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On a parabolic integrodifferential

equation of Barbashin type

B.G. PACHPATTE

Abstract. In the present paper we study some basic qualitative properties of
solutions of a nonlinear parabolic integrodifferential equation of Barbashin type
which occurs frequently in applications. The fundamental integral inequality
with explicit estimate is used to establish the results.
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1. Introduction

In [2], E.A. Barbashin first initiated the study of the integrodifferential equation
of the form

b
(L0 gulta) = et oulte) + [ ket dy +560)
a
which arises in mathematical modelling of many applied problems (see [1, Sec-
tion 19]). The equation (1.0) has been studied by many authors and is now
known in the literature as integrodifferential equation of Barbashin type or sim-
ply Barbashin equation (see [1, p.1]). In this paper we consider the nonlinear

integrodifferential equation of Barbashin type

b
(L) Gulta) = f(taua) + [ gl u(t0)dy+ o),

a

which satisfies the initial condition
(12) u (0, Z‘) = Uo (LE) 3

for (t,z) € A, where f € C(A x RR), g € C(A xIxRR), h € C(A,R),
ug € C(I,R) are given functions and u is the unknown function to be found.
Here I = [a,b] (a < b), Ry = [0,00) are the given subsets of R, the set of real
numbers, A = Ry x I and C(D;, D2) denotes the class of continuous functions
from the set Dy to the set Dy. The problem of existence of solutions of (1.1)—
(1.2) can be dealt with the method employed in [4]-[6] (see also [3, p.273]). For
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detailed account on the study of such equations, see [1] and the references cited
therein.

In the general case, solving (1.1)—(1.2) is a highly nontrivial problem. In dealing
with the equations like (1.1)—(1.2), the basic questions to be answered are:

(i) if solutions do exist, what are their nature ?
(ii) how can we find them or closely approximate them ?

The study of such questions is interesting and needs a fresh outlook for handling
the qualitative properties of solutions of (1.1)—(1.2). In the present work, we
study some fundamental qualitative properties of solutions of (1.1)—(1.2) by using
a certain variant of the integral inequality with explicit estimate established by
the present author in [8]. A particular feature of our approach here is that it is
elementary and provide some basic results for future advanced studies in the field.

2. A basic integral inequality

We require the following variant of the integral inequality given in [8].

Lemma. Let w,p € C(A,Ry), g € C(A x I,Ry) and let ¢ > 0 be a constant. If

(2.1) w(t,z) < c+/0

b
p(s, 2w (s, z) + / a5, 2, ¥)w(s, y) dy] ds
for (t,z) € A, then
t b
(2.2) w(t,z) < eP(t,z) exp ( / / ¢ (s,2,9) P(s.y) dy ds>
0 a
for (t,x) € A, where

¢

(2.3) P (t,x) =exp (/ p(s,x) ds> .
0

ProOF: Define a function m(¢, z) by

t b
(2.4) mitz) =+ [ [ als.o.ppuls.g)dyds.
0 Ja
Then (2.1) can be restated as
t
(2.5) w(t,z) < m(t, ) +/ p(s,z)w(s,z)ds.
0

It is easy to observe that m(t, z) is nonnegative for (¢,2) € A and nondecreasing
int € Ry for every x € I. Treating (2.5) as one-dimensional integral inequality
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in t € Ry for every € I and a suitable application of the inequality given in [4,
p. 12 and also pp. 325-326] yields

(2.6) w(t,x) <m(t,z)P(t,x).

From (2.4) and (2.6), we observe that

t b
(2.7) m(t,m)§c+/0 / q(s,z,y)P(s,y)m(s,y)dyds.
Setting
b
2.9 () = [ als.2.0)Pls.yym(s.) d

for every x € I, the inequality (2.7) can be restated as

(2.9) m(t,z) < c+/0 e(s) ds.
Let
(2.10) z(t) = c-l-/0 e(s) ds.

Then z(0) = ¢ and
(2.11) m(t,z) < z(t)

for t € Ry and for every z € I. From (2.10), (2.8), (2.11), we observe that

b
2(t) = e(t) = / a(t,2,9) P(t, y)mit, y) dy
(2.12) a

b
<2(0) [ att.o.0)P(y) dy.

The inequality (2.12) implies
t b

(2.13) z(t) < cexp / / q(s,z,y)P(s,y)dyds | .
0 Ja

The required inequality in (2.2) follows from (2.13), (2.10) and (2.6). O

3. Estimates of the solutions

First we shall give the following theorem concerning the estimate of the solution
of (1.1)-(1.2).
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Theorem 1. Suppose that the functions f, g, h,uq in (1.1)—(1.2) satisfy the con-

ditions
(31) \f(t,x,u)—f(t,m,ﬂ)\ gc(t,x)\u—ﬂ\,
|g(t,x,y,u) - g(t,l‘,y,ﬂ) S k(t,l‘,y) |’LL - ﬂ| 3
and
t b
63)  d= swp |oto)+ [ [F5n0+ [ glon.0)dy| ds < e,
(t,z)eA 0 a

where ¢ € C(A,Ry), k€ C(A x I,R;) and
t
(3.4) o(t, ) = uo(x) +/ h(s,x)ds.
0
If u(t,z) is any solution of (1.1)—(1.2) on A, then
t b
(3.5) Jut, 2)| < dC(t, 2) exp ( | [ Kozt ds>
0 Ja
for (t,z) € A, where

(3.6) C(t,7) = exp (/Ot (s, ) ds) .

ProoF: Using the fact that wu(t,z) is a solution of (1.1)-(1.2) on A and the
hypotheses, we observe that

W&w)=P@w%+A {f(s,z,u(s, z)) = f(s,2,0) + f(s,2,0)}

b
-ﬁ/{M&%ym®wh—g®ﬁwin+ﬂ&%yﬁﬂd4ds

¢(t,w)+/0t
+/Ot

b
+/ ‘g(saxayzu(szy)) —g(s,x,y,O)\ dg‘| ds
a

t
§d+/
0

<

b
F(s,2,0) + / o(s,2,,0) dy] ds

\f(s,:n,u(s,:v)) - f(S,iI?,O)‘

b
c(o,a) lus, )] + [ K(s,2,9) u(s,0) dy] ds.
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Now an application of Lemma to (3.7) yields (3.5). O

Remark 1. We note that the estimate obtained in (3.5) provides a bound on the
solution u(t,z) of (1.1)—(1.2) on A. In Theorem 1, if we assume that

00 [ b
/ c(s,z)ds < oo,/ / k(s,z,y)C(s,y)dyds < oo,
0 0 a

then the solution u(t,z) of (1.1)—(1.2) is bounded on A.
A slight variant of Theorem 1 is embodied in the following theorem.

Theorem 2. Suppose that the functions f, g, h,uq in (1.1)—(1.2) satisfy the con-
ditions (3.1), (3.2) and

ds < o0,

%) b
(38)  d= / [If(s,x,¢(s,x))+ / 9(s, 2y, 8(5,9))| dy

where ¢(t,x) is defined by (3.4). If u(t,z) is any solution of (1.1)—(1.2) on A,
then

t b
(39)  |u(t,z) - d(t, )| < dC(t,x) exp (/ / k(s,x,y>0<s,y>dyds>,

for (t,x) € A, where C(t,z) is given by (3.6).

The proof follows by the similar arguments as in the proof of Theorem 1 with
suitable modifications. We omit the details.

4. Approximate solutions

In this section we focus on the approximation of solutions to (1.1)—(1.2). We
obtain conditions under which we can estimate errors between true solutions and
approximate solutions.

Let u(t,z) € C(A,R), let %u(t, x) exist on A and satisfy the inequality

b
gyu(t.a) = £t au(t.a) = [ gty ue.)dy = hie,o) <=

for a given constant ¢ > 0, where it is supposed that (1.2) holds. Then we call
u(t, ) the e-approximate solution with respect to the equation (1.1).

Our main result in this section concerning the estimate on the difference be-
tween the two approximate solutions of (1.1)—(1.2) is given in the following theo-
rem.
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Theorem 3. Suppose that the functions f, g in (1.1) satisfy the conditions (3.1),
(3.2). Let u;(t,z) (i = 1,2), (t,z) € A be respectively e;-approximate solutions
of (1.1) with

(4.1) u; (0,2) = @; (z),

where u; € C(I,R), and let

t
(4.2) oi(t,z) = u;(x) -I—/ h(s,x)ds.
0
Suppose that

(4.3) g1 (t,2) — ¢ (t,2)| <6,
where 0 > 0 is a constant and

(4.4) M = sup [(e1 +&2)t+d] < 0.
teR,

Then
t b

(4.5) lui (t, 2) —ua(t,z)| < MC(t,z)exp (/ / k(s,z,y)C(s,y)dy ds)
0 a

for (t,z) € A, where C(t,x) is given by (3.6).

ProOF: Since u;(t,z) (i = 1,2), (t,x) € A are respectively ¢;-approximate solu-

Y

tions of (1.1) with (4.1) on A, we have

b
(46) %Ui(t,l‘) - f(t,x,ui(t,x)) - / g(t,x,yaul(tay)) dy - h(t,.’E) <e;.

a

By taking ¢t = s in (4.6) and integrating both sides with respect to s from 0 to ¢
for t € Ry, we get

(4.7)

t
EitZ/
0

t b
/0 {%ui(s,w) — f(s,z,ui(s, 7)) —/a g(s,z,y,ui(s,y)) dy — h(s,m)} ds

b

D i) — f (5,2, wils, 7)) [ a5z puits.)) dy = hs.2)

ds

>

t b
wilt, z) — it z) - / [f (5,2, ui(s, 7)) + / 9 (5,29, ui(s,9) dy] ds
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From (4.7) and using the elementary inequalities
(4.8) v =2 <ol + 2], [v] = |z] < |v =2,
for v,z € Ry, we observe that
(4.9)

(51 + 52)t > |uy (t,:l?) — ¢ (t,iE)

t b
_/0 [f (s,x,ul(s,x)) +/a g(s,x,y,ul(s,y)) dg‘| ds

+

t b
ws(t, @) — balt,z) / [f (5,2, uz(s, 7)) + / 9 (5,2, y, us(s,y) dy] ds

>

t b
{m(t,x) () —/0 [ﬂs,x,ul(s,x)w/ 9 (5,2,5,u1(s,9) dy] ds}

¢ b
—{ug(t,m) —(bg(t,w)—/o [f(s,w,ug(s,m))—l-/ g(s,z,y,u2(s,y)) dy] ds}

> ‘ul (t,l‘) - ’U‘2(t7$)| - ‘gbl(t:x) - (b? (tax)‘

/Ot [f (5,211 (5, 2)) +ng<s,x,y,u1<s,y>> dy] s

_/Ot lf (s,z,us(s,z)) +/abg(s,a:,y,u2(s,y)) dy] ds

Let u(t,z) = |u1(t, ) —ua(t, x)|, (¢, ) € A. From (4.9) and using the hypotheses,
we observe that

¢ b
u(t,z) < (e +52)t-|—(5-|—/
0

t
§M+/
0

Now an application of Lemma to (4.10) yields (4.5). O

c(s, r)u(s, ) +/

a

k(s,x,y)U(s,y)dy] ds

(4.10) .

c(s,r)u(s, ) +/

a

k(s,x,y)U(s,y)dy] ds.

Remark 2. In case u;(t,z) is a solution of (1.1) with u1(0,2) = @;(x), we have
g1 = 0 and from (4.5), we see that us(t,z) — ui(t,z) as e2 — €1 and 6 — 0.
Furthermore, if we put (i) &1 = 2 = 0, 41 (z) = u2(x) in (4.5), then the uniqueness
of solutions of (1.1) is established and (ii) &1 = &2 = 0 in (4.5), then we get the
bound which shows the dependency of solutions of (1.1) on given initial values.

397
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Consider (1.1)—(1.2) together with the following integrodifferential equation
b

v(t,z) = f(t,z,v(t,z)) —l—/ g(t,z,y,v(t,y)) dy+ h(t,z),

0
(4.11) a0 (t i

with the given initial condition
(4.12) v(0,2) = v ()

for (t,z) € A, where f € C(A xR,R), g € C(A xIxRR), h € C(A,R),
vo € C(I, R).

In the following theorem we provide conditions concerning the closedness of
solutions of (1.1)—(1.2) and (4.11)—(4.12).

Theorem 4. Suppose that the functions f, g in ( .1) satisfy the conditions (3.1),

(3.2), and that there exist constants &; > 0, 0 (i = 1,2) such that

(4.13) ‘f(t,:n u) — f(t,x u)‘ <éy,

(414) |g(t,w,y, )_g(t € ya )‘ < €,

(4.15) |h(t,x) — h(t,z)| < &,

(4.16) |uo(z) — vo(w)l < 0y,

where f,g,h,ug and f,g, h,vo are the functions in (1.1)—(1.2) and (4.11)~(4.12)
and

(4.17) M = sup [62 + [01 + &1 + &2(b— a)] t] < oo.

teR

Let u(t, z) and v(t,x) be respectively the solutions of (1.1)—(1.2) and (4.11)—(4.12)
for (t,z) € A. Then

t b

(418)  Jult,s) — olt, z)| < NC(t,x) exp ( | [ meamcedy ds> ,
0 Ja

for (t,x) € A, where C(t,z) is given by (3.6).

PROOF: Let z(t,z) = |u(t,z) — v(t,x)|, (t,2) € A. Using the facts that u(t,z),
v(t,x) are respectively the solutions of (1.1)—(1.2), (4.11)—(4.12) on A and the
hypotheses, we observe that

(4.19)

2(t,7) <

uo(x) + /Ot h(s,z)ds — vo(x) — /Ot h(s,z)ds

+ /0 Hf(S,CL‘,U(S,Z‘)) - f(S,.T,’U(S,Z‘))‘ + |f($,$,’l}(8,1‘)) - f(s,x,v(s,x))|
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b
+/ {\g(s,x,y,u(s,y))—g(s,x,y,v(s,y))|
+ |g(s,m,y,v(s,y)) - g(s,m,y,v(s,y))|} dy] ds

< fuo(o) = vo(@)]+ [ [hsa) = F(s,2)] ds

t
/
0

t
< [52+51t+§1t+52(b—a)t] +/
0

t
§M+/
0

Now an application of Lemma to (4.19) yields (4.18). O

b
c(s,x>z(s,x>+a+/ {k(s,2,y)z(s,y) + &2} dy] ds

b
c(s,z)z(s,x) +/ k(s,z,y)z(s,y) dy] ds

b
c(s,z)z(s,x) +/ k(s,z,y)z(s,v) dy] ds.

Remark 3. We note that the result given in Theorem 4 relates the solutions of
(1.1)—(1.2) and (4.11)—(4.12) in the sense that if f, g, h,u are respectively close
to f,g,h,vo; then the solutions of (1.1)-(1.2) and (4.11)-(4.12) are also close
together.

5. Continuous dependence on parameters

In this section we shall deal with the continuous dependence of solutions of
equations of the form (1.1) on parameters.

We consider the following integrodifferential equations of Barbashin type

a b
G gt = f(tru(to).w + [ gttty dy +bit,a),

a
b

Gyultsa) = f(t.auta), i) + [ glt.z,v.u(t.9). o) dy -+ hit. o),

with the given initial condition (1.2), where f € C(A xR xR, R), g € C(A x I x
R xR,R), h € C(A,R) and p, uo are parameters.

The following theorem deals with the dependency of solutions of (5.1)—(1.2)
and (5.2)—(1.2) on parameters.

(5.2)

Theorem 5. Suppose that the functions f, g in (5.1), (5.2) satisfy the conditions

(53) (o us1) = £y, < ) Ju ],
(5.4) |tz u,p) = f (82, u,p0)] < na(t @) |1 — pol
(5.5) lg(t, @,y u, 1) — gt x,y, 4, )| <kt ,y) |u—al,
(56) l9(t, 2., w, 1) — 9 (¢, 2,9, . 1o)] < ma(t, 2.) [t — o
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where ¢,n; € C(A,Ry), k,ns € C(A x I,R,) and

(5.7) N = sup /Ot [nl(s,x) + /ab na(s,x,y) dy] ds < oc.

(t,z)eA

Let uy (t,x) and ua(t, z) be respectively, the solutions of (5.1)—(1.2) and (5.2)—(1.2)
on A. Then

t b
(5&m@w)—wﬂﬁﬂém—udexhw(An/%@xwwwwﬂw%>

for (t,x) € A, where C(t,z) is given by (3.6) with c(t,z) replaced by &(t,z).

The proof can be completed by following the proofs of the above given results
and closely looking at the proof of Theorem 3.3 given in [7]. We leave the details
to the reader.

Remark 4. We note that, by obtaining a suitable variant of Lemma one can
obtain results similar to those given above to the following Barbashin type inte-
grodifferential equation

0
(5.9 gultn) = f(tauta) + [ Koy ut) dy + hito),
G
with the given initial condition, under some suitable conditions on the functions
involved in (5.10), where G is a compact subset of R". For more results on the
equations of the type (5.10), we refer the interested readers to [1], [4]-[6] and the

references cited therein.

6. Remarks and comments

In [1], the topological, monotonicity and variational methods are used to study
the various Barbashin type integrodifferential equations and also partial integral
equations of Barbashin type. The results obtained in this paper point out the
well known truth that the technique of inequalities with explicit estimates is re-
ally a powerful tool for the study of important qualitative properties of solutions
of (1.1)-(1.2). Suppose we are interested in finding a solution u of the integrod-
ifferential equation of Barbashin type (1.0) satisfying the initial condition (1.2).
Putting Zu(t,z) := w(t,z) in (1.0)-(1.2), we arrive at the equation (see [1, p.5])

t t b
(6.1) w(t,x):h(t,m)—}—/o c(t,w)w(T,w)dT—}—/O / k(t,z,0)w(r, o) do dr,

where

b
(6.2) h(t,z) = f(t,z) + c(t, z)uo(x) +/ k(t,x,0)ug(o) do.

a
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Problems of this type lead to partial integral equations of the form (see [1, p. 476])
(6.3) u(t,z) = f(t,z) + Ku(t,z),

where

Ku(t,x)—e(x)/ I(t, T)u(r,x) dr + c(t) / m(z,o)u(t,o)do

tm// (t, )m(x,0)u(r, o) do dr,

or Ku may be written in the more general forms as noted in the introduction
of [1]. As far as equations of the forms (1.0)—(1.2) and (6.3) are concerned,
numerous models arise whose detailed treatment is desired. Usually, it is hoped
and expected that the analysis presented in Theorems 1-5 will also be equally
useful in the study of equations like (6.3). In fact, it involves the task of designing
a new inequality similar to the one given in Lemma, which will allow applications
in the discussion of equations like (6.3). Indeed, it is not an easy matter but a
challenging problem for future investigations.

(6.4)

Acknowledgment. The author wishes to express his gratitude to the referee for
helpful suggestions.
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