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CONTINUOUS TRANSFORMATIONS OF DIFFERENTIAL
EQUATIONS WITH DELAYS

JAN CERMAK

ABSTRACT. The aim of this paper is to find the class of continuous
pointwise transformations (as general as possible) in the framework
of which Kummer’s transformation z(t) = g(¢)y(h(t)) represents the
most general pointwise transformation converting every linear homo-
geneous differential equation of the nth order into an equation of the
same type. Further, some forms of these equations having certain
subspaces of solutions aer cobstructed.

Let I = [a,b), J = [¢,d) be intervals, where b, d may be infinite. Further,
let

t:fl(xvy), Z:fQ(xay)
where (z,y) € I xR and denote by F' = (f1, f2) a pointwise transformation
of I x R into U C R

In this article we shall study transformations F' of a linear homogeneous
differential equation of the nth order with m delays

n—1 n—1 m

Y @)+ Y i@y @) + 3 e @y (@) =0 )

i=0 i=0 j=1

on [zg,b), where the initial set E,, = [a,20], pi, ¢ij, 75 € C°([z0,b)),
7j(x) < x on [xg,b), and ¢;; # 0 on [x¢,b) for a pair (i,7) (i =0,...,n,j =
1,...,m). We wish to derive the form of such a transformation F' which con-
verts (in the sense of a pointwise transformation of solutions) every equation
(1) into an equation of the same type, i.e.,

n—1 n—1 m
2+ 3 ()2 D) + D0 i ()29 (y(2) = 0 2)
i=0 i=0 j=1
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on [to,d), where Ey, = [c,to], i, Sij, 115 € C([to,d)), p;(t) <t on [to,d),
and s;; # 0 on [tg, d) for a pair (,5) (1 =0,...,n,j =1,...,m). Notice that
solutions y(z) (resp. z(t)) of equation (1) (resp.(2)) are functions defined
on the whole I (resp.J) and the space of solutions of both equations has an
infinite dimension.

Next, let W (y1,...,yx)(z), where yi, ...,y € C*~1(I), be the Wronski
determinant of functions y1,...,yr at x € I.

We denote the following hypotheses concerning F':

(Hy) F is a C"-diffeomorphism of I x R onto J x R;

(H}) F is a homeomorphism of I x R onto J x R;

(Hy) for every equation (1) there exists an equation (2) such that F con-
verts, pointwise,

(i) every nontrivial solution y(x) of (1) into a nontrivial solution z(t)
of (2);

(#") every nontrivial solution y(x) of (1) into a C™ function z(t) defined
on J;

(i) every k-tuple y1, ..., yx of solutions of (1) satisfying W (yi, ..., yx)(x)
# O on I into a k-tuple z1, . .., z, of solutions of (2) satisfying W (z1, ..., zk)(t)
# 0on J, where k € {2,...,n+ 1} is a suitable number;

(#4¢) every function y o 7;, where y is a solution of (1), into a function
z o pj, where z is a solution of (2) (j =1,...,m).

Assuming g;; = 0 on [z, b) for each pair (4, j) in (1) we obtain a differen-
tial equation without any delay. The problem of the most general pointwise
transformation converting any such equation (1) into an equation (2) (with
si; = 0 on [to, d)) was first solved by P.Stéckel in [1]. He proved that under
hypotheses (Hy) and (H2)(¢) F has the form

t=f(z), z=g(t)y forn>2t=f(z), z=gt)y*, X >0 forn=1

where f is a C™-diffeomorphism of I onto J, g € C™(J), g(t) # 0 on J. Re-
cently M.Cadek has shown (see [2]) that the assumption of differentiability
of F is not necessary and the form of F remains preserved also under (HY),
(H2)(i"), and (H2)(ii), where k = n (for more details see [3]).

Provided ¢;; # 0 on [x0,b) for a pair (i,j) V.Tryhuk proved in [4] that
assuming (Hy), (H2)(¢), and (Hz)(#it), F has the form t = f(x), z = g(t)y
with ¢ and f having the same properties as above and, moreover, f’(z) > 0
onfand for; = pjofonlfor j =1,...,m The aim of this paper
is to weaken the assumption of differentiability of F' as M.Cadek did for
equations without delays.

Proposition 1. Let hypotheses (H} ) and (Hz)(i') be fulfilled. Then fy
18 a homeomorphism between I and J not depending on y.
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Proof. Suppose on the contrary that there exist t§ € J, z1, 22 € R such
that

(:Ehyl) = F_l(téuzl)a (55271/2) = F_l(t3322)7

where 1 # x3. Choose g € I, zy > max(x1,z2) and let y € C™(I) be a
function such that y(x;) = y; (i = 1,2) and y(z) # 0 on [zo,b). Now we

onto
can define 7 [zg,b) —— I as an arbitrary continuously increasing function

satisfying 7(z) < x on [z, b) and denote V := 771([a, x¢]). Then put

1
- _ (n)
p(x) = q(x)y(r(x)) +y\" (z onV
(z) y(x)(()(()) ()
where ¢ is an arbitrary continuous function on V' and

r)=— x)y(x ) (g on [z —
00) = s (lay(a) + @) on [a0h) =V

where p is an arbitrary continuous function on [zg,b) — V satisfying
lim  p(a) = p(r(z0)).
z—771(20)
Thus p, q are well-defined continuous functions on [xz(,b) and y is a
solution of the equation

y™ (x) + p(2)y(z) + q(2)y(r(x)) =0 on[zo,b).

This contradicts the hypothesis (Hz)(i’) because the image of the function
y(z) is not a function. O

Notation. Put h:= f; ', g(t,y(h(t)) := fa(h(t),y(h(t)). Then a trans-
formation F' converting a solution y(z) into a solution z(¢) can be rewritten
as

2(t) = g(t, y(h(t))- (3)
Proposition 2. Let transformation (3) satisfy (Hz)(iii). Then

(a) p;(t) = b= (73 (h(t)) onlto,d) (j =1,...,m);
()zf hm 7i(x) = b, then lim pit)=d(G=1,...,m);
(¢

) h is an increasing homeomorphzsm between J and I.

Proof. The pointwise transformation (3) converts y(7;(x)) into z(u;(t)), i.e.,

(i (8), y(h(p; (1)) = 2(u; (1)) = g(h ™" (m;(h (1)), 73 (R(1))),

which implies (a).
Further, if hm 7;(z) = b, then hm h=Y(rj(h(t)) = hril, h=Y(z) = d.

Finally, p;(t) < t and h(p;(t)) = 7, (h( )) < h(t) holds for all t € J, hence

h, being a homeomorphism, is an increasing one. []
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Lemma. Consider y1,...,yx € C™(I) for some k € {1,...,n+ 1} such
that W(y1,...,yx)(x) # 0 on I. Then there exists an equation (1) having
Yi,---, Yk as a k-tuple of linearly independent solutions.

Proof. First let 1 < k < n. Suppose that there exists i € {1,...,k} and

onto

xo € I such that yl(") (x9) # 0. Define 7 : [z9,b) —— I as an arbitrary
continuous function satisfying 7(z) <  on [z¢,b) and consider the following
linear system for unknown functions ¢;(z) in the form

k-1

STy (7 (2))g5(x) =~y (),

Jj=0

where 1 <1 <k, x € [xg,b). The matrix of this system is regular for every
x € [xg,b) because W (yi,...,yr)(x) # 0 on I. Hence, the system has a

unique solution ggo(x),...,gx—1(x) continuous on [zg,d) and, moreover, the
relation ygn) # 0 implies ¢; # 0 on I for some j € {0,1,...,k — 1}. Thus
we get that y1,...,yr are solutions of an equation with a delay 7
k—1
Y™ (x) + Z 4 (2)y9 (r(2)) =0 on [z, b).
§=0

If ygn) =0 on [ for every 1 < i < k, then the k-tuple y1, ..., yr obviously
satisfies the equation

Yy (2) +y" (@) =y (r(@) =0 on [x0,0)

for every zo € I and any suitable delay 7.
Now consider the case k = n 4+ 1. Introduce the system of functions
{fz,x € I} by the relation

fu(u) = cr(@)yr(w) + o + 1 (@)ynia (u),  wel,

where
n@) i) ()
, 4 , (n—1)
Cl(,T) _ (_1)n+z—1 det yz—l(x) yifl(x) Yi—1 L (.CE)
yirr(z) Y (@) oy (@)
' . e
Z/n+1(33) yn+1(5'3) e Ynp (x)

(1=1,...,n+1). Note that for every « € I there exists ¢ € {1,...,k} such
that ¢;(x) # 0 and denote V,, := {u € I, f,(u) = 0} for z € I. We show
that V, has no accumulation point for any x € I.
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Let wy,,u* € V, for some = € I such that u,, — u*. Then f,(u,;,) =
fz(u*™) = 0 and with respect to Rolle’s theorem we get

ey T

fo(u”) (u) =0
what contradicts the assumption W (yy, ..., ynt1)(u*) # 0.

Further, choose o € I, o > a, such that a ¢ V,, and introduce a
continuous function 7 : [zg,b) — I fulfilling 7(z9) = a, 7(z) < = and
T(x) ¢ Vy for every x € [xg,b). This is possible because V,, consists of only
a finite number of points in [a, x]. Now consider the system with unknown
functions p;(z), q(z)

S o @pi(a) + u(r(@)a(e) =~ (@),
1=0

where 1 <1 <n+1and z € [x0,b). Since

WT(yh s 7yn+1)($) =

yi(z) o W @) )
= det : : : : = fu(7(z)) #0
Uns1(@) oy (@) e ((@)

on [zg,b), the considered system has uniquely determined solutions p;(x),
q(x) continuous on [xg,b) and, moreover,

Wy, .- Ynt1)(T)
AR 7Y

From here we get that functions yi,...,yn+1 form linearly independent
solutions of the equation

q(z) = — on [zg,b).

n—1
y (@) + Y pile)y D (@) +a(2)y(r(x) =0 on[zo,0). O  (4)
=0

Consequence. Consider yi, y2 € C*(I), W(y1,92)(z) # 0 on I and
let V, = {u € I, y1()y2(u) — y2(x)y1(u) = 0} for every x € I. Choose

xg € I, x9 > a, and suppose that T : [xg,b) 20, T is a continuous function

satisfying T(x) < & on [x9,b). Then y1, ya are solutions of the equation

y'(x) + p(x)y(z) + q(z)y(r(x)) =0 on [xo,b) (5)

if and only if T(x) & V, for every x € [xo,b). Moreover, T with such a
property always exists and the functions p, q are then uniquely determined
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by the relations

) ())b() — 1a(7(2)) -

) = @ r(@) — @) (r(@) L
_ yi(@)ye(x) — yi(@)ys(z) on

1) = @a(r@) — 2 (@) (@) !

Proof. The system

yl(x)p(ac) + yl(T(x))Q(x) = 7yl/(x)7 l= ]-7 27 on [l’o,b)7
has (necessarily unique) continuous solution p(z), ¢(z) if and only if
y1(@)y2(7(2)) — y2(2)y1(7(x)) # 0 for every = € [x0,b), i.e., T(x) ¢ Vg
for every x € [zg,b). Since the form of equation (4) agrees with the form
of (5) for n = 1, the existence of a suitable 7 follows from the previous
Lemma. OJ

Example. Consider the functions y; (z) = 1, y2(2) = 2 with the nonzero
Wronski determinant on an interval I. Then V,, = {z} and according to the
previous statement all the equations (5) having prescribed functions 1, x as
solutions are of the form

1

y(x) — WQ(T(I)) =0 on [z, b),

/
y@)+ x—7(x)
where 7 is any continuous delay mapping [z, b) onto I.

On the other hand, it is easy to see that some k-tuples of functions with
a nonzero Wronski determinant on I are not solutions of any equation (5)
for k > 3. For example, functions 1, z, 22 have this property because the
function y(z) = x? does not satisfy the previous equation. Of course, they
can be solutions of an equation of the first order with more delays, e.g.,

y'(z) — n

1 + T2 . To
T17T2 Tl(Tl—Tz)

y(z —m) + )Mx—w)=m

(11 — T2
where 71, 79 > 0, 7| # To.
Theorem. Let the hypotheses (HY), (Hga)(i'), (i1), (¢it) be fulfilled. Then
transformation (3) has the form
z(t) = g()y(h(1)), (3")
where g € C™(J), g(t) # 0 on J, h is a C™-diffeomorphism of J onto I,
R (t) >0 on J and 7;(h(t)) = h(p;(t)) on J (j =1,...,m).

Proof. According to the main result in [4] this statement holds under (Hy)
and (Hz)(7), (¢47). Transformation (3') obviously satisfies (Hz)(i7) as well
because of the formula

W (z1, .oz (t) = (g(8)" (W (%)

k(k—1)
2

Wy, .. ue)(h(t))
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(see [5]). We show that by weakening the assumptions (H;) and (Hz)() to

(H}) and (H2)(i') the class of transformations does not become larger.
Let the hypothesis (H2)(4¢) hold for a fixed k € {2,...,n+ 1}. Consider

a linear differential equation of the kth order without a delay in the form

y® (z) + ap_1(z)yF "V (x) + ... + ap(z) =0 on I, (1)

where a;(x) € C"F(I) (if k = n+1 then a;(x) € C°(1)), and let y1,...,yx €
C™(I) be a k-tuple of linearly independent solutions of (1’). According to
the previous lemma there exists an equation (1) such that yi, ..., yx are its
solutions. Let transformation (3) convert equation (1) into an equation (2)
and denote z;(t) = g(t,y;(h(t)) (i = 1,..., k). Then with respect to (Hz)(i7)

we get that z1,...,z; € C™(J) are solutions of (2) and W (zy,...,2;)(t) #0
on J; hence there exists an equation

20 4 b1 ()2 F V() 4+ 4+ bo(t) =0 on J (2)
having z1, ..., z; as a fundamental system of solutions. Since equation (1)

can be arbitrarily chosen, Cadek’s result [2] shows that such a transfor-
mation has the form (3'), where g € C™(J), g(¢t) # 0 on J, and h is a
C"-diffeomorphism of J on I. The remaining properties of h follow from
Proposition 2. O

Remark 1. Assuming that the hypothesis (Hz)(é7) is fulfilled for k = 1
we obtain transformation (3) in the form z(t) = g(¢)y*(h(t)), A > 0, which
does not agree with the form we wish to have.

Remark 2. We cannot represent each equation (1) by the space of its
solutions as is possible for linear homogeneous equations without delays.
Consider, e.g., all functions defined by the relation

o(z) for z € [0, 1],
p(1 for x € [1, 2],

y(l‘) = ( ) sin 27 [ }
e(1)(3 —x —=5%)  for x € [2,3],
0 for x > 3,

where ¢ is any continuous function defined on [0,1] (cf. [6]). Then this set
forms the space of solutions of the equations

y'(z) +q(@)y(r(x)) =0  on [1,00),
where

(2) = 0 for x € (2n —1,2n)
ne= 2(sinwz)?  for x € [2n,2n + 1]

and T may be any continuous delay mapping every interval [n; n+1] onto [n—
1;n], n =1,2,.... That is the reason why we cannot omit the assumption
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(H3)(43) if we wish to preserve the validity of the relation 7; 0 h = h o p;
on J in the case of transformations of such an equation.

REFERENCES

1. P. Stéckel, Uber Transformationen von Differentialgleichungen. J.
Reine Angew. Math. 111(1893), 290-302.

2. M. Cadek, Form of general pointwise transformations of linear differ-
ential equations. Czechoslovak Math. J. 35(110)(1985),617—-624.

3. F. Neuman, Global Properties of Linear Differential Equations.
Academia, Prague, 1991.

4. V. Tryhuk, The most general transformation of homogeneous retarded
linear differential equations of the nth order. Math. Slovaka 33(1983), 15—
21.

6. J. K. Hale, Functional Differential Equations. Springer-Verlag, New
York, 1971.

5. F. Neuman, Geometrical approach to linear differential equations of
the nth order. Rend. Mat. 5(1972), 572-602.

(Received 14.09.1993)

Author’s address:
Department of Mathematics
Technical University of Brno
Technicka 2, 616 69 Brno
Czech Republic



