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The classical Wazewski theorem established that nonpositivity of all nondiagonal elements p;; (i # j,i,j = 1,...,n) is necessary
and sufficient for nonnegativity of the fundamental (Cauchy) matrix and consequently for applicability of the Chaplygin approach
of approximate integration for system of linear ordinary differential equations x; (t) + Z;’:l P O)x; () = fi(t), i =1,....n

Results on nonnegativity of the Cauchy matrix for system of delay differential equations x; (t) + Z?:l Py () x; (h,-j (t)) =fit), i=
1,...,n, which were based on nonpositivity of all diagonal elements, were presented in the previous works. Then examples, which
demonstrated that nonpositivity of nondiagonal coefficients p;; is not necessary for systems of delay equations, were found. In this
paper first sufficient results about nonnegativity of the Cauchy matrix of the delay system without this assumption are proven. A
necessary condition of nonnegativity of the Cauchy matrix is proposed. On the basis of these results on nonnegativity of the Cauchy

matrix, necessary and sufficient conditions of the exponential stability of the delay system are obtained.

1. Introduction

Consider the system
n
(M;x) (1) = xi’ (t) + ZP,’J‘ (t) x; (h,-j (t)) = fi (),
=1
i=1,...,n, tel0,00),
x0)=0 for0<0,i=1,...,n, 2)
where p;; are measurable essentially bounded functions and
h;; are measurable functions such that h;(t) < t fori,j =
1,...,n,t € [0,00).
Tchaplygin [1] proposed the method of approximate

integration which was based on the following fact: from the
inequalities

(M;x) (t) = (M;y) (1),

. 3)
te[0,00), x;(0)=y;(0), i=1,...,n,
it follows that
x )=y, (), tel0,00),i=1,...,n (4)

Many works, started with the known paper by Luzin [2],
were devoted to the various aspects of Tchaplygin’s approxi-
mate method of integration. The well-known monograph [3]
opened the series of books developing monotone methods
which were based on this property. Note the monograph
[4], where the monotone technique was used for analysis of
existence, uniqueness, and estimates of solutions to various
boundary value problems for systems of functional differen-
tial equations.

The general solution of system (1) with the initial func-
tions (2) can be represented in the following form:

x(t) = J:C(t,s)f(s) ds + C(t,0) x (0), (5)

where  f(t) = col{f,(£),..., f(O},  x(0) =
col {x,(0),...,x,(0)}, and C(t,s) = {Cij(t, s)}Zj:1 is called the
Cauchy matrix of system (1). Note that, for every fixed s, the
matrix C(t,s) is the fundamental matrix of system (1) such
that C(s,s) = I (I is the unit n X n matrix) [5]; that is, the
jth column col {Clj(t, S)yeins an(t, s)} of the Cauchy matrix
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C(t, s) for every fixed s as a function of  is the solution of the
system

X () + Y py; (8 x; (hy; (1) = 0,
=

i=1,...,n, tE€][s00),

x0)=0 forO0<s,i=1,...,n,

satisfying the initial condition col {C, j(s, S)yeins an(s, s)} =
col{d,j,...,0,;}, where §;; = 1and §; = Ofori # j.
Nonnegativity of all entries Cy(t,s) of the Cauchy matrix
C(t, s) is equivalent to the property (3) = (4).

As a particular case of (1), the system of ordinary
differential equations

X )+ Y p ) x; ()= f;(5), i=1,...,nte0,00),
j=1
@)

can be considered.
The classical Wazewski theorem claims [6] that the con-
dition
pij <0 forj#i, i,j=1,...,n (8)

is necessary and sufficient for nonnegativity of all elements
Cij(t, s) of the Cauchy matrix and consequently of the prop-
erty (3)=(4) for system of ordinary differential equations
(7) with continuous coefficients. Sufficient conditions of
nonnegativity of all elements of the Cauchy matrix C(¢, s) for
system of delay equations (1) were first obtained and used for
the study of the exponential stability in the paper [7].

It should be noted here that the classical monotone
technique in the theory of boundary value problems for
nonlinear differential systems is based on monotonicity of
corresponding operators acting on spaces of corresponding
vector-functions; that is, the operators act in corresponding
cones. These operators are obtained as a result of regular-
ization procedures reducing the boundary value problems to
equivalent integral equations [3-5, 8, 9]. The monotonicity of
such operators is obtained on the basis of positivity of entries
of Cauchy or Green’s matrices of corresponding boundary
value problems.

The problem of the exponential stability of delay differ-
ential systems is one of the most important applications of
results on positivity of the Cauchy matrix C(t, s).

Definition 1. One says that the Cauchy matrix of system (1)
satisfies the exponential estimate if there exist constants N
and « such that

|Cl-]- (t, s)| < Nexp(-a(t—ys)) ©)

for0<s<t<oo, i,j=1...,n

It is known [5] that in the case of bounded delays ¢ — hij(t)
(i, j = 1,...,n) the exponential estimate of the Cauchy matrix
C(t, s) is equivalent to the uniform exponential stability.

The technique of the use of positivity of C(t,s) in the
exponential stability was proposed in the papers [7, 10],
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where necessary and suflicient conditions of the exponential
stability for systems, possessing positivity of the Cauchy
matrix, were obtained.

Theorem A (see [7]). Let all delays t — hy;(t) be bounded and
let the coefficients p;; be constants, p; < 0 fori # j, p;(t —
h;(t)) < 1/e, fori, j =1,...,n,t € [0,00). Then the following
two conditions (a) and (b) are equivalent.

(a) The Cauchy matrix of system (1) satisfies the exponen-
tial estimate (9).

(b) All the components of the unique solution z =

col{zy,...,z,} of the linear algebraic system
n
Zpijzjzl, i=1,...,n, (10)
=1
are positive.

For the case of variable coefficients pi;(t) and without the
assumption pij(t) <O0fori# j,i,j=1,...,nt € [0,00), the
following assertion was obtained.

Theorem B (see [10]). Assume that the following conditions
(1)-(3) are fulfilled.

(1) All the delays t — hy(t) are bounded for t € [0, 00),
iL,j=1,...,n
(2) The inequalities
t
J pii(s)ds <
(t)

ij

Q| —

, tef0,00),i=1,...,n, @)

where p;;(s) = 0 for s < 0, are true.

(3) There exist positive z,, ..., z,, and € such that

pizi— Y |pi®|z;ze>0, i=1..,n (12

j=Lj#i

Then the Cauchy matrix of system (1) satisfies the exponen-
tial estimate (9).

Remark 2 (see [10]). If we choose z; = 1,...,z, = 1, in
condition (3), we obtain the following simple inequalities:

pii () - Z |p,~j(t)|2s>0, i=1...,n  (13)

j=Lj#i

In other terminologies reducing a delay system to an
equivalent system of integral equations and estimating its
norm can be found in the paper [11]. Then the idea of a
regularization, leading to analysis of vector integral equations
with positive operators, was proposed in the papers [12,13]. A
development of this approach can be found in [14, 15]. In all
results of this sort we can find an assumption about dominant
main diagonal.

It seems that condition (8) is necessary also for delay sys-
tem (1). That is why the following development of Tchaplygin’s
idea was presented in the paper [16].
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Let k; be either 1 or 2. In [16] the following problem is
formulated: when from the conditions

DN [(Mix) (1) — (M;y) ()] = 0,
xi (0) = yi (0)’

(14)

t € [0,00), i=1,...,n
it does follow that for a corresponding fixed r the component
x, of the solution vector the inequality

x ()= y,(t), te[0,00), (15)
is satisfied. This property is a weakening of property (3) =
(4) and leads to essentially less hard than condition (8) lim-
itations on the given system. From the formula of solutions
representation it follows that this property is reduced to sign-
constancy of all elements standing only in the rth row of the
Cauchy matrix. This idea was developed in [14, 17] and used
for the study of the exponential stability in [16, 18] without
assumption about the dominant main diagonal.

Example, where one of the nondiagonal coefficients
Pi,j, > O butall entries of the Cauchy matrix are nonnegative,
was constructed first in [17] on the finite interval and in [19]
on semiaxis. The cases when (8) is a necessary condition
for nonnegativity of all entries of the Cauchy matrix were
discussed in [19].

In the second paragraph of this paper we obtain sufficient
conditions of nonnegativity of all entries of the Cauchy matrix
in the case of existence of nondiagonal positive coefficient
Pi,j, and obtain new necessary condition for this nonneg-
ativity. On this basis, we obtain necessary and sufficient
conditions of the exponential stability in Section 3, which
generalize Theorems A and B in this case. In Section 4, vari-
ous examples are proposed. They demonstrate that obtained
results allow us to make conclusions about nonnegativity of
the Cauchy matrix and the exponential stability in cases for
which the results of [7, 10, 14, 17, 19] cannot be used.

2. Positivity of the Cauchy Matrix in the Case
of One Positive Nondiagonal Coefficient

As usual we say that an operator A : X — Y is positive if
for every nonnegative f € X we get nonnegative Af € Y
(X and Y are corresponding function spaces). Nonnegativity
of vector functions f = col{f,,...,f,} we understand
as nonnegativity of all the components f,,..., f,. Before
formulations of the main assertions of this paragraph, note
that positivity of the Cauchy operator

@ﬂm=Lcm9f@¢ 16)

(see formula of solution’s representation (5)) follows from
nonnegativity of all entries of the Cauchy matrix C(t,s) =
{Cij(t>5)}:lj:1' We say that the Cauchy matrix C(t,s) is not

positive if there exist a point (fy, s,) and an entry C; ; (£, s),
such that C; ; (f,s,) < 0. The Cauchy operator C is not
positive, if there exist points (¢, s) such that mes {s : C(¢,, s) <
0} > 0.

3
Consider the following auxiliary system:
x; () + th‘j (t) x; (hij (t)) =z (1),
j=1 17)
i=1,...,n, te[0,00),
x;0)=0 for0<0,i=1,...,n, (18)
where
piit), i#1l,j=1...,n,
ql](t)z Pz](t)’ l=1,]=1,..,n—2,
0, i=lj=n-1j=n (19)
i=1,...,n

Denote by W(t,s) = {W'ij(t, s)}:‘j:1 the Cauchy matrix of
system (17).

Theorem 3. Let the conditions (1), (2), and (3) be fulfilled:
(1) pij <0fori# j, (i,j) #(Ln)i,j=1,...,n
(2) condition (2) of Theorem B is true,
(3) the inequalities
pln (t) an (hln (t) > S) X (hln (t) > S)
+ Pract O Wy j (Brey (8),8) X (B (8),5) <0,

j=1...,n,
(20)

where 0 < s <t < 0o and

1, forhy (t)=s

0, forh, (t)<s’ @)

x (hy (£),5) = {

foreveryk =1,...,n, are true.

Then the Cauchy matrix C(t, s) of system (1) is nonnegative
for0<s<t<oo.

Remark 4. Instead of inequality (11) in condition (2) of
Theorem 3 we can require that the Cauchy functions ¢(t, s)
of n scalar first order diagonal equations

x; (8) + pi; (6) x; (h; (1)) =0, te€[0,00), i=1,...,n,
(22)

with initial functions defined by (18) are positive. Inequalities
(11) imply [20] that ¢;(t,s) > 0 for 0 < s <t < co.

Proof. Let us use the transform x = Wz, where W is the
Cauchy operator of system (17), which is defined by the
equality

t

Wz) (t) = Jo W (t,s) z (s) ds, (23)

with the Cauchy matrix W (t,s) = {W(t, s)}?j=1 of system
(17). We obtain

z(t) - (Kz) () = f (1), (24)



where the operator K : L, — L, is defined by the equality

(Kz) (t)

= —col {pln (t) X (hln (t) > 0)

n o chy,(t)
x Z J Wn] (hln (t),S) Zj (S)dS
=
+ Pln—l (t) X (hln—l (t) 5 0)

nrhy, o (f)
Y L Wiy, (s (6,5) 2 () ds, 0, 0}
=1

(25)

where W(t,s) =0fort <s.

Condition (3) in Theorem 3 implies that the operator
K : L, — L defined by equality (25) is positive. On
every finite interval [0, w] the spectral radius of this operator
K is equal to zero [5]. Then the operator (I — K)! s
positive and all components of the solution-vector z = (I —
K)~' f are nonnegative for every vector f with nonnegative
components. We have proven that the Cauchy operator C of
system (1) defined by the equalities

) ) = L Clt,s) f(s)ds = L W (t,5) (I - K)"\f (s) ds,
(26)

where C(t,s) = {Ci]-(t, s)}?],: . is the Cauchy matrix of system
(1), is positive. It follows from (26) and nonnegativity of the
Cauchy matrix W(t, s) of system (17) that C(t,s) > W(t,s)
and consequently all entries C;(t,s) of the Cauchy matrix
C(t, s) are nonnegative. O

Remark 5. Note that, in the case p;,, > 0 and
esssup,. P1,(t) > 0, we actually require in Theorem 3 that
h,,(t) < hy,_,(t) to obtain positivity of the Cauchy matrix
C(t,s). This inequality on delays is essential. Theorem 6
demonstrates that, in the case of the opposite inequality
h,,(t) = hy,_,(t), condition (8) is actually a necessary one.

Assume that h;;(t) is a nondecreasing function (h;;(t) < 1)
and define t; as an exact upper limit of the set of such t > s
for which hy(t) < s.

Theorem 6. Let the following conditions be fulfilled:

(1) the Cauchy functions ¢,(t,s) of all diagonal equations
(22) with the initial functions defined by (18) are
positive for 0 < s < t < 0o;

(2) hy;(t) are nondecreasing functions fork, j = 1,...,n;

(3) there exist an interval [ty,t,], a coefficient Pisjs with
iy # jo and a positive constant § such that t:; <
ty Piyj,(8) = 6, and by ; (1) > (D), for allk # j,
k,j=1,...,n, in the interval t € [Jto,tl].
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Then,

(a) the fundamental matrix C(t, s) of system (1) cannot be
nonnegative in the triangle 0 < s <t < 0o;

(b) if mes{s : t, < s < t. < t;} > 0, then the Cauchy
operator (Cf)(t) = _[Ot C(t, s) f(s) ds cannot be positive.

Proof. Without loss of generality we can assume that i, =
n, jo = 1;thatis, p,,(t) > § > 0in [ty,¢t,]. Consider
now the first column X(t) = col{C;;(t,s)}._, of the Cauchy
matrix C(t, s). This column X(t) is the solution of system (6),
satisfying the condition X(s) = col{1,0,...,0}. We assume
that t, < s < t; such that t7 < t,. Consider now the
nth component X, (t) of this solution-vector. It satisfies the
following:

X:’l (t) + pnn (t) Xn (hrm (t)) == Z pn] (t) X] (hn] (t)) >
j=1,j#n
X,0)=0 for0<s,
(27)

and the condition X,,(s) = 0. According to condition (3) in
Theorem 3, we have h,, (t) > sfort > t. It is clear that
Xi() =1, X;(t) =0forj=2,....nt € [s,t;] and there
exists an interval [t, ¢ + €] such that

(t) = - ) X, (h, () <0,
v jZIZ’J;HPJ J( j ) (28)

L...n, te(t],t] +¢].

i

The representation of solution of scalar equation (27) with the
initial condition X,,(s) = 0 leads us to

X, ()= Jtcn (ts)y(s)ds<0, te(t.,tl+e]. (29)

Thus we obtain that X, (t) = C,,(t,s) < 0fort € (t],t; +¢].
This completes the proof of Theorem 6. O

Example 7. Consider the following system with one constant
delay:

X[ (0)+ ) py (0 x;(t = 1) = f; (1),
= (30)
i=1,...,n, te€[0,00),

x &) =0, for&<0,i=1,...,n

If p, ;,(t) = 8 > Oforiy # jo, t € [t t;], such that 7 <
t,—t,, then, under the conditions of Theorem 6, C(¢, s) cannot
be nonnegative.

In the case of constant coefficients p;;(t) = p;; and under
the condition p;7 < 1/e foralli = 1,...,n, implying pos-
itivity of the Cauchy functions ¢(t, s) of diagonal equations
(22), and the assumption that hy; are nondecreasing for k, j =
1,...,n, the condition p;; < Oforalli # j,i,j =1,...,nis
necessary and sufficient for nonnegativity of C(t, s).

Let us demonstrate that the assertion (a) of Theorem 6
can be true, but the assertion (b) is not true.
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Example 8. Consider the following system:

X (t)=0, i=1,...,n-1, .
31

XL (8) + oy (0) =0, ¢ €[0,00).

For every s > 0 we have C(t,s) = I, where I is the unitn x n
matrix. For s = 0, we have C,,(¢,0) = —p,;,t < 0, but the
operator (Cf)(t) = _[Ot C(t, s) f (s) ds does not “feel” this and is
positive.

3. About Exponential Stability of
Delay Systems

Now let us study the exponential stability of system (1) on the
basis of positivity of its Cauchy matrix C(Z, s).

Let us assume that p,,(t) > 0, p,,_;(t) < 0 and extend
the coeflicients and delays on the interval [-H,0), where
H = max; . , esssup,,{t — h;(t)} as follows: h;;(t) = ¢
fort € [-H,0],4,j = 1,...,n, p;;(t) = esssup,,oip;,(t) +
Pin(D} pii(t) = esssup, p;(t) fori = 2,...,n, p;(t) = 0 for
i#j,te—[H,O0]

Consider the following auxiliary system:

X () + Y py () x;(hy () = £ (1),
j=1 (32)

i=1,...,n, te€[-H,00),

where f; are measurable essentially bounded functions f; :
[-H,00) — (-00,+00),i=1,...,n.

Theorem 9. Let p,,(t) > 0, p;,_(t) < 0, let all conditions
of Theorem 3 be fulfilled on [-H,c0), let all delays t —
hij(t) be bounded, and let there exist a constant-vector z =
col {z,,...,z,} with all positive components z,,...,z, such
that

n
Ypit)zjze>0, i=1,...,n (33)
j=1

Then the Cauchy matrix C(t,s) of system (1) satisfies the
exponential estimate (9). If € > 1, then the following estimate
is true:

t n
chij(t,s)dsgz,-, i=1...n (34)
(et

Proof. The vector-function z = col{z,...
following system:

,z,} satisfies the

X () + ) p ) x; (hy () = g (1) 2 &
j=1 (35)
i=1,...,n, te-[H,00),

and the initial conditions x;(-H) = z;, i = 1,...,n. The
solution representation formula (5) allows us to write for this
initial value problem

z= Jt C(t,s)g(s)ds+C(t,-H)z, (36)
-H

where g(t) = col{g,(¢),...,g,(t)}. Theorem 3 implies non-
negativity of all entries C;;(t, s) of the Cauchy matrix. From
nonnegativity of all entries of the Cauchy matrix C(¢, s) and
all components of the vector z = col{z,,...,z,}, it follows
that, for every bounded right hand side f = col{f,,..., f,},
the solution x = col{x,,...,x,} is bounded. From this fact
and Theorem 3.4 of paragraph 5.3 of [5] the exponential
estimate (9) of the Cauchy matrix follows. The Cauchy
matrices of system (1) and (32) coincide for 0 < s < t < co.
The positivity of C(t, s) and z and (36) imply the inequal-
ity (34). O

Theorem 10. Let all coefficients p;; be constants, let all delays
t - hij(t) be bounded (i,j = 1,...,n), and let conditions of
Theorem 3 be fulfilled on [-H, 00). Then the Cauchy matrix
C(t, s) of system (1) satisfies the exponential estimate if and only
ifall components z,, ..., z, of the solution z = col {z,,...,z,}
of the algebraic system

n
Zpijzjzl, i=1,...,n, (37)
i

are positive.

Proof. The sufficiency follows from Theorem 9. To prove
necessity we note that the constant vector z = col{z;,...,z,}
is the solution of the following system:

X (6)+ Y py () x; (b (1) = 1,
= (38)
t € —[H,00),

i=1,...,n

satistying the condition x;(-H) = z;, i =
the representation of its solution, we get

1,...,n. Writing

t n n
z = J Y Cyt,s)ds+ Y Cy(t,-H)z;, i=1,...,n
-H j=1 j=1
(39)

All entries of the matrix C(¢, s) are nonnegative, according to
Theorem 3, and C;(t,s) > 0 for 0 < s < t < 0o according to
the results of paragraph 16 of [14]. Now from the exponential
estimate of the Cauchy matrix, it follows that all components
z; are positive fori = 1,...,n. O

Remark 11. In the case of nonnegativity and the exponential
estimate of the Cauchy matrix C(t, s), it follows that

t n
lim J ZCU (t,s)ds=z;, i=1,...,n (40)

t
—00 Jg st

Consider the following system:
x; (£) + Zpij (t) x; (hij (t)) + Zbij (t) x; (gij (t)) = fi(®),
=1 =1

i=1,...,n, te[0,00).

(41)
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where g;; are measurable functions, g;;(t) < f, b; are
measurable essentially bounded functions fori, j = 1,...,n.

Theorem 12. Let for system (1) all conditions of Theorem 9 be
fulfilled, and let all delays t — g;;(t), t — h;;(t) fori, j=1,....,n
be bounded and

n n
max{z,...,z,} esssupz z |b,-]- (t)| <1, (42)
20 =1 j=1

Then the Cauchy matrix C(t, s) of system (41) satisfies the
exponential estimate (9).

Proof. Theorem 3 implies that the Cauchy matrix W(t, s) of
system (1) is nonnegative. Theorem 9 implies that W(t,s)
satisfies the exponential estimate and its entries Wj;(t,s)
satisty the following inequalities:

t n
J ZWij(t,S)dSSzi, i=1,...,n (43)
03
We can write system (41) in the following equivalent form:
x(t) = (Kx) (1) + W (£,0) x (0) + y (1), (44)

where the operator K : C — C (C is the space of continuous
n-vector-functions) is defined by the following equality:

(Kx) (t)

= —L W (t, s) col <|Zb1j (s) x; (91;’ (s))ds,...,

=1
(45)

Dby ()% (9 () ds} ,
=

) = L W (t,s)col [, (s),..., f, (s)} ds.

The exponential estimate of the Cauchy matrix W(t, s)
implies that W(¢,0) x(0) + w(t) is bounded. Condition (42)
implies the estimate of the norm ||[K|| < 1. Thus for every
bounded right hand side the solution x of system (41) is
bounded. This, according to Theorem 3.4 [5], implies the
exponential estimate (9) of the Cauchy matrix C(t,s) of
system (41). O

4. Examples
Example 13. Let us consider the following delay system:
X3 () +x, (8) = x, (8) + x5 (£ 10) = f, (1),
x5 (8) = 2, (£) + 3%, (£) — x5 () = £ (t) (46)
x5 (£) = x, (£) = X, (£) + 325 () = f5 (£).

The Wazewski condition (8) about nonpositivity of p;;
for i # jis not fulfilled since p,5(t) = 1 for t € [0,00).
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Consequently Theorem A does not work here. Conditions
(1) and (2) of Theorem B are fulfilled, but (3) is not true.
Of course, condition (13) is not fulfilled. We cannot make
conclusions about nonnegativity of the Cauchy matrix C(t, s)
and its exponential estimate based on Theorems A and B and
all other previous results. Let us use the results obtained in
our paper.
Consider the following auxiliary system:

X +x, () =72 (),
x5 (8) = x, (£) + 3%, () — x5 () = 2, (1), (47)
x5 (8) = x; (£) = x, (t) + 325 () = 23 ().

The Cauchy matrix of this auxiliary system is denoted by
W(t,s) = {W;(t, s)}i 12 It can be found that

e(S—l‘) 0 0
2(s— 4(s— 2(s— A(s—
e(sft) _ ez(sft) e =t 4 e (s=t) e (s=t) _ e (s—t)
W (t, S) = 2 2
(s=t)  2(s—t) Q267 _ pAls=) - 2(s1) | 4(s—t)
e —e
2

(48)

We see that condition (20) is,

P13Wsp (= 10,5) = p, Wy (155)
_ (e(s—t+10) _ eZ(s—t+lO)) _ (e(s—t) _ e2(s—t)) <0,
P13Wa, (= 10,5) = p1, W, (1,5)

eZ(s—t+10) _ e4(s—t+10) eZ(s—t) + e4(s—t)
= - <0,
2 2

(49)

true. According to Theorem 3, all elements of the Cauchy
matrix C(t, s) = {C,-j(t, s)}ij:1 , 5 are nonnegative for 0 < s <

t < 00. System (37) in this case is of the following form:

Z1-2ytz3=1,
-z, +32, —z3 =1, (50)

-z, =2, +3z3 = L.

Positivity of all components of its solution is necessary
and sufficient for the exponential estimate (9) of the
Cauchy matrix C(t, s) of the delay system (46) according to
Theorem 10. The solution of the algebraic system (50) is the
following: z; = 1,2z, = 1, and z; = 1. This implies the
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exponential estimate of the Cauchy matrix C(t, s) of the delay
system. We get also (see Remark 11) that

n

zp=1= 11 ZJ Cy; (6 s)ds,

22:1:

nooot
lmc}O Z Jo Gy (ts) ds, (51)
=1

n

:f3 (t)’
= f4(1).

xp (t) = x5 () + 45 () — x4 ()

x5 () -

xy (£) = x; (£) = X, (1) = %5 (£) + 4x, ()

(52)
In this case the auxiliary system can be written as follows:

X () +2x; () = x, (1) = 2, (1),

t
z;=1= lim Z J Cs; (t,s)ds. x; (8) =2 () +4x, (1) — x5 (1) — x4 () = 2, (1),
=&y ] (53)
!
X5 (£) = 21 (£) — x5 (£) + 4x3 () — x4 () = 25 (£),
Example 14. The same comments can be done also for the
delay system of 4 equations: xi (B)—x, () —x,(8) — x5 (1) +4x, (1) =2, (1)
!
x, () +2x, (£) — x5, (£) — x5 (£) + x, (t = 10 t
1 ® 1 (0 =%, () = x5 () + x4 ( )=h), We denote by W(t,s) = {W (t, s)} 1234 the Cauchy
x; (1) —x () +4x, (1) — x5 (1) —x, (1) = £, (1), matrix of this auxiliary system. It can be found that
r es—t + e3(s—t) es—t _ eS(s—t) ~t _ 263(s—t) + eS(s—t) es—t _ 263(s—t) + eS(s—t) h
2 4 8 8
es—t _ e3(s—t) es—t + eS(s—t) es—t + 26 (s—t) 36 (s—t) es—t + 263(s—t) _ 3eS(s—t)
W (ts) = 2 4 8 8 (54)
es—t _ e3(s—t) es—t _ eS(s—t) es—t +2e 3(s—t) + 56 (s—t) es—t + 263(s—t) _ 365(s—t)
2 4 8 8
es—t _ e3(s—t) es—t _ eS(s—t) es—t + 263(s—t) _ 365(s—t) es—t + 263(s—t) + SeS(S—t)
L 2 4 8 8 4
Condition (20), Its solutionis z; = 1,z, = 1,23 = 1, and z, = 1, and we get
the exponential estimate of the Cauchy matrix C(t, s) of the
P1aWar (£ = 10,5) = pisWay (&) delay system (52) and the following equalities:
s—t+10 3(s—t+10) s—t 3(s—t)
_e —e - +e <0 -
2 ’ zlzlztlim ZJ Cyj(t,8)ds,
— 00 4
P1aWy, (8 = 10,8) = p13W3, (£, 9) =170
es—t+10 _ eS(s—t+lO) _ es—t + eS(s—t) ) L J‘t
= z,=1= lim C,;: (t,s)ds,
) <0, 2 t_}()onl 0 Y
P1aWys (£ = 10,5) — pysWis (8, ) nooct
o510 | 9 3(s-t410) 3, 5(s=t+10) _ st _ 5 3(s8) | 3,5(-1) zz=1= tlinéo Zl L Cs; (t,5)ds,
= ]:
8
<0, - nooet

is fulfilled. According to Theorem 3, all elements of the
Cauchy matrix C(t, s) = {C;;(t, s)} _153,4 &€ nONNegative for

0 <s <t < oo.System (37) in thls case is of the following
form:

22 -2y —2Z3+z, =1,

—zZy+4z,—z3-2z4,=1 (56)

-z, -2y t4z; -z, =1

—Z1 -2, —23+4z, = 1.

N
—

i
(57)

Example 15. The same comments can be noted for the delay
system of 5 equations:

X (8) + 35, (£) — %, (£) — x5 () — x4 (£) + x5 (t — 10)
=fi(®),
Xy (£) = 2, (£) + 5, (£) = x5 (6) = %, () = x5 (1) = £ (1),
X (£) = 5, () = %, (£) + 55 (£) = x4 (£) = X5 (£) = f5 (£),



x:; () =%, () =%, (1) = x5 () +5x, (1) — x5 (t) = f4 ),

x; () —x, (1) —x, (1) = x5 (1) —x, (1) + 5x5 (£) = f5(¢).

(58)

Auxiliary system (17) can be written as follows:
X, () + 3%, () =3, (6) - x5 (1) = 2, (1),

x; () —x, (1) +5x, () = x5 (£) — x4 (1) — x5 (t) =2, (t),

Abstract and Applied Analysis

x5 (1) = xy (£) = %, (£) + 555 (1) — x4 (1) — x5 (£) = 25 (1),
xfl () —x, (1) = x, () — x5 (£) + 5x4 (1) — x5 () =24 (),

x; () —x, (8) = x, (£) = x5 () — x4 () + 5x5 (£) = 25 ().
(59)

The Cauchy matrix of this auxiliary system is denoted

by W(t,s) = {W, it s)} 12545 . It can be found that

T et g5t L STt st O 95Tt 5pt(sTh) | 30667 95Tt 5pt(sh) | 3,670
3 5 5 15 15

e - e o5 goflTt) st O g5t | 5pl(t) _gp8smt)  gost g (s _ gpblsTh)
3 5 5 30 30

W (t,s) = et g5t Q8T sty o80Tt g5t g 5T _gebsth) g5ty 5ed(sT) _ geblsTh)
3 5 5 30 30

es—t _ e4(s—t) es—t _ eG(s—t) es—t _ eG(s—t) 4es—t + 564(5—1‘) + 21e6(s—t) 4es—t + 564(s—t) _ 966(s—t)

(60)

3 5 5

es—t _ e4(s—t) es—t _ eG(s—t) es—t _ eG(s—t) 4es—t + 564(s—t) _ 966(s—t) 4es—t + 564(S_t) + 2166(s—t)

30 30

Verifying condition (20), we get
P1sWsy (£ = 10,5) = p, Wy, (¢, 9)

s—t+10 _ e4(s—t+10) st + e4(s—t)

e e
= <0,
3
P15sWsy (£ = 10,5) = piu Wy, (t,5)
es—t+10 _ eG(s—t+10) _ es—t + e6(s—t)
= <0,
5
P15sWs3 (t = 10,5) — p1sWy; (8, 5) (61)
esft+10 _ eG(S*t+10) _ esft + eé(sft)
= <0,

5
P15sWsy (t = 10,5) = p1sWyy (t,5)

_ (4es—t+10 + 564(s—t+10) _ 966(s—t+10) _ 4es—t

—5¢*¢7 —21e°77) (30) ! < 0

According to Theorem 3, all elements of the Cauchy
are nonnegative for 0 <

matrix C(t,s) = {C,] (t,s)}.

i,j=1,2,3,4,5

s <t < 00. System (37) in this case is of the following form:

321 -2y —23—24+25 =1,

-z, +52, - 23 -2, — 25 =1,

-z, =2, +523 -2, —25 =1, (62)

-2, —-2y—23+5z,—z5=1,

—Z1 =2y —23—24+525 = 1.

30 30 .

Its solutionis z; = 1,2z, = 1,z; = 1,2z, = l,and z; = 1, and
we get the exponential estimate of the Cauchy matrix C(t, s)
of the delay system and also the following equalities:

n

t
zy=1= lim Z L Cyj(ts)ds,
=1

t— 00

no ot

2 =1= lim ZI Cy (t,5) ds,
nooet

z;=1= lim ZJ Cs; (t,8)ds, (63)
n t

zg=1= lim ZJ Cyj (t,5)ds,

25 =1= lim ZL Cs; (t,5)ds.
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