘”"‘((pn(x))2 < k(o,x,x) < C*, forallx € Q,n = 1,2,....
And part (iv) follows from A; = 0, ¢,(x) = +/1/mes(Q),
and Ja(pn(y)dy = 0foralln = 2,3,..., where mes(Q2) is the
measure of Q). The proof is completed. O

Let X = C(Q,R) and X" = {¢ € X | ¢p(x) = 0, Vx € Q}.
Then (X, X") is a strongly ordered Banach space. It is well
known that the differential operator A = dA generates a
C°-semigroup T(t) on X. Moreover, the standard parabolic
maximum principle (see, e.g., [16, Corollary 7.2.3]) implies
that the semigroup T'(t) : X — X is strongly positive in
the sense that T(£)(X* \ {0}) ¢ Int(X"), V¢ > 0.

Let Y = C([-7,0],X) and Y = C([-7, 0], X*). For the
sake of convenience, we will identify an element ¢ € Y as a
function from [-7,0] x Q to R defined by ¢(s, x) = ¢(s)(x),
and for each s € [-7,0], we regard f(¢(s)) as a function on
Q defined by f(¢(s)) = f(¢(s,-)). For any function w(-) :
[-7,0) — X, where 0 > 0, we define w, € Y, t € [0,0) by
w,(s) = w(t +s), Vs € [-7,0]. Define F: Y* — Xby

F@$)®) =~ ($0.0) + [ k(@x )b () dy

VxeQ, eV
3)

Then we can rewrite (1) as an abstract functional equation:

dw (t)

- = Aw() +F(w,),

t>0,
(4)
wy=¢e VY.

Therefore, we can write (4) as an integral equation:

w(t)=T(t)¢>(0)+LtT(t—s)F(ws)ds, t>0,
(5)

wy=¢ eV,

whose solutions are called mild solutions for (1).
Since T(t) : X — Xs strongly positive, we have

hlin%+ dist (¢ (0) + hF (¢),X") =0, V¢ eY'. (4

By [17, Proposition 3 and Remark 2.4] (or [18, Corollary
8.1.3]), for each ¢ € Y7, (1) has a unique noncontinuable
mild solution w(t, ) with w, = ¢, and w(t, ¢) € X for all
t € (0, a¢). Moreover, w(t, ¢) is a classical solution of (1) for
t > 7 (see [18, Corollary 2.2.5]).

By the same arguments as in the proof of [12, Theorems
2.1 and 3.1], we have the following two lemmas.

Lemma 2. Let (Al)-(A3) hold. Then, for each ¢ € Y7,
a unique solution w(t,$) of (1) globally exists on [-T,00),
limsup, , w(t,x,¢) < M uniformly for x € Q, and the
solution semiflow ®(t) = w,(-) : Y* — Y', t > 0, admits
a connected global attractor.
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Lemma 3. Let (A1)-(A3) hold, and let w(t,x,$) be the
solution of (1) with ¢ € Y*. Then the following two statements
are valid.

(i) Ifb'(O) < ¢(0), then for any ¢ € Y*, we have
limsup, _,  w(t, x,¢) = 0 uniformly for x € Q.

(ii) Ifb'(O) > g(0), then (1) admits at least one spatially
homogeneous steady state w™ € (0, M1, and there exists
1 > Osuch that forany ¢ € Y with$(0,-) # 0we have
liminf, _, L wl(t, x,$) = 1 uniformly for x € Q.

Note that in case (ii) above, the function S(w) = b(w) —
f(w) satisfies S(0) = 0, $'(0) > 0, and S(M) < 0. Therefore,
there exists at least one positive number w* € (0, M] such
that S(w*) = 0, and hence, w" is a spatially homogeneous
steady state of (1).

3. Global Attractivity

In this section, we establish the global attractivity of the
positive and spatially homogeneous steady state w* for (1) by
the fluctuation method used in [10, Theorem 3.1].

Motivated by [10, Section 3], we assume further that the
functions f(w) and b(w) satisty the following.

(A4) b'(0) > 9(0), (b(w)/ f (w)) is strictly decreasing for
w € (0, M], and f(w) and b(w) have the property (P)
that, for any u,v € (0, M] satisfyingu < w* < v,
f(u) = b(v),and f(v) < b(u), we have u = v.

Note that if b(w) is nondecreasing for w € [0, M], then
f(w) and b(w) have the property (P). Indeed, for any 0 < u <
w* <v < Mwith f(u) > b(v) and f(v) < b(u), we have

fW)<f<b@s<bw)<be) s fwsf(w),
7)

which implies that u = v = w”. Combining this observation
and [10, Lemma 3.1] with gw replaced by f(w), where y > 0,
we then have the following result.

Lemma 4. Either of the following two conditions is sufficient
for the property (P) in condition (A4) to hold.

(P1) b(w) is nondecreasing for w € [0, M].
(P2) f(w)b(w) is strictly increasing for w € (0, M].

Now we are in a position to prove our main result in this
section.

Theorem 5. Assume that (Al)-(A4) hold, and let w(t, x, ¢) be
the solution of (1) with ¢ € Y. Then for any ¢ € Y* with
¢(0,-) # 0, we have lim, _, Jw(t, x,¢) = w" uniformly for
x € Q.

In order to prove Theorem 5, we will need the following
lemma.

w

Lemma 6. Assume that (Al1)-(A3) hold, and let w(t,x) =
w(t, x,d) be the solution of (1) with ¢ € Y'. Then w(t, x)
satisfies

w(t, x)

= | k(e y)6(0.9)dy
+ Lt e L k(ds,x,y)
x[ywle=sy)- fw(t-5)

+ J k(a, y,2)b(w(t—s—7,2)) dz| dyds,
o
(8)

where y = max ¢y f (w) and the kernel function k is given
in (2).

Proof. Let

H(t,x) = yw(t,x) — f (w(t, x))

€
+ Lk(oc,x,y)b(w(t—7>)’))dy-

Since X ¢ L*(Q), for each t > 0, there exist real numbers
a,(t)and b,(t),n = 1,2, ..., such that

w(t,x) = ) a, (), (%), (10)
n=1
H(t,x) = ) b, (t) 9, (). (1)
n=1
Therefore, by (10), (11), and (1), we have

%@=J¢@JWAﬂM,
¢ (12)

%®=LH@ﬂ%UM%

da,(t)

yr =—(dA,+y)a, () +b,(t), n=12,.... (13)

By using the variation of constants method, we obtain

t
a, (t) = [an (0) + J Y, (5)ds | e Y,
’ (14)

n=12,....



Thus, by (10), (12), and (14), we further get

w(t, x)

+00 t
=2 [an (0) + J DatDsp (s) dS] e g, (x)
n=1

+00

=e"') L $(0.y)e M9, (), (y) dy

n=1

t +00
. J e‘V“‘”ZJ e ™M IH (5,9) 9, (%) 9, () dy ds
0 Q

n=1

e J ¢ (0, y)k(dt, x, y)dy
Q
t
+ J e J H(s,y)k(d(t-s),x,y)dyds
0 Q
e J ¢ (0, y) k (dt, x, y) dy
Q

t
+ J e’ J H(t-s,y)k(ds, x,y)dyds.
0 o

(15)

Therefore, (8) follows immediately from (9) and (15). The
proof is completed. O

Proof of Theorem 5. For any given ¢ € Y* with ¢(0,-) # 0,
let w(¢) be the omega limit set of the positive orbit through
¢ for the solution semiflow ®(f). By Lemma 1, we get w(¢)) C
A S Yo, where A is the global attractor of the solution
semiflow @ () and

Vi ={$ € Y10<6(6,x) < M,V (6,x) € [-7,0] x O} .
(16)

Note that A is a maximal compact invariant set of the
solution semiflow ®(t). Thus, it is sufficient to prove the
global attractivity of w” for all ¢ € Y}y 5 with ¢(0,-) # 0.

Let ¢ € VYo, be given such that ¢(0,-) # 0. Then it
follows from Lemma 6 that

w (t, x)

_ e L k(dt,x, y) ¢ (0, y) dy

t
+ J e’ J k(ds,x,y)
Q

0

x[roe=s.y) - fwlt-5)

+J k(e y,z)b(w(t—s—-1,2))dz|dyds,
Q
17)
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where w(t, x) = w(t, x, ¢) is the solution of (1) starting from
the initial function ¢. Following [19], we define a function 4 :
[0, M] x [0,M] — R by

ifu<w,

h, ):{min{b(w)luSva}, (18)

max{b(w) |vsw<u}, ifv<u

Then h(u, v) is nondecreasing in u € [0, M] and nonincreas-
ing in v € [0, M]. Moreover, b(w) = h(w,w), Yw € [0, M],
and h(u, v) is continuous in (1, v) € [0, M] x [0, M] (see [20,
Section 2]). Therefore, by (17), we have

w (L, x)

e L k(dt,x,y) ¢ (0, y) dy

+ Lt e’ L k(ds,x,y)
<[yt -5 - Fw(t-5)
+ Lk((x,y, z)

xh(w(t-s—1,2),wt—-s-1,2))dz|dyds.

(19)
Let
w® (x) = litnlsolip w(t, x), Wy, (%) = litnliorgfw (t,x),
Vx € Q.
(20)
Then Lemmas 2 and 3 imply that
M>w®(x) 2wy, (x)2n>0, VxeQ. (21)

On the other hand, note thaty = max,¢(o o1 f '(w). Therefore,
the function yw— f(w) is nondecreasing in w € [0, M]. Thus,
by Fatou’s lemma and (19), we further get

w® (%)

< J e’ J k(ds,x,y)
o

0

X

yw* () = f (W™ (5))

+ J k(o y,2)h (W™ (2),wy, (2))dz|dyds.
Q
(22)
Let

w® = supw™ (x),

w,, = inf w_, (x).
xeQ ® xaa O (23)

Then

M > w” 2wy, 2n>0. (24)
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Moreover, it follows from Lemma 1 that

J k(ds,x,y)dy =1, J k(o x,y)dy =1,
o o

(25)
Vs>0, xeQ.
Therefore, by (22), we have
w® < [yw® - f (™) + h (W, wy,)] Joo e "ds
1 ’ (26)
= [yw® = f (@) + h (W™, )] .-
Thus,
f(w”®) <h(w”, wy). (27)
Similarly, we have
f(We) = h(we,, w™). (28)

By (18), we may find u, v € [w.,, w™] c (0, M] such that
h(w®,wy,) =bw), h(we,, w®)=b®k).  (29)
It then follows from (27) and (28) that
bw) > f(w?)2fw, b < f(we)<f), (30)
and hence,
b _, _bw) b
fo  fw) f@w

This, together with the strict monotonicity of b(w)/ f (w) for
w € (0, M], implies that u < w* < v. Moreover, by (27) and
(28), we also have

(31)

bw) > f(w”)=f ), b(v) < f(wy) < f(w). (32)
Therefore, the property (P) implies that
u=v=w". (33)
Thus, by (30), we obtain
w® = w,, =w". (34)
Since
w® > w® (x) > w™(x) >w®, xeQ, (35)
we further get
w® (x) = wy, (x) =w", xeq. (36)
This implies that
tlirréow (t,x) =w*, xeQ. (37)

It remains to prove that lim, _, , w(t,x) = w* uniformly

for x € Q. For any y € w(¢), there exists a sequencet, — 00
such that (t,)¢ — yinYasn — oo. Therefore, we have

nleréow (t,+0,x,¢) =y (0,x) (38)
uniformly for (0, x) € [-7,0] x Q. By (37), we further get
V (6, x) € [-1,0] x Q. (39)

Thus, we obtain w(¢) = {w”}, which implies that w(t, -, ¢)
convergestow” in X ast — ©00. The proofis completed. [J

v (0,x) =w",

4. Global Asymptotic Stability

In this section, we establish the global asymptotic stability
of the trivial solution and the positive and spatially homo-
geneous steady state w” for (1) by the careful analysis of the
corresponding characteristic equations. To this end, we first
give the following formal definitions of stability (see, e.g., [18,
Remark 2.1.3]).

Definition 7. Let w = @ be a steady state of the abstract
equation (4). It is called stable if for any € > 0 there exists
0 > 0 such that the solution w(t, ¢) of (4) with ||¢ — @[, <
0 satisfies ||w(t,¢) —wly < & forall £ > 0. It is called
unstable if it is not stable. It is asymptotically stable if it is
stable and there exists , > 0 such that the solution w(t, ¢) of
(4) with [|¢ —wll, < 9§, satisfies lim, , ,  Nw(t,p) — Wl =
0. It is globally asymptotically stable if it is stable and
any solution w(t,$) of (4) with arbitrary ¢ € Y satisfies

lim, _, o lw(t, ¢) — @l = 0.

Let @ be a spatially homogeneous steady state for (1) (e.g.,
the trivial solution and w*). Define G: Y — X by

G($) ()= - f @) ¢(0,%)
0 @ [ k(@xp)glry)dn @0
VxeQ, ¢eY,
where f'(@) = (df(w)/dw)l,_g; and b'@) = (dbw)/
dw)|,_g- Note that k(a, x, y) is given in (2). Then we can

write the linearized equation of (1) at w = @ as the following
abstract functional equation

dw(t)
T Aw () +G(w,), t>0, "

wy=¢e Y,

where A can be referred to Section 2.
For each complex number A we define the X-valued linear
operator ®(A) by

OMNu=Au-u+G (e’\‘u) , u€Dom(A), (42)

where e*'u € Y is defined by (note that we use Y to denote its
complexification here)

(Mu)(© =eu, 6e[-1,0]. (43)

We will call A a characteristic value of (41) if there exists u €
Dom(A) \ {0} solving the characteristic equation @(A)u = 0
(see, e.g., [18]). Since Dom(A) ¢ X ¢ L*(Q), for any u €
Dom(A) \ {0}, there exist complex numbers a,,, n = 1,2,...,
such that

u(x) =Y a,9,(x). (44)
n=1



Therefore, by (2), (42), and (44), we have
O ) u(x)

= dAu (x) — Mu(x) - f' (@) u(x)

¥ @) j P () k (@, %, y) dy

J— e_
Q
=S [dh, A f @) + B (@) g ().
n=1

(45)

Thus, the characteristic value A of (41) satisfies at least one of
the following equations:

A=—dA, - f @) +b @) e™e™, n=1,2,.... (46)

Lemma 8. Assume that (Al)-(A3) hold, and let 3 be the
smallest real number such that if A is a characteristic value of
(41), then Re A < . One has the following:

(i) ifb'(w) > f'(w), then 3> 0,
(i) if - f'(@) < b' (@) < f' (W), then B < 0,
(iii) if b (@) = f' (@), then B = 0.
Proof. (i) Ifo' () > f’(tﬁ), then, by (46) and [21, Proposition
4.6], there exists at least one characteristic value A of (41) such
that Re A > 0. Therefore, 3 > 0.

(i) If - f'(@) < b'(w) < f'(), thensince 0 = A, < A, <
< <A, <---, wehave

—[dr, + £ @)] M < b (@)

<[dA,+ f@)] e, n=12,....
(47)
Therefore, by (46) and [21, Proposition 4.6], all the charac-
teristic values of (41) have negative real parts. Thus, it follows
from [18, Theorem 3.1.10] that 3 < 0.

(iii) If b’ (W) = f '(@), then A = 0 is a characteristic value
of (41). Therefore, § > 0. If B > 0, then there exists at least
one characteristic value of (41) A”) and a positive number
such that Re A > 0 and

(0)

AN =—dr, - fl@) +b @ e e™ . (48)

Let A9 = x©@ 4+ iy where x© and y© both are real
numbers. Then x© > 0. By (48), we have

O =—dr, - f @)+ f (@) e e ™ cos (Ty(o)), (49)
and hence, cos(‘ry(o)) > 0. This implies that

O <—f @)+ f (W) ™ cos (Ty(o))
(50)
= f' (W) [e_”m) cos (Ty(o)) - 1] )
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x©

)
But, since x© > 0, we have e~ cos(ry(o)) < 1. Therefore,

9 < (@) [e_TX(O) cos (T)/(O)) - 1] <0, (51)

contradicting x” > 0. This contradiction proves 8§ = 0. The
proof is completed. O

Now we are ready to summarize our main results on the
global stability. By Definition 7, Lemmas 3 and 8, Theorem 5,
[18, Corollary 3.1.11], and the principle of linearized stability
(see, e.g., [21]), we obtain the following.

Theorem 9. Assume that (A1)-(A3) hold. Then the following
two statements are valid.

() Ifb'(0) < 9(0), then the zero solution of (1) is globally
asymptotically stable in Y*.

(ii) Ifb'(O) > g(0), then the zero solution of (1) is unstable,
and (1) admits at least one spatially homogeneous
steady state w* € (0, M].

Theorem 10. Assume that (Al)-(A3) hold, and b'(0) > 9(0).
Then the following two statements for the positive and spatially
homogeneous steady state w* of (1) are valid.

() Ift' (w*) > f'(w*), then w* is unstable.
(i) If - f' (w*) < b'(w*) < f'(w*) and (A4) hold, then w*

is globally asymptotically stable in Y* \ {0}.
5. Examples

In this section, we present four examples to illustrate the
feasibility of our main results.

Example 1. Consider the equation resulting from letting
f(w) = pw in (1); that is,

W) _ dnw ,x) - pw (8 %)
ot
+J k(o x,y)b(w(t-1,y))dy,
Q 52)
ow (t, x) _

0, t>0,xe€0Q,
on

w(t,x)=¢(t,x)=>0, te[-1,0],x¢cQ,

where p is a positive constant.

In this case, we now formulate the following assumptions
to replace (A2)-(A4):

(A2)) TheEe exists a positive rlumber M such that, forallw >
M, b(w) < pw, where b(w) = max,¢(q,,b(u).

(A3) b'(0) > U, (b(w)/w) is strictly decreasing for w €
(0, M], and b(w) has the property (P') that, for any
u,v € (0, M] satisfyingu < w* < v, yu > b(v), and
uv < b(u), we have u = v.
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By applying Theorems 9 and 10, we then obtain the
following results for (52).

Theorem 11. Assume that (Al) and (A2') hold. Then the
following two statements are valid.

(i) If b'(0) < p, then the zero solution of (52) is globally
asymptotically stable in Y*.

(ii) If b'(0) > U, then the zero solution of (52) is unstable,
and (52) admits at least one spatially homogeneous
steady state w* € (0, M].

Theorem 12. Assume that (A1) and (A2') hold, and b’ (0) > .
Then the following two statements for the positive and spatially
homogeneous steady state w* of (52) are valid.

(i) Ifb' (w*) > y, then w* is unstable.
(i) If—u < b’ (w*) < wand (A3') hold, then w* is globally
asymptotically stable in Y* \ {0}.

Remark 13. 1t is easy to see that (52) is discussed in [10] and
some partial results of Theorems 11 and 12 have been obtained
[10].

Example 2. Consider the following Nicholson’s blowfly equa-
tion resulting from letting f(w) = pw and b(w) = pwe 1 in

1):

ow (t, x)

35 = dAw (t,x) — pw (¢, x)

+ J pw(t-1,y) e WY (o, x, y) dy,
Q

ow(t,x)
on

w(t,x)=¢(tx)=>0,

0, t>0,x¢€0Q,

te[-1,0], x€Q,
(53)

where p and g are two positive constants.

By the same arguments as in [10, Section 4], together with
Theorems 11 and 12, we have the following results for (53).

Theorem 14. (i) If p < u, then the zero solution of (53) is
globally asymptotically stable in Y*.

(ii) If p > u, then the zero solution of (53) is unstable,
and (53) admits the unique positive constant equilibrium w* =

(In(p/w)/q.

Theorem 15. If u < p < e*u, the unique positive constant
equilibrium w* = (In(p/u))/q of (53) is globally asymptoti-
cally stable in Y™ \ {0}.

Remark 16. It is easy to see that the equation in [7] is a special
case of & = 0 of (53). Hence all main results of [7] are special
cases of our Theorems 14 and 15.

Example 3. Consider the following Mackey-Glass equation
resulting from letting f(w) = ywl“ and b(w) = pw/(q + w')
in (1):

ow (t, x)
ot

I+1

=dAw(t,x) - pw™ (£, x)

pw(t-1.y)
+ | ——— k(o x,y)dy,
Joq+wl(t—r,y) (0%, y) dy (54)

ow (t, x) _

on
w(t,x)=¢(tx) =0,

0, t>0,x€0Q,
te[-1,0], xe€Q,
where [ is a positive constant.

By the same arguments as in [10, Section 4], together with
Theorems 9 and 10, we have the following results for (54).

Theorem 17. The zero solution of (54) is always unstable, and
(54) must admit the unique positive constant equilibrium w* =

(ZO)I/I, where
1 4
ZO=§<—q+\/q2+7p>. (55)

Theorem 18. If ((pq+ p(1-1)Z,)/(q+ ZO)Z) > u(l+1)Z,, the
unique positive constant equilibrium w* = (Z,)'" is unstable,

and if —u(1+1)Z, < ((pq+ p(1 —l)Zo)/(q+Z0)2) <u(l+0)Z,
it is globally asymptotically stable in Y* \ {0}.

Example 4. Consider the equation resulting from letting
fw) = ywz and b(w) = pw(l — (w/r)) in (1); that is,

ow (t, x)
ot

=dAw (t,x) - /,th (t, x)

t— >
+J pw(t—‘r,y)(l—M)k(cx,x,y)dy,
Q r
WhX) o 150 xeon,
on

w(t,x)=¢(t,x)>0, te[-1,0],x€Q,

(56)
where 0 < r < +00.

Clearly, w* = (p/(u + pr")), max,.ob(w) = b(r/2), and
(A1)-(A3) hold, where ! = 0 if r = +00. Moreover, 0 <
w* <r/2if u> pr'. Therefore, (A4) is satisfied if u > pr™".

Thus, Theorems 9 and 10 imply the following results.

Theorem 19. The zero solution of (56) is always unstable, and
(56) must admit the unique positive constant equilibrium w” =

(p/(u+ prh).



Theorem 20. If u > pr™', then the unique positive constant
equilibrium w* = (p/(u + pr™")) is globally asymptotically
stable in Y' \ {0}.

Remark 21. Ttis easy to see that the equation in [11] is a special
case of ¥ = +00 of (56) and hence some partial results of
Theorems 19 and 20 have been obtained [11].
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We are concerned with oscillation of the first order neutral delay differential equation [x(t) — px(f — ] + gx(t — o) = 0 with
constant coeflicients, and we obtain some necessary and sufficient conditions of oscillation for all the solutions in respective cases

0O<p<landp>1.

1. Introduction

Delay differential equations (DDEs) arose widely in many
fields, like oscillation theory [1-9], stability theory [10-12],
dynamical behavior of delayed network systems [13-15], and
so on. Theoretical studies on oscillation of solutions for
DDEs have fundamental significance (see [16, 17]). For this
reason, DDEs have been attracting great interest of many
mathematicians during the last few decades.
In this paper, we consider a class of neutral DDEs

[x()-px(t-1)] +gqx(t-0)=0, t>t, 1

where ¢ is a positive number and p, g, 7, and o are positive
constants. Generally, a solution of (1) is called oscillatory
if it is neither eventually positive nor eventually negative.
Otherwise, it is nonoscillatory. It can be seen in the literature
that the oscillation theory regarding solutions of (1) has been
extensively developed in the recent years.

In [18], Zhang came to the following conclusion.

Theorem I. Assume that p € (0,1) and qoe > 1 — p; then all
solutions of (1) are oscillatory.

This result in Theorem I improves the corresponding
result in [19]. Afterward, many authors have been devoted
to studying this problem and have obtained many better

results. For details, Gopalsamy and Zhang [20] obtained the
improved result shown in Theorem II.

Theorem II. If p € (0,1) and qoe > 1 — p[1 + qt/(1 - p)l,
then all solutions of (1) are oscillatory.

Further, Zhou and Yu [21] proved the following theorem.

Theorem III. Suppose that p € (0,1) and qoe > 1 — p[l +
qr/(1 - p) + (qT)2/2(1 - p)z]; then all solutions of (1) are
oscillatory.

Continuing to improve the research work, Xiao and Li [22]
obtained the following.

Theorem IV. Let p € (0,1) and goe > 1 — pe™/""P); then all
solutions of (1) are oscillatory.
Finally, Lin [23] obtained the result shown in Theorem V.

Theorem V. Assume that p € (0,1) and qoe > 1 —
ped™0=P=9°); then all solutions of (1) are oscillatory.

However, all the conclusions mentioned above are limited
to sufficient conditions in the case 0 < p < 1. The aim of this
paper is to establish systematically the necessary and sufficient
conditions of oscillation for all solutions of (1) for the cases 0 <
p<landp>1.
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2. Main Results

It is well known [24] that all solutions of (1) are oscillatory if
and only if the characteristic equation of (1)

FA)=A-ple M +ge™ =0 )
has no real roots.

Theorem 1. Assume that p € (0,1) and let

¢ (1) = q(ou—1) + prp’e™ ¥, (3)
h(p) =g [(t— o) p+1] - . (4)
Then all solutions of (1) are oscillatory if and only if
h(®) = qe® [(t-0)0+1] -6 > 0, (5)
where 0 is a unique zero of ¢(p) in (0, 1/0).
Proof. 1t is easy to see that, for A > 0, we have
fA)=A(1-pe™)+ge™ >ge"">0.  (6)

Thus any real root of (2) must be negative.
Next, let

9 o

g(#)=ﬂ +pet" —1=0. )

We consider the monotonicity of the function g(u) :=
f(—w)/p. Differentiation yields

‘MU
g (w)="° ZZ(H)’ 8)

where ¢(u) satisfies the following properties:

(1) @(u) > 0 for y € (1/0,+00);
(2) ¢(u) is strictly increasing on (0, 1/0) since the func-

*O’)

tion yze(T # is strictly increasing on (0, 1/0).

In addition,

1 |

¢ (0)=—q<0, (p((;)zprge(T 50, (9)
Thus, we get that function ¢(u) has a unique zero 6 in (0, 1/0).
Hence g'(y) < 0for p € (0,0) and g'(y) > 0 for p € (0, +00),
which imply that g(u) is decreasing on (0,0) and increasing
on (6, +00). Therefore, g(p) > 0 for u € (0, +00) if and only
if (7) has no real roots in y € (0,1/0). It is easy to see that
g(0) is the minimum value of g(¢) in (0, 1/0). Consequently,
g(u) = 0 has no real roots in (0, 1/0) if and only if g(6) > 0.
Since

d 60 . or h(6)
g = 5¢ +pet—-1= o (10)
we obtain the result immediately. O

From Theorem 1, we obtain immediately the following.
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Corollary 2. If p € (0,1) and T = o, then all solutions of
(1) are oscillatory if and only if ge% > 06* holds, where 6 =

(vgo(qo +4p) — q0)/2po.

Theorem 3. Suppose that p € (0, 1); then all solutions of (1)
are oscillatory if and only if one of the following conditions
holds:

(H,) goe > 1;
(H,) 6 > 6,

where 0 and 0 are the unique zeros of () and h(p) (see (3)
and (4)) in (0, 1/0), respectively.

Proof. Let y(u) = h(u)/u* = ge*((t — 0)/p + 1/u*) — 7; then

uo
y' () = qey—z;(#), (1)

where z(y) = (1 - 0)(7[/12 + (20 — T)p — 2, which satisfies

z(0)=-2<0, z(§)=—1<0. 12)
If T > o, we get obviously that z(y) < 0 forall u € (0,1/0]. If
T < o, wealso get z(u) < 0forall 4 € (0,1/0] since Z'(1/o) =
T > 0. Thus, z(u) < 0 for all 4 € (0,1/c]. From this and (11)
we get that y'(u) < 0 for all u € (0,1/0]. Consequently, y(u)
is strictly decreasing on (0, 1/o]. Further,

y(i) =(qeo-1)7.  (13)

lim y (¢) = +oo,
u—0"

Therefore, if goe > 1, we have y(6) > 0. Hence h(0) > 0. If
qoe < 1,wehave y(1/0) < 0.Hence, it is easy to find that both

functions y(u) and h(y) have an equal and unique zero 6 €
(0, 1/0). Consequently, h(0) > 0 is equivalent to 0 > 0. O

From Theorem 1, all solutions of (1) are oscillatory if and
only if one of (H,) or (H,) holds.

Theorem 4. Assume that p € (0, 1); then all solutions of (1)
are oscillatory if one of the following conditions holds:

(Hy) q/0+qo>1-p;

(H,) qoe = 1 - peqT/(l—P—qa))
where 0 is a unique zero of ¢(u) in (0, 1/0).
Proof. If q/0 + qo > 1 — p, we have that

g(‘u):%ew+pe’”—1>g(1+y0)+p—l
(14)

g
=—+qo+p-1
U

From the proof of Theorem 1, all solutions of (1) are oscilla-
tory. O
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If goe > 1 — peT/'"P~9%) we suppose furthermore that
q/0+qo < 1- p (otherwise, all solutions of (1) are oscillatory
by the above conclusion); that is, 8 > q/(1 — p — go). Since
qoe is a minimum value of the function (g/u)e?’ at y = 1/o,
we have that

g(0) = ge% + peeT — 1> goe + peT/7P719 _1 > 0,
(15)

and the result follows.

So far, for p € (0,1) we have discussed the necessary
and sufficient conditions of oscillation for all solutions of (1).
Our results have perfected the results in [23] (see Theorem 4).
Next, we will discuss the behavior of oscillation of solutions
of (1) in the case p > 1.

Lemma 5. Let p > 1; then all solutions of (1) are oscillatory if
and only if the equation

g(p) = Ze”" L peT 120 (16)
has no real roots in (—1n p/7,0).
Proof. By (14), we know that g(u) > 0 for u € (0,00). It is
not difficult to see that e’ /y is strictly decreasing on (—00, 0)

while e#” is strictly increasing on (—00, 0). Notice that pe*” —
1 =0aty = —1In p/7; we find that

g(u) <0 foru6<—oo,_l:p]. (17)

Hence, f(A) has no real roots which is equivalent to g(y) that
has no real roots in (- In p/7,0). O]

Theorem 6. Suppose that p > 1 and T = o; then all solutions
of (1) are oscillatory if and only if

g% < 06?, (18)

where 0 = (—+/qo(qo + 4p) — qo)/2po.

Proof. 1t is similar to the proof of Theorem1; g(0) is the
maximum value of g(u) for y € (-0, 0). This and Lemma 5
imply the result. O

Theorem 7. Assume that p > 1 and T < o; then all solutions
of (1) are oscillatory if and only if

h(0) = qe” [(t-0)0+1]-16° <0, (19)
where 0 is a unique zero of (3) in (=00, 0).

Proof. Firstly, we prove that ¢(u) has a unique zero 0 in
(=00, 0). In fact,

o' (u) = pre™ " [(r-0) ¥ +2u] +q0.  (20)

It is easy to verify that ¢’ (1) is strictly increasing on (~00, 0).
In addition,

¢ (0)=go >0, ¢ (4) = —co(u — —00). (21

Therefore, (p'(y) has a unique zero w, in (00, 0). Hence, ¢(u)
is strictly decreasing on (—00, w,) and strictly increasing on
(wy, 0), so that ¢(u) has a unique zero 0 in (-0, 0) as ¢(0) =
-q < 0and () — +oo(y — —00). O

Now, from (8), it follows that g(6) is the maximum value
of g(u) in (=00, 0). By (10), we know that (19) is equivalent to
g(u) < 0for y € (—00,0).

From Theorem 7, we obtain the following corollary that
extends Theorem 1in [25] for T < 0.

Corollary 8. If p > 1, 7 < o, and 1ge” /7P >
7In’p/(o'In p + 1), then all solutions of (1) are oscillatory.

Proof. The inequality 7ge /7" > 7ln’p/(clnp + 1) is
equivalent to ¢(—In p/7) < 0. From the proof of Theorem 7,
we get that 0 < —In p/7. This and (17) imply g(6) < 0;
therefore, h(0) < 0. O

Theorem 9. Suppose that p > 1 and T > o; then all solutions
of (1) are oscillatory if and only if one of the following conditions
holds:

(Hy) qoez‘ﬁ > (2V2 - 2)pr/(r - 0);
(H,) (1 — 0)w} + (20 — T)w; <2
(H,) h(6,) = ge*°[(r — 0)0, + 1] - 162 < 0,

where w, is a unique zero of ' () in (=2/(t-0), (V2-2)/(r—
0)) and 0, is the maximum negative zero of p(u).

Proof. By Lemma 5, all solutions of (1) are oscillatory if and
only if

g(u) <0, for ue(-00,0). (22)
From (20), we have that
' -2
0 rpe(wmt] o
¢ (u) >0 for pe(~co, — (23)

and (p'(y) is strictly decreasing on (-2/(7-0), ( V2-2)/(z-0))
and strictly increasing on ((vV2-2)/(t-0),0). Thus, (p'(( \2-
2)/(t — 0)) is the minimum value of (p'(;/t) in (=2/(r - 0),0).

O

(1) Ifgo'((\/z —2)/(t — 0)) 2 0, which is the case of (H;),
we have that

¢ (u) 20, M€< = ,0)- (24)

T-0
Combining (23) and (24), we obtain that
@(1) <@(0)=-q<0, pe(-00,0). (25)

This means that g(u) is strictly decreasing on (-00,0) and,
consequently,

9(u) < lim g(u)=-1 (26)

2) 1t q)'((\/i -2)/(r - 0)) <0, q)'(y) has a unique zero
w, in (=2/(1 - 0), (V2 - 2)/(t - 0)) and a unique zero w, in



(V2 - 2)/(t - 0),0) since ¢'(-2/(r — 0)) = go > 0. Hence
@(u) is strictly increasing on (—00,w;,), strictly decreasing
on (w,,w,), and strictly increasing on (w,, 0). Consequently,
¢(w,) is the maximum value of ¢(y) in (—c0, w,). Now, it is
easy to find that (22) holds if p(w;) < 0.

On the other hand, applying ¢’ (w,) = 0, we can get

q[o(‘r—a)wf+(20—1)a)1—2]

¢ (w) =

(27)
(t-0)w; +2

So ¢(w,;) < 0is equivalent to o(r — G)wf + (20 - T)w, < 2.
This is the case of (H,).

If ¢(w,;) > 0, we obtain that ¢(u) has a unique zero 0, in
(00, w;) and a unique zero 6, in (w;, w,). Therefore, g(u) is
strictly decreasing on (—00, 0,), strictly increasing on (6,, 6,),
and strictly decreasing on (8,,0). Therefore, it is not difficult
to find that (22) holds if and only if g(8,) < 0 and it is the case
of (H,).

From Theorem9, we obtain the following corollary
immediately.

Corollary 10. If p > 1, T > 0, and qo > pt/(t — 0), then all
solutions of (1) are oscillatory.

Example 11. Consider the following neutral delay differential
equation:

[x (t) - 20x (t — 12)]" + 10.5x (t — 2) = 0. (28)

It is not difficult to see that p = 20, q = 10.5, 7 = 12, and
o = 2. Consequently, 7 > o, and

(2\/5— 2) pT

T—0

2-V2
qoe -

>21(3-V2)-24(2v2-2)

=3(37-23V2) >0,
(29)

so that all the solutions of (28) are oscillatory from
Theorem 9.
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We study a higher order difference equation. By Lyapunov-Schmidt reduction methods and computations of critical groups, we

prove that the equation has four M-periodic solutions.

1. Introduction

Considering the following higher order difference equation

k
a (%, i+ x,)+ f(mx,)=0, neZ (1)

i=0

where k € N, N and Z are the sets of all positive integers and
integers, respectively, f € C'(R x R,R), R is the set of all
real numbers, and there exists a positive integer M such that,
for any (t,z) € (RxR), f(t + M,Z) = f(t,2), F(t,z) =

|5 f(t,)ds.

Throughout this paper, for a,b € Z, we define Z(a) :=
{a,a+1,..},Z(a,b) :={a,a+1,...,b} whena < b.

When k = 1,a, = -1, a; = 1, (1) can be reduced to the
following second order difference equation:

Ax,  +f(nx,)=0, nelZ )

Equation (2) can be seen as an analogue discrete form of the
following second order differential equation:
d*x
— + f(t,x)=0. 3)
In recent years, much attention has been given to sec-
ond order Hamiltonian systems and elliptic boundary value
problems by a number of authors; see [1-3] and references
therein. On one hand, there have been many approaches to
study periodic solutions of differential equations or difference

equations, such as critical point theory (which includes
the minimax theory, the Kaplan-Yorke method, and Morse
theory), fixed point theory, and coincidence theory; see, for
example, [4-20].

Among these approaches, Morse theory is an important
tool to deal with such problems. However, there are, at
present, only a few papers dealing with higher order differ-
ence equation except [21-23]. On the other hand, under some
assumptions, the functional f may not satisfy the Palasis-
Smale condition. Thus, we cannot apply the Morse theory to
f directly. To go around this difficulty, Tang and Wu [24] and
Liu [25] obtain many interesting results of elliptic boundary
value problems by combining Morse theory with Lyapunov-
Schmidt reduction method or minimax principle. Inspired by
this, we study the existence of periodic solutions of a higher
order difference equation (1) by combining computations of
critical groups with Lyapunov-Schmidt reduction method,
and an existence theorem on multiple periodic solutions for
such an equation is obtained.

For a given integer M > 0, let

k
2sm .
Aj=—2z(;ascosﬁ], j=1...,M. (4)
=

We denote p; = M/2 when M is even, or p; = (M +
1)/2 when M is odd. Because of /\ij = /\j, j € Z(1,M),
then, A, j € Z(1,M) has p, different values. Therefore, we
can write these numbers in such a way:

Ay <Ay <o <A, (5)
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Assume A, = minfAd,A4;#0,j = 1,...
ApA;#0,j=1,....p}

Combing Morse theory with Lyapunov-Schmidt reduc-
tion method, we have the following results.

’pl}’ /\max = max

Theorem 1. Suppose that M > 2k + 1, a, + Z’;Zl lay| <0, and
f(t,z) = f(z); we assume that

(f) flz) € C'RR), f(0) = 0, f'(0) < Ay
o = Ay < Apae m € N(L, py), where fo,
11m|z|—>oof(z)/zx

(f,) there exists a constant y > A, such that f'(z) < y <

Am+1;

(f;) foranyt € Z,

VAN

1
F(z) - z/\m|z|2 — 400, as |z| — oo. (6)

Then (1) possesses at least four nontrivial M-periodic solutions.

This paper is divided into four parts. Section 2 presents
variational structure. In Section 3, we present some proposi-
tions. The proof of Theorem 1 is given in Section 4.

2. Preliminaries

To apply Morse theory to study the existence of periodic solu-
tions of (1), we will construct suitable variational structure.

Let S be the set of sequences x = {x,,}'° _, where x,, € R.
Forany x, y € Sand a,b € R, ax + by is defined by

ax +bx = {ax, + bx,} . (7)

Then § is a vector space.
For any given positive integer M, E,, is defined as a
subspace of S by

Ey={x={x,} €S| x,=x,n€Zl. (8)

E); can be equipped with inner product (-, -); _and norm
I 1Ig,, as follows:

M
(%)= D% yp VxyeEy
=1

" )
lxllg,, = <Z > . VxeEy,
where | - | denotes the Euclidean Norm in R™, and x,, - ,
denotes the usual scalar product in R.
Define a linear map L : E,; — RM by
Lx = (xp0. .o xp) (10)

It is easy to see that the map L defined in (10) is a linear
homeomorphism with ||x||EM = |Lx| and (E,, (. ..,...))EM
is a finite dimensional Hilbert space, which can be identified
with R™.
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For (1), we consider the functional I defined on E,, by

I(X) -5 Zza (xn it an)x

nllO

M
- ZF (n,x,),
n=1

where x,,,\; = x,, Vx € E;f, F(t,2) = _[OZ f(t,s)ds.

Since E,, is linearly homeomorphic to R™, by the conti-
nuity of f(t, z), I can be viewed as continuously differentiable
functional defined on a finite dimensional Hilbert space. That
is, I € C'(E,;, R). If we define x,, := x,,, then

za (xn i

where n € Z(1, M). Therefore, x € E,, is a critical point of I;
that is, I’ (x) = 0 if and only if

(1)

Vx € Ey,

aI (x)

Xn+i +f(l’l xn) (12)

k

Zai (Xpoi + Xpi) + f (1x,) =0,

i=0

neZ(,M). (13)

On the other hand, {x,} € E,, is M-periodic in n, and
f(t,z) is M-periodic in t; hence, x € E, is a critical point of
I'ifand only if Zf:o a;(x,_j+x,.)+ f(n,x,) =0foranyn € Z,
and x = {x,,} is a M-periodic solution of (1). Thus, we reduce
the problem of finding M-periodic solutions of (1) to that of
seeking critical points of the functional I in E,,.

Apparently, I(x) € C*(E > R). Consider

(I' (x),v)

--13 3l

nlzl

Xp-i + xn+i) Vot (Vn—i + Vn+i) xn]
M

- Zf (1, x,,) Vs
n=1

(14)
(I" (x) v, w)

= ——ZZ(Z (wn it wn+z) Yy + (Vn it Vn+z)wn]

n111

M
- Zf, (n’ xn) Vi Wy
n=1

for all x,v,w € E,,. For convenience, we write x € E,; as

T
X =(x,%y, .., %)) -

In view of X, = X, VX = (X, %5,..., %) € Epp
n € Z, when M > 2k + 1, I can be rewritten as
1 M
I(x)= ExTAx - ZF (n,x,), (15)
n=1

where
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2a0 a, a, - a_; a0
a 2ay ay vt By Gy G
@ ay 28y Gy Gy Gy G
—A=
a, a a; -+ 0 0 0
a a a3 -+ a 0 0
Let the eigenvalues of A be A, A),...,1",, and let A be a
circulant matrix [18] denoted by
def
A = Circ{—-2ay,—a,,~ay,...,~a;,0,...,
{—2a9,-ay,-a, k )
0, ~, —A_y> - - > — Ay, —Ay } -
By [18], the eigenvalues of A are
M-s
)L =-2a, - Za {expz—} Za {expz—}
(18)
k .
2jsm
= —ZZaS cos <]—> >
s=0 M
where j=1,..., M.

According to (18), for any positive integer M with M >
2k + 1, we know that.

If ay + Yo, la| < 0,then A > 0 (j = 1,2,...,M). That
is, the matrix A is positive definite.
Comparing (18) with (4), we know that A'j = /\j (G =

., M), then, the matrix A has p, different eigenvalues
denoted in such a way:

Ay <Ay <o <Ay, 19)

3. Main Propositions

In order to prove our main results, we will give several
propositions and notations as follows.

Definition 2 (see [4]). Let X be a Banach space, let J €
CY(X,R),and let H, q(A, B) be the gth singular relative homol-
ogy group of the topological pair (A, B) with coefficients in

0
0

3
0 a a4 a, a
0 0 a a;  a,
0 0 0 a, as
(16)
L
SOy Wy G a4y 2a0/

an Abelian group G. B, = rankH,(A, B) is called the g-
dimension Betti number. Let u be an isolated critical point
of J with J(u) = ¢, ¢ € R, and let U be a neighborhood of
in which J has no critical points except u,. Then the group

Cq (]’ uO) =

H, (]CﬂU,LmU\{”o})>

q=0,1,2,...
(20)

is called the gth critical group of J at u, here J, = J™' (~o0, c].
Assume that J satisfies PS condition; J has no critical value
less than « € R; then the gth critical group at infinity of ] is
defined as

C,(J,00):=H,(X,],), q=0,1,2,.... (21)

IfJ "(uo) = 0, then the Morse index of ] at u, is defined
as the dimension of the maximal subspace of X on which
the quadratic form (J "(uo)v, v) is negative definite. Define
K. ={ueX: J'(w) = 0,J(u) = c}. We need the following
condition.

(A) Suppose that a < b are two regular values of J; J has
at most finitely many critical points on J ™' [a, b] and the rank
of the critical group for every critical point is finite.

Definition 3 (see [4]). Assume that ] satisfies condition (A);
€ < ¢ < -+ < g, are all critical values of J in [a,b] and
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K, = {z},2,...,2. }, i = 1,2,...,m. Choose 0 < € <

min{¢ —a,6 = ¢5..,6y — 61> b — ¢,,}. Define
Mq:Mq(a,b)

™z

Il
—_

rank H, (]c,.+e)]cr€) (22)

i rank C, (],zé), q=0,1,...

1j=1

1l
Mz
M:

Then M, is called the gth Morse-type number of J about
the interval [a, b].

Here the critical groups of J at an isolated critical point
u describe the local behavior of J near u, while the critical
groups of ] at infinity describe the global property of J. The
Morse inequality gives the relation between them.

Proposition 4 (see [4]). Suppose that | € CY(X,R) satisfies
the PS condition and has only isolated critical points, and the
critical values of f are bounded below. Then we have

DMt =) Bt + 1+ Q). (23)
q=0 =0

where My = ¥ 51,y rank C (J,u), B, = rank C,(J, 00); Q is
a formal series with nonnegative integer coefficients.

Now we recall the Lyapunov-Schmidt reduction method.

Proposition 5 (see [5]). Let X be a separable Hilbert space
with inner product (u,v) and norm |u| and let X" and X" be
closed subspaces of X such that X = X @X". Let ] € C'(X,R).
If there is a real number 5 > 0 such that, for all v € X,
w,,w, € X, there holds

(Vf (v+w) = V] (v+w,),wy - wy) > Plw, - wzllz) (24)
then we have the following:

(i) there exists a continuous functiony : X — X'
such that

Jv+y ) = ggg](v’L w), (25)

and y(v) is the unique member of X™ such that

Vi(v+y (), w)y=0, YweX (26)

(ii) the functional ¢ € CY{(X7,R) defined by (v) = J(v +
w(v)) and

(Vo (), vy =(VI(v+y(),v), VYvv,eX; (27)

(iii) an element v € X is a critical point of ¢ if and only if
v+ w(v) is a critical point of J.
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Proposition 6 (see [25]). Assume that the assumptions of
Proposition 5 hold, then at any isolated critical point v of ¢ we
have

C,pv)=C,(fiv(), q=012.... (28)

Proposition 7 (see [25]). Assume that the assumptions of
Proposition 5 hold, if there exists a compact mappingT : X —
X such that, for any u € X, we have V](u) = u — T(u), then
we have ¢:

ind (Vo,v) = ind (V],v+y (v)) (29)

at any isolated critical point v of ¢.

4. Proof of Theorem

Consider the following C' functional:
17 A
I(x)= 2% Ax — ;F (n,x,). (30)

As we know, the PS condition is an important part
of critical point theory. However, under our assumptions
(f1)-(f3), the functional I may not satisfy PS condition. Thus,
we cannot apply the Morse theory directly. But the truncated
functional I, does satisty the PS condition. So we can obtain
two critical points of I via mountain pass lemma; then we can
obtain other critical points by combing Morse theory with
Lyapunov-Schmidt reduction method.

At first, we consider the truncated problem

k

Zai (% + Xpai) + fr(x,) =0, neZ keN, (3)

where
| f(n2), z>0,
fi(@) = {0’ 2 <0, (32)
k
Za,- (%, + Xpi) + fo(x,) =0, neZ keN, (31)
i=1
where
| f(nz), z<0,
f @) - {0’ #=0 (3)

Then the functional I, : Zx R — R corresponding to
(31) can be written as

1 M
I, (x) = 5xTAx - Y F.(x,), (34)
n=1
where F, (n,2) = IOZ f.(n,s)ds. Apparently, I, € C'.

The functional I_ : Z x R — R corresponding to (31)'
can be written as

M
I (x)= %xTAx - ZF_ (x,)> (35)
n=1

where F_(n,z) = JOZ f_(n,s)ds. Apparently, I_ € c.
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We only consider the case of I,; the case of I_ is similar
and omitted.
By (f,), we know that

lim M =0, lim M = feor (36)

z—-00 zZ z—+00 gz

Then there exist real number € > 0 (small enough) and
C. > 0 such that

f+ (z) = fooZ+Ce’

Lemma 8. Under the conditions of Theorem 1, the functional
I, (x) satisfies the PS condition.

if z — +00. (37)

Proof. Let {x?} € E,, be such a sequence; that is, there exists
a positive constant M, such that |I, (x?)| < M, Vq € N, and
that I(Ii(xq),v)l — 0asq — +00, Vv € E,.

Therefore,
2M, 221, (x7) - (I, (x7),x7)

+

I
Mk

[fi () x5 = B ()]

S
1]
—_

1
M=

[+ Coxt) = (5 fuolil)” + Cat+ C. )]

S
]
—

1
L Jul - Com
(38)

That is, {x7} € E,, is a bounded sequence in the finite
dimensional space E,;. Consequently, it has a convergent
subsequence. Thus, we obtain Lemma 8.

Letz' = max(z,0),z~ = max(-z,0),andz = z"—z~. [

Lemma 9. If x € Ey; is a local minimizer of I, then x must
be a local minimizer of I.

Proof. Let x > 0 be a local minimizer of I ; then for any
sequence {x7} c E,;, x1 — x(q — 00), for big enough
g, we have I(x?) > I(x).

In fact,

I(x?)—I(x)=1(x")-1I, (x)

- ¥

neZ(1,M),x1<0

F(x1).

Because x7 — x, x1 = (x1)" - (x)7,and x,, = (x,)" -
(x,) 7,50 (xD)" - (x,)" =x,, —(x1)” - 0.

For any n € Z(1, M), if (x])” = 0, then I(x?) = I(x).

If -(x) — 0, by (fy), f(O) = 0,and 0 <
f’(z) < v, then f(z) < 0 for z — 0. Therefore,
= Ynez(,m)xi<o F(x]) > 0; that is, I(x) > I(x).

The proof of Lemma 9 is complete. O

Itis easy to see that the zero function 0 is a local minimizer
of I,, and I,(s¢;) — —ooass — +0o, where ¢, is a first
eigenfunction corresponding to the first nonzero eigenvalue
of A. Thus, by the mountain pass lemma we obtain a critical
point x, of I,. However, it is true that x, is a critical point
of I'if x, is a critical point of I ; then we deduce that x, is a
critical point of I with

G, (ILx,) = 0,1G, x,>0in Ey. (40)

Similarly, we obtain another critical point x_ of I and

Cy(Lx)=68,,G, x_<0inEy. (41)

Next we will prove that I has two more nonzero critical
points. We decompose E,; = X~ ® X" according to f, = A,,,.
We set

X =P Ker(a- A1),
i=1

M
X' = @D Ker(A-A), (42)

i=m+1
Ey =X Px*.

Since f'(z) <y < A, forany v € X~ and wy, w, € X7,
we have

(VI(n,v+w,)-VI(n,v+w,), w, —w,)
(43)
> Bllwy - w, [,
where B = 1-yA.. .
continuous map ¥ : X~ — X' and a C'-functional ¢ :
X~ — Rsuch that

Then, by Proposition 5, there exist a

¢() =1(v+y(v)=min. (44)

We need to show that ¢ has at least five critical points.
Hence, we assume that ¢ has no critical value less than some
a € R

Lemma 10. Suppose that f € C'(R,R) satisfies (f,)-(f3),
then the functional ¢ is anticoercive.

Proof. According to (f3), there exists R > 0 such that

1

EAmzZ ~F(2)<0, |z|=R (45)
Then, for any z € R, we have

1 2 1 2
= -F(z)<T= - -F .
2/lmz (2) < gﬁg 2)LmZ (2) (46)
Assume that {vt};fl is a sequence in X~ such that [|v'|| — oo.

Let & = v'/|['|, then ||€"]| = 1. Because of dim X~ < oo, there
exist some £ € X~ such that, up to subsequence [|€ —&|| — 0,

1€ = 1.



In particular, £#0, meas ® = meas{n € Z[1, M]
£,#0} >0.Forn € O, |v;| — 00. Hence, by (f3),

Z@ <§/\m"vt"2 -F (vi)) — -00, ast-—00. (47)
ne

By the above discussion, we have

1 2 M ¢
S EDWICH

= ¥ [Aalnl - F (4)]

neod

v Y Bl -F ()]

ne[1,M]\©
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< 3 [Gral - E ()] + mr

ne®
— —00.
(48)
This concludes the proof. O

Because ¢ is anticoercive, we choose a < b < aand p >
r > 0 such that

Ap Co, C Ar C Pp> (49)

where A, = {ve X™ : |lvll = p}. Since ¢ has no critical value
in [aa b]) H* ((Plp ¢a) =0.

Thus, we have the following commutative diagram with
exact rows:

_ B _ 3,
02Hq(¢b>§0a) —— Hq(X ’(Pa) E— Hq(X >(Pb) —>Hq—1(‘Pb’(Pa):O

| | > |

T (50)

0=Hy(A,A,) —— Hy(X,A,) —— Hy(X,A,) — H, (A, A,)=0

where all the homomorphisms except 0, are induced by
inclusions. The exactness of rows implies that i,, k, are
isomorphisms. Hence I, : H,(X™,9,) — H, (X", A,) isalso
an isomorphism, and we get

C,(p,00) =H, (X ,9,) =H, (X, A,) =8,,,G.  (51)

Because the anticoercive functional ¢ is defined on the
m-dimensional X, it has a critical point v, with

C,(p.v) =8,,G. (52)

Let 0, v,, v_ be the projection of 0, x,, x_ in X,
respectively. Then they are all critical points of ¢. By (11), (14),
and Proposition 6, and 0 is a local minimizer of I, we have

Cq ((P’ Vi) = Cq (I’ xi) = 6q,lQ>
C,(9,0)=C,(1,0)=6,,Q

If 0, v,, v_, v are the only critical points of ¢, then by
Proposition 4 with ¢ = -1,

D242 x (=D + (D™ = (-D™. (54)

(53)

This is impossible. Thus ¢ has at least five critical points.
So I also has five critical points, four of which are nonzero.
Therefore, (1) has at least four nontrivial solutions. This
completes the proof of Theorem 1.
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We use variational methods to investigate the solutions of damped impulsive differential equations with mixed boundary conditions.
The conditions for the multiplicity of solutions are established. The main results are also demonstrated with examples.

1. Introduction

Impulsive effect exists widely in many evolution processes in
which their states are changed abruptly at certain moments
of time. The theory of impulsive differential systems has been
developed by numerous mathematicians [1-6]. Applications
of impulsive differential equations with or without delays
occur in biology, medicine, mechanics, engineering, chaos
theory, and so on [7-11].

In this paper, we consider the following second-order
damped impulsive differential equations with mixed bound-
ary conditions:

—d" ) +g)u (©) = Au@t) = f(tu(t)),

t#t;, aete [0,T7,
1
—Au'(tj)=1j(u(tj)), j=L2,...,n,
W (0)=0, u(T)=0,

where 0 =¢t, <t; <t, <---<t,<t,,, =T,g¢€C[0,T],
f:[0,T] xR — Riscontinuous,I; : R — R, j=1,2,...,n
are continuous, and Au'(tj) = u'(t}r) - u'(t]_») for u'(t]i-r) =
1imHt]¢u’(t),j =1,2,...,n.

The characteristic of (1) is the presence of the damped
term g(t)u'. Most of the results concerning the existence

of solutions of these equations are obtained using upper
and lower solutions methods, coincidence degree theory,

and fixed point theorems [12-15]. On the other hand, when
there is no presence of the damped term, some researchers
have used variational methods to study the existence of
solutions for these problems [16-21]. However, to the best
of our knowledge, there are few papers concerned with the
existence of solutions for impulsive boundary value problems
like problem (1) by using variational methods.

For this nonlinear damped mixed boundary problem (1),
the variational structure due to the presence of the damped
term g(t)u' is not apparent. However, inspired by the work
[22, 23], we will be able to transform it into a variational
formulation. In this paper, our aim is to study the existence
of n distinct pairs of nontrivial solutions of problem (1). Our
main results extend the study made in [22, 23], in the sense
that we deal with a class of problems that is not considered in
those papers.

2. Preliminaries and Statements

Let m = mintE[O,T]eG(t), M = maxte[O)T]eG(t), G(t) =

- f; g(s)ds, t € [0,T]. We transform (1) into the following
equivalent form:

(S (1) < 2¢%0u () = O (1u 1)),

t#t, aete [0, 77,
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~Au (tj) :Ij(u(tj)), j=L2,...,n,

' (0)=0, u(T) =

(2)

Obviously, the solutions of (2) are solutions of (1).

Define the space X = {u(t) | wu(t) is absolutely
continuous on [0,T],u'(-) € L*[0,T],u(T) = 0}. It is easy to
see that Hé (0,T) ¢ X c H'(0,T) and X is a closed subset of
H'(0,T). So X is a Hilbert space with the usual inner product
in H'(0, 7).

Consider the Hilbert spaces X with the inner product

T
(u,v) = JO SO )V (1) dt, 3)

inducing the norm

1/2

]l = (J Ol (o) dt) . (4)

We also consider the inner product

T
(u,v) = J u )V (@) dt, 5)
0
inducing the norm
T ) 1/2
lully = <j ' ()| dt> . (6)
0
Consider the problem
" ()= @), tel0,T],
, )
u (0) =0, u(lf)=0

As is well known, (7) possesses a sequence of eigenvalues
(A, = [(2i - 1)m/2T1?) with
0</\1<A2<---<)Lj<..._ (8)

The corresponding eigenfunctions are normalized so that

T
ol =1=2; |, lo;(®)I*dt; here

goj(t)z\]%cos(\/k_jt), j=12,.... 9)
j

Now multiply (2) by v € X and integrate on the interval
[0,T]:

T
J SO )V () dt - j Dy v ) de
0 0

i L (u(t ))v(tj)+LTeG“)f(t,u(t))v(t)dt.

(10)
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Then, a weak solution of (2) is a critical point of the following
functional:

LT G P AT G 2
Ew=-| e |u (t)| dt - Z | eSO @)t
2 Jo 2 Jo

n . u(t;) T G
~Ye “ﬂj I (t)dt—J OF (t,u (t)) dt,
i1 0 0
(11)

where F(t,u) = [ f(t,E)dE.

We say that u € C[0,T] is a classical solution of IBVP
(1) if it satisfies the following conditions: u satisfies the
first equation of (1) a.e. on [0, T]; the limits u'(t}’),u'(t]_.),
j = 1,2,...,n, exist and impulsive condition of (1) holds; u
satisfies the boundary condition of (1).

Lemmal. Ifu € X isaweak solution of (1), thenu is a classical
solution of (1)

Proof. If u € X is a weak solution of (1), then u is a weak

solution of (2), so (E' (1), v) = 0 holds for all v € X; that is,

JT [ G(t) I(t) y (t) + AeG(t)u (t) ‘V(t)] dt
0
=2 (u(ty) v (1)) (12

T
- j eSO F (tu ) v () dt = 0.
0

By integrating by part, we have

T
J‘ [eG(t)M’ ) S ) + /\eG(t)“ v (t)] dt
0

T
- J ¢SO F (1 (8)) v (1) dt
0

= JT [_(eG(t)ul (t))l + AeG(t)u (t l‘)f t u ] t) dt
0
5 o (1) 1 )] )
j=
_ G(O) I(O) V(O) + eG(T) I(T) V(T)
= J'OT [_( (t) ’(t)) +A€G(t)u(t) t)f(t,u(t))]v(t)dt

~E (1) 1, ()] (1)~ v

(13)
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Thus

IT (5 ) +25Du(t) - O f (t,u ()] vy de
0

-3 o () 1y ()] (1)
=1
—u (0)v(0)=0
(14)
holds for all v € X. Without loss of generality, for any j =

{L,2,...,n} and v € X with v(t) = 0, for every t € [0, t;]u
[tj +1» '], then substituting v into (14), we get

— (% (t))l +2e%0u () - O f (tu (1) = 0,

te(tpt).

Hence u satisfies the first equation of (2). Therefore, by (14)
we have

S [md (1) + 1, (u (1)) v (2;) ! ©) v (0) =0.
=1
: (16)

(15)

Next we will show that u satisfies the impulsive and the
boundary condition in (2). If the impulsive condition in (2)
does not hold, without loss of generality, we assume that there
exists j € {1,2,...,n} such that

Au' () +1; (u(t;)) #0. 17)

1
Let v(t) = H?:O,#j

S o 1)1 )] o) 00
= =" [ (1)) + 1; (1)) v (1)) #0,

which contradicts (16). So u satisfies the impulsive condition
in (2) and (16) implies

(t —t;); then

(18)

u' (0)v(0) = 0. (19)

If u'(0) # 0, pick v(t) = [ (t - ;); one has
n+l
u' O] & -t) o, (20)
i=1
which contradicts (19), so u satisfies the boundary condition.

Therefore, u is a solution of (1). O

Lemma 2. Let u € X. Then there exists a constant o > 0, such
that

letlloo < o lluall» (21)

where [[ullo, = max;¢(oylu(t)].

Proof. By Holder inequality, for u € X,

T !
lu ()] = u(T)—L W (s) ds

T 1 1/2 T 6o
< ——ds J e
(Jo eGt) > < 0

T
< \/— llull = o lluell -
m

1/2
u' (s)'2d5> (22)

O

Lemma 3 (see [24, Theorem 9.1]). Let E be a real Banach
space, I € C'(E,R) with I even, bounded from below, and
satisfying PS. condition. Suppose 1(0) = O; there is a set K C E
such that K is homeomorphic to S by an odd map and
supgl < 0. Then I possesses at least j distinct pairs of critical
points.

3. Main Results

Theorem 4. Suppose that the following conditions hold.

(H1) There exist u; > 0, r > MA/m, A which is the kth
eigenvalue of (7) such that

rMu, + e f (t,u)) =0,  rMu, +e“Of (t,u) > 0
(23)
for every u € (0,u;).

(H2) There exist aj,bj >0andr; €[0,1) (j =12,...,n)
such that

|Ij (u)' <a;+ bjlulrf for any u € R. (24)

(H3) f(t,u) and Ij(u) (j=1,2,...,n) are odd about u.
(H4) f(t,u) = o(lul), I,(u) = o(lul), as lu] — 0, j =
1,2,...,n

Then, for A € (MAy/m,r], problem (1) has at least k distinct
pairs of solutions.

Proof. Set
2SOy + eG(t)f (t, 1) u € [—ul, ul] >
hy (At u)= 4 2e%Du; + 9 £ (tuy), u € [u;, +00),
-2y, — O f (t,-u,), u e (—00,-u].
(25)
Consider
_ (eG(t)ul (t)), =h, (M tu(t)),
t#t;, aetel0,T],
(26)
, )
A’ (1) = L (u(t), j=12.m
u' (0)=0, u(T)=0.



Next, we will verify that the solutions of problem (26) are
solutions of problem (1).

In fact, let uy(t) be the solution of problem (26). If
maXg.,.rty(t) > u;, then there exists an interval [a,b] C
[0, T] such that

uy(a) =uy(b) =u,, uy(t)>u, foranyte(ab).

(27)

When ¢t € [a, b], by (H1), we have

~(e5u ) = by L)
= 2Dy + eV f (t,u)) < rMu,  (28)

+e“Vf (t,u)) = 0.

That is, eG(t)u(')(t) is nondecreasing in [a, b]. By u(')(a) > 0and
u(')(b) < 0, we have

0< eG(t)u(') (a) < e uf) (t) < eG(t)u(', b <o
(29)
for every t € [a,b].

That is, eG(t)u(')(t) = O foranyt € [a,b]. Since ¢“® +£0, then
u(')(t) = 0. So, there exists a constant € such that uy(t) = e,
which contradicts (27). Then max_, .1, (t) < u,. Similarly,
we can prove that ming_,ru,(t) > —u,.

Therefore, any solution of (26) is a solution of (1). Hence
to prove Theorem 4, it suffices to produce at least k distinct
pairs of critical points of

T T
E, (u) = % L O (t)|2dt - L H, (A t,u () dt
(30)

u(t
0

- Gt )
- Ye (f’J I;(t)dt,
j=1

where H, (A, t,u(t)) = [ (A, £, s)ds.
We will apply Lemma 3 to finish the proof.
By (30) and (H3), E; € C'(X, R) is even and E, (0) = 0.
Next, we will show that E, is bounded from below.
Let C, = max{a,,q,,...,a,}, C, = max{b,b,,...,b,}. By
(H1) and (H3), we have uh, (A, t,u(t)) < 0 for |u| > u,; thus

T T ru(t)
j Hl(/\,t,u(t))dtzj j hy (Lt s) dsdt
0 0 Jo
T ruy
gJ j hy (L t,s) dsdt
0 Jo

T ruy
SJ J [rMs+ f (t,s)]dsdt = p > 0.
o Jo -
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So, we have

1 T
By = 31l = | H, Ot @) de
n u(t:)
- ZeG(ti) J ’ I (t)dt
j=1 0

1 n
2 S lull* = p = noCyM flull = CMY 0" flul !
j=1

> —00,
(32)

for any u € X. Therefore, E, is bounded from below.

In the following we will show that E, satisfies the P.S.
condition. Let {u;} < X such that {E, (1)} is a bounded
sequence and lim, _, . E () = 0; then there exists C; > 0
such that

|E; ()| < Cs. (33)
By (32), we have

1
E||uk||2 < Cy + p+noC M |Juy

n (34)
+ CZMZOJ]-H "u”rﬁl‘
j=1

So {u;} is bounded in X. From the reflexivity of X, we may
extract a weakly convergent subsequence that, for simplicity,
we call {y;}, u, — uin X. In the following we will verify that
{u;} strongly converges to u:

(E} () - E{ ) (1 — 1)
5 T
= g -] - L [y (0t () by Oty ()]

X (uy (1) —u(t))dt (35)

x (e () - u(t)))-
By u;. — uin X, we see that {1} uniformly converges to u in
C[0,T]. So

T
jo [y (0t 1 (8)) = By 10 (8))]

X (e (£) = u (1)) dt — 0,

n

S0 (1w (1)L ()] 09

=

x (e () - u(t))) — 0

(Ey () - E, (u)) (e —u) — 0, as k — +oo.
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Sowe obtain [lu,—ul| — 0,ask — +o0o.Thatis, {1} strongly
converges to u in X, which means that E, satisfies the P.S.
condition.

Now set K = {Zl LGP Z
in (9). It is clear that K is homeomorph1c to S¥°! by an odd
map for any ¢ > 0. In the following we verify that E, |, < 0 if
¢ is sufficiently small.

Foranyu € K,u = Zf:l ¢¢;- By (H4) and (30), we have

1 (T G(t) k T
E, (u) = 3 JO e Zc,»cpi t) dt
i=1

T
- J H, (Lt u () dt
0

¢/ = *}, where g is defined

n u(t;)
_ zeG(tj) J ! Ij (t) dt
j=1 0
1¢ 2 T GWH)[ ! 2
EZCi J e [(pi (t)] dt
=1 70
——ZcJGm%m

T
- J COF (t,u () dt
0

n u(tj)
- e I I,(t)dt
j=1 0

T n u(tj)
- J VE (tu®)de -y 5 J I,(t)dt
0 0

j=1

_ Z <M_ _> - ITeG“)F(t u(t))dt
O b
_ ieG(tj) Ju(tj) I,(t)dt
s 0 J
j=1
g%(M—r;—A>cz+o(cz)+o(cz),

Kk
(37)

for small ¢ > 0. Since A € (MA,/m,r], E;(u) < 0 and the
proof is complete. O

Theorem 5. Suppose that the following conditions hold.

(H1) There exist u; > 0, r > MA/m, A which is the kth
eigenvalue of (7) such that

O f (tu) >0
for every u € (0,u;).

rMu, + eV f (Lu) =0, rMu, + €

(H2) foulj(s)ds <O0foranyueR (j=1,2,...,n).
(H3) f(t,u) ande(u) (j=12,...

(H4) f(t,u) = o(lul), I,(u) = o(lul), as lu] — 0, j =
1,2,...,n

,n) are odd about u.

Then, for A € (MAy/m,r], problem (1) has at least k distinct
pairs of solutions.

Proof. The proof is similar to the proof of Theorem 4, and
therefore we omit it. O

Theorem 6. Suppose that the following conditions hold.

(H1) There exist uy > 0, v > MAy/m, Ay which is the kth
eigenvalue of (7) such that

rMu, + eV f (t,u,) <0, I;(u,) <0,
(39)

j=L2,...,n

(H2) f(t,u) ande(u) (j=12,...

(H3) f(t,u) = o(lul), I;(u) = o(lul), as lul — 0, j =
1,2,...,n

,n) are odd about u.

Then, for A € (MAy/m,r], problem (1) has at least k distinct
pairs of solutions.

Proof. Set
2“0y 4 50 ftu),
hy (At u) = 4 2Dy, + 90 f (tu,),
~1e% Oy, — 5O £ (t,-u,),
I; (u),

I (uy),
Ij (—13),

u € [~uyuyl,
u € [ty, +00),

u € (—00,—u,],

u€ [~uyu],
T;(u) = u € [uy, +00),
u € (—00,-u,] .

(40)
Consider

~ (5% 1) = hy (Lt u (1)),

t+t, ae te[0,T],

7
—ad' () =T; (u(t;)), j=12....m

=0, u(T)=0.

(41)

u' (0)

Next, we will verify that the solutions of problem (41) are
solutions of problem (1).



In fact, let w;, = {t € (a;,b;) € [0,T] : u(t) > u,}. By the
definitions of h, (A, t, u) and Tj(u), (41) is reduced to

B (eG(t)uI (t)), _ hz (/\’ ‘ Mz) _ )LeG(t)Uz + eG(t)f (t, MZ)

<rMuy + ¢V f (t,u,) <0, t#t, ae te(ayb),

j7
—Ad' () =T, (u(t) =1 (1) <0, j=1,2,...,m,

u(a) =u(by) = u,
(42)

The solution u(t) of (42) satisfies u(t) < u,,t € (a;,b;). So
w; = 0and u(t) < u,.

Let w, = {t € (a,,b,) € [0,T] : u(t) < —u,}. By the
definitions of h, (A, ¢, u) and Tj(u), (41) is reduced to

(50w (t))’ = h, (Mt —uy) = —2e“ D, + 9O f (,-u,)
> —rMuz _ eG(t)f (t, ”2) > 0)

t#t, aete(ab),

~Au (tj) =T, (u (tj)) =- ()20, j=1,2,...,n,

“(az) = ”(bz) = ~Up.
(43)

The solution u(t) of (43) satisfies u(t) > —u,, t € (a,,b,). So
w, = 0 and u(t) > —u,.

Therefore, the solutions of (41) are solutions of (1). Hence
to prove Theorem 6, it suffices to produce at least k distinct
pairs of critical points of

T T
By = [ O @fde= | H 0wy
(44)

n G u(tj)
-Ye “ﬂj T, (t) dt,
j=1 0

where H,(A, t,u(t)) = [ hy(A,t,5)ds.
We will apply Lemma 3 to finish the proof.
By (44) and (H2), E, € C'(X,R) is even and E,(0) = 0.
Next, we will show that E, is bounded from below.
By (H1) and (H2), we have uh,(A,t,u(t)) <
uTj(u) < 0 for |u| > u,; thus

0 and

T T ru(t)
J H, (Mt u (1)) di = j J Iy (Lt s) ds dt
0 0 0
T ru,
< j J hy (Lt s)dsdt
0 0
T ru,
SJ J [rMs+ f (t,s)]dsdt = p > 0,
0 0

u(t:) U,
| rwars | rwd=s>0
0 0
(45)

Abstract and Applied Analysis

So, we have

1, » (T
By ) = 5 JulP - L Hy Oty () dt

n u(t/-)
T; (t) dt
j=1 0 (46)

1
2 ~|ull* - p - nMd
> —00,

for any u € X. Therefore, E, is bounded from below.

In the following we will show that E, satisfies the P.S.
condition. Let {u;} < X such that {E,(u;)} is a bounded
sequence and lim, _, . .E, (1) = 0; then there exists C; > 0
such that

|E, ()| < Cy. (47)

By (46), we have
il < G+ p e, (48)

So {u} is bounded in X. From the reflexivity of X, we may
extract a weakly convergent subsequence that, for simplicity,
we call {11}, u;, — uin X. In the following we will verify that
{u;} strongly converges to u:

(ES (1) = By @) (g — )
2 T
g =l = [ [ Ot 0) =y ot (0)

X (g (1) —u (1)) dt (49)
' jiec(tj) [T (e (7)) = 75 (ue(t)))]
x (e () = (1))

By u;. — uin X, we see that {1} uniformly converges to u in
C[0,T]. So

T
J [hy (A, 1y (1) = By (At u ()] (g (8) —u () dt — 0,

e 1 o 1)~ (0] () () — 0

(E; (w) - E, (u)) (e —u) — 0, as k — +oo.
(50)

So we obtain |u;, — u| — 0,as k — +oo. That is, {1}
strongly converges to u in X, which means E, satisfies the P.S.
condition.

Nowset K = (Y5 ¢ : Y¥ | ¢ = ¢}, where ¢ is defined
in (9). It is clear that K is homeomorphic to skt by an odd



Abstract and Applied Analysis

map for any ¢ > 0. In the following we verify that E, |, < 0 if
¢ is sufficiently small.
k

Foranyu € K,u = ), ¢¢;. By (H3) and (44), we have

1 (T 6o £ ,
E,(u) = 3 L e Zci(Pi ()
in1

T
- J H, (Lt u () dt
0

2

dt

n

u(t:)
- ZeG“j)J ’ T; (t) dt
0

=1
1& S (7 cor a2
= E;ci L e [goi (t)] dt
T
0

Ao (T 6o 2
-5Ye | g ora
i=1

T
- J “OF (t,u (1) dt
0

T 2
lg; (t)] dt

ME (T A&
st [ ora 2 |

i=1 i=1 0

T n u(t;)
—J eG(”F(t,u(t))dt—Zec‘ff)J T (0 dt
0 0

J=1

T
J “OF (t,u () dt

0

lk 2 mA
:5251 (M_T>_

i

u(t:)
- ZeG“f)J ’ T; (t) dt
0

=1
s% (M— %)cz +o(c2) +o(c2),

(51)
for small ¢ > 0. Since A € (MA,/m,r], E,(u) < 0 and the
proof is complete. O
4. Example

To illustrate how our main results can be used in practice we
present the following example.

Example 1. Let T = -2t, and consider the

following problem:

n/4,g(t) =

—u" @) =2t (t) = M (b)

T
- 1> t#t],

2 (7*/16)-t* [
=1 +¢t)(u—u")—-1000e , te|o,
(1+8) (u—u’) i

-~ |
~—
Il
e

W (0)=0, u ( d
(52)

Compared with (1), f(t,u) = 1 + )(u - u?) -
1000¢™ 19 I.(u) = 2 — 3u(?). Obviously (H2), (H3),
and (H4) are satisfied. Let u; = 1, r = 1000; then (H1) is
satisfied. By Theorem 4, for (MA,/m, 1000] = (46”2/16(2k -
1)%*72,1000], k = 1,2, problem (1) has at least k distinct pairs
of solutions.

Example 2. Let T = m/2, g(t) = —t/4, and consider the
following problem:

_u () - iu' (t) = A (1)

= (147 (2u-u?) - 1000e™ 27,

te [o,g], t#t), (53)
~Au' (tj):—u(t]), j=12,...,m,

4 (0) =0, u<72T

|
~——
Il
e

Compared with (1), f(t,u) = (1 + Qu — u?) -
1000e™ 9, [.(u) = —u(t;). Obviously (H2), (H3), and
(H4) are satisfied. Let u; = 2, r = 500; then (H1) is satisfied.
By Theorem 5, for (MA,/m,500] = (6”2/32(2k - 1)*7%,500],
k = 1,2,3,4, problem (53) has at least k distinct pairs of
solutions.

Example 3. Let T = m/2, g(t) = —t/2, and consider the
following problem:

_u" () - %u' (t) = A (1)

_6”2/16(1+t2)u3 (t), te [O,E], t#t),
2 (54)

A (tj) = -3’ (tj), j=12,...,n
W' (0) =0, u(%) - 0.

Compared with (1), f(t,u) = —6”2/16(1 +3@), I.(w) =
—3u3(tj). Obviously (H2) and (H3) are satisfied. Let u, =
25,r = 625; then (Hl) is satisfied. By Theorem 6, for

(MA/m, 625] = (" "2k - 1)*n%, 625], k = 1,2, 3, problem
(54) has at least k distinct pairs of solutions.
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Using the critical point theory, we establish sufficient conditions on the existence of ground states for discrete p(k)-Laplacian
systems. Our results considerably generalize some existing ones.

1. Introduction and Main Results

The aim of this paper is to study the existence of ground state
for discrete p(k)-Laplacian system

Ala (k) |Au (k= 1)1PO 72 Au (k - 1)]
6)
~q (k) [ ()PP u (k) + f (k,u (k) =0,

where p(k) > 1, for all k € Z, a(k) and q(k) are real valued
onZ. f: ZxR — Riscontinuous in the second variable.
Moreover, A is the forward difference operator defined by
Au(k) = u(k + 1) — u(k).

We may think of (1) as being a discrete analogue of the
following differential system:

d _
Z(a@®) la@PY %)
o (a (o) i () o

—q®) lu O Pu () + f (tu ) = 0.

For the case p(t) = p, system (2) is a p-Laplacian
system, which has been widely studied; to mention a few, see
[1, 2]. Even for the special case p = 2, system (2) can be
regarded as the more general form of Emden-Fowler equation
appearing in the study of astrophysics, fluid mechanics,
gas dynamics, nuclear physics, relativistic mechanics, and
chemically reacting system in terms of various special forms

of f(t,u(t)) (see, e.g., [3]). The more general differential
operator (2), namely, the so-called p(t)-Laplacian, has been
studied by Fan et al. [4-7]. The p(t)-Laplacian operator can
be used to describe the physical phenomena with “pointwise
different properties” The p(t)-Laplacian operator has more
complicated properties than that of the p-Laplacian; for
example, it is not homogeneous, and this makes some classic
theories and methods, such as the theory of Sobolev spaces,
not applicable.

With the theory of nonlinear discrete dynamical systems
being widely used to study discrete models appearing in many
fields such as economics, ecology, computer science, neural
networks, and cybernetics [8], the existence of solutions
of discrete dynamical systems has become a hot topic; to
mention a few, see [9-15]. For the case p(k) = p, lannizzotto
and Tersian [16] obtained multiple homoclinic solutions
for system (1) by using the critical point theorem, and for
the special case p = 2, Ma and Guo [13, 14] provided
some sufficient conditions on the existence of homoclinic
solutions for system (1). For the more general case—p(k)-
Laplacian system (1)—Chen et al. [17] established some
existence criteria to guarantee that the system has at least one
or infinitely many homoclinic orbits. Motivated by Liu [2],
which discussed the existence of ground state for p-Laplacian
system, in this paper, we will consider the existence of ground
state for the p(k)-Laplacian system (1).

Now we are in a position to state our main results.
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Theorem 1. Assume the following conditions hold:

(a) a(k) > 0 forallk € Z,
(q) q(k) > Oforallk € Zandgq(k) — +ocoas|k|] — +oo,

(p) 1 < p~ = infi,p(k) < supi,p(k) = p* < +0oo for
allk € Z,

(f) flk,u) = fi(k,u) — f,(k,u) is continuous in u for all
k € Z, and F(k,u) = _[(;4 f(k,s)ds foru € R. Moreover,

ka
(|,{)(| |;l:(i|)1 — 0 asu— 0 uniformly ink € Z;
q (k) |u

(3)

(f,) there exists a constant 3 > p* such that

uf, (k,u) > BF, (k,u) >0 Vke Z, ue R\ {0}, (4

where F,(k,u) = Iou f1(k, s)ds for u € R;
(f,) there exists a constant T € (0, 3) such that
E, (k,u) >0,

uf, (k,u) < 7F, (k, u)

)

VkeZ, uceR,

where F,(k,u) = Iou f>(k, s)ds foru € R.
Then (1) has a ground state solution.

Remark 2. (q) implies that there exists g, > 0such thatg(k) >
q, forallk e Z.

Remark 3. We extend Theorem 3.1in [14] to the more general
case— p(k)-Laplacian system. Furthermore, we obtain the
existence of the ground state.

The rest of this paper is organized as follows. In Section 2,
we establish the variational structure associated with (1).
Some preliminary results are also provided in this section. In
Section 3, we give the proof of the main result.

2. Variational Structure and
Some Preliminary Results

In this section, we establish a variational structure which

enables us to reduce the existence of solutions for (1) to the

existence of critical points of the corresponding functional.
Let S be the set of all two-sided sequences; that is,

S={u={u(k)}:ukk) e RkeZ}. (6)
Then S is a vector space with au + bv = {au(k) + bv(k)} for

u,vesS, abeR.
We define IP®) as the set of all functions u € S such that

170 = {u €S: Y |u (k)™ < +oo]> (7)

keZ
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with the norm

(@)

r

p(k)
lullpgy =inf {r>0: ) <1t. (8)

keZ

We also define

E= {u €S: Y [ak)|Auk-1)P®

keZ
)
+q (k) [u (k)1"°] < +oo}
with the norm
_ (k)
lull =inf<|r> 0: ) [a(k) Aufk-1))°

keZ r
(10)

u (k)

+q (k)

p(k)
<1}

We call the space E a sequence space; it is a special kind of
generalized Orlicz sequence space. For the general theory of
generalized Orlicz spaces, see [18, 19].

Consider the functional I on E defined by

r

_ a(k) e, 1) p(0)
fw=3 [p(k)m =P+ L3 o)
(1
—F (k,u (k)) ] .

Using the similar arguments as [17], we have the following
lemmas.

Lemma 4. (I*® || o(k)) i a reflexive Banach space. Let u €
1P®) and
k
¢ W) = Y lu()P; 1)
keZ
one has

@ if lull gy > 1, then ||u||§(k) < p(u) < "””i(k)"
) if lull ygy < 1, then ||u||£(k) < p(u) < "””i(k)'

Lemma 5. (E, | - ||) is a reflexive Banach space. Let u € E and

@ (u) = Z [a (k) |Au (k — 1)|P(k) +q (k) |u (k)lp(k)] :
kezZ
(13)

one has

W) if lull > 1, then ul?” < p(u) < lull?;

(2) if Nl < 1, then |ul?” < p(ue) < ull?".
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Lemma 6. I € C'(E, R) and the Fréchet derivative is given by

<I’ (l/l) ,V> = Z [a (k) IAM (k _ l)lp(k)72
keZ
xAu(k—1)Av(k-1)
(14)
+q (k) u (k)P () v (k) |

- feuk)v(k),

keZ

for all u,v € E. Moreover, the nonzero critical points of the
functional I on E are the nontrivial solutions of (1).

Lemma 7. (f,)and (f,) imply that

uf (k,u) > BF (k,u) VkeZ, uecR. 15)
Moreover, for every k € Z and u € R, s PF(k,su) is
nondecreasing on (0, +00) and s~ " F,(k, su) is nonincreasing on
(0, +00).

Let

Cnin = inf {1 () : I' (u) = 0,u € E\ {0}} . (16)
Then u, #0 with I(y,) =
solution of (1).

As usual, we make use of the following basic notations.
Let H be a Hilbert space and CY(H,R) denote the set of
functionals that are Fréchet differentiable and their Fréchet
derivatives are continuous on H.

Cmin 1 said to be a ground state

Definition 8. Let I € CY(H,R). A sequence {xj} C His
called a Palais-Smale sequence (P.S. sequence) for I if {I (xj)}

is bounded and I'(xj) — 0asj — +o00. We say that I
satisfies the Palais-Smale condition (P.S. condition) if any P.S.
sequence for I possesses a convergent subsequence.

Let B, be the open ball in H with radius r and center 0,
and let 0B, denote its boundary.

Lemma 9 (mountain pass lemma). Let H be a real Hilbert
space and 1 € C'(H,R) satisfies the PS. condition. Assume
that 1(0) < 0 and the following two conditions hold.

(J,) There exist constants a > 0 and p > 0 such that Iyp, 2
a.

(J,) There existsane € H \ B, such that I(e) < 0.

Then I possesses a critical value ¢ > a. Moreover, ¢ can be
characterized as

¢ = inf max I(h(s), 7)

where

T={heC(0,1],H):h(0)=0h(1)=¢}. (18)

3. Proof of Main Result

In order to prove Theorem 1, we first prove the following
lemmas.

Lemma 10. The embedding E — 1P® is compact.

Proof. Let {uj} be a bounded sequence in E; that is, there

exists M > 0 such that [Ju;]| < M forall j € Z*. By reflexivity,
passing to a subsequence we have u4; — u in E for someu € E.
We may assume u = 0, in particular u;(k) — 0as j — +00
forallk € Z. For all € > 0, we can find h € Z" such that

1+ M

qk) > Y k| > h. (19)

€

By continuity of the finite sum, there exists v, € Z* such that

p(k) € .
|k|z<:h|uj (k)' < i V> v, (20)

So for all j > v, we have

pk) € € p(k)
,;J”f B < 5+ +M|klz>hq (K) [t 0o
€ € pk) @
= 1+M " 1+Mkezzq(k)|uj(k)' '
Since
o it o < 1.
Ya o <9 (u) <1 Juy] =1,
€
o it o] > .
letting M, = max{M?~, 1, MP*}, we have
1+ M, .
k;'uj (k)'p(k) < ﬁe Vj= . (23)
Thus, u;(k) — 0inl? ®and the proof is completed. O

Lemma1l. Assume thatu € IP® andv € I'® . Moreover, p(k)
satisfies condition (p) and 1/r(k) + 1/p(k) = 1 for allk € Z.
Then

Zu<k>v<k)s(§+ S bl 20

kez r
wherer™ = inf{r(k) : k € Z} andr™ = p*/(p* - 1).
Proof. Let

= ||u||p(k), T, = ||V||r(k); (25)



then

u (k) v (k) 1L (u®\® 1 (v “")]
Z "r Skezz P(k)< L8} > +r(k)< r )

kezZ

1 1
< —+—
p
(26)
The proof is completed. O

Lemma 12. Assume that all the conditions of Theorem 1 hold.
Then the functional I satisfies the PS. condition.

Proof. Assume that {u;};cy C E is a sequence such that
{I(uj)} is a bounded and I'(u]-) — 0as j — +00. Then
there exists a positive constant M’ such that |I(u N<M ' for
alljeZ".

First, we show that [|u;|| is bounded. Now we may assume
that |ju jII > 1; otherwise, IIujII is bounded obviously. When j
is large enough, we have

() - % (1" (1) uz)

-y <W - —) [a(k)|A (="

keZ

M +—||u |>1

+q )y "

+ 3 | G o)y 0= F (1 )|

keZ
1 1 -
> (5 5) Il

It follows from 8 > p" and p~ > 1 that there exists a constant
M, > 0 such that

(27)

|uj]| < M., vjez". (28)

By Lemma 10, we can choose a subsequence, still denoted by
{u j}, such that

u, —u

j . InE, (29)

in 1P (30)

u; —u,

for some u, € E.
Next, we prove that

lim " (f (ku; (k)

j— +00k€

- f (kyu, (K)))
(31)

x (u; (k) —u, (k) =
By (f), for any 0 < € < min{1/2,1/2p"}, there exists a
positive constant p < 1 with g7 p®"/P") < 1 such that

flou) <eqi)|ulf® Vkez lu<p, (32)
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Since u, € E, there exists a positive integer T such that
lu, (0)] < ’23 vk > T; (33)
we have
|f (e u, ()| < eq (k) [, PP vk>T.  (34)
By (30), there exists v; € Z* such that
[y -, | <& viswkezo G9)
This, combined with (33) and (32), gives us
|u; (0| < [u; (k) = u, ()| + |u, K| < p ¥j>w, k>T,

Vji>wv, k>T.
(36)

1 (ko 00)] = eq (0 0] ™

Then for j > vy,

2, |f (ko ()

k[>T

<ey (a0 wl™

kI>T

— f (e us (K))][u; (o) = u, ()|
T g lu, (P

x (Ju; (0| + e, ()] )

< ezq(k)l/r(k)'uj (k)|p(k)—1q(k)1/p(k) |uj (k)|

keZ

+eY g Plu; (g

keZ

+ ezq(k)l/r(k)l”* (k)lp(k)flq(k)l/p(k) |uj (k)'
keZ

(37)

(k) "P® Ju, (k)|

+e) qlo) O, (0P ()P fu, R
keZ

where 1/r(k) + 1/p(k) = 1 for all k € Z.
Let v; = {v(k)} and v,(k) = q(k)"/" @ ;)PP
v, = {0} and v,(k) = q(k)""Pluk)l, by = {hy(k)}
and hy (k) = q(k)"""®lu, (k)[P®, and h, = {h,(k)} and
hy (k) = (k)PP (k).
It is easy to check that v;, h; € I"® and v,, h, € I"™ Then
using Lemma 11, for j > v;, we have

> | (o () -

|k|>T

e
\p (38)
x (”"1 ”r(k)“v2”p(k)

+hy "r(k) v "p(k)

£ (ko ()| [ () = w, (K)|

+ v, "r(k) I pk)

il Il )
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Now we show that ||v, IIr(k) is bounded. We may assume that
Ivill,xy > 1; otherwise, |lv,ll,, is bounded obviously. By
Lemmas 4 and 5, we have

1/r” ) _
||V1 "r(k) < [Zq(k) |uj(k)|P(k):| < "uj"p Ir < Mf+/r ‘
kez

(39)

Let M; = {1, M? /" }; then |lvll,4y < My; that is, v,
is bounded. Using the similar arguments as above, we obtain
that ||V2||P(k), 171l (x)> and |Ih2"p(k) are bounded; that is, there
exist three positive constants M,, M5, and M, such that

“Vzup(k) <M, |y “r(k) < M, ”hZ"p(k) S M, (40)

This, combined with (38), gives us

3 Nf Vo () = f (e, ()| |1 () = e, ()|

k[>T

(F+7)
<e\—+—
p

x (M;M, + M{M, + MM, + M;M,) Vj> .

(41)

By continuity of the finite sum and (30), there exists v, € Z*
such that

N |f (ko ) = f (Ko, ()]
|k|<T (42)

X |uj ) —u, (k)| <e Vjzv,

Let v = max{»,,7,}. Combining (41) and (42) together, we
have

S| (ko () = f (ke ()] iy (K) = 10, ()|

keZ

+7)
<€l —+—
p
x (MM, + MM, + MsM, + MyM,) +€ Vj > .
(43)

Thus, (31) holds.

Finally, we show that {u;} possesses a convergent subse-
quence. Since I'(uj) — 0 and uj — u, it follows at once

that

lim <I' (uj)—I'(u*),uj—u*>=O. (44)

j— +co

5
This, combined with (31), gives us
Jim LEZZ a () | [u; (k= )"y (k- 1)
8w, (k- D2 0w, (k- 1) ]
x (Au; (k= 1) - Au, (k- 1))
(45)

+ Y ) (i R k)

keZ

GO, )|

x (u; (k) - u, (k)) } = 0.

The following two inequalities are taken from [20] and
will play an important role in the proof of our main result:

(8172 = 1" n) (E-n)]
(Bl + )Pz E-n 1<p<2 (46)

2[(§7 =Wl n) G =m)] = g -nl's p=2,
for every & and 7 in R. We define

R (k) = a (k) [ |y (k= 0"y (- 1)
8w, (k- DP9 Au, (k- 1) ]
x (Auj (k- 1) = Au, (k-1)) Vke Z.
Q) (0 = a0 [y (™t ) = [ (0" 2, ®)]

x (u; (k) —u, (k) VkeZ.
(47)

This, combined with (45), produces at once
lim Y R; (k) =0, lim » Q;(k)=0. (48)
Now we show that p(u; —u,) — 0as j — +co. Thatis,

Tim Y a() |du; k-1 -au, k-1 =0, (49
]—>+00kez

Jlim S a0y - 0" <0 (s

Let us first prove (50). Since {u j} and u, are bounded in E,
there exists a constant M* > 1 such that ¢(u;) < M" and
@(u,) < M" forall j € Z*. We denote

W, =1{keZ:1<p(k)<2},

(51)
W, =1{keZ:p(k)=>2}.



By (46), we have

S a®)]u; k) - u, 0"

keW,

< 3 2 q0) |y 0" u; 00

kew,

(52)
= |u, (k)|p<k>72u* (k))
(1 00— (0) <27 30, ),
kezZ
Y ak |uj k) - u, (k)|p(k)
kew;
= Y a(k) ['uj &) —u, (k)|2]p(k>/z
kew,
< ¥ (Q W)™
kew;
(k))/2
{Q(k) Hu (k)' + |u, (k)”P(k } -
< Y (Qw)™"
kew;
2-p(k))/2

<2740 [y R + e, )|
;K|

< Zp*(z—p’)/z

x 3 ()"

keZ

(2-p(k))/
2091y (BP9 + g8 s, G091 "

53)
Let
2 2
p1 (k) = Ik ry (k) = Pk
v, L (k) =( )P(k)/2
p(k))/2
= [0 u; 0™ + 0w, 0P ®]
5

Then it is easy to check that v, {v (k)} € l ) and w;, =
{w (k)} el (k- By Lemma 11 and (53) we have

S a®)]u; k) - u, o
kew,

<2P(2P/2< P__P__>||V
2 2 *

(55)

20 . "o’
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Since

lim »'Q; (k) =0,
]—>+00k€Z

Y [q R) [, GO + q (k) |, (k)lp"‘)] (56)

(p( )+(p(u ) <2M™.

Itis easy to see that || v; — 0Oasj — +ooand Iij*IIrl(k)

l
70 p (k)
is bounded for all j € Z". This, combined with (52) and (55),
gives us

lim Zq (k) 'uj (k) —u, (k)|P(k)
7= +00keZ
- Jim 3 ]y 09 - (0 (57)

+ lim Y g0 fu; (0) -, 0] =0
J—H'OOkEWz

Using the similar arguments, we have (49). So ¢(u j—u*) -0
as j — +00. By Lemma 5, it follows that lu; —u.ll — Oas
j — +00, and the proof is completed. O

Proof of Theorem 1. The proof consists of two steps.

Step 1. We use Lemma 9 to show that (1) has a nontrivial
solution in E.

First we prove that I satisfies (J;) of Lemma 9. It follows
from (32) that

IE (ke ()] < ——q (k) [ (1P, (58)

S o

for [u(k)| < pand k € Z. Then, let & = qil/pi)p(pvpi) < 1, for
all u € 0Bs N E, we have |u(k)| < p and

q(k
1=y [;Egmwk—lnﬂ") ((k))| (k)|P<k)]
keZ

- Y F(ku (k)

keZ

> Y L [a (k) 18w (= DIP® +q () Ju (k)PP
keZp

-y

keZ

q (k) |u (k)1P®

2+

> 27 [ (k) 80 (ke = 1)1PY -+ q (k) fu (k) P

keZ

- 2pt ur = 2p*
(59)

and hence I satisfies (J;) of Lemma 9.
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Next, we prove that I satisfies (J,) of Lemma 9. Let e =
{e(k)} € E and

0, ifk+0,
el = {1, if k = 0. (60
Then
0, if k+0,
F(k.e (k) = {F(O, 1), ifk=0. )

By Lemma 7, for s > 1, we have

Y F, (k,se (k) = F, (0,5) 2 S°F, (0,1),  F, (0,1) >0,
keZ

Y F, (k,se (k) = F, (0,5) < sF, (0,1), F,(0,1) 2 0.
keZ

(62)
Then
_ a (k) e 4) p(k)
1(se)_k€zz[p(k)|me(k 1)] +p(k)|se(k)|
— Y [F, (kse (k) - F, (k, se (k)]
keZ (63)
a(0) po, (D) pa), 900 o
20" 00 Trof

~sPF,(0,1) +s"F, (0, 1).

Since F;(0,1) > 0 and p(0), p(1), T are smaller than f3, we
can choose s* large enough such that I(s*e) < 0. So we
have verified all assumptions of Lemma 9; we know that I

possesses a critical value o > (1/2p+)6p+ > 0, where

o= %lnlf ma;ld(h (s),
el s€[0,1] (64)
I'={heC(0,1],E):h(0)=0,h(1) =s"¢}.

A critical pointu® of I corresponding to v is nonzero as & > 0.

Step 2. We prove that (1) has a ground state in E.
Let

K={ueE:I'(w)=0,u#0} (65)
be the critical set of I. Obviously, K is a nonempty set. Denote
c=inf{I (u):u € K}. (66)
Since u € K, we have
1 1
+

Tw) = 1w -~ (I @)= (= - L) pw =0
B P

Then 0 < ¢ < I(u).

Suppose that {uj} C K such that I (uj) — €. Obviously,
{u;} is a PS. sequence. By Lemmal2, we can choose a
subsequence, still denoted by {u j}, such that

jlirréo "uj - u0|| =0, uyckE. (68)
Then I(uj) — I(uy) and I(u,) = ¢. Now we prove that u, is
nonzero. If 4, = 0, then there exists a positive integer W such
that for all j > W, we have

i < g720p 177 < 1. (69)

By (32), it follows that

(' ()5} = 3 [@ 6 fawgy k= D + )y 0™
kezZ

~f (ko (09 ;)|

> 3 [a ) ]au, - "™

kezZ

+9 0w, R

I
keZ

1 1 *
2 o)z el >0
(70)

which is in contradiction to I' (u;) = 0. Thus, 1, is the ground
state solution of (1). The proof is completed. O
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A viral infection model with saturated incidence rate and viral infection with delay is derived and analyzed; the incidence rate
is assumed to be a specific nonlinear form fBxv/(1 + av). The existence and uniqueness of equilibrium are proved. The basic
reproductive number R, is given. The model is divided into two cases: with or without delay. In each case, by constructing Lyapunov

functionals, necessary and sufficient conditions are given to ensure the global stability of the models.

1. Introduction

In recent years, study of infectious disease model has been
a hot issue; the main cause of infectious disease is the virus
invasion. As we know, viral cytopathicity within target cells
is very common. A number of mathematical models have
been used to study virus dynamics. In 1996, Nowak et al. [1]
designed a simple but natural mathematical model based on
ordinary differential equation. The model is as follows:

dx(t) B B

3 - A—dx(t) - Px(t)v(t),

dy(t) -

e Bx @) v(t)—ay(t), €]
dv(t) B

3 Y ) —yv(t),

where x(t) denotes the number of uninfected cells, y(¢) the
numbers of infected cells, and v(t) the numbers of free viral
particles at time t, respectively. In model (1), uninfected target
cells are assumed to be produced at a constant rate A and died
at rate dx. Infection of target cells by in-host free viruses is
assumed to occur at a bilinear rate Sxv; infected cells are lost
at a rate ay. Free viruses are produced by infected cells at a
rate xy, in which « is the average number of viral particles

produced over the lifetime of a single infected cell. Free
viral particles die at a rate yv. For model (1), Korobeinikov
[2] established the condition of global stability in 2004.
Some other viral dynamical models were proposed by later
researchers; see for example [3-8].

In [7], Wodarz and Levy pointed out that the term ay(t)
in model (1) should consist of two parts: one is the natural
death of infected cells, the other is viral cytopathicity. In 2012,
Li et al. [4] assumed that infected cells burst and then release
viral particles (i.e., viral cytopathicity occurs) after uninfected
cells were infected by a constant period of time 7; that is,
the time period of viral cytopathicity within target cells is
7. They incorporated the delay of viral cytopathicity within
target cells and built a new model:

dx(t) _

o = A-dx (- px(O)v (),
d)c/iit) = Bx () v(t) - fe Tx(t—T)v(t-1) —dy(t), (2)
d;it) _ Kﬁe—drx t-1)v(t—-1)—yv(t).

By constructing Lyapunov functionals, necessary and suffi-
cient conditions were obtained ensuring the global stability
of the model.
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In models (1) and (2), the researcher studied the viral
dynamics with bilinear incidence rate Bxv. As we know, as the
viral particles diffuse in the body, the person often takes some
actions when v gets large. In order to describe the inhibitory
effect from the uninfected cells when the number of viral
cytopathicity is large enough, following the idea of [9], we
propose an incidence rate Sxv/(1 + av), where v measures
the infection force of the viral, and « reflects the level of
inhibitory action.

Similar to the discussions in [4], we assume that the
viral cytopathicity has time delay. When the delay of viral
cytopathicity within target cells is 7 and the natural death rate
of per target cell is d, the number of infected cells at time
t (t > 7) can be represented by

ﬁx(@)v(@) —d(t-)
y(H) = L . 1+ocv(9) 46,

—d(t-0)

fort > 1, (3)

where e is the probability that target cells survive from
time @ to time t, and (Bx(8)v(9)/(1 + av(0)))e 4" is the
number of target cells being infected at time 6 and still
surviving at time £.

Differentiating y(t) of (3), we get

dy(t) Bx (0)v(0) o~ d-6)
i dJ @ ¢ OF

Px (@) v(t)
1+av(t)

_aBrE-DvE-1)

l+av(t—1)

_ Px@)v(t)
T l+av(t)

(4)

x(t-1)v(t—-1)
l+av(t—-1)

_ Be—d‘r

where ﬁe_df(x(t —1)(t-1)/(1+av(t—1))) is the transfer rate
of the infected cells being used to produce free viruses at time
t; the recruitment rate of free virus at time t is Kﬁe_df(x(t -
T)V(t—7)/(1+av(t —1))), in which « is the average number of
viral particles produced by an infected target cell when viral
cytopathicity occurs, which implies that the recruitment of
virus at time ¢ depends on the number of target cells that were
newly infected at time t — 7 and still alive at time ¢. Therefore
following the model (2), we obtain a basic viral dynamical
model of delay differential equations:

—dy(t),

dx (t) Px () v (1)
Sdr = A-dx(t) - 1+ocv(t)’
dy(®) _ Px@®v(®) , axt-1v(t-1)
dt  1+av(d) pe 1+av(t—1) dy 1), ©)
dv(t) e x(t-1T)v({t-1)
e l+av(t-1) R

Since the variable y does not appear in the first and
the third equations of (5), we only focus on the following
equations:

dx dx (1) /336 ) v(t)

Cdt = A-dx () - L+av(t)’ ©)
dv(t) xpe g x(t-T)v({t-1) )

dt 1+av(t—1) yris

which has the same dynamics with system (5).
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Letb = ke ¥, by (6), we have

dx () _ Bx(t)v(®)

o A0

dv(t) t-1)v(t-1) @
Vv X -T)V - T

dt =ﬁ l+av(t—1) -y,

where all the parameters are assumed to be positive.

The rest of this paper is organized as follows. In the
next section we will derive the infection-free equilibrium
and the infection equilibrium. In Section 3, we carry out a
qualitative analysis of the model, and stability conditions for
the infection-free equilibrium and the infection equilibrium
are derived, respectively. A brief conclusion will be given in
Section 4.

2. Positive Solutions and Equilibria

Due to the biological meaning of the components (x(t), v(t)),
we consider system (7) with the following initial conditions:

dx(t) _[J’x(t)v(t)

dt =A-dx(t) 1+av(t)’

dv(t) x(t-n)v(t-1)

dt = o l+av(t—T1) v, 8)
x(0)=¢,0)=0, ¢, (0)>0, 0¢€l-1,0],
v(0)=¢,(0) =0, p,(0) >0, 6¢€[-7,0].

Equation (8) is a system of retarded differential equations in
C = C([-7,0],R?). C is a Banach space of continuous map-
pings from [-7, 0] into R? with norm || Y = sup_, g W ()]
for ¢ € C. We denote

={(¢1, ) €C1 ¢, (0) >0,9,(0) >0,
9,(6) 2 0,0, (6) 2 0,60 € [-7,0]}.

)

As usual, for any continuous function x € C([-7,+00), R)
and any given t > 0, x, is defined as x, € C([-1,0]R), x,(0) =
x(t +0), for any 0 € [-7,0].

Theorem 1. All the solutions (x(t), v(t))" of (8) under the
initial conditions are positive on [0, 00).

Proof. Assume that there is a t; (¢, > 0) such that x(¢,) = 0;

then by x(0) > 0 and the continuity of x, there is t* = inf{t >

0,x(t) = 0} > 0 such that x(t) > 0 fort € [0,t"). Then we

have x'(t*) < 0. However, x'(t*) = 1 > 0 by the first equation

of (8); this is a contradiction. Therefore x(¢t) > 0 for all t > 0.
From the second equation of (8)

x({t-1t)v(t—1)
l+av(t—1)

dv(t)
dr B

—yv(t). (10)
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Multiplying e” in both sides of the above equation and
integrating it from 0 to ¢, we have

r ?"dv(e)+J ey (0) df
0

B 6, X(O—1)v(0-1)
- [ e
: O-1)vO-1) v
. B OgpX WDV T
eyv(t)—v(o)_Joey pb l+av(@-1) @0,
) x@-1)vO-1)
v(t)—[V(O)"'Je pb 1+av(0-1) d@]e
Letn=0-1
) YD) () (’l) —yt
v(t)—[v(0)+L pb 1+<xv(11)d’1]e - W

Since x(t) > 0, v(t) > 0, and v(0) > 0 for -t < t < 0, then
v(t) >0for0<t<T.
Further, when 7 < t < 27, we have

0
= e gy, X (1) v (1)
v(t)—<lv(0)+j_re ﬁb1+ocv(11)d
(13)
tor
y(n+1) ( ) (’7) —yt
+J0 po 1+0W(’1)dr]}e”.
By the fact that x(#7) > 0 and v() > 0 for -7 < 5 < 0, then
0
y(n+1) X (’1) v (’7)
L gy dn 20 (14)

Also x() > 0 and v(1) > 0 for 0 < 5 < 7; then

x () v(n)

Trav(n) dn > 0. (15)

t—T (747)
el B ————=
J, o

Consequently, v(t) > 0 for 7 < t < 27, which implies that
v(t) > 0 holds true for 0 < t < 27.

We assume that for a positive integer k, v(t) > 0 for 0 <
t < kt. When kt < t < (k + 1)7, we have

EDT ) 2% (1) v (1)
_ (o)
v(t)—{v(0)+JT R /3b1+ow(11)d
(16)
T e o X (1) v (1) } -
+J(k—1) "B 1+0¢V(Tl)d11 e

Then similar discussions show that v(t) > 0 for kt < t <
(k + 1)t. Hence, v(t) > 0 for all t > 0. O

Theorem 2. All the solutions (x(t), v(t))T of (8) under the
initial conditions are ultimately bounded.

Proof. For any solution (x(t), v())T of (8), define a function
f(t) = bx(t — ) + v(t). Then the derivative of f(t) is

af(t) dx(t-1) dv(t)
dt =b | dr

x(t-1)v(t—-1)
l+av(t—-1)

_ 17)
=0 yv(t)

=bA-bdx(t—1)- b
x(t-1)Vv
l+av(t—1)
=bA-bdx(t-1)—yv(t)

<bA-pf (1),

+ b

where p = min{d, y}.
Integrating both sides of inequality above from 0 to t, we
have

G % + (f (0) - %) e, (18)

It means that bx,(—7) + v,(0) < bA/p for any t > 0 as long as
be,(=1) + 9,(0) < bA/p. Also,

t— 00

limsupf (t) < % (19)

From the first equation of (8), we have

dx (t)
<A-dx(t). 20
T (1) (20)
Similar discussion shows that
x(t) < % + <x(0) - g) e (21)
Then x,(0) < A/d for any t > 0 as long as ¢,(0) < A/d.
Moreover,

lim sup x (¢) <
t— 00

(22)

Q>

Thus, the region
A b
Q= {(‘Ppﬁoz) €C’ :9(0)< = b(Pl (-1)+ ¢, (0) < ?]’
(23)

is an invariant set and an attractor of system (8) with initial
condition (¢;, ¢,) € C*. O

In what follows, we study the existence of equilibria.
We consider algebraic equations

Aedx- Py
1+av (24)
pb aid —ypv=0.

1+av



It is easy to see that system (24) always has an infection-
free equilibrium E, (1/d, 0). To find the other equilibrium, we
assume v # 0. By the second equation of (24), we have

Then
Lo YA +av) (26)

Bb
We put x into the first equation of (24); then

B dy (1+av) B By +av)v _
/jb ﬁb(l +(XV) ’ (27)
BbA —dy = (dya + By) v.

Thus the positive root E, exists if and only if SbA —dy > 0.
For system (8), define the basic reproduction number [10] as
follows

A

_ B

Ry= (28)

It is easy to see that

(i) If Ry < 1, then system (8) has a unique equilibrium
E,(A/d,0), which corresponds to the case that viruses
die out, and it is called infection-free equilibrium.

(ii) If R, > 1, then system (8) has two equilibria, one is the
infection-free equilibrium E, (A/d, 0) and the other is
a positive equilibrium E, ((y + abA)/b(de + 8), d(R, —
D)/(dax + B)).

3. Stability of the Equilibrium

In this section, we consider the stability of the equilibrium.
There are two cases, 7 = 0 and 7 > 0.

3.1. Local Stability of Equilibria. First we consider the case of
7 = 0. In this case system (8) is reduced to a system of ordi-
nary differential equations. In order to examine local stability
of an equilibrium, we should compute the eigenvalues of the
linearized operator for system (8) at the equilibrium.

By a direct computation, the Jacobian matrix is as follows:

e Bv B Bx
1v+ av (1;:041/)2 (29)
ljb1+ow’ ﬁb(1+ocv)2_y

Consider infection-free equilibrium E, (A/d,0). The char-
acteristic equation is obtained by the standard method as
follows.

It is obvious that y; = —d < 0,and y, = PbA/d -y =
P(R, — 1) are the characteristic roots of the characteristic
equation. Therefore, we have the following theorem.
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Theorem 3. (i) If R, < 1, then infection-free equilibrium
E, (A/d,0) is locally asymptotically stable.

(ii) If Ry > 1, then infection-free equilibrium E, (A/d,0) is
unstable.

(iii) If Ry = 1, then infection-free equilibrium E, (A/d, 0) is
degenerated.

Now, local stability of the infection equilibrium E,((y +
abl)/b(da+f3), d(Ry—1)/(da+f3)) is considered. As we know,
infection equilibrium E, ((y+abA)/b(da+f5), d(Ry—1)/(da+
B)) exists if and only if Ry > 1.

Theorem 4. If R, > 1, then the infection equilibrium E, is
locally asymptotically stable.

Proof. Set f(x,v) = Pxv/(1 + av). Then system (8) at the
equilibrium E, (x*,v") has Jacobian matrix

of / « « of , « «
—d-—=(x"v"), —-=(x"v")
A= afax afav . (30)
ba(x*,v*), ba(x*,v*)—y

A direct computation shows that the characteristic equation
is

h)=o+ [dvy+ 2 () b (o)
(1)
+dy - bd% (x*,v") + y% (x",v") =0.
By Hurwitz criterion, all of the eigenvalues of characteristic
equation have negative real parts if and only if
d+y+ %(x*,v*) - % (x*,v") >0,
(32)

dy—bda(x v )+y$(x V) > 0.
Indeed,
af * *\ % * *
d+y+a(x ") bav (x*,v")
_d+y)Q +av')’ + Bv (1 +av*) - bPx*
- (1 + av*)?
(o?d + oy +ap)v*? + (2ad + 2ya+ B) v —bpx" +d +y
1+ av*)?
(vczd+o¢2y+oc/3)v*2+(20cd+yoc+/3)v*+d

= 3 >0,
1+ av*)

0 % 0 P
dy—bda—{(x v )+y£(x )
dy(1 +av*)? = bdPx* + ypv* + ypav*’
1+ av*)?
(oczdy + ocyﬁ) vy (day +yB) v*

= 3 > 0.
1+ av*)

(33)

This implies that all the eigenvalues of characteristic equation
have negative real parts. Then the infection equilibrium E,
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is locally asymptotically stable. This completes the proof of
theorem. O

Now we consider the case T > 0. By linearizing system
(8) at the infection-free equilibrium E, (1/d, 0), we obtain the
characteristic equation as follows:

—ur oy A
(‘u+d)<y+y—e”ﬁbg>:0. (34)

It is easy to see that y; = —d < 0; hence we only need to
discuss the roots of the following equation:

hpt)= ,u+y—e_”7[5’b3 = 0. (35)
Theorem 5. When T > 0, then
(i) If Ry < 1, then the infection-free equilibrium

E, (A/d,0) is locally asymptotically stable.

(i) If Ry, > 1, then the infection-free equilibrium
E, (A/d,0) is unstable.
(iii) If Ry, = 1, then the infection-free equilibrium

E, (A/d,0) is degenerated.

Proof. (i) By implicit function theorem for complex variables,
we know that the roots of (35) are continuous on the
parameter 7.

If R, < 1, then 0 is not a root of (35) for all T > 0. Note
that all complex roots of (35) must come in conjugate pairs
and the root of (35) is negative for 7 = 0. Thus, all roots of
(35) have negative real parts for small 7; thatis, 0 < 7 = L.
Suppose that there exists a positive number 7 = 7, such that
(35) has a pair of purely imaginary roots A = +wi; here w is a
positive number. We have

wi+y- ef“’”“ﬁbg = 0. (36)

Then

ﬁbg COS WTy =Y,
(37)

ﬁb% sinwty, = —w.

Summing up the square of both equations in (37) we obtain

wz _ ﬁzbZA_Z 5 _ ﬁZbZAZ _ y2d2 _ R(2)d2y2 _ y2d2
d2 Y d2 dZ (38)
= y2 (R(Z) - 1).

When R, < 1, then w® < 0. It is a contradiction with w* >
0 which leads to the nonexistence of 7,. This contradiction
proves the result.
(ii) When ¢ = 0, and R, > 1, then
A
h(0,7) = y—ﬁba =y(1-R,) <0,

(39)

#leréoh (@, 7) = +00.

Therefore equation must have a positive real root for all 7 > 0.

(iii) If Ry = 1, it is easy to know that ¢ = 0 is a root of (35)
for all T > 0, which leads to conclusion. (iii) This completes
the proof of theorem. O

Now we consider the local stability of the infection
equilibrium E, ((y+abA)/b(da+ ), d(Ry—1)/(da+3)). As we
know, the infection equilibrium E, ((y+abA) /b(da+f3), d(R,—
1)/(de + PB)) exists if and only if R, > 1. By computation, the
associated transcendental characteristic equation of (8) at E,
becomes

;,t2+Ay+B—(C;4+D)e_’”=O, (40)

where

A—d+y+—f(x V'),

B= <d+ g—f (x*,v*)>y,

X
—_ af * * _ af * *
C—ba(x,v ), D—dbav(x,v).
(41)

Theorem 6. When t > 0, if R, > 1, then the infection
equilibrium E, is locally asymptotically stable.

Proof. By implicit function theorem for complex variables,
we know that the root of (40) is continuous on the parameter
7. If R, > 1, then all roots of (40) have negative real parts
as 7 = 0 and (40) has no zero root for all T > 0. Thus, all
roots of (40) have negative real parts for very small ; that is,
0 < 7 < 1. Assume that there exists a positive 7, such that
(40) has a pair of purely imaginary roots wi, w > 0. Then
w > 0 must satisfy

~w” + Awi + B — (Cwi + D) (cos wt, — isinwry) = 0. (42)

Separating the real and imaginary parts, we have

. 2
Cwsinwty, + Dcoswt, = B - ",

(43)
Dsinwty — Cw cos wty = —Aw
which implies that
w'+(A*-2B-C*)w’ + B> - D’ =0. (44)

Direct computation shows that

< a—f (x*,v ))]2— [db% x*,v"‘)]2

o[y
i

x"v) +yd - dbgl(x V)]

X [Vg_{c (x"v") +yd +db% (x*,v*)] >0



b 20
A*-2B-C*=d*+y" + <£ (x*,v*)> + 2d% (x*,v")

2 af * * .
b (5(x v )>
= <d+ % (x*,v*)>
2 af * ok 2 2
-b (5()6 v )> +y
= ((d2 + yz) (1+av) + B2(v)’ (1 +av’)
+2dpv* (1 +av”) b (x")°)
x((1 +ocv*)4)_1
(45)
Let
H(x",v") = (d2 + yz) (1+av*) + B2(v)’(1 + av*)’

+2dBv*(1+av')’ =B (x*)
(46)

Note that 1 + av* = (8b/y)x",

H(x",v")

=(d2+y2)ﬁ

w\4 21/* 2/32172 x*Z
VAR
2 L - ()

=(x ) [ (bzdz( *)2 +y (v* )2 + 2ydbv*x*)

Vo2 o,
+ ——(x")" -b"B

60 | B s e+ EZ (507 )|

= (x") [/3): (bdx™ +yv*)’ + BB (ocz(v*)2 + 20cv*)]

> 0.
(47)

By Hurwitz criterion, (44) has no positive roots, which
implies the nonexistence of 7,. Thus all roots of (40) have
negative real parts for 7 > 0. O

3.2. Global Stability of Equilibria. In the section, we study the
global stability of equilibria; we first consider the infection-
free equilibrium E;.

Theorem 7. When t = 0,
(i) If Ry < 1, then infection-free equilibrium E,(A/d, 0) is
globally asymptotically stable.
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(ii) If Ry, > 1, then infection equilibrium E,(x*,v") is
globally asymptotically stable.

Proof. (i) Define a Lyapunov function as what follows

V(x,V)=x—3lnx+£+3ln%—g,
dv(x,v)
=X_Md<)»—dx— Bxv )+l</3bxv —YV>
X 1+av b\1l+av
(dx-A)?*  Pxv ( dx—)t) y
_ 1- Y
dx +1+(xv dx bV
a0 (B,
- dx d(l+av) b
(dx —A)° LY By av?
= S (Ry - 1
dx ( Jv- dl+av

(48)

It means that dV (x, v)/dt| g, is negative semidefinite as R, <
1. Moreover, the last equality of the above equation shows
that the largest invariant set of system (8) on the region
{(x, )T € Ri : dV/dt = 0} is the singleton {E,}. Therefore,
the infection-free equilibrium E, is global asymptotically
stability.

(ii) We rewrite the system (8)

dx (1) ﬁx () v(t)
i =A-dx(t) - Tt ar () =Q(x,v),
dv(t) ) v(t) )
v x(t)v
dt =/3b1+(w(t)—yv(t):P(x,v).
Choose a Dulac function
D (x,v) = - (50)
We have
0 (DP) a(DQ)__E_ 1+ow_
5 + Fa 3 By 1<0. (51)

Thus system (49) does not have nontrivial periodic orbits in
Q. The conclusion follows. O

Theorem 8. When v > 0, if R, < 1, then infection-free
equilibrium E,(A/d, 0) is globally asymptotically stable.
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Proof. Define a functional g : C* — R as follows:

1 177
9(p19,) = 5[‘/’1 (0)—2]
(52)

A R AGIAC)
+E [(Pz (0)+pb LT 1 +ag, (0) 9|

Foranyt > 0, x,, v, € C, then

2
g(xvvt) = g[x(t)— g]

A ' x(0)v(0)
+2[v(t)+l3bL —de],

— 1+av(0)
dg (x,v,) A dx(t) Adv(t)
dt _b<x(t)_2> dt ' d dr

+,3_b)t [x(t)v(t) - x(t—‘r)v(t—‘r)]

d [Tvav®) 1rav(t-1)
=b[x(t>—§”)u-dx(t)_%]
= ‘bd:x(t)‘g]z—ﬁb% [x(t)—g]

S (Eerrd [x(t)—%]z

Av (1) BbA
T4 (d(l T av (D) _V)

{an B0 ) A

L+ av ()
S

ofor o
# DL (R, 1) - 2O

< w(m%) [x(t)—%]z
+@(RO—1).

(53)

7
Then,
dg(pv2)|  _ B, (0) Ak
dt ®) __b<d+1+oc(p2(0))[¢l(o)_g]
Ag, (0)y 1y 99, (0) Ry
T (R~ 1) 1+ agp, (0)
(54)

When R, < 1, we have dg(x,, v,)/dt < 0. It is easy to know,
when R, < 1 the largest invariant set of system (8) on the
region {(¢,,9,) € C" : dg(g,,9,)/dt = 0} is the singleton
{E,}. By Lassalle invariant principle for autonomous retarded
differential equations [11], infection-free equilibrium E; is
globally asymptotically stable. This completes the proof. [J

Theorem 9. When t > 0, if R, > 1, then the infection
equilibrium E,(x*,v") is globally asymptotically stable.

Proof. LetV(t) = v(t+7) and X(t) = x(¢); system (8) becomes

dx (t) BX )V (t-1)

praiak o O l+aV(t-1)°
dav (t) X®V(t-1) =
-7
dt :ﬁbl+06V(t—T)_ V.

Denote u(x) = x/(1 + ax). Evaluating both sides of (55)

at E,, we obtain
A=dx" + px"u(v’), p' = Bbx"u(v’).  (56)

Define a Lyapunov functional L : C* — R as follows:

1 v*
L S = — L ) — L S
(P1>92) Bu () (e 9,) + Bbx*u (v") 2 (91, 92)
+ Ly (91, 92)
(57)
where
(0) (0)
Ly (p9,) = 901? -1-In (Pl_*>
(0) (0)
Ly (¢, 9,) = %v_*_l_ln%v_*’ (58)

0 0 0
Ly (g, 9,) = Jﬁr ((sz—i) -1-In ¢2V—E)>d9.

Thus, L(¢;, ¢,) > 0 with equality if and only if ¢,(0)/x* =
@, (0)/v* =1.
Foranyt > 0, X,,V, € C, then

X (t) X (t)
Li(XpVi)=—= -1-In—,

*

R BN R

Ly(X,V,) = JO <w “1-In @)de.

=T



We calculate derivatives of L,(X,,V,), L,(X,,V,), and

L;(X,,V,) with respect to the system (55):

dL, (X,,V,)
dt

( —%)(/\ dX - BXu (V (t - 7))

( >(dx +Bxu(v’) - dX - BXu(V (t - 1)))

(X -x*) +ﬁu(v*)<1—x—*><1—Xu(:/(t_T))>

= Xx* X x*u(v*)
Xx*
. X ulVEt-1) XulV(E-1)
+ﬂu(v)<1—y+ u (v*) B x*u (v*) )’
dL, (X,,V,)
dt

_i(
-

)(Bqu V(-1 V)

<|<

v x*u (v¥) y

X u(v*) v

:i< g)(ﬁb ()Xu(:’(t—r))_yvz*

)

dL; (X, V)
dt

0
ZJ i(V(t+6) _1_an(t+9))d6
o dt p* p*

Vo

*

Vi) V- V-1

* * *
v

v v

—1In

v

We obtain

dL(X,,V,)

dt
. d (X—x*)2+1_x_*
- Pu(v*) Xx* X

(60)

uV-1) Xu(V(t-1) _i{u(V(t—T))

u(v*) x*u (v*) V x*

 XuVEm) VoV Vo VD

v v

x*  u*) p* p*

u(v*)
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+1nV(t*_T)
v

d_(X-x')  x* u(V-1)
- Pu(vt) Xx* X u(v*)
_i{u(V(t—T))

V x*  u*)
_an*_V(t*—T)_'_an(t*—T)‘

v y v

(61)

By adding and subtracting the quantity In((X/x")(m(V (t —
7))/u(v"))), we have

dL (X, V)
dt

d (X-x") x"

- _ﬁu v*) Xx* " X

uVit-1)) v XulV({E-1)

u(v*) Vx*  u)
_V(t—T) +an(t—T) +ln<£iu(V(t—T))>
p* p* x*V  uv*)

() ()

(Reuwen
x*V  u*)

()

u(V(t-1)) _V(t—T)

u(v*) p*

Vt-1) (u(V(t—T)))
In —1n .

* u (V*)
(62)
Then,
dL (¢1,¢,) ___d (91 (0) _x*)z

dt Pu(v*) @, (0)x*

()

¢ (0) x*

_<<P1(0) v ou(e, (-1)
9 (0) u(vr)

_In ( ¢ (0) v u (‘Pz (—T)) ))
x* @, (0) u()
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+ u (g, (-1)) P (-7)

u (v*) p*
P B (ML)
p* u(v*)

(63)

It is easy to know that u(gp,(-7))/u(v*) - ¢@,(-1)/v" +
In(g,(-7)/v") = In(u(p,(-1))/u(v")) < 0, and u(p,(-1))/
u(v") = @, (=1)/v* +1In(g,(-7)/v") — In(u(e,(-7)) /u(v*)) = 0
ifand only if @,(-7)/v* = 1. It follows that dL(¢,, ¢,)/dt < 0,
and dL(¢;,¢,)/dt = 0 if and only if ¢, (0)/x" = ¢,(0)/v" =
¢,(=7)/v" = 1. By classical stability theory for functional
differential equations, E, is globally asymptotically stable.
This completes the proof. O

4. Conclusion

The viral infection model addressed in this paper has satu-
rated incidence rate and viral infection with delay. The basic
reproductive number R, is given. When R, < 1, for the model
with or without delay time, the infection-free equilibrium is
globally asymptotically stable, which implies that the viral
infection goes extinct eventually; when R, > 1, the infection
equilibrium is globally asymptotically stable, which implies
that the viral infection persists in the body of the host.
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