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DISCRETE GENERALIZATION OF GRONWALL-BELLMAN
INEQUALITY WITH MAXIMA AND APPLICATION®
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Several new types of linear discrete inequalities containing the maximum of the un-
known function over a past time interval are solved. Some of these inequalities are
applied to difference equations with maximum and the continuous dependence of a
perturbation is studied.

1. Introduction. The theory of finite difference equations has been rapidly devel-
oped in recent years and also it has been proved the fundamental importance of its
applications in modeling of real world problems. At the same time there are many real
world processes in which the present state depends significantly on its maximal value on
a past time interval. Adequate mathematical models of these processes are the so-called
difference equations with maximum. Meanwhile, this type of difference equations is not
widely studied yet and there are only some isolated results ([3]).

Finite difference inequalities which exhibit explicit bounds of unknown functions pro-
vide, in generally, a very useful and important tool in the development of the theory of
finite difference equations. During the past few years, motivated and inspired by their
applications in various branches of difference equations, many such inequalities have been
established [1, 2, 4].

The main purpose of the paper is solving of a new type of linear discrete inequalities
containing the maximum over a past time interval. Also, they are applied to difference
equations with maximum and the continuous dependence on a perturbation is studied.

2. Preliminary notes. Let R, = [0,00), N be the set of nonnegative integers (i.e.
the numbers 0, 1, 2, 3, ...) and a, b € N be such that a < b. Denote by N(a,b) = {k €
N: a<k<bland N(a)={keN: k>a}.

m m

We assume that >° =0 and [[ =1 for n > m.

l=n l=n
In the proofs of our main results we need the following lemma:

Lemma 1 [1, Theorem 4.1.1]. Let f,q : N(a) — R4, p,u : N(a) — R and let for all
k—1
k € N(a) u(k) < p(k) +q(k) > f(Du(l) be satisfied.
l=a
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Then, for all k € N(a) the inequality

k—1 k—1
M) uk) < p(k) +a(k) S pf ) T (1+a(r)s ()
l=a T=I[+1

holds.

Remark 1. Note that Lemma 1 is true if p(k) and u(k) change sign on N(a).
3. Main results. Let a,h € N be fixed so that a > h.

Theorem 1. Let the following conditions be fulfilled:
1. The functions p,g,G : N(a) — Ry are nondecreasing.
2. The functions q,Q : N(a) — Ry , the function ¢ : N(a — h,a) — Ry, and

k) < p(a).
%ﬁgia(>_mw

3. The function u: N(a —h) — Ry satisﬁes the inequalities

E
[

() k) < p(k) + 9(k) >l z@ max uls), k€ Na),

z s€[l—h, ]

(3)  u(k) < p(k), k € N(a— h,a).

a

k—1 k—1
(@) k) <p0)+SE) Y p0 @ + QW] TT (1+8@)a(r) +Q(r)])
l=a T=I+1

holds, where S(k) = max (g(k), G(k)) for k € N(a).
Proof. Define the function z(k) : N(a — h) — Ry by the equalities

k—1
(k)>_albu
S(k) = kfl:a for k € N(a),
;Q P
p(a) for k € N(a — h,a).
For any k € N(a), k > a — 1 we have
1 1) 1)
2(k+1) = p(k+1)+g(k + Z;q 1)+ Gk + }:Q éﬁfﬁf“)
k—1 k—1
pk+1)+gk+1) gq D+GEk+1) ZQ Ser[rllfuil]u(s)
k—1 k 1
> p(k) +g(k) ) _all Q(l) Senglagl u(s) = z(k).

l

=a

a

Therefore, the function z(k) is nondecreasing in N(a — h).
From the definition of the function z(k), its monotonicity, inequalities (2), (3) and
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condition 2 it follows that u(k) < z(k), k € N(a — h). Therefore, max u(s) <

s€[k—h, k]
se[rllclil;; . z(s) = z(k) for k € N(a) and for any k € N(a) we obtain
k—1 k—1
2(k) < plk) + g(k) 3 a()=(1) + G(k) 3 Q1)=(1)
(5) o .
p(k) + 5(k) 3 [a) + Q)] 2(D).
l=a
According to Lemma 1, from inequality (5) we get for k € N(a)
k-1 k-1
(6)  2(k) <p(k)+ k) Y p0[a®) + QW] TT (1+80)[a() + Q)
l=a T=Il+1

Inequality (6) implies the validity of the required inequality (4). O
Corollary 1. Let the conditions 2, 3 of Theorem 1 be satisfied where p(k) = p, g(k) =
g, G(k) =G for k € N(a) and p,g,G > 0 are constants.

Then, u(k) < pf]_:[1 (1 + S[q(l) + Q(l)]) for k € N(a), where S = max (g,G).

Remark 2. The proof of Corollary 1 is based on the inequality
b b

b
SAW ] a+Am) < JJa+A@).
l=a

T=I+1 l=a

Corollary 2. Let the conditions of Theorem 1 be satisfied and g(k) > 1, G(k) > 1 for
k € N(a).
k—1

Then u(k) < p(k)S(k) [] (1 + S [q() + Q(l)]) for k € N(a).

l=a

Corollary 3. Let the conditions 2, 3 of Theorem 1 be satisfied where p(k) = p =
const > 0 and g(k) = G(k) =1 for k € N(a).

Then u(k) < pf]jl [1 +q(l) + Q(l)} for k € N(a).

4. Applications. Let a,b € N: a < b < co and the function 7 : N(a,b) — N be
given such that there exists h € N, h < a: k—h < 7(k) < k for k € N(a,b).

Let u: N — R. Denote Au(k) =u(k+1) —u(k), k € N.

Consider the following difference equation with “maxima’:

7 Au(k) = f| k, u(k), , keN(a,b),

™ k) = £ (K ull), o (). ke Nab)

and its perturbed difference equation with “maxima”:

8 Av(k) = fl &k, v(k), k,v(k)), k&N(a,b
© o) = £ (b o). o)) +alko), ke N

with initial conditions
(9) ulk) = o(k),  k€Na—h,a).
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Remark 3. Note that in the case 7(k) = k the equation with maxima (7) reduces to
a difference equation which is well-known in the literature [1].

In our further investigations we assume that the initial value problems (7), (9) and
(8), (9) have solutions u(k) and v(k) for k € N(a — h,b).

Theorem 2 (Continuous dependence on the perturbation). Let the following condi-
tions be fulfilled:
1. The function f:N(a,b) x R x R — R satisfies Liptschitz’s condition

|f (ks 21,91) = £k, 22, 92)] < AR)|n — 2o + Ak yr — vel,
where x;, y; € R, k € N(a,b) and the functions A, A N(a,b) — R..
2. The function g : N(a,b) x R — R satisfies the condition
(10) lg(k, Q)| < u(k), keN(a,b), (R,
b
where the function p: N(a,b) — Ry and > p(k) = M < oo.
k=a
3. The function ¢ : N(a — h,a) — R.
Then, for k € N(a,b) the following inequality holds
k—1
(11) [u(k) — v(k)] gM(H [1+>\(Z)+5\(l)]>.

l=a

Proof. The functions u(k) and v(k) satisfy the equalities u(k) = v(k) for k €
N(a — h,a) and for k € N(a, b):

k—1
u(k) = ¢(a) + ; f(l, u(l) maX’l) u(s))

" seN(r(1)

seN(7(1),1)

k—1
v(k) = ¢(a) + Z (f(l7 v(l), max v(s)) +g(l,v(l))).
l=a

Then, since N(7(k), k) C [k — h, k], we get for k € N(a)
k—1 k—1
(12) u(k) = v(k)| < M+ AD]u@) —v@)]+ Y A0 max |u(s) - v(k)|.
l=a

s€(l—h,1]
l=a

According to Corollary 3, from inequality (12) we obtain inequality (11). O

Example. Consider the linear difference equation with “maxima”
13 u(k+1) = Au(k)+ B ma u(s), k€ N(a,b),
(13) (k+1) = Auk) + B __max  u(s) (a.0)
and the perturbed difference equation with " maxima”
—v(k)
14 k+1)=Av(k)+ B —_—
(14 ok +1) = Av(k) + B __max  o(s) +
with initial conditions u(k) = v(k) = C, k € N(a — h,a), where A = const > 1,
B = const > 0, C = const > 0. B

Then, A(k) = A—12>0 and A(k) = B >0 for k € N(a,b).

k € N(a,b),
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v 1 b1
Then u(k) = oF and kz oF <2 =M < oco. According to
=a

Theorem 2, we get |u(k) — v(k)| < 2(A+ B)kia*l, ke N(a+1,b).

Let g(k,v) = 62—k'
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ANCKPETHO OBOBIIITEHNE C MAKCUMYMN HA
HEPABEHCTBOTO HA TPOHYOJI-BEJIMAH U INMPNJIO2KEHMN A

Cuexxana Xpucrosa, Kpemena Credanona, JInngaua Bankosa

B paborara ca penrenn HSKOJIKO HOBH BUJIOBE JIMHEIHU JUCKPETHH HEPABEHCTBA, KOW-
TO ChIbPKAT MAKCUMyMa Ha HEM3BeCTHATa, (DYHKIMSI B OTMUHAJ UHTEPBAJI OT BPEME.
Hsakon or Te3u HepaBeHCTBa ca MPUJIOKEHU 33 U3ydaBaHE HENPEK'bCHATATA 3aBUCH-
MOCT OT CMYIIIEHHs IPU JAUCKPETHU yYPaBHEHUS C MAaKCUMYMHU.

184



