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FUNCTION BOUNDS FOR SOLUTIONS OF VOLTERRA INTEGRO
DYNAMIC EQUATIONS ON TIME SCALES

MURAT ADIVAR

ABSTRACT. Introducing shift operators on time scales we construct the integro-dynamic equa-
tion corresponding to the convolution type Volterra differential and difference equations in
particular cases T = R and T = Z. Extending the scope of time scale variant of Gronwall’s
inequality we determine function bounds for the solutions of the integro dynamic equation.

1. INTRODUCTION

In this paper, we are concerned with the investigation of function bounds for the solutions of
integro dynamic equation of type

22 (t) = —a(t)x(t) + /t b(0_(s,t))x(s)As, t € [tg,00)NT, (1.1)

to
which includes the following Volterra equations in particular cases:

e Volterra integro differential equation of convolution type: For T = R with §_(s,t) =t—s
and tg =0

2/ (t) = —a(t)x(t) —i—/o b(t — s)x(s)ds, t e ]0,00). (1.2)

e Volterra integral equation with nonconvolutional kernel: For T = R with d_(s,t) = t/s
and tp =1

t
t
2'(t) = —a(t)x(t) +/ b(g)x(s)ds, t €[1,00). (1.3)
1
e Volterra integro difference equation of convolution type: For T = Z with §_(s,t) =
t—s+Xand tyg = A
t—1
Ax(t) = —a(t)z(t) + > bt —k+ Na(k), t€[X o00)NZy, (1.4)
k=X
where A is the forward difference operator.
e Volterra integro q— difference equation: For T = ¢” with 0_(s,t)=t/sand tp =1

Agat) = —altja(t) + 3 pls)b(D)als), € [1,00) N (15)
s€[1,t)Ng%

where Ay is the g-difference operator given by Az (t) = %
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Many papers have appeared in the literature on Volterra equations on particular time scales
such as R, Z and ¢~. An early contribution to integro g-difference equations was made by Tr-
jitzinsky [19]. In [15] and [16] Elaydi dealt with stability analysis of convolution type Volterra
integro difference equations of the form (1.4). In [4], Becker derived an extension of Gronwall’s
inequality to find function bounds for the solutions of Eq. (1.2), where a,b: [0,00) — R are con-
tinuous functions and b is nonnegative. Since the time scale theory provides a wide perspective
for the unification of discrete and continuous analyses, Volterra integro dynamic equations on
general time scales became topic of several research papers. For instance, boundedness of the
solutions of nonlinear Volterra integro-dynamic equations on time scales has been investigated
in [3] by means of nonnegative definite Lyapunov functionals on time scales. Furthermore, in
[2], existence of periodic solutions of nonlinear system of Volterra type integro-dynamic equa-
tions has been shown using the topological degree method and Schaefer’s fixed point theorem.
However, to the best of our knowledge, function bounds for the solutions of Volterra integral
equations of the form (1.3) has not been treated elsewhere before.

Motivated by the results of [4], we bring the integro dynamic equation (1.1) under investigation
to obtain more general results which are not known even for the above mentioned particular
cases. Some applications are also given to illustrate the usefulness of our results.

The remaining part of this paper is organized as follows: In the second section, we propose
an extension of Gronwall’s inequality ( [7, Corollary 6.7, p.257]) on time scales. In the third
section, we introduce the shift operators d4+ to construct the kernel of integro dynamic equation
(1.1). In the last section, we give several theorems and corollaries regarding the function bounds
for the solutions of (1.1). Hence, it turns out that the results in Sections III and Section IV are
valid only for the time scales containing an initial point Zy so that there exist shift operators
d+(s,t) on [tg,00)T.

For the sake of brevity, we assume familiarity with time scale calculus. For a comprehensive
review on fundamental aspects of the theory we refer the reader to [7] and [8].

Throughtout the paper, we denote by ¢ and p the forward and backward jump operators,
o0:T—Tandp:T — T, defined by o(t) :=inf{s € T:s >t} and p(t) =sup{s € T : s < t},
respectively. A point ¢ € T is said to be right dense (right scattered) if o(t) =t (o(t) > t). We
say t € T is left dense (left scattered) if p(t) =t (p(t) < t). The graininness (step size) function
w: T —[0,00) is defined by u(t) := o(t) —t. A function f : T — R is called rd-continuous if
it is continuous at right dense points and its left sided limits exists (finite) at left dense points.
We use the notation C,4 to indicate the set of rd-continuous function on T. Hereafter, we shall
denote by [u,v)r the time scale interval [u,v) N'T. The intervals (u,v)T, [u,v]y, and (u,v]r are
defined similarly.

We list the following theorems which will be needed at several occasions throughout this
study.

Theorem 1 (First Mean Value Theorem). [8, Theorem 5.41. p. 142] Let f and g be bounded
and A integrable functions on [u,v]y, and let g be nonnegative (or nonpositive) on [u,v]y. Let
us set

m =1inf {f(¢): t € [u,v)r} and M =sup{f(t):t € [u,v)r}.
Then there exists a real number A satisfying the inequalities m < A < M such that

to t2
Femat=a [ gat
t1 t1
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Theorem 2 (Intermediate Value Theorem). [7, Theorem 1.115] Assume z : T — R is continu-
ous, u < v are points in T, and

z(u)z(v) < 0.
Then there exists ¢ € [u,v)r such that either x(c) =0 or z(c)x’(c) < 0.

Theorem 3 (Chain Rule). ([7, Theorem 1.93]) Assume f : T — R is strictly increasing and
T := f(T) is a time scale. Let g : T — R. If f2(t) and g™(f(t)) exist for t € T®, then

(90 )% = (g% N2
Lemma 1. [8, Corollaries 1.15-16, p.5] Let f be a continuous function on [u,v]y that is A
differentiable on [u,v)T.
i. If fA2(t) =0 for all t € [u,v)r, then f is a constant function on [u,v]y.
ii. f is increasing, decreasing, nondecreasing, and nonincreasing on [u,v]y if 2@ >0,

A1) <0, fA() >0, and f2(t) <0 for all t € [u,v)T, respectively.

Definition 1. [7, Definitions 2.25, 2.45] A function p: T — R is said to be regressive provided
that 1+ u(t)p(t) # 0 for all t € T%. The set of all regressive rd-continuous functions p: T — R
is denoted by R. We also denote by Rt the set RT = {p € R: 1+ u(t)p(t) > 0 for allt € T}
of positively regressive functions.

Let p € R and p(t) > 0 for all ¢t € T. The exponential function on T is defined by
b1
ep(t,s) = exp </ ——Log(1 + u(2)p(z)) Az) . (1.6)
s h(2)
The exponential function y(t) = e,(t,s) is the solution to the initial value problem y* = p(t)y,
y(s) = 1. In particular, if T = Z, then

-1
ep(t,to) = H (1+p(s), tE€ to,o0)r. (1.7)

s=to

Other properties of the exponential function are given by the following.
Lemma 2. [6, Lemma 2.7.] If p,q € R, then
ep(t,t) =1, ep(t,s) =1/ep(s,t), ep(t,u)ey(u,s) = ep(t,s),

eplor(t),5)(1+ p(Op1)ep(t, ), epls,o(t)) = % |

A A
€p ('73) - pep('73)7 €p (87 ) - (@p)ep(sv ')7
e
€peq = €pCq; CEpoq = e_p‘
q

Theorem 4. [7, Theorem 6.1] Let 7 € T, y, f € Cpq, and p € RT. Then

yA(8) < p(t)y(t) + f(t) for allt € T
implies
y(t) < y(r)ey(t,7) +/ ep(t,o(s))f(s)As for all t € [, 00)T.
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2. GRONWALL’S INEQUALITY

There is no doubt that Gronwall’s inequality [14, p.293] plays a substantial role in the in-
vestigation of stability and convergence properties of solutions of Volterra integral equations.
The purpose of this section is to extend the scope of time scale analogue of Gronwall’s inequal-
ity, which will be used to obtain function bounds for the solutions of Volterra integro-dynamic
equations on time scales. A variant of Gronwall’s inequality on time scales is given as follows:

Theorem 5. [7, Corollary 6.7, p.257] Let y € Cpq and w € RT, w >0, and o € R. Then

t
y(t) < a —i—/ y(s)w(s)As for all t € [to, 00)T (2.1)
to
implies
y(t) < aey(t, to) for all t € [ty, 00)T.

For more on Gronwall’s inequalities on time scales we refer to [7, p.256], [18], and [20].

One may easily see by setting T = [0,1] U [2,00), o = 3/2, to = 0, w(t) = —t, and y(t) = 1 for
t €[0,1] and y(¢t) = 0 for ¢ € [2,00) that nonnegativity condition on the function w in Theorem
5 cannot be omitted. However, in the next theorem, we keep positive regressivity condition
w € R* and rule out nonnegativity condition on w by making more stringent assumption than
(2.1). Therefore, we obtain important relaxations for the particular cases. For instance, if
T = R, then u(t) = 0, i.e., all functions w : R — R are positively regressive, if T = Z, the
functions w : Z — R satisfying w(t) > —1 for all ¢ € Z are positively regressive. That is, the
following result is valid for all functions w : R — R and for all functions @ : Z — R satisfying
w(t) > —1.

Theorem 6 (An extension of Gronwall’s inequality). Let f and ~ be continuous functions on
[to, T)r where T < co. Suppose that —y € R™.
i If
¢

£t + / +()f(s)As < (r) (2.2)

for all T,t € [to, T)r with T < t, then
f(t) < f(to)e—y(t, to) fort € [to, T). (2.3)
i, If
t

£t + / () (s)As > £(r)

T

for all T,t € [to, T)r with T < t, then
f(t) > f(to)e_q/(t,to) fO?” t e [tO7T)’IF-
Hereafter, we present some results which are essential for the proof of Theorem 6.

Lemma 3. Let f,v, and & be rd-continuous functions on [to, T)r where T < oo. Let £ € RT.
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i If y(t) > 0 fort € (to,T)r and

t

[A616) - fr)ects. A <0 (2:4)

T

for all T,t € [to, T)r with T < t, then

f(t) < f(to)eg(t,to) fOT t e [to,T)']r. (2.5)
ii. If y(t) <0 fort € (to,T)r and
t

[A6156) - r)ects. A = 0 (2:6)

T

for all T,t € [to, T)r with T < t, then
f(t) < f(to)eg(t,to) forte [to,T)']r. (2.7)

Proof. Let v(t) > 0 for t € (to,T)r and (2.4) be satisfied. Suppose contrary that there is a
nonempty interval (t1,%2)r C [to,T)T, with ¢y < ¢; < t2 < T such that

f(t1) < f(to)ee(ts, to)

and
f(t) > f(to)eg(t,to) for all ¢t € (tl,tg)']r, (2.8)
i.e. (2.5) does not hold. Then using e¢(t,1)ec(t1,t0) = ec(t, to) we have
f@) > f(to)ee(t, tr)eg(tr, to) = f(tr)eg(t; tr), (2.9)

which, along with v > 0, yields
to
[0 - seecte.jae o, (2:10)
t1
contradicting our assumption (2.4). The statement (ii.) can be verified by applying similar

arguments. The proof is complete. O

One can similarly prove the next result by reversing the directions of the inequalities (2.8-
2.10).

Corollary 1. Let f,v, and £ be rd-continuous functions on [ty, T)r where T < co. Suppose
that £ € RT.
i If y(t) > 0 fort € (to, T)r and
¢
[26156) - Fr)eets. A= 0

T

for all T,t € [to, T)r with 7 < 't, then

f(t) > f(to)eg(t,to) fOT’ t e [to,T)’]I‘.
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ii. If y(t) < 0 fort e (to,T)r and
/ V() (5) — F(r)ec(s, T)]As <0

T

for all T,t € [to,T)r with T < t, then
f(#) = f(to)ee(t, to) for t € [to,T)r.
Now, we are ready to prove Theorem 6.

Proof of Theorem 6. We proceed by considering two cases: First, we consider the case in which
v is equivalently zero, strictly positive or strictly negative. Second, we handle the proof for the
case when vy changes sign.
Case I. If v = 0, then (2.3) follows from (2.2). Suppose v(t) > 0 for all t € (t9,T). For an
arbitrary 7 € [to, T)r define

¢

x(t) = /’Y(S)f(S)AS for t € [1,T)r.

T

Invoking the differentiation rule ([7, Theorem 1.117]) we have
zp () = () f(2).
Then multiplying both sides of (2.2) by ~(t), we obtain
22 (1) + (D2 (t) < f(7)y(D), (2.11)
Let us denote by p the function
p(t) = (=)
Evidently, v(t) > 0 and —y € R" imply that p = ﬁ > 0 and that
ep(t,7) = (1+pup)ey(t,7) >0
for all t € (tg, T)r. Using the equality
ey (6, 7)v(t) = (L4 p(t)p(t) v(t)ep(t, 7)

_ p(t)y(t)
_ <1 D

and a multiplying both sides of (2.11) by e (t,7) we find

ep(t, )2 () + e (1, T)v (D)2 (1) < F(T)r(t)ep (t,7),
which yields
eg(t, T)as (t) + e (t,7)z-(t) < f(T)en (t,7),
and hence,

lep(t,7) (x,(t) — f(7))] <0 for all t € [r, T)r.
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Lemma 1 implies that the function ey (t,7) (x,(t) — f(7)) is nonincreasing on [r,T)r. That is,

ep(t, 7) (2 (t) = f(7)) < ep(7,7) (2(7) = f(7))

for all t € [7,T)r. Utilizing e,(7,7) = 1 and z(7) = 0, we obtain

ep(t, )z, (t) < f(7)(ep(t,7) — 1).
Multiplying this inequality by e_-(t,7), we get

51(8) £ £7) (1= ey (7)) = £(7) [ As)es(5:7) 05

and therefore,
t

/7(5)[}"(8) — f(m)e—y(t,7)]As <0 for all t € [7,T)r. (2.12)
p
Since 7 € [to, T')T was arbitrary (2.12) holds for all ¢,7 € [tg, T')T satisfying 7 < ¢t. This is (2.4)
with & = —v. Consequently, we obtain (2.3) by making use of Lemma 3. To get (2.3) in the
case when (t) < 0 for all ¢ € (to,T), it suffices to reverse direction of all the inequalities above
and use the fact that (2.6) implies (2.7).
Case II. Now, suppose v changes sign. Hereafter, we will use continuity of the function v on
[to, T)T to show that the interval [tg, T)r can be partitioned into disjoint subintervals of the form
[tn—1,tn)T SO that ~y is strictly negative, strictly positive, or identically zero on each of the open
intervals (t,,—1,tn)T.
Let us define the set S C [to, T')r as follows

S = {t € [to. T)x : 7()(o (1)) < 0}

It is obvious that the set S consists only of right scattered points of [ty, T")T and can be expressed
as follows

S = Useslt, o(t)).
Let us separate this set from [to, )7 and define

K =[ty, T)r — S.
Denote the set of zeros of v in K by A, i.e.,

A={te K :v(t) =0}.
Since the single point set {0} is closed in R, we get by continuity of « that the set
A=y1{{OINK ={t € K :~(t) =0}

is closed in K (here, we are considering R with its standard topology and the subset K with
the subspace topology inherited from the topology on R). Thus, the complement A=K-A
of A in K is open in K. Consequently, the set A is composed of disjoint open intervals in K,
each of which have one of the following forms: (a,b) N A or [to,b) N A, where a,b € [to, T]r and
a < b. We conclude from Theorem 2 that on each of these open intervals, the function ~ is
either strictly positive or strictly negative. Because, if there exist two points t1,ts € (a,b) N A

such that v(¢1)v(t2) < 0 then, Theorem 2 implies the existence of a point ¢ € [t1,t2) N A such
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that either y(c) = 0 or y(c)y(o(c)) < 0. This is not possible since AN (AU S) = @. So, there is
an increasing sequence (t,)nes of distinct points such that

Unegltn—1,tn)T = [to, T)T

and the values of v on (t,—1,t,) are always positive or always negative or always zero. Quan-
titative properties of the index set J depends on the function v and the interval [to, T)T , i.e.,
the set J can be either a finite set {1,2,..., N} or the set of natural numbers N.

From Case I we know that the inequality

f(t) < f(tn_l)e_,y(t,tn_l) for t € [tn_17tn)’]r (2.13)

is satisfied, where [t,,—1, t,)T is any subinterval of the above mentioned partition of [tg, T')r. The
rest of the proof proceeds by induction. Suppose that (2.3) holds on [tg, t,—1)T = UZ;Htk—l, tr),
i.e.,

f@t) < f(to)e—y(t, to) for t € [to, tn—1)T. (2.14)
If t,,—1 is a left dense point, then continuity of both sides of (2.14) implies
f(tn—1) < f(to)e—(tn-1,t0)- (2.15)

To see that (2.15) holds in the case when t,,_; is left scattered, assume that ¢,,_o € [to,tp—1)T 1S
a point such that o(t,—2) = t,—1 and define the function

F(t) = flto)es (t, 1) (2.16)
By (2.2) we have

Fltnos) > F(tas) + / () f(5)As

tn—2
= f(tn-1) + ptn—2)7(tn—2) f (tn-2),
and therefore,
(1 = pltn—2)v(tn—2))f (tn—2) = f(tn-1). (2.17)
It follows from (2.14), (2.16), and (2.17) that

F(tn-1) = F(tn-2) + p(tn—2) F* (tn—2)
= f(to)e—(tn—2,t0) {1 — putn—2)7(tn—2)}
2 f(tn—2) {1 — p(tn—2)v(tn-2)} = f(tn-1).
Hence, (2.15) holds in any case. Thus, by (2.13) and (2.15) we get that

f(t) < fltn-1)e—(t,tn-1)
< flto)e— (tn-1,t0)e— (t, tn1)
< f(to)e—(t,to)
for t € [t,,—1,tn)r. This shows that (2.3) holds on the interval [to, ¢, ). By induction we conclude
that (2.3) holds on the entire interval [to, T')r.
For the proof of second statement of theorem we reverse the directions of inequalities (2.2-2.3)
and invoke Corollary 1 to modify the proof of the first statement accordingly. The proof is

complete. O
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3. SHIFT OPERATORS ON TIME SCALES

In this section, we introduce the shift operators d1 : [tg,00)r — R to construct the integro-
dynamic equation
t

22 (t) = —a(t)x(t) +/ b(6_(s,t))x(s)As, t € [to,o0)T. (3.1)
to

An arbitrary time scale (e.g., T =¢") does not have to include ¢ —s and 0. Therefore, different
than the kernel b(¢ — s) and the lower limit 0 of the integral in (1.2), we use b(d_(s,t)) and tp in
(3.1), respectively. An intuition for the determination of the shift operator d_ can be developed
by understanding the idea behind the use of b(t — s) in (1.2). Informally, the expression b(t — s)
in (1.2) can be regarded as a shift (or delay) of the function b. However, since t — s ¢ ¢ for
the time scale T = ¢V, the expression b(t — s) cannot be used as the shift of b. On the other
hand, t/s € ¢ for all t,s € ¢" satisfying ¢ > s > 1. Inspired by these examples and common
properties of the operations ¢t — s and t/s, we can construct backward shift operator d_ on time
scales. Similarly, we can describe properties of the forward shift operator §; considering the
properties of the operations ¢t + s and ts.

Definition 2. Suppose we are given an initial point tg € T so that there exists operators oy :
[to, 00)T X [to,00)T — [t, 00)T Satisfying the following properties:
P.1 04(s,t) € [to,00)T for all s,t € [tg,00)T and d_(s,t) € [to,00)T for all s,t € [ty,0)T
satisfying to < s <'t,
P.2 Given a fized element Ty € [to, 00)T, the functions d+ are strictly increasing with respect
to their second arguments, i.e.,

To < t < w implies d1(Tp,t) < 6+ (Tp,u),
P.3 If Ty < Ty for T1,T5 € [to,00)T, then
O0_(Ty,u) > d_(To,u) for all u € [Ty, 00)T

and
0+ (T1,u) < 04 (T, u) for all u € [tg, 00)T,
P.4 0_(to,u) = d4(to,u) = u for all u € [ty, 00)T,
P.5 04 (t,s) =4 (s t) for all t,s € [to,00)T,
P.6 6_(04(s,u),d4(u,v)) = 5_(3,1)) for all u € [ty,00)T and s,v € [tg,00)r with s < v,

pP.7 5+(5_(s,u), d_(u,v)) = d_(s,v) for all s,u,v € [tg,00)T satisfying s < u < v.
Then the operators 6— and d4 associated with the initial point tg are called backward and
forward shift operators on [tg, 00)T, respectively.

Generalized shifts and the associated geometry on a general time scale were first dealt with
n [11]. Also, generalized convolution on time scales was treated by [13]. Afterwards, in [10,
Definition 2.1] shift operators was defined to propose convolution on time scales. Note that the
shift operators 1 defined here are different than the ones in the above mentioned literature.

Example 1. The operators 61 described in (1.2-1.5) satisfy P.1-7 on the given time scales.

This example shows that we can define different type shift operators on the same time scale.
For instance, on T = R, we have the shift operators 04 (s,t) = t+ s and S\i(s, t) = tsT! with the
initial points 0 and 1, respectively.

Making use of properties P.1-7, we obtain the following result.

EJQTDE, 2010 No. 7, p. 9



Lemma 4. i. For a fized T € (to,00)T we have
04 (T, t) > 04(to,t) =t for all t € [to,00)T

and
0_(T,t) < 04 (to,t) =t for all t € [T, 00)T.
. uw=09_(s,t) implies t = 04 (u,s) for allt € [to,00)r and s,u € [to, t]T,
ili. uw=0_(s,t) implies s = 0_(u,t) for all t € [ty,00)r and s,u € [to,t]T,
iv. 0_(0_(s,t),t) = s for all s,t € [ty,00)T satisfying s < t,
v. 04(0_(s,t),s) =t for all s,t € [tg,00)T satisfying s < t,
vi. 0_(s,04(s,u)) =u for all s,u € [ty,00)T,
vil. 0_(u,u) = to for all u € [to, )T-
Proof. (i) follows from P.2 and P.3. To show (ii), use P.4-5 and P.7 to obtain
04 (u, 8) = 04.(6—(s,1),0-(to,5))
- 5+(5 (th )a (Sat))
(to’t)

For the proof of (iii) we use (ii) to get
u=20_(s,t) =t=2094(u,s).

This, along with P. 4 and P.6, yields

s=0_(tg,s) = 0_(04(to,u),d+(u,s)) = o0_(u,t).

(iv) is direct implication of (iii) since u = d_(s,t) implies s = 0_(u,t) and
s=0_(u,t) =0_(d_(s,t),t).

(v) is obtained by assuming u = §_(s,t), using (ii), i.e., t = 04 (u, s), and
t=04(u,8) =04(0-(s,t),5).

To verify (vi) take u = d_(s,t) use (ii) to get t = 04 (s,u) and
u=20_(s,t) =0_(s,04+(s,u)).

(vii) is proven by substituting s = v = ¢y in P.6. The proof is complete. U

Notice that shift operators d4+ are defined once the initial point ¢ty € T is known. For instance,
we choose the initial point tg = 0 to define shift operators 04 (s,t) =t+s on T = R. However, if

we take the initial point A € (0,00) then we can define new shift operators by 6~i(s, t)y=tFAts
and in terms of d4+ as

01 (s,t) = 6=(\, 0+ (s, 1)).
Example 2. In the following table, we give several particular time scales to show the change in
the formula of shift operators as the initial points change.
ll T = N!/2 | T=mz | T=2N
to 0 A 0 hA 1 22
S (s,t) || V2 =82 V2N =52 |t—s t+h\—s|t/s 2Ms!
Si(st) || VE2+82 VI2—XN2+s2|t+s t—h\+s| ts 2 Ms

where N € Zy, NY/2 = {\/n:n e N}, 2N = {2" : n € N}, and hZ = {hn : n € Z}.
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In general, let T be a time scale with shift operators §+ associated with initial point ¢g.
Choosing a new initial point A\ € [tg,c0)r, we can define the new shift operators d+ associated

with A by

5_(s,) = 64 (N, 0_(s,1)), (3.2)
0u(s,t) = 0_(\, 04 (s, 1)) (3.3)

Using P.1-7, one may easily verify that the new shift operators gi satisfy the following properties:
P.1§.(s,t) € [\oo)r for all s,t € [A,00)r and d_(s,t) € [A o0)r for all s,t € [\, 00)r
satisfying A < s <t, N
P.2 Given a fixed element Ty € [\, 00)T, the functions + are strictly increasing with respect
to their second arguments, i.e.,

Ty <t < u implies Si(TO,t) < gi(To,u),
P3IfT, < T, for T1,T5 € [A\,00)T, then
6_(T1,u) > 6_ (T, ) for all u € [Ty, 00)T
and
0+ (Th,u) < 04 (To,u) for all u € [\, 00)T,
P4 §_(\ ,u): +(\u) =wu for all u € [\, 00)T,
P5 5+( t,s) = 5+(s t) for all t, s € [\, 00)T,
P.6 4_ (5+(s u), 5+(u v)) = é (s,v) for all u € [tg,00)T and s,v € [ty,00)r with s < v,
P.7 86,(6_(s,u),0_(u,v)) = 6_(s,v) for all s,u,v € [to, 00T satisfying s < u < v.

Moreover, the properties given in Lemma 4 are also valid for the operators Si_

4. FUNCTION BOUNDS FOR SOLUTIONS OF VOLTERRA EQUATIONS

Hereafter, we suppose that T is a time scale including an initial point #y so that there exists
shift operators d+ satisfying properties P.1-7 in Definition 2. Let a,b : [tp,00)r — R be two
continuous functions with b(t) > 0 for all ¢ € [tg,c0)r and —a € Rt .Hereafter, we denote by
x(t) := x(t, to, xo) the unique differentiable solution of

t
22(t) = —a(t)z(t) +/b(5(s,t))x(s)As (4.1)
to
satisfying x(t9) = xo. For the existence and boundedness of such a solution we refer the reader

to [1], [3], and [12]. For brevity, we shall use the notation x(t) instead of x(t, ¢, zg).
Theorem 7. Let v be defined by

Y(u) = a(u) — /b(é_(s,u))ep(u, s)As, (4.2)
where p is given by

p(t) = ©(=a(t)). (4.3)
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i. If zg > 0, then

zoe—_q(t,to) < x(t) < woe—y(t,to) for all t € [ty, 00)T. (4.4)
il. If xg <0, then
zoe—~(t, to) < x(t) < woe—q(t, to) for all t € [ty, 00)T. (4.5)

Proof. First we show that z(t) is nonnegative for all t € [tg,00)r. If 29 = 0, then z(t) = 0 is
the unique differentiable solution of (4.1) and (4.4) holds for such . Hereafter, we assume that
xg > 0. Let the set € be defined by

Q:={teT:t>tyand b(s) =0 for all s € [tg,t)r}.
If © is unbounded above, then b(t) = 0 for all ¢ € [tp, co)r. Hence, (4.1) turns into

22 (t) = —a(t)x(t) and z(ty) = x¢ (4.6)
for all ¢ € [tp, 00)T, which has the unique solution
x(t) = zoe—_q(t, to). (4.7)

The solution (4.7) can also be derived from the fact that (4.6) implies
t

x(t) + /a(u)x(u)Au = z(7)

T

for all 7,t satisfying ty < 7 < ¢t. This, along with Theorem 6, yields (4.7). On the other hand,
by (P.1-P.4) we get that

u=0_(to,u) > d_(s,u) > d_(u,u) = tg for to < s < u, (4.8)
ie., d_(s,u) € [to,u)r for tg < s < u. That is, if © is unbounded abaove, then b(d_(s,u)) = 0
for all s € [to,uw)r and

~v(u) = a(u) for all u € [ty, c0)T, (4.9)
by (4.2). Thus, (4.4) follows from (4.7) and (4.9).

It remains to show that (4.4) is satisfied whenever € is empty or bounded above. To do so, we
first need to show that z(t) > 0 for all ¢ € [tg,00). Define the non-negative number 7' > ¢y by
T — to ifQ=0
"] supQ otherwise
If T = tg, then x(T) = x9 > 0. Let T' > tg and b(T") > 0. If T is left scattered, then there exists

a right scattered point ¢ € [to, T)r such that o(¢) = T. Since b(t) = 0 for all t € [to, ?|r we have
x(t) > 0. Using (4.1) and the formula

27(t) = a(t) + p(H)T> (¢), (4.10)
(see [7, Theorem 1.16 (iv)]), we find
2(T) = x(f) + p(t)2> (@) = (1 - a®u(D) () > 0.
If T € (tg,00)7 is a left dense point, then the inequality x(t) = xge_q(t,t9) > 0 on [to,T)T and
continuity of  imply x(t) > 0 for all [tg, T .
To see nonnegativity of z(¢) on the interval (T, 00)r it suffices to prove that the set M_ given
by

M_:={te (T,oc0)r: z(t) <0}
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is empty. Suppose contrary that M_ # @ and denote by t; the real number
t1 :=1inf M_.
Henceforth, we show that t; € M_, i.e., z(t1) < 0. It follows from continuity of = that
x(t1) <0,

in which the case 2(t;) = 0 leads to a contradiction in the sign of z2(#;). To see this, let
x(t1) = 0. Thus, t; is right dense, and hence, M_ includes a continuous interval (¢;,a) on which
x is nonincreasing, i.e., z(¢;) < 0. On the other hand, from (4.1) and Theorem 1 we arrive at

22 (t1) = —a(ty)z(t) + /t1 b(0_(s,t1))x(s)As

to

T
> / b(0_(s,t1))x(s)As

to

= A1 /T b((S_ (S,tl))AS

to

where A;j is a real number satisfying

my < Ay < M, (4.11)
in which m; and M; are given by

mi =min{z(t): t € [to,T|r} and My = max{z(t) : t € [to,T]r}
Evidently,
my > 0. (4.12)
On the other hand, similar to (4.8) we get that ¢ty < s < T implies
ty = 6_(to,t1) > 6_(s,t1) > 0_(T,t1) > 6_(t1,t1) = to.
This shows that b(d_(s, 1)) is not equally zero on the interval [tg,T)r. From (4.11-4.12) we find
Ay /T b(0_(s,t1))As > 0.
to

Therefore, we have t; € M_, i.e., z(t;) < 0. Since z(T)z(t;) < 0, Theorem 2 guarantees the
existence of a ¢ € [T',t1) such that

z(c) =0 or z(c)z(o(c)) <0,
where z(c)xz(o(c)) < 0 is not possible. To see this, we show that the set given by
D:={te[T,t1)r:z(t)z’(t) < 0}

is empty. If there exists a t* € D, then z(¢t*) > 0 and z(o(t*)) < 0. Since t; =inf M_ € M_ we
have

o(t*) =1t ¢ D.
This along with —a € RT, i.e., 1 — p(t)a(t) > 0, implies

x(tr) = z(o(t*)) = {1 — p(t*)a(t*)} (t*) + u(t*)/ b(3-(s,t"))x(s)As > 0,
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where we also used (4.1) and (4.10). This leads to a contradiction. Hence, we have z(c) = 0 for
a ¢ € (T,t;)r. This shows that the set

MO = {t S (T,tl)'ﬂ‘ : .%'(t) = 0}

is non-empty. Let
n = sup Mp.

It follows from continuity of x that n € My. Since D = &, as a consequence of Theorem 2, there
cannot be any element t € (n,¢)r such that x(t) > 0. Thus, (n,¢;1)r = @ and then z is strictly
decreasing on [n,t1)r, i.e., xA(n) < 0 by Lemma 1. However, we get from Theorem 1 that

Yl

22 () = —a(a(n) + / b(6_(5,m))x(s)As

to

—A/ ))As >0,

where A is a real number satisfying 0 < A < sup{z(t) : t € (to,n)r}. We obtain this contradic-
tion by assuming that M # &. Consequently, M_ = &, i.e., x(t) > 0 for all t € [tg,T)r. Taking
the integral in (4.1) from 7 to ¢, we arrive at

() — () = — / wAu + / / 2(s)AsAu. (4.13)

T to

Having both b(d_(s,u)) and x(s) are nonnegative we obtain
t

x(t) + /a(u)x(u)Au > x(7), (4.14)

T

for all t, T € [tg, 00)T satisfying 7 < t. By Theorem 6, we find the lower bound
x(t) > woe_q(t, tg) for t € [tg, 00)T. (4.15)
Using this lower bound we can write
z(s) < ep(u, s)z(u) for all u > s > to, (4.16)
where p is as in (4.3). Combining (4.13) and (4.16), for all 7,¢ € [tp,00)r with 7 <t

ja Wdu s / [ b6 st

T 1o

a(u) —/b(é(s,u))ep(u, $)As| z(u)Au

v(uw)z(u)Au, (4.17)
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where v is defined as in (4.2). Note that —y € R since —a € R™ and b(d_(s,u)) > 0 for all
s € [to,u)r. Theorem 6 yields

x(t) < woe_(t, to). (4.18)

Consequently, the result (4.4) follows from inequalities (4.15) and (4.18).

To see that (4.5) holds for xy = x(tp) < 0, it is enough to employ (4.4) by taking into account
that —z(t) is the unique solution of Eq. (4.1) satisfying the initial condition —z(tg) = —z¢ > 0.
The proof is complete. O]

Let A € [tp,00) be any fixed element. Consider the integro-dynamic equation
¢

22 (t) = —a(t)x(t) +/b(5(s,t))x(s)As. (4.19)

A

Henceforth, we denote by X(¢) the unique differentiable solution X (¢, A, Xg) of Eq. (4.19)
satisfying the initial condition X (\) = Xj.

In the next corollary, we shall provide lower and upper bounds for X (¢) by using the results of
Theorem 7. To be able to employ Theorem 7 in the analysis, first of all the kernel of the integral
term in (4.19) should include the shift operator associated with A. As we have mentioned in

Section 3 we may move the initial point £y to A, and define the new shi~ft operators Si associated
with A as in (3.2) and (3.3), respectively. Let us define the function b : [\, 00o)7—[0, 00) by

b(u) = b(6_ (A, u)). (4.20)

It is obvious that b(u) > 0 for all [\, 00). Also we get by Lemma 4 (vi) and (3.2) that

Hence, we can rewrite Eq. (4.19) as follows

22 (t) = —a(t)z(t) + / b(0_(s,t))a(s)As. (4.21)
A
Define the functions
Y(u) = a(u) — /E(g_(s,u))ep(u, s)As, (4.22)
A

and

respectively. Note that b= b, and hence, ¥ = v whenever A = tg.
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Corollary 2. Let a,b : [tg,00)Tr — R be two continuous functions with b(t) > 0 for all t €
[to,00)T and let —a € RY. Let the function b be given by (4.20). Suppose
a(u) > / b(6_(s,u))ep(u, s)As (4.23)
A
for all u € [\, 00)T.
i. If Xo > 0, then X(t) is nonincreasing on [\, 00)T and
Xoe_q(t,N) < X(t) < Xoe_5(t, ) (4.24)
for all t € [\, 00)T,
ii. If Xo < 0, then X(t) is nondecreasing on [A,00)r and
Xoe_5(t,\) < X(t) < Xoe_g(t, A) (4.25)
for all t € [\, 00)T.
Proof. Considering Eq. (4.21), we will proceed in a way similar to proof of Theorem 7. First we

will show that (4.24) holds. By (4.23), we know that 7(¢) > 0 for all ¢ € [A,00)r. As in Theorem
7, we can show that if Xy > 0, then X (¢) > 0 for all ¢ € [, c0). Similar to (4.17) we have

X(t) < X(r) — / a(u) X (v)Au + / / b(0_ (s, u))ep(u, s)X (u) AsAu
T A

= X(7) — / |:a(u) / b(0_(s,u))ep(u, s)As | X (u)Au
T A
= X(r) - [ )X (0)au,

for all ¢,7 € [\, 00)T with 7 < ¢. Hence,
X(u) < X(s) for all u,s € [r,00)7 with s < u.
This shows monotonicity of solutions. Substituting X (u) for X (s) in

X(t)—X(T):—/ta( )X Au—i—//ub X(s)AsAu
T T A
we arrive at

t u
X(r) < X(t) + / |:a(u) - /E(S(S,U))As
A
for all t,7 € [\, 00)r with 7 < t. Since —a € RT and
/g(g(s,u)) >0 for all u € [A, 00)T,
A

X(u)Au = X(t) + /q(u)X(u)Au (4.26)

T
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we have —¢ € R on [\, 00)r. Applying Theorem 6 to (4.26), we get the lower bound
Xoe_q(t, \) < X(b).

The upper bound in (4.24) can easily be obtained by using the similar arguments to the ones
n (4.16-4.18). In the case Xy < 0, (4.25) can be proved as it is done at the end of Theorem 7.
The proof is complete. O]

We need the condition (4.23) to guarantee the monotonicity of the solutions of (4.19). In the
following corollary, we rule out this condition to obtain weaker conditions leading to lower and
upper bounds for the solutions of (4.19).

Corollary 3. Let a,b : [tg,00)r — R be two continuous functions with b(t) > 0 for all t €
[to, 00)T and let —a € RT.
i. If Xo >0, then
Xoe_a(t, )\) < X(t) < Xoefrf(t, )\) (4.27)
for all t € [\, 00)T,
ii. If Xo <0, then
Xoe_5(t, ) < X(t) < Xoe_q(t, ) (4.28)
for all t € [\, 00)T.

Proof. Notice that this corollary is equivalent to Theorem 7 when A\ = ¢y. To verify (4.27) for
A > tg, we proceed in a way similar to proof of Corollary 2. The upper bound in (4.27) can be
obtained as it is done in the proof of Corollary 2. So, we only need to find the lower bound.
From (4.21) we have

X(t) — X(r) = — / w)Au + / / X(s)AsAu,

in which X (¢) > 0 whenever Xy > 0 by Theorem 7. Since the function b is also nonnegative, we

find
t

X(t) + /a(u)X(u)Au > X(71), for all t,7 € [A\,00) with 7 < ¢,
T
and therefore, by Theorem 6
Xoe_q(t,\) < X(¢).
The proof is completed as we did in the proof of Theorem 7. U
Considering [4, Examples 3.2, 3.7] one may see the consistency of the results with the special

case T = R (see also [5]). For the case T = Z the following example numerically illustrates the
bounds obtained in Corollary 3.

Example 3. Let us take T =7, a(t) = 1/2, 0_(k,t) =t — k, and
1
20kt —k+6)(t — k+5)
to construct the convolution type Volterra integro difference equation

(k)
(t+1) = +Zztk I Py

b(t — k) =

€1,00)z. (4.29)
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It is obvious from (1.7) that

e_q(t,1) = (0.5)1

and
t—1
~ 1 1
t:__
=3 ];(t—k+6)(t—k+5)
1,1
3 t+5
Hence,

Let X (t) denote the solution of (4.29) satisfying X (1) = 1. Using MATLAB 6.12, the numerical
values of the functions L(t) = e_o(t,1) = (0.5)71, X(t), U(t) = e_5(t,1), and E(t) :=
exp(—3(t — 1)) for t € [1,10]z are computed as follows:

L) | X | U®) | E®
1 1 1 1

0,5 0,5 0,5 |0,7165
0,25 10,2619 | 0,2619 | 0,5134
0,125 | 0,1414 | 0,1419 | 0, 3679
0,0625 | 0,0778 | 0,0788 | 0, 2636
0,0313 | 0,0433 | 0,0447 | 0, 1889
0,0156 | 0,0243 | 0,0257 | 0, 1353
0,0078 | 0,0137 | 0,015 | 0,097
0,0039 | 0,0077 | 0,0088 | 0,0695
0,002 | 0,0044 | 0,0053 | 0,0498

O[O0 ]| O O | W DN | =+

[
]

As depicted in Figure 1, graphs of the functions L and U lie alongside that of X (t).
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q-:;. -e X(t)
\' -+ L(t)
08} %}‘ "-.\ — U(t) |
b8, -9 E(t)
061 % -
X(t) 6 N
04 \1 \ o !
0.2} "y Ay |

O 1 1 T T T T
1 2 3 4 5 6 7 8 9 10

Fig. 1. Upper and lower bounds for a solution X (t) of (4.29)

We continue this section by listing some remarks. The following remark can be found in [9)].

Remark 1. (1) For a nonnegative @ with —p € R*, we have the inequalities

1—/:go(u)§ew(t,s)gexp{—/:go(u)} for allt>s

(2) If ¢ is rd-continuous and nonnegative, then

1+/Stcp(u) < ey(t,s) Sexp{/;cp(u)} forallt>s

It follows from (1.6) that e, (t,s) > 0 for ¢ € R and t > s. One may derive the next result
using Remark 1.

Remark 2. (1) If p € RT and p(t) <0 for allt € T, then for all s € T with s <t we have

0 <ey(t,s) <exp </:go(7“)A7‘> <1
(2) If p € RY, then t
0 < eu(t,s) <exp </s go(r)Ar) (4.30)

for all t € [s,00)T.

For more on inequalities regarding the exponential function on time scales see also [7, Theorem
2.44, p.66].

Corollary 4. In addition to all assumptions of Corollary 3 suppose also that

t
lim [ 7(s)As = o0, (4.31)

t—o0 by
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then for any Xo € R, X(t) = X(t, A\, Xo) tends to zero as t — oo.

Proof. Since b takes only nonnegative values, we get by (4.22) that
a(u) > 7(u) for all u € [\, 00)r, (4.32)
and hence,
1—p(wa(u) <1—p(u)y(u) for all u € [N, 0o,
i.e., =y € RT. On the other hand, by (4.27), (4.28), and (4.30) we obtain

t
0<X(t) < Xpexp (—/ 5(3)As> for Xo >0
A
and

t t
X exp <—/ ?(s)As) < X(t) < exp <—/ 5(3)As> for Xo <0
A A
for all t € [\, 00)r. The proof follows from (4.31). O

Remark 3. In the particular case T = Z, Corollary 4 provides alternative conditions implying
asymptotic stability of zero solution of convolution type Volterra difference equations
n—1
Tpt1 = ATy + Z bn—sx& n > O,
s=0
handled in [15, Theorem 1.1] ( see also [16] and [17]).

Corollary 5. In addition to assumptions of Corollary 2 suppose also that there exists an € > 0
such that

u

a(u) — /b(&(s,u))ep(u, s)As > ¢ (4.33)
A
holds for all u € [\, 00)T.
i. If Xo > 0, then the solution X (t) = X (t, A, Xo) of (4.19) is strictly decreasing on [\, c0)T
and
Xoe—q(t,\) < X(t) < Xpexp (—e(t —N)) (4.34)
for all t € [\, 00)T,
ii. If Xo < 0, then the solution X (t) = X (t,\, Xo) of (4.19) is strictly increasing on [\, 00)T
and
Xoexp (—e(t — X)) < X(t) < Xoe_q(t, \) (4.35)
for allt € [\, 00)T.

Proof. Upper and lower bounds in (4.34) follow from (4.24), (4.30), and (4.33). The upper
bound in (4.35) is obtained from (4.25). On the other hand, for Xy < 0, (4.30) yields

t

e_5(t, ) < exp (— / %(s)As) < exp (—=(t— N).
A
and .
Xoe_5(t,\) > Xgexp <—/ 7(5)A5> > Xoexp (—e(t—N)).
A

Hence, the lower bound in (4.35) can be found by using (4.25). Note that (4.33) implies that 7 is
strictly positive. Thus, by (4.17) the solution X (¢) = X (¢, A, Xo) of (4.19) is strictly decreasing
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on [\, 00)r provided Xy > 0. For Xy < 0, monotonicity of X(t) = X (¢, A\, X) is obtained by
applying the same type of argument that ends the proof of Theorem 7. The proofis complete. [

It is obvious that the function 7 in Example 3 satisfies the inequality 7(¢) > % This is (4.33)

with € = % Hence, considering Figure 1 and (4.34) with ¢ = % one may see the validity of the

upper bound E(t) = exp(—3(t — 1)) for the solutions of (4.29).

Corollary 6. Suppose all assumptions of Corollary 5. Then
i. If Xo > 0, then the solution X (t) = X (t, A\, Xo) of (4.19) is strictly decreasing on [\, co)T
and
Xoe_q(t,A) < X(£) < Xoen(t, N (436)
for all t € [\, 0c0)T,
ii. If Xo < 0, then the solution X (t) = X (t,\, Xo) of (4.19) is strictly increasing on [\, 00)T
and
Xoeee(t,N) < X(t) < Xoe_q(t,\) (4.37)
for all t € [\, 00)T.

Proof. Monotonicity of the solutions X (¢, A, Xy) can be obtained similar to that in Corollary 5.
Since 7 > € by (4.33), the inequality
~ —
< =< —F =0¢
7 1+ p(t)e
yields
e25(t,A) = —F(t)e_5(t, A) < Oee_5(t, A).
This, along with Theorem 4, implies
e_5(t,\) < ece(t, A) for all t € [, 00)7.

Thus, the bounds in (4.36) and (4.37) follow from (4.24) and (4.25). The proof is complete. [
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