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Abstract. We obtain Gronwall type bounds for the solutions of a linear system of differential
equations. As applications we get results on Ulam stability for linear differential equations and
linear systems of differential equations.
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1. INTRODUCTION

Let I = [a,b),a € R, b € RU{+oo}, a < b, be an interval, K one of the fields R
or C, A = (aij)1<i,j<n» B=(b1,...,by)", aij,b; € C(1,K), 1 <i, j <n. We consider
linear systems of differential equations of the form

y,(x) =A(x)y(x)+B(x), x€l, (1.1)

where the unknown is y € C' (I, K"), y = (y1,...,yn)".

We are looking for bounds of solutions for the equation (1.1) and study its Ulam
stability. In what follows we suppose that K” is endowed with the Euclidean norm
|I|l defined as usual by

lull = v/ {u,u),  uweK",

and the inner product (,) given by
n
<l/t, V) — Z Uk - ﬁ
k=1

foru= (uy,...,un),v=_(vi,...,vy) in K".

In this paper we present a new approach to Ulam stability of linear differential
equations. We obtain bounds of solutions for a linear system of differential equa-
tions by using a result on boundedness of solutions for a Bernoulli type differential
inequality.
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Let X = (x;;)1<i,j<» be a matrix with entries in K. The induced matrix norm 6(X)
is the spectral norm, defined as the square root of the largest eigenvalue of the matrix
X*X, where X* denotes the conjugate transposed of X.

The Frobenius norm of X, denoted by || X||, is given by

1
n 2
1X | = (Z \xu\z)
i,j=1

and is an upper bound of 6(X).
Recall that the equation (1.1) is called stable in Ulam sense if for every € > 0 there
exists 8 > 0 such that for every y € C!(I,K") satisfying

/!

Y () AWy - BW)| <6, xel, (12)

there exists a solution z € C' (I, KK") of (1.1) such that
[y(x) —z(x) <8,  xel

If in the previous definition € and  are replaced by some functions @,y : I — R,
the equation (1.1) is called generalized Ulam stable.

A function y € C'(I,K") which satisfies (1.2) is called approximate solution of
(1.1). So, generally we say that equation (1.1) is stable (or generalized stable) in
Ulam sense if for every approximate solution of the equation there exists an exact

solution close to it. For more details on Ulam stability see [2—4, 8].
The first result on Ulam stability of differential equations was given by M. Obtoza,
who investigated also the relations between Ulam and Lyapunov stability [9, 10]. T.

Miura, S. Miyajima and S.E. Takahasi [7] and S.E. Takahasi, H. Takagi, T. Miura
and S. Miyajima [14] obtained results on Ulam stability for the first order linear dif-
ferential operators and the higher order linear differential operators with constant
coefficients. Some extensions of the results mentioned above were obtained by D.
Popa and 1. Raga for the linear differential operators of order n with constant coef-
ficients [11-13]. Recall also the results obtained by S.M. Jung on the stability of
various differential equations [5, 6].

It should be mentioned that the results presented above concern linear differen-
tial equations and operators with constant coefficients or particular forms of linear
differential operators with nonconstant coefficients.

In this paper we obtain an Ulam stability result for a linear system of differential
equations with nonconstant coefficients such that the difference of the approximate
and the exact solution is controlled by a function depending only on the norm of the
matrix of the system. We present several examples and applications of this general
result.
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2. BOUNDS OF SOLUTIONS AND ULAM STABILITY

Let R, denote the interval [0,+c0). The following result concerning bounds of
solutions of a Bernoulli type differential inequality will be useful for the main result
of this paper.

Lemma 1. Let f,g € C(I,R,) and u € C'(I,R) be such that
u (x) < 2F(X)u(x) +2g(x) - Vulx), xel
Then
u(x) < /u(a)e®-r@ —l—eF(x)/ g)e TWdr, xel, (2.1)

a

where F is an antiderivative of f, i.e., F = fonl

Proof. Suppose first that u(x) > 0 for all x € I and let z(x) = \/u(x), x € I. Then
7(x) = W yel, and

2+/u(x)
()~ f)z(x) glx), x€El
A multiplication by e ¥ () leads to

!

(Z(x)eiF(x)) <gx)e ™™  xel
By integration on [a,x], x € I, we get

2(x)e W —z(a)e F@ < / g(t)e T,
or
2(x) < z(a)ef W=F@ —I—eF(")/ g)e " War, xel,

a

which leads to (2.1). Now let u(x) > 0 for x € I. Let n € N, and consider the function

1
un(x) = u(x)+ —, xel
n

Since u,(x) = u (x), x € I, we get
(%) < 2 (¥)itn () + 28 (1) Vitn(x),  xELL
According to the first part of this proof it follows that
X
Un(x) < \/un(a)ef D =F@) 4 F ) / g(t)e TV, xel.
a

Letting n — oo in the previous relation we get (2.1).
The lemma is proved. O
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Theorem 1. Suppose that 6(A(t)) is locally integrable on I, and let F(x) =
[F0(A(t))dt, x € I. Then for every y € C'(I,K") satisfying (1.1) the following re-
lation holds:

eI < @l + e 0[] e Or, xer
Proof. Lety € C'(I,K") be such that
y(x) =AX)y(x)+B(x), xel.
A scalar multiplication of the previous relation by y(x) leads to
(5 (9.5(0)) = (AW, ) + (B) y(x)), xE T
It follows that

(5 (0,5(0) )| < 1A 3D+ (B, ()

< Ay Gl + [[BE) - [[y ()]
<S(AW) - Y@+ B -y, x€1.

Taking account of

(Ib1?) =2% (Y ()3), xel.
it follows that the function u defined by

2
u(x) = [ly®@l*, xel,
satisfies the Bernoulli type differential inequality
u (x) < 26(A(x)) - u(x) +2 || Bx)[| - v/u(
Now the conclusion is a simple consequence of Lemma 1. U

Remark 1. It is obvious that Theorem 1 holds with
X
= / M(t)dt, x€l,
a
where M (x) is any locally integrable upper bound of G(A(x)) on I.

Remark 2. If A is a constant matrix with entries in K, A = 6(A), A > 0, then for
every solution y € C!(1,K") of (1.1) the following estimation holds

el < M (Ibta 5.2 supla)] )

xel

Proof. F(x) =MAx—a), x € I, therefore in view of Theorem | we get

ool < 4 (Intal+ [ 180 e M)
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X
<9 (Iy(a+sup G0 [ e
xel a

—a 1 —Mx—a
=) (Iy(@l+ 0 - M) sp B ) vt

xel

The next result concerns generalized Ulam stability of the equation (1.1).

Theorem 2. Let ¢ : I — Ry be a continuous function, F(x) = [7M(t)dt, where
M (x) is any locally integrable upper bound of 6(A(x)) on I.
Then for every y € C'(I,K") satisfying

Y () =AM —BW) | <o), xel, 22)

there exists a unique solution z € C'(I,K") of (1.1) such that

y(x) —z(x)]| < '@ /X(D(t)e_F(’)dt, xel. (2.3)

a

Proof. Existence. Lety € C'(I,K") satisfying (2.2) and define
hx) =y () —AQ)y(x) — B(), xel.

Let z be the unique solution of (1.1) with z(a) = y(a). Then the function w: I — R
given by

w(x) =y(x) —z(x), x€l,
satisfies

!

w (x) = A(x)w(x) + h(x),
w(a) =0.
Taking account of Theorem 1 and Remark 1 it follows that

X
W@l < e [ ) e Oar
< eF(x)/ o@)e " Wdr, xel

Uniqueness. Suppose that for an y € C!(I,K") satisfying (2.2) there exist two solu-
tions z1, zo € C'(I,R) of (1.1) such that

y(x) =z (x)]| < W /xq)(t)e*F(t)dt, xel, k=1,2.
Then '
121 (x) = 22() || < Jlz1(x) =y (@) [+ [[y(x) = 22(x) |
< 2M) /:q)(r)e—F(f)dt, xel



658 F. BLAGA, L. MESAROS, D. POPA, G. PUGNA, AND 1. RASA

It follows zj (a) = z2(a) and, taking account of the existence and uniqueness theorem
for the Cauchy problem of (1.1), we get

21(x) =z22(x), xel
The theorem is proved. U

Corollary 1. Let € > 0. Then for every y € C' (I, K") satisfying the relation
V() =AY ~ B <es(a(x)),  xel,
there exists a unique solution z € C'(I,K") of (1.1) such that
y(x) = z(x)]| < g U 1), xel.
Proof. Let M(x) = o6(A ( )) and ¢( ) =¢ec(A(x )) x € I, in Theorem 2. Then
[0 e [ et
—g(efW—-1)= (efwf( WM _1),  xel,

and the result holds in view of Theorem 2. n

Remark 3. Concerning the upper bound in (2.3), it is easy to see that

/¢ 1)dt < eF ¢ /¢ (gr < eF( /q)

3. APPLICATIONS

In this section we give some applications of the previous results to the Ulam sta-
bility of linear differential equations with constant coefficients and linear differential
equations of order two with non-constant coefficients.

Theorem 3. Let A be a constant matrix with entries in K, with A = 6(A) > 0 and
€ > 0. Then for every y € C' (I, K") satisfying

Hy,(x)—Ay(x)—B(x)H <g, x€l, (3.1)
there exists a unique 7 € C' (I, K") satisfying (1.1) such that
€
() —2@)]| < 5 (M0 —1), xel (32)

Proof. Let M(x) = 6(A), 0(x) =€, x € I in Theorem 2. Then F(x) = AMx —a),
x € I. Therefore, for every y € C! (I, K") satisfying (3.1) there exists a unique solution
zof (1.1) such that

y(x) — z(x)|| < M=) /xeeﬁ‘(f*“)dt = % (ey‘(xfa) - l> , xel.
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We give in what follows a result on Ulam stability for a linear differential equation
of order two with non-constant coefficients. More precisely, we consider the equation

Y () + )y () +g@)y(x) =0, xel, (3.3)
where f,g € C(I,K) and y € C*(I,K).

Theorem 4. Let ¢ : I — R, be a continuous function. Then for every y € C*(I,K)
satisfying
b () + 700 () + 8(y(0)| S @), xel,

there exists a unique solution z € C*(I,K) of (3.3) with the property

y(x) — 2(x)] < W / o) F0di, xel,

where F (x f\/]f ) +|g(0)|* + 1dt,x e L.
Proof. Lety € C*(I,KK) satisfying (3.3) and define
Y () + F)y (x) +&(x)y(x) = h(x), xel.
Letalsoy; =y, y2 =y, u=(y1y2)", B=(0h)".

A(x):< —gO(x) —fl(x) ), xel

Then
u (x) = A(x)u(x) +B(x), xel. (3.4)

We have

L 8(0)f(x) )

F(x)8(x) 1+\f( v
The eigenvalues A (x), A (x )of A*(x)A( )are the roots of the polynomial

P(R) =22 = (If ()] +|g()” + DA+ [g(x)[*,

therefore

o(4(x)) =max { /A1 (), v22() }.

On the other hand P(0) > 0, P(1) <0, P(|f(x)]* +|g(x)|*+1) >0, so it follows that

@R+ +1

is an upper bound of 6(A(x)).
Remark that M (x) is in fact the Frobenius norm of the matrix A(x).
From (3.4) we get

!/

W () = A@u()| = 1B = 1h(x)] < 0(x), x€l,
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so according to Theorem 2 and Remark 1 it follows that there exists w = (wy wy)T €
C'(I1,KK?) such that

) w(x), x€l, (3.5)
Jue) =) < e /cp xel

Relation (3.5) leads to wl( x) + f(x)w 1( x)+g(x)w(x) =0,x € I. Let z(x) = wy(x),
x € 1. Then

[¥(6) = 2(0)] < [Ju(x) = w()|
< W / “ot)e T 0dr, xel.

Remark 4. In the setting of Theorem 4, let f(x) =0, x € I. Then
M) =1g@P, M) =1, xel

Consequently,
6(A(x)) = max {[g(x)[, 1}

If, in addition, |g(x)| < 1, then
6(Ax))=1, xel

In such a situation, the conclusion of Theorem 4 holds with

0= [ Tmax{lg(0)] 1} ar

respectively with
F(x)=x—a, xel

We present now some applications of Theorem 4.

Example 1. Lete >0 and y € C?(I,KK) satisfying
y (%) + (sinx)y (x) + (cosx)y(x)| <e,  xeL
Then there exists a z € C*(I,K) with properties
2 (x) + (sinx)z (x) + (cosx)z(x) =0,  xel

and e
V(x) —2(x)| < \ﬁeﬂ@*@ ~1), xel

Proof. F(x) = [ V/sin?t +cos2t + 1dt = V2(x — a),x € I, and the result is a
simple consequence of Theorem 4. In fact, also in this case it is easy to find A; »(x) =

1 £ sinx, so that
6(A(x)) =+/1+[sinx|, xel
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In the case of the linear differential equation of second order with constant coeffi-
cients we have the next general stability result.

Example 2. Let p,q € K and € > 0. For every y € C?(I,K) satisfying
y () +py(x)+gy(x)| <e,  x€l
there exists a unique z € C?(I,K) with properties

2 () +p () +qz(x) =0,  xel

and

y(x) — z(x)| < £ (VPP gy e

V1Pl +lal +1

Proof. Theorem 4 is applied taking account of

F(x)=1\/IpP+lg’ +1(x~a), x€l

In many concrete cases it is difficult to estimate the difference between the ap-
proximate solution and the exact solution in Theorem 4 because of the impossibility
to calculate the integrals from those relations.

In practice one can use lower bounds or upper bounds of the function F.

O

Example 3. We will exemplify this in the case of Hermite’s differential equation.
Hermite equation is defined as

y (x) = 2xy (x) + 2ny(x) = 0, neN, xeR
and its particular solution is Hermite’s polynomial H,, defined by
Ho(x) = (=1)"e“ ()™, xeR.
Let I = [0,+o0), € >0 and y € C*(I,R) such that

"

y (x) = 2xy (x) + 2ny(x)| <e, xel (3.6)

Then there exists a unique z € C*(I,R) with the properties

"

7 (x) — 2xz (x) + 2nz(x) = 0, xel, (3.7)
and
() =20 < el [0
0
- 2

ex2+(2n+1)x7 xel.
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Proof. Let
X
F(x) :/ 412 +4n? + 1dt
0

xV4x2 +4n2 + 1 N 4n® +1 | 2x+Vax2 +4n2 +1
= n
2 4 Van? +1

Taking @(x) = €, x € I, in Theorem 4, it follows that for an y € C?>(I,R) satisfying
(3.6) there exists a unique z satisfying (3.7) such that

, xel

X

ly(x) —z(x)| < SeF(x)/ e Wy,
0

On the other hand taking account of the relation
UM A2+ 1<2u+2n+1, tel
we get by integration on [0, x|
¥ <F(x) <x*+(2n+1)x, xel.
Finally we get

eF(x)_/xefF(t)dt Se)‘z*@”“)x-/xe*’zdz
0 0

< ex2+(2n+l)x‘/oceft2dt _ \éﬁex2+(2n+l)x7 xel.
0

0

Clearly the result obtained in Theorem 4 can be extended to a linear differential
equation of order n as follows.
Consider the linear differential equation

Y () 4+ a; () y" "V (x) + . .. +an(x)y(x) =0, xel, (3.8)
where ay,...,a, € C(I,K). Then we obtain:

Theorem 5. Let ¢ : [ — R be a continuous function. Then for everyy € C"(I,K)
satisfying

YO0 +ar (") a0y o), xel,

there exists a unique solution z € C"(1,KK) of the equation (3.8) with the property

y(x) — z(x)| < &™) / o()e FWar, xel,

a

where

F(x):/ax\//é]ak(t)\z—i-n—ldt, xel

Proof. Analogous with the proof of Theorem 4. O
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4. CONCLUSIONS

Ulam stability of differential equations is a topic intensively studied in the last
years. In this respect, results were obtained regarding Ulam stability of the first or-
der linear differential equations [5—7] and the linear differential equations of higher
orders with constant coefficients [3, 12]. Results on the best Ulam constant for the
linear differential equations of orders one and two are given in [1, 14]. We also men-
tion that there are some results on Ulam stability for the linear differential equation
with nonconstant coefficients (see [2, 3, 13]).

The main contribution of the present paper is Theorem 2, establishing the Ulam
stability for a system of differential equations with nonconstant coefficients. It can be
applied in order to investigate the Ulam stability for the linear differential equations
with nonconstant coefficients.
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