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Abstract. The purpose of this paper is to investigate some nonlinear integral inequalities and
their discrete analogues. The inequalities given here can be used as handy tools in the qualitative
theory of certain differential equations, integral equations and difference equations.

1. Introduction

It is well known that the integral inequalities and the finite difference inequalities
play a fundamental role in the development of the theory of differential equations, inte-
gral equations and difference equations. In the past few years, many such inequalities
have been discovered, which are motivated by certain applications. For example, see
the monographes [1-5], papers [6-11] and the references therein. The main purpose
of this paper is to investigate some nonlinear integral inequalities and their discrete
analogues. Our paper gives, in some sense, an extension of the results of Pachpatte [6].

2. Main results

In what follows, R denotes the set of real numbers and R, = [0,e0) is the given
subset of R, Ny denotes the set of nonnegative integers, C(M,S) denotes the class
of all continuous functions defined on set M with range in the set S, and we use the
usual conventions that empty sums and products are taken to be 0 and 1 respectively.
Throughout this paper, all the functions which appear in the inequalities are assumed
to be real-valued and all the sums involved exist on the respective domains of their
definitions, and we always assume that p > g > 0, p and ¢ are real constants.

The following lemma is useful in our main results.
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LEMMA 1. ([12]) Let a € R. Then

ar < (gK¥a+gK%) forany K > 0. (2.1)
p p

Next, we establish our main results.

THEOREM 2. Assume that u(t), a(t), b(t), g(t), hi(t) e C(Ry,Ry), i=1,2,---,n,
and there exists a series of positive real numbers q1,q2,--+,qn such that p > q; > 0,
i=1,2,--,n. If w(t,s) and its partial derivative %w(t,s) are real-valued nonnegative
continuous functions for t,s € Ry with s <t, then the inequality

n

P (1) < alt) + b(r) /O Wt Dg (@l (1) + 3 (i ()de, 1eRy,  (22)

i=1
implies

1

u(t) < {a(t)—l—b(t)/otB(T)exp (/;A(s)ds> dr}” forany K>0, t€R,, (2.3)

where
At) = w(t,1)b(t) <g(t) +i§n:1 jﬁg ) + /Ot wb(r) (g(’L’) +i§n“l Z;{Lp(?)dr,
(2.4)
and
B0) = w(t)[a()g(0)+ Byt (KL= 040
t Iw(t, 1) N . P Iz(p—q->+q-a(r>
—|—/0 % [a(r)g(r) —|—i21h,-(1)< p[(% )} dr, teR,.
(2.5)
Proof. Define a function z(¢) by
Z(t) = /()tw(t7r)[g(r)up(r) + zn:hi(r)u‘“(r)}dn reR,. (2.6)
i=1
Then (2.2) can be restated as
uP(t) <a(t)+b(t)z(t), t € Ry (2.7)
Using Lemma 1, from (2.7), for any K > 0, we easily obtain
W (1) < (alt) +b(1)z(1)) 7
< K(p— 1+qa()+qt (34(), fER, =12, (2.8)

pK v pK 7
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Combining (2.6)—(2.8), we have

ol S e 118 )

+ [ 0,9 |ag(0)+ (e >K<P 4) + ga(7)

=

+MhﬂPamuy+iﬁ4)K@ QJ+%()}

pP—a;

i=1 pK P

+/ wl(t,7) [ )e(T )+§n}hl(r)K(”_"">,,+‘“ (T)}dr
i=1

PKT
= A()z(1) +B(t), 1 € Ry,

where A(¢) and B(t) are defined as in (2.4) and (2.5) respectively. Then we have

% |:Z(t)exp (- /0 tA(s)ds)] < B(1)exp (— /O tA(S)dS)7 tERy. (29)

It follows from (2.9) that

2(t)exp <_ /0 tA(s)ds) < /0 "B(t)exp (- /0 TA(s)ds)dr
1) < exp (/OtA(s)ds> /(:B(r) exp (- /OTA(s)ds> dr

:/()B(r)exp(/T A(s)ds)d’c, teR,.

It is easy to see that the desired inequality (2.3) follows from (2.7) and (2.10). The
proof of Theorem 2 is complete. [

ie.,

(2.10)

Letting w(t,s) = 1 in Theorem 2, we obtain the following corollary.

COROLLARY 3. Assume that u(t), a(t), b(t), g(t), hi(t) € C(R+,Ry), i=
1,2,---,n. If there exists a series of positive real numbers qi,q2,--,qn such that
p=2qi>0,i=1,2--- n, then

n

uP(t) <a(t)+b(r) /Ot [g(s)u”(s) + Y hi(s)uti(s) |ds, t € Ry, (2.11)

i=1
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implies
u(t) < {a(z)+b(z) /0 ’ [a(r)g(rl)—l—izn:lh,-(r)(K(p ‘p‘;);‘““(’)ﬂ .
X eXp (/T[F(s)ds) dT}E forany K>0, 1 €R,,
where

THEOREM 4. Assume that u, a, b € C(R1,Ry), and fi : Ry xR - Ry isa
continuous function such that

ngi(trx)_fi(tay)g‘pi(t’y)(x_y)’ (213)

fort e Ry and x >y > 0, where ¢; : R xR — R is a continuous function, i =
1,2,---,n. If there exists a series of positive real numbers q1,q>,- -+ ,q, such that p >
qi>0,i=1,2,--- n, then

W) <alt)+5(0) S /0 (U (t))dr, 1R, (2.14)
i=1
implies
u(t) < {a(l) +b(1) 2": /t exp (/t Mi(S)dS)ﬁ <T7 K(p— qi)p"'qiqia(r>>dr}p
i=170 T pK 7
foranyK >0,t € Ry,
(2.15)
where
Mi(t) = i<t,K(p_qi),,tiqia(t)) qibi(,tq)i, i=1.2,.n (2.16)
pKr pK?
Proof. Define z(t) by
Z(t) = zn:/tfi(r,uqf(r))dn reR;. (2.17)
i=170

Then (2.14) can be written as (2.7). As in the proof of Theorem 2, from (2.7), we easily
obtain (2.8). Obviously, it follows from (2.17), (2.8) and (2.13) that
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< Z [ i<t7 K(p—?ﬂ;qia(t) N M(?Ziﬂ) _ﬁ< ; K- qllj;’_cb a(t ))

i=1 pK 7 pK 7 pK T
+fz<t7K(p ?;ql ())}
<5 ) S

— 20) S MGt +2ﬁ< P inqia(t)),tEm,
p

i=1 P

(2.18)
where M;(t) is defined as in (2.16). So we get

t) < zn:/()t exp (/tMi(s)ds>f,- (T, K(p—q,-)p—i:]iq,-a(r))dr7 reRy. (2.19)
i=1 T

pK ?

It is easy to see that the desired inequality (2.15) follows from (2.7) and (2.19).
The proof of Theorem 4 is complete. [

THEOREM 5. Assume that u(t), a(t), b(t), g(t) and hi(t), are nonnegative func-
tions defined for t € Ny, i =1,2,---,n, w(t,s) and Ayw(t,s) are real-valued nonneg-
ative functions for t,s € Ng with s < t. If there exists a series of positive real numbers
q1,q92,- - qn Such that p > q; >0, i =1,2,---,n, then the inequality

t—1 n

W () <a(t)+b(t) Y wit,7)[g(0)u’ () + X hi(t)uti (7)), t€Ny,  (2.20)

7=0 i=1
implies

t—1 t—1

u(r) < {a(t)+b(t)2§(r) 11 (1+K(s))}” forany K >0, t €Ny, (2.21)

7=0 s=7+1

where Ayw(t,s) =w(t+ 1,s) —w(t,s) for t,s € Ny with s <1,

A(t) =w(t+1,0)b ( +2q1;ql) ZAlwa ( +2ql lpq,)

i lpK P =0 pK
(2.22)

and

B(t) = wlt+1,1) [a(ﬂg(t) + z hi(t) (K Vil ‘ligqmn

pK »

+ tf Aw(t,7) [a(’c)g(r) + ﬁhi(t) (K(p — ;’(iltfl"““) )} , 1eN.
p p

(2.23)
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Proof. Define a function z(¢) by

n

t—1
) = S wlt.0) e 0+ S h(ou (0] e @29
s=0

i=1

As in the proof of Theorem 2, we easily obtain (2.7) and (2.8). Combining (2.24), (2.7)
and (2.8), we have

n t—1
2(t4+1)—z(t) = w(t +1,1) [g(t)up(t) + Zhi(l)uqi(t)] + Y Aw(t,T) [g(‘c)up(r)
i=1 =0
+ Zhi(r)uq"(r)]

i=1

\|:(t+lt < qu;%)
llpK P
t—1 q
+ ) Aw(r,7)b( ( +2 ”,, ql)]z
)+
=

=0
p qi) +qgia(t)
+w(t+1,1) [ +2h ( pK = )}
ST (p—qi) +qia(t)
:FZJOAl IT[ +2h ( e ﬂ
= A(t)z(t) +B(1), 1 €Ny.
Therefore, we have
2(t+1)— (14+A(1))z(r) < B(t), t € No. (2.25)

Multiplying both sides of (2.25) by [T,_,[1 +A(s)]"!, taking ¢ = 7, and summing up
both sides of the resulting inequality from O to t — 1, we get

t—1 t—1 T
(O A6 <3 {§<T>H[1 +A“<s>]—1}, (€N,

s=0 =0 s=0
which implies
=1 ¢ _ 1=l -
HOESD {B(r) I1 [I—I—A(s)]}, t € Np. (2.26)
7=0 s=T+1

Using (2.26) in (2.7) we get the required inequality (2.21). This completes the proof of
Theorem 5. [

Letting w(t,s) = 1 in Theorem 5, we can easily obtain the following corollary.

COROLLARY 6. Assume that u(t), a(t), b(t), g(t) and hi(t) are nonnegative
functions defined for t € Ng, i = 1,2,---,n. If there exists a series of positive real
numbers qi,q2,--,qn such that p > q; >0, i =1,2,---,n, Then the inequality

t—1

ul’(t)ga(t)er(t);) +2h Yuli(s)|, t €N, (2.27)
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implies
-1 " o y
u(t) < {a<t>+b<t>2 [a<r>g<r>+zhi(r>(’“? )+ 4 (T)ﬂ
N PET (2.28)
X H (l—l—F(s))}P forany K >0, t € Ny,
s=T+1

where F(t) is defined as in Corollary 3.

THEOREM 7. Assume that u(t), a(t), b(t) are nonnegative functions defined for
t € Ny, and f; is a real-valued nonnegative function for t,s € Ny such that

ngi(trx)_fi(tay)g‘pi(t’y)(x_y)’ (229)

for x >y, where ¢; is a nonnegative function, i = 1,2,---,n. If there exists a series of
positive real numbers q1,q>,- - ,qn suchthat p > q; >0, i=1,2,---,n, then

n -
uP(t) <a(t)+b(t ZZf,ru‘“r), t € Ny, (2.30)
implies
n — t—1 K — + alt %
)< fat+o0 3 [5 (T 1+anion ) K= L0e@) |
i=1 L1=0 \s=7+1 p[(T
forany K >0, t € Ny,
(2.31)
where M;(t) is defined as in Theorem 4.
Proof. Define z(t) by
n t—1
ZZf, (t,u’i(7)), t€Np. (2.32)

i=l7=

As in the proof of Theorem 2, we easily obtain (2.7) and (2.8). It follows from (2.32),
(2.8) and (2.29) that

N

(t—l—l)—z(t):zn:fi(huqi(t))
i=1
si[;-(nmp qi) +qia ()+Qib() ())_ﬁ(I,K(p qi) +gia ())

P4 P—4; P—4;
i=1 K p pK P
K(p—gi) +qia(
+ﬁ<t’ ( b ):l
pK »
L Kp q;) +qia(t p—qi)+qialt
< [0 K0 tau0) ab0) )y, Kio—a) toat
i=1 pK p pK p pK p

_ i +Zfz< (p— Qil";’_‘lia(t))’tENo.

pK »
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Therefore,

Z(t+1)— ( +ZM ) ) < iﬁ<t7K(p_qi2,—;qia(t)>7 t € Np. (2.33)
i=1

pK »

From (2.33), we easily obtain

<y [ZZI ( ﬁ 1+Mi(t))>f,-<r, K(”_q")ptiq"“(f))], reNy.  (2.34)

i=1 Lt=0 \s=7+1 pK P

Therefore, the desired inequality (2.31) follows from (2.7) and (2.34). The proof of
Theorem 7 is complete. [J

REMARK 8. Letting p > 1,n=1,K = q; =1 in Corollary 3, Theorems 2 and 4,
Corollary 6, Theorems 5 and 7, we easily obtain Theorem 1(a; ), (a3), Theorem 2(b ),
Theorem 3(c1), (c3) and Theorem 4(d | ) established by Pachpatte[6], respectively.

3. An application

In this section, we present an application of Corollary 3 to obtain the explicit bound
on the solution of a certain differential equation.
Consider the following differential equation

uP V(@) (6) + H (t,uP (¢),ud (£),u® (1)) = r(t), u(0) = u, (3.1)
where p,q;,uo are real constants and p > ¢; >0, i = 1,2, u(z),r(t) e C(R4,R), H €
C(R: xRxRxR,R).

Assume that |H(z,u? udt u®)| < g(t)|uP|+ hy(¢)|u?'| 4 ho(¢)|u??|, where g(r),
hi(t) € C(R4,R4), i =1,2. Itis easy to see that the problem (3.1) is equivalent to the
integral equation

ul (t) — ub t . ) [
wm /O H(s,u? (s),u® (s),u% (s))ds = /0 r(s)ds. (3.2)

Then we have
WP <) +p [ (WP 16 O b)), 63

where a(t) = |uo|? + p 5 |r(s)|ds. Now a suitable application of Corollary 3 with
b(t) =1 yields

Ju(r)] < {a(t)+/t [a(r)g(f)Jrihi(s)(K(p _p?;'qia(r))
con( s+ $:22)00 o) -0

which gives the bound on the solution of (3.1) in the terms of the known quantities.

(3.4)
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