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1. Introduction. By the Cauchy-Kovalev-
skaja theorem we know that, if f(¢,2,u,v) is an an-
alytic function of (t,z,u,v) € R* then the Cauchy

problem

(1.1)
(1.2)

Ou(t,x) = f(t,x,u(t, z), ult,x)),
u(0,2) =0,

where 0; is the partial differentiation in the ith vari-
able, has a unique analytic local solution. But it
seems impossible simply to replace the first order
derivative dqu(t, z) in the equation (1.1) by a higher
order derivative dbu(t, ) with p > 1.

So it was quite surprising to us to learn that
Augustynowicz et al. [2], [3] had solved the Cauchy
problem for an equation of the form

(1.3) du(t,z) = a(t, )O5u(t, a(t, z)x) + g(t, )
or
(1.4) Owu(t,z) = a(t,x)05u(a(t, x)t,x) + g(t, x).

In (1.3) and (1.4) it is assumed that a(t,z), g(t,x)
and a(t, z) are given analytic functions of (¢, z). The
function « is called a delay and has the property that
0 < aft,r) < 1if |t| + |z| is small. It seems that
a delay plays the role of appeasing the disturbance
caused by differentiation in x.

Our purpose here is to generalize the above men-
tioned results in [2], [3] as much as possible. We
want to consider non-linear differential equations in-
stead of linear ones such as (1.3) or (1.4). Also we
want mainly to consider the case where the differen-
tial equation is not analytic in t.

As the first step toward these ends we consider
in this note two simple PDEs of the form

(1.5)  Ou(t,x) = f(t,z,u(t,z), OBu(t, a(t,z)x))
and
(1.6)  Owu(t,z) = f(t,z,u(t,z), Bu(a(t)t, z)).

In (1.5) and (1.6) a(t,x) or a(t) is a function with
properties similar to those of «a(¢,x) in (1.3) and
(1.4). We call a(t,x) or a(t) a shrinking instead

of a delay, since it may sound strange to use the
word delay for the space variable. Our result for
the equation (1.5) will be stated in §2 as Theorem
2.1. Our result for the equation for (1.6) will be
stated in §3 as Theorem 3.2. Note that the dis-
cussion for the equation (1.5) is much simpler than
that for the equation (1.6). For instance, the do-
main of existence of a solution to the Cauchy prob-
lem (1.6)-(1.2) is of the strange form {(¢,z); [t] <
a, R—|z| — [t|/®*+D > 0}, while the corresponding
domain for the problem (1.5)-(1.2) is of the simple
form {(t,2); |t| < a, |z] < R}. In order to obtain
the result of §3 we use a variant of the famous trick
in Nagumo [1].

For the reason why «(t) in (1.6) cannot be re-
placed by a(t,x) and further possibilities of obtain-
ing other related results see the remarks in §4.

2. Shrinking in the space variable. The
purpose of this section is to solve the Cauchy prob-
lem for the equation (1.5). Our result will be stated
in the Theorem 2.1 below. In the theorem we use
the following notation. If T, R and S are positive
constants, we write

A(T,R) ={(t,z) e R x C; [t| < T, |z| < R},
B(T,R,S) = {(t,z,u,v) € R x C?;
(t,x) € A(T,R), |u| < S, |v] < S}

Theorem 2.1. LetT, R, S and m be positive
constant. Assume that m < 1. Let p be an integer>
1. In the differential equation (1.5) assume that

(i) f(t,z,u,v) is a complex valued bounded contin-
uous function of (t,z,u,v) € B(T,R,S);
(ii) f(t,z,u,v) is analytic in (x,u,v);
(iil) a(t,z) is a complex valued continuous function

of (t,x) € A(T,R);

(iv) alt,z) is analytic in x and satisfies the inequal-
ity
la(t, z)] < m.

Then there is a positive constant a such that the
Cauchy problem (1.5)-(1.2) has a unique solution
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u : A(a,R) — C such that u(t,z), dyu(t,x) and
Obu(t,x) are continuous in (t,x) and analytic in x.

Proof . Let a < T be a positive constant and
assume that there is a solution u : A(a, R) — C of
the Cauchy problem (1.5)-(1.2). Then

w(t, x) := Oru(t, x)
satisfies the integral equation

(2.1)
w(t,z) = f<t,x,/0tw(7', a:)dT,/Otagw(T,a(t,x)x)dT)

for (t,z) € A(a, R). If, conversely, the integral equa-
tion (2.1) has a solution w : A(a, R) — C, then

u(t,x) = /Otw(T, x)dr

becomes a solution in A(a, R) of the Cauchy problem
(1.5)-(1.2).

So we want now to solve the integral equation
(2.1). For this purpose we take an upper bound M
of |f(t,z,u,v)| in B(T,R,S). We need the following
lemma.

Lemma 2.1. If (t,z,u1,v1) and (t,z,us,vs)
are in B(T, R, S/2), then the inequality

|f(t7 T, u, Ul) - f(tv €T, uz, 02)‘
4M
< —g {lur —waf + for — vaf}
holds.
Proof . Easy by Cauchy’s integral formula. []
Next let a be a positive constant. We denote
by C(a) the set of all bounded continuous functions
from A(a, R) into C and write

D(a) = {u € C(a); u(t,z) is analytic in z},
E(a) ={ueD(a); |ult,z)| <M
for all (¢,x) € A(a,R)}.

D(a) becomes a Banach space by defining the
norm of its element u by

flull = sup  Ju(t, z)|.

(t,z)€A(a,R)
E(a) is a closed subset of D(a).
other lemma.
Lemma 2.2. If u is in E(a), then d5u(t,x) is
continuous in (t,x), analytic in x and satisfies the
inequality

Let us prepare an-

p!M

|05 u(t, 2)| < m
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for all (t,z) € A(a, R).
Proof . Easy by Cauchy’s integral formula. []
Now let

. S SRP(1—m)P
(22) a:mln{T,W,M}

and take an element w of the set £(a) arbitrarily.
Then we have

/Ot w(T,x)dr

t
/ Bw(r, a(t,z)z)dr
0

p!M|t] p'Ma
< S5/2.
=B faGwaly = By =
Therefore we see that, if a is defined by (2.2) and
w € £(a), then an element w € £(a) is defined by

w(t,x) = f(t,x,/otw(T, x)dT,/otagw(T,a(t,x)x)dT).

We denote the mapping w +— w by ®. Let us check if
the map @ : £(a) — £(a) is a contraction. Suppose
two elements w; and wy of £(a) are given. Then we
have, like (2.3) and (2.4),

¢ ¢
/ wn (1, z)dr —/ weo (T, z)dT
0 0

< allwi —wsl|,

¢ ¢
/ OB wy (1, a(t,x)x)de/ Bws (7, at, z)x)dr
0 0

plajlwy — we|
- RP1-m)"
Therefore, by Lemma 2.1, we have

[@(w1) — @ (ws)]|
oA B sy — ]
=S Re(1—m) teR
It follows that, if a satisfies the condition

, S SRP(1—m)P
(25) a S mln{T,W,M,
S RP(1—m)P }

8M p! + RP(1 —m)P

(2.3) < [t|M < aM < S/2,

(2.4)

then the inequality
[ (w1) — @(wo)|| < 27" [Jwy — wy|

holds. This means that the map @ : £(a) — £(a) is
a contraction, if a satisfies (2.5).

Therefore, there is a unique element w € £(a)
that satisfies the equality ®(w) = w. This means
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that the Cauchy problem (1.5)-(1.2) has a unique
solution u : A(a, R) — C with the properties men-
tioned in the theorem. L]

3. Shrinking in the time variable. The
purpose of this section is to solve the Cauchy problem
for the equation (1.6). Our result will be stated in
the Theorem 3.1 below. In the theorem we use the
following notation. If T' and R are positive constants
and p is a positive integer, then we write

T, R,p) ={(t,z) e R x C;
lt| <T, R—|z|—|t|"®*) > 0}.
Theorem 3.1. LetT, R, S and m be positive
constant. Assume that m<1. Let p be an integer >1.

In the differential equation (1.6) assume that

(i) f(t,z,u,v) satisfies the same conditions as in
Theorem 2.1;

(il) «(t) is a real valued continuous function of t €
[—T,T] satisfying the inequality 0 < a(t) < m.

Then there is a positive constant a such that the

Cauchy problem (1.6)-(1.2) has a unique solution

u : Qa, R,p) — C such that u(t,z), o1u(t,z) and

OBu(t,x) are continuous in (t,x) and analytic in z.
Proof . Assume that there exists a positive

number a < T such that the Cauchy problem (1.6)-

(1.2) has a solution u : Q(a, R,p) — C. Then

w(t, z) = Ou(t, )
satisfies the integral equation

(3.1)
w(t,z) = f(t,x,/otw(T, x)dr,/oa(t)tagw(r,x)m')

in the region Q(a, R,p). If, conversely, the integral
equation (3.1) has a solution w(t,z) in the region
Q(a, R, p), then

u(t,x) := /Otw(r, x)dT

becomes a solution of the Cauchy problem (1.6)-
(1.2).

So we want now to solve the integral equation
(3.1). For this purpose we take an upper bound M of
|f(t,z,u,v)| in B(T, R, S). Let a be a positive con-
stant. We denote by C(a) the set of all bounded con-
tinuous functions from Q(a, R, p) into C and write

D(a) = {u € C(a); u(t,z) is analytic in z},
£(a) = {u e D(a):
lu(t,z)| < M for all (¢t,z) € Q(a,R,p)}.
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D(a) becomes a Banach space by defining the norm
of its element u by

lull = sup  Ju(t, z)].

(t,x)€Q(a,R,p)
E(a) is a closed subset of D(a). We need the following
lemma.

Lemma 3.1. If u is in E(a), then d5u(t,x) is
continuous in (t,x), analytic in x and satisfies the
inequality

p!M
(R — |z| — [t|/@+D)P

for all (t,z) € Qa, R,p).
Proof . Easy by Cauchy’s integral formula. []
Corollary. If u is in E(a) and (t,x) is in
Q(a, R, p), then

|0 u(t, )| <

p!M

P -
|32u(mt,x)| < ﬁllt|p/(p+1)’

where m = (1 — ml/(p+1))p.
Proof . If (t,z) € Q(a,R,p), then R — |z| —
Y/ D) > 0 and
R — || — |mt|/ D
= R — || — |t|/@FD ¢/ FD) ||t/ (D)
> (1— ml/(p+1))|t|1/(p+1) — ml/p|t‘1/(p+1)'

Therefore we have, by Lemma 3.1,

|0y u(mt, =)
p!M p!M

< .
= R ol = e 0)? = i

Now choose an a > 0 such that
S S Pl
2 < mi T — | —
(82) a< mm{ "9M <(p+ 1)!2mM>

and take an element w of the set £(a) arbitrarily.
Then we have

/Ot w(T, x)dr

Further we have, assuming that ¢ > 0,

(3.3) < |t|M < aM < 8/2.

a(t)t mt
/ Bw(r,z)dr| < / |05 w (T, z)|dT
0 0

t t p'M

* d
_ Y4 /1y
= m/o \82w(ms,gc)|ds < m/o msp/ (p+1) 5

(p+ 1)lmM

S

:p!m (p+1)t1/(p+1)§
m

al/(p+1)§
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For t <0, too, we can discuss similarly. In conclusion
we have the inequality

a(t)t
(3.4) / Bw(r, z)dr
0
s 1)!mMa1/(p+1) < s
- m -2
that holds for all (t,z) € Q(a, R, p).

Therefore we see that, if a is defined by (3.2)
and w € &(a), then an element w in £(a) is defined
by

a(t)
w(t,z) = f(t,:v,/tw(T7 l’)d’T,/ t t@gw(T, x)dT).
0 0

We denote the mapping w +— w by ®. Let us check if
the map @ : £(a) — £(a) is a contraction. Suppose
two elements w; and wsy of £(a) are given. Then we
have, like (3.3) and (3.4),

¢ t
/ wy (1, z)dT — / wa (T, x)dT
0 0

< allwy — w

and

a(t)t a(t)t
/ OBwy (T, $)d7’—/ B ws (7, x)dr
0 0

< mﬁ@fl(p + 1)!a1/(p+1)||w1 — wa|l.

Therefore, by Lemma 2.1, we have
|[©(w)(t,2) — D(w2)(t, z)|

4M
< < {a + mm_l(p + 1)!a1/(p+1)} |lw1 — wal]

and
[ (w1) — @(wo)]|
= % {atmim™ o+ 1)1}y — s
It follows that, if @ > 0 satisfies the condition

S S P
. < mi R - a
(3.5) amln{T,2 ’((p—i—l)!Qm ) ,a},

where @ is the unique positive root of the equation

4M 1
—{a+ mm ™ (p + 1)laY/ P} = 5

then the inequality
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[®(w:) — ®(ws)|| <27 lwy — wy|

holds. This means that the map @ : £(a) — E(a) is
a contraction, if a > 0 satisfies (3.5).

Therefore, there is a unique element w € £(a)
that satisfies the equality ®(w) = w. This means
that the Cauchy problem (1.6)-(1.2) has a unique
solution u : Q(a, R, p) — C with the properties men-
tioned in the theorem. [

4. Remarks.

(i) Tt is easy to replace the equation (1.5) by more
general ones such as

(4.1) u(t,x) = f(t,z,u(t, z),

dou(t, o (t, x)x), - -, O5u(t, ap(t, z)z)).

(i) It is also easy to consider the case where 2 and
u(t,z) in (1.5) or (4.1) are multi-dimensional.

(iii) The reason why «(t) in the differential equation
(1.6) is cannot be replaced by a(t, z) is that we
do not assume analyticity in ¢ of f(¢,z,u,v).
If we assume that f(¢, z,u,v) is analytic in
(t,z,u,v), then we can replace «(t) by a(t,z)
which is analytic in (¢, ).

(iv) The story for the equation (1.6), too, can be gen-
eralized along the same lines as in the remarks
(i) and (ii) above.

(v) The author has a plan to publish elsewhere the
above mentioned generalizations of the stories
for the equations (1.5) and (1.6).
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