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NONLINEAR PERTURBATIONS FOR LINEAR
NONAUTONOMOUS IMPULSIVE
DIFFERENTIAL EQUATIONS AND
NONUNIFORM (H, K, p,v)-DICHOTOMY*

Jimin Zhang!®, Liu Yang?, Meng Fan®' and Ming Chen*

Abstract We explore nonlinear perturbations of a flow generated by a linear
nonautonomous impulsive differential equation ' = A(t)z,t # 7, Ax|i=r, =
Biz(7;), ¢ € Z in Banach spaces. Here we assume that the linear nonau-
tonomous impulsive equation admits a more general dichotomy on R called
the nonuniform (h, k, u, v)-dichotomy, which extends the existing uniform or
nonuniform dichotomies and is related to the theory of nonuniform hyperbolic-
ity. Under nonlinear perturbations, we establish a new version of the Grobman-
Hartman theorem and construct stable and unstable invariant manifolds for
nonlinear nonautonomous impulsive differential equations 2’ = A(t)z+ f(t, z),
t # Ti,Az|i—r, = Bix(m) + gi(x(m:)),t € Z with the help of nonuniform
(h, k, pu, v)-dichotomies.

Keywords Nonautonomous impulsive differential equations, topological equiv-
alence, nonuniform (h, k, u, v)-dichotomy, invariant manifolds.
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1. Introduction

The theory of impulsive differential equations describes a smooth evolution of a
dynamics that at certain times changes instantaneously and has been becoming an
important field of investigation because of its wide applicability in physics, chem-
istry, biology, control theory, robotics and so on. For more details on this theory
and on its applications, we refer the reader to the references [1,17,27].

As one of the most important and useful properties in differential equations, the
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nonlinear perturbation theory has been extensively studied in mathematics and fre-
quently used in applied science. In the nonlinear perturbation theory, the Grobman-
Hartman theorem and invariant manifolds theory are the most important two as-
pects. The classical Grobman-Hartman theorem essentially introduced in seminal
work of Grobman [12] and Hartman [13] states that the topological equivalence
between the nonlinear perturbed system and its corresponding linearization is es-
tablished and has long been studied such as differential equations [3,6,21,23,29,35],
difference equations [6, 16, 22], impulsive differential equations [2,10,25,26,30], dy-
namical systems on measure chains [31,32]. The study of invariant manifolds, which
is important in the geometric study of global dynamical systems, is another research
direction in the nonlinear perturbation theory and has seen much progress in the
past decades for uniformly hyperbolic systems [11, 14, 15] and nonuniformly hyper-
bolic systems [4-6, 32,33, 35].

It is well known that the notion of uniform dichotomies and nonuniform di-
chotomies is an important method and tool in the study of the qualitative and
stability problems for nonautonomous dynamical systems. In the past studies of
the Grobman-Hartman type theorems and invariant manifolds theory, the (uni-
form or nonuniform) dichotomy together with some of its variants and generaliza-
tions is a key and general assumption in the nonautonomous case for the corre-
sponding linearized systems. However, there is increasing recognition that nonau-
tonomoous dynamical systems can exhibit various different kinds of dichotomic
behavior and the growing interest is to look for more general types of dichotomic
behavior [6-10,18-20, 24,28, 36].

Motivated by the existing nice studies and the above considerations, we consider
the following linear nonautonomous impulsive differential equation

o =Alt)x, t #7, Axli—r, = Biz(ri), i €Z (1.1)
and its nonlinear perturbed system

¥ =Alt)x + f(t,z), t # 7,

Ax|i—r, = Bix(1;) + gi(x(1:)), © € Z, (12)

where I = {7;}32 is a sequence of numbers

1=—00

T < < T2< T < T <T1I <M< <7<y

lim 7, =ocoand lim 7; = —o0.

i—00 j——o0
In this paper, we first introduce a more general dichotomy on R called the nonuni-
form (h, k, p, v)-dichotomy for the linear nonautonomous impulsive equation (1.1).
The new dichotomy is not only more general and includes the existing dichotomy as
special cases in the literatures, but also exhibits more rich and widely dichotomic
behavior for nonautonomous impulsive equations. Specially, it has been proved that
any linear nonautonomous differential or impulsive equation in a finite-dimensional
space has a nonuniform (h, k, i, v)-dichotomy in terms of appropriate Lyapunov
exponents or Lyapunov functions (see [34,35]). This means that the nonuniform
(h, k, u,v)-dichotomy widely exists and arises naturally in nonautonomous equa-
tions. We also establish a new version of the Grobman-Hartman theorem and con-
struct invariant manifolds for the nonlinear perturbed system (1.2) if (1.1) admits
a nonuniform (h, k, 1, v)-dichotomy on R.
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The content of this paper is as follows. In the next section, we introduce the
nonuniform (h, k, p, v)-dichotomy on R for the linear nonautonomous impulsive
equation (1.1) and state our main results. The rigorous proofs of the main results
are given in Section 3.

2. Nonuniform (h,k, u,v)-dichotomy and main re-
sults

In this section, we introduce the notion of the nonuniform (h, k, y, v)-dichotomy for
the linear nonautonomous impulsive differential equation (1.1) and establish our
main results.

2.1. Nonuniform (h, k, 1, v)-dichotomy on R

We let T'(t,s) be the evolution operator associated with equation (1.1) satisfying
T(t,s)xz(s) = z(t) for t,s € R and any solution z(t) of equation (1.1) and assume
that T'(¢,s) is invertible for all £, s € R. We define

A m: R — (0,400) is an increasing function with
=<m
lim u(t) = co and lim wu(t) =0
t—o0 t——o0
Equation (1.1) is said to admit a nonuniform (h, k, y, v)-dichotomy on R if there
exist projections P(t) such that P(t)T(¢,s) = T(t,s)P(s),t,s € R and there exist
constants a < 0 < b, e > 0 and K > 0 such that

17t 5)P(s)| < K (Z(“i) u(ls)e, > s,
k(s)\ ! . (2.1)
IT(t,5)Q(s)| < K (k(t)) V(s)F, 5> ¢,

where Q(t) = I — P(t) are the complementary projections of P(t) and h, k, u,v € A.
It is shown that any linear nonautonomous impulsive differential equation as in (1.1)
admits a nonuniform (h, k, u, v)-dichotomy if (1.1) has at least one negative (h, k)
Lyapunov exponent (see [34]). The nonuniform (h, k, u, v)-dichotomy includes the
existing dichotomy in impulsive differential equations as follows:

e exponential dichotomy [1,2] for h(t) = k(t) = €' and € = 0;
(h, k)-dichotomy [10,30] for e = 0;
e nonuniform exponential dichotomy [5] for h(t) = k(t) = u(t) = v(t) = €;

e nonuniform polynomial dichotomy [4] for h(t) = k(t) = u(t) = v(t) =t + 1,
t e R+,

e p-nonuniform exponential dichotomy [4] for h(t) = k(t) = u(t) = v(t) = e”®),
t e R+,

e nonuniform (p, v)-dichotomy [33] for h(t) = k(t) and u(t) = v(t), t € Ry.

It is worth noting that the nonuniform (h, k, u, v)-dichotomy exhibits more rich
and widely dichotomic behavior which can not be characterized by the existing
dichotomies for linear nonautonomous impulsive equations.
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Example 2.1. Consider the linear nonautonomous impulsive differential equations
in R?

21 = {751 + (02/ V12 +1) (111(\/152 +1+t)cosln(vit2+1+t)— 1)} 21, t# T,
Azili=y, = (651(7'1:—7'71_1) _ 1) 21,

2h = (53/\/t2 + 14 369t (t3 cos t® — 1)) 22, t# Ti,

s = (WA T ey 1) 1]

(2.2)

where §;,7=1,2,3 and Sj, 7 = 1,2 are positive constants.

Set P(t)(z1,22)"7 = (21,0)7 and Q(t)(21,22)7 = (0,22)T for t € R. Then we
obtain
6—61(t—s)—&-gl(n—‘rj_l)+6gcl(t) 0

T(t,s)P(s) =
0 0
and
_5,
53 2 1 X
0 (x/t2+1+t> \/ Tir T 1+ Tia JFaeat)
T(t,s)Q(s) = Vst+1+s [72 + 1+ 7 ;

0 0

where

c1(t) =In(v/2+1+t)(sinln(vt2+14+¢) — 1) + cosln(v/t2 + 1+ t)

—cosln(v/s2+1+3s) —In(v/s2+ 1+ s)(sinln(/s2+1+s) — 1),

ca(t) = t*(sint® — 1) + cost® — coss® — s*(sins® — 1).
A direct calculation gives

IT(t,5)P(s)]| < €260t (/52 41 4 5)%
< 62526(*51+51)(t73) (es( 52 414 8))81+252

< 62526(*51+51)(t*3)(6|3|( |S|2 + 14+ IS‘))51+252’ t>s

and

O2
fETias) P JEH1l4T
||T(t S)Q(S)H < 6252 <52+1+8> 75 Tj 625253
V2 + 1+t ,/Ti2+1+1+7'i+1

—35+32
£/ c2
< 2% ( 5 +1+8> 202l g > ¢

V2 4+ 1+t
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It is clear that the above dichotomic behavior exhibited by (2.2) can not be char-
acterized by the existing dichotomies in the literatures. Let

ht)=e', k(t) = V2 + 1+t ut) = (VE+1+1), v(t)=e",

—01 + 01 < 0 and —d3 + 02 < 0. Then (2.2) admits a nonuniform (h, k, s, v)-
dichotomy on R.

2.2. Topological equivalence

Let B(X) be the space of bounded linear operators on a Banach space X. We first
assume that

(Hy) A(t) € B(X) for each t € R with ¢t — A(¢) at most with discontinuities of the
first kind at the points 7; and I + B; € B(X) with (I + B;)™! € B(X) for
i €7

(Hz) f: Rx X — X with f(¢,0) = 0 for every t € R such that ¢t — f(¢,x) has at
most discontinuities of the first kind at the points 7;, and ¢g;: X — X with
9i(0) = 0 for every i € Z.

To facilitate the discussion below, we define
there exist positive constants [y and wy € N

Ap:= ¢m € Alsuch that any interval of length I of R ;

contains at most wy elements of {1/m(7;)}icz

there exist positive constants I and wy € N

Ay : = ¢ m € Alsuch that any interval of length 5 of R

contains at most wy elements of {m(7;)}icz

For any constant [ < —1, t,s € R, without loss of generality, we can choose I; = 1
and Iy = m(s), then

Z m[(n) < wgmi(s) + wg(Zm(s))l~ += cugm(s)[ﬁl~

s<T;

for m € Ay and

ST /mr) Swll w2+ = wi
T, <t

for m € Ay, where (;:= Y i, i’
Definition 2.1. (1.1) and (1.2) are said to be topologically equivalent if there exists
a function H : R x X — X having the following properties:
(i) H(t,x) — x is bounded uniformly with respect to t € R;
(ii) for each fixed t, H(t,-) is a homeomorphism of X into X;
(iii) L(t,-) = H~'(t,-) also has property (i);
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(iv) if x(t) is a solution of (1.2), then H (¢, z(t)) is a solution of (1.1).

The function H satisfying the above four properties is said to be the equivalent
function of (1.1) and (1.2).

Now we state the first main finding of this paper, i.e., a new version of the
Grobman-Hartman theorem.

Theorem 2.1. Assume that (1.1) admits a nonuniform (h,k,u,v)-dichotomy on
R, h,k is differentiable for each t # 7; and h € Aqg, k € Ay. If |al,b > 1 and there
exist constants o, v; >0 (i = 1,2) such that for any x,x1,20 € X

(a1)
1f(t, )| < cxmin{h()h(t) " p([t]) =, B () k() v ()<},

150.00) = 7o) < min { G ule) =, o)< e =

fort # 7;;
(a2)
g:(@)[| < g min{pu(|7:]) =%, v(|m:]) 7}, ie
lgi(x1) — gi(w2)|| < yemin{pu(|7:])~%, v(|7:]) = }Hlz1 — 2],
(az) Kyi(1/lal +1/b) + Kya(wile +w2lp) < 1,

then (1.2) is topologically equivalent to (1.1) and the equivalent function H(t,x)
satisfies

|H(t,z) — z|| < Kay(1/|a] +1/b) + Kag(wi (s + wal_yp)

for eacht e Rz € X.

In the above theorem, the assumed conditions seem more restrictive in contrast
with previous studies such as IS condition (see [10,30]). This is due to the fact
that the linear system (1.1) with the nonuniform (h, k, i1, v)-dichotomy is a nonuni-
formly hyperbolic impulsive system, which means that IS condition does not hold
when ¢ # 0 in the nonuniform part of nonuniform (h, k, u, v)-dichotomies. There-
fore, our results enrich and improve the classical Palmer’s linearization theorem for
nonautonomous impulsive differential equations [2,10,30]. Specially, here we also
point out the size of the nonlinear term in the linearization theorem of nonuniformly
hyperbolic impulsive systems may depend on the specific forms of dichotomy (see
conditions (a;) and (ag)).

2.3. Invariant manifolds

We describe the construction of stable invariant manifolds on R* and the con-
struction of unstable invariant manifolds on R~ for the nonlinear nonautonomous
impulsive differential equation (1.2). We define the stable and unstable subspaces
for each t € R by E(t) = P(t)(X) and F(t) = Q(t)(X). We assume that there exist
positive constants ¢ and ¢ such that

1f (8 x0) = [t z)|| < clley — wall([lea]|? + [J22]|) (2:3)
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and
lgi(z1) = gi(@2)l| < cllar — x| (2| + [[22]|) (2.4)
forany t e R, 7 € Z and x1,z5 € X.
To establish the existence of stable invariant manifolds on R™, we rewrite (2.1)
of the nonuniform (h, k, u, v)-dichotomy as the following equivalent way:

IT(t,5)P(s)] < K (}’jét’)) u(s)e,
e (2.5)
1Tt 5) Q)] < K (k()) v(t)
for t > s> 0. Let
| hemaxtutr, vr)dar + 3 b max (), v(r)°)
0<r;
be convergent and
B(t) = k(1) CD h(1) /0 (1)1 +1/aC (1) ea, (2.6)
where
/ h(m)* max{u(r)%, v(7)" Ydr + Z h(7;)* max{p(r;), v(m)°}

Consider the set of initial conditions

Zg(n) = {(5,6) : s > 0, £ € B5(B(s)~/m)},
where B,(8(s)"¢/n) C E(s) is the open ball of radius (s)~¢/n centered at zero.
Let Zg(1) = Zg. Denote by X the space of functions ®: Zg — X that are left-
continuous in s, at most with discontinuities of the first kind at the points 7;, such
that ®(s,0) =0, ®(s, Bs(8(s)"¢)) C F(s) and
1 (s, 61) = (s, &) < [I&1 — &2l (2.7)

for every s > 0 and &1,& € Bs(8(s)7%). It is not difficult to show that X is a
complete metric space with the norm

|<I>|/sup{|q>( O s> 0 and € € B.(8(s)- )\{0}}

€]l
Given ® € X, consider the graph
= {(5.6, ®(s5,)) : (5,) € Zs} (2.8)
and, for each (s,u(s),v(s)) € RT x E(s) x F(s), the semiflow
Ui(s,u(s), v(s)) = (t,u(t),v(t), k=t—s=>0 (2.9)
generated by (1.2), where

u(t) = T(t, s)u(s) + / T(t, 7)P(r) f (7. u(r), v(r))dr
+ Y T P(gi(u(n), v(n),

s<1;<t

(2.10)
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v(t) = T(t,s)v(s) +/ T(t,)Q(7)f(r,u(r),v(r))dr
+ Y T(t7)Q(T)gi(u(n), v(m)).

Theorem 2.2. Assume that

(b1) (1.1) admits a nonuniform (h,k, u,v)-dichotomy on RT;
(ba) lim k(t)=*h(t)*v (1) = 0;

(bs) ( ) B(t)¢ is decreasing.

If ¢ is sufficiently small in (2.3) and (2.4), then

(c1) there exists a unique function ® € X such that W is forward invariant with
respect to V,, in the sense that

U,.(s,&®(s,8) €W  forany (s,€) € Zg.,(2K), k=t—s>0; (2.11)
(co) there exists a constant d > 0 such that

W5 (s, 81, B(5,€1)) =W (s, &2, D(s, €2))| < d(h(t) /()" 1(s)"[[E1 =&zl (2.12)
forany k =t —s5>0 and (s,&1),(s,&) € Zs.,(2K).

Remark 2.1. Theorem 2.2 generalizes and extends some previous works, such as,
Theorem 1 in [4], Theorem 1 in [5]. Here a new discovery is that the different forms
of functions h, k, i, v influence the size of stable invariant manifold (see (2.6) and
(2.8)). This implies that the types of dichotomies may play an important role in
the construction of invariant manifolds.

We now establish the existence of unstable invariant manifolds of (1.2) on R™.
In this case we say that (1.1) admits a nonuniform (h, k, i, v)-dichotomy on R~ if
there exist constants a < 0 < b, ¢ > 0 and K > 0 such that

(9 P < K () el
0

S

b
e < & (351) v

for 0 > s > t. We let
0
/ k()" max{pu(|7))%, v (7)Y + Y k()" max{u(|7i])*, v(|7))°}
- 7,<0
be convergent and
BUE(t) = h(t)™ D k(1) =0t D/ a0y (¢ )1+ acw (¢) /=

for ¢t < 0, where

t

(1) :/ k()" max{pu(|r]), v(|r)) Y7 + Y k(r)* max{p(|7))7, v (7))}

- ngt
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Let B¥(8"(s)"¢) C F(s) for s < 0 be the open ball of radius %(s)~¢ centered
at zero. We consider the set of initial conditions Zg§., = {(s,§) : s < 0, { €
B{(B"(s)7°)} and denote by X the space of functions ®* : Z§ — X that are
left-continuous in s, at most with discontinuities of the first kind at the points 7;,
such that ®“(s,0) = 0, ®“(s, B¥(5%(s)~¢)) C E(s) and satistying (2.7) for every
s <0 and &,& € BY(B%(s)~¢). For each ®* € X“, we consider the graph W% =
{(s,2%(5,€),8) : (5,€) € Zgu} and the semiflow U¥ defined by U (s, u(s),v(s)) =
(t,u(t),v(t)), K =t — s <0, where

u(t) = T(t, s)u(s) — /ts T(t,7)P(7)f(r,u(r),v(r))dr
- Z T(t’Tz'—i_)P(Ti—i_)gi(u(Ti)’U(Ti))7

t<T;<s

o(t) = T(t, s)uls) — / T, )Q) (7 ulr), v(r))dr
= > (TN gi(uln), ().

t<7T;<s

Theorem 2.3. Assume that (1.1) admits a nonuniform (h,k, u,v)-dichotomy on
R~ with hm k(t)Ph(t)~u(|t))® = 0. If k(t)~°B(t)¢ is decreasing and c is suffi-

ciently small in (2.3) and (2.4), then there exists a unique function ®* € X" such
that

Wii(s, @(s,€),§) e W™ forany (s,€) € Z5,(2K), k=t —s<0.
Moreover, there exists a constant d* > 0 such that
[ (s, @ (s, &1), €1) — Wia(s, @ (5,&2), &a)|| < d*(K(s) /(1) v (|s])*]1&1 — & ||

forany k =t —s <0 and (s,§1), (s,&2) € Z3.,(2K).

3. Proofs of main results

3.1. Proofs of Theorem 2.1

Let X (t,to,x0) be the solution of (1.2) with the initial value X(to) = z¢ and
Y (t,t0,yo) be the solution of (1.1) with the initial value Y (to) = yo. We first prove
some auxiliary results.

Step 1. Construction of bounded solutions.

Lemma 3.1. For any fized (t,£) € R x X, the system

2 =Alt)z — f(t,X(,1,€)), t#m,
Azli=7, = Biz(1i) — g:(X (73, 1,6)), i€,

has a unique bounded solution h(t, (t,£)) and

[, (&) < Kai(1/|a| +1/b) + Kag(wiCa +walp), tE€R.
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Proof. Let

oo

W, (7€) = — / T(t, 7)P(r)  (r, X (1, F, €))dr+ / T(t, 7)Q(r) f(r. X (1.1, €))dr

t

= D T(tn) P )gie(m) + Y0 Tt 70)Q(r ) giz(m)).

Ti<t t<7;

It follows from direct calculation that h(t, (¢,€)) is a solution of (3.1). By (2.1),
(a1) and (ag), we have

Ayi— / \T (6, 7\ P (. X (r.E.€)) | dr

— 00

+ /too 17, T)QIILS (r, X (7,8, €)) [l dr

t o]
< Kalh(t)a/ h(T)faflh’(T)dTJrKozlk(t)b/ E(r) =YK (r)dr
oo t
< Kay(1/]a] +1/b)
and
= IT(, TOgs (@)l + Y 1T, 7O Mgi(z (7))
T <t t<T;
< Koy Y [h(t)/h(ri)]* + Kagk(t)" > k(r) ™"
i<t t<T;
< Kasg(wiCa +w2l-s)-
Therefore,

[A(t, (£,6)] < A1+ By < Kaa(1/]a] +1/b) + Kaa(wia + w2l—s)

for any ¢t € R. This means that h(t, (£,£)) is the unique bounded solution of (3.1)
since

2 =Alt)z, t#m,
A2|t=7—i = BZ‘Z(Ti), 1 €7,

admits a nonuniform (h, k, u, v)-dichotomy. O

Lemma 3.2. For any fived (t,£) € R x X, the system

=AMtz + f(t,Y(,1,6) +2) t#m,
Azlt=r, = Biz(7i) + ¢:(Y (13, 8,€) + 2(13)), i €Z,

has a unique bounded solution I(t, (t,£)) and
12t (&) < Kaa(1/lal +1/b) + Kag(wila + w2lp), tE€R.

Proof. We denote by € the space of functions z : R — X that are left-continuous
in ¢, at most with discontinuities of the first kind at the points 7;, such that

[zl < Kai(1/]a] +1/b) + Kaz(wia + wal-p),
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where ||z|| := sup,cg ||2(¢)||. It is not difficult to show that (4, - ||) is a Banach
space. Define the mapping T on 1 by

(T2)(t) = /_ Tt 1) P(1) (7, Y (1, £, €) + 2(7))dr

- / P Q) (Y (1 E.€) + 2(r))dr

+ T(t77—7,'—~_)P(Ti-_)gi(Y(Tiat77 f) + Z(Ti))

= TR G (Y (7,1, €) + 2(7).

t<T;

It is clear that Tz is left-continuous in ¢, at most with discontinuities of the first
kind at the points 7; and it follows from (2.1), (a1) and (az) that

|Tz]| < Kou(1/]al +1/b) + Kaz(wia + wal-s).

Therefore, T'(21) C €. In addition, for any z1(t), z2(t) € 1, we have

Ay i = / 1T, )P, Y (7,8,8) + 21(7)) = f(7,Y(7,1,€) + 22(7)) | dT

— 00

+ /too 17 D)QDIINS (7 Y (7,8,€) + 21(7)) = £(7, Y (7, 1,§) + 22(7))[ld7
< Kmi(1/]al +1/b)]|21 = 22|

and
By:= Y |T(t, )P gi(Y (7, 1,€) + 21(m2) = ga(Y (73, £,€) + 22(72) |
T <t
+ Z IT(t, 7)Q(T)Mgi (Y (73, £,€) + 21(7)) = gi(Y (73, £,€) + za(7))|
t<T;
< Kya(wia + w2l-p)ll21 — 22|
Therefore,

T2 — T2 < [Kv1(1/]al +1/b) + Kya(w1la + wal-)][lz1 — 22|

Then by (ag), T : Q1 — Q4 is a contraction mapping. By the Banach fixed point
theorem (also known as the contraction mapping theorem or contraction mapping
principle), we conclude that T has a unique fixed point (¢, (, £)), i.e.,

t

1t (L, €)) = / T(t, ) P() f(r, Y (7, E,€) + (7)) dr

— 00

- / T )QE) Y (7, 1.6) + 1(r))dr
S T P g (Y (7€) + D7)

=T, Q) g (Y (13, £,€) + (7).

t<Tt;
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In the following, we prove that I(¢, (¢, £)) is unique in the whole space. Otherwise,
assume that there is another bounded solution 1°(¢, (£,£)) of (3.2), which can be
written as

t

1, (£,€)) = / T(t, 7)P(r) f(r.Y (r,£.€) + 1°(r))dr
- / T T Q) (Y (7, .6) + () dr
S T )P g (Y (7€) + 10(n)

T <t

3" T, QUG (Y (73, F,€) + (7))

tST,‘

Proceeding in a similar manner to the above arguments, we have
11— 1°1 < [y (1/]al +1/b) + Kyz(wia + w2l = 1°.

Then, by (a3), one has [ = [°. Therefore, I(t, (£,£)) is a unique bounded solution of
(3.2) with

11t (I < Kaa(1/lal +1/b) + Kaz(wila + w2lp), t€R.

Lemma 3.3. If 2(t) is any solution of (1.2), then

=AWz + f(ta(t) +2) = f(t2(t) tF#7,

Az‘t:n = BZZ(TZ) + gz(‘r(Tz) + Z(Tz)) — gl(x(n)), 1€ Z, (33)

has a unique bounded solution z(t) = 0.

Proof. Obviously, z(t) = 0 is a bounded solution of (3.3). Next we show that
2(t) = 0 is the unique bounded solution. Assume that z°(¢) is any bounded solution
of (3.3), then 2°(¢) can be written in the form

2= [ TEPOU () + ()~ S alr)ldr
- T QI (7 x(r) + 2(r) — flr,a(r)dr
ST P i) + =) — gi ()]

T <t

=D TR gi(x () + 2(m)) — gila(m)].

tSTi
It is easy to show that
12 = 0]] < [K31(1/]a] + 1/5) + KAa(w1Ca +wal-o)][12° = 0]

which implies that z(t) = 0. O
Step 2. Construction of the topologically equivalent function.
Define

H(tax) =x+ h(t? (t,l‘)), L<t’y) =y+ l(t7 (t7y))’ z,y € X. (34)
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Lemma 3.4. For any fized (t,z(t)) € R x X, H(t, X(t,t,z(t))) is a solution of
(1.1).

Proof. It follows from Lemma 3.1 that

h(t’ (t7 X(tv t: $(i)))) = h(t7 (Ev "E(B))

and

H(t, X(t7 t, 33@)) = X(t, t, x(ﬂ)"’_h(t? (t7 X(t, t, :L‘(E)))) = X(t7 t, fc@)‘Fh(t’ ({7 :L‘(E)))
Since X (¢,t,z(¥)) and h(t, (£, z(%))) are solutions of (1.2) and (3.1), respectively, for
t # 1;, we have

H (1, X (1,5, 2())) = X(t, (D) + Rt (£, (1))
()X (T, (1) + f(t, X (L, 2(1)))

) f@t, X(¢,t,2(1)))

and, for t = 74, i € Z, we have

H(r" X (' f2(®))) = X (77,1, 2(8) + h(7;", (£, 2(2)))
= B X(7i,t,2(t)) + g:(X (73, £, x(1)))
+ Bih(Ti7 ({7 :L‘(f))) - gi(X(Ti7 t_7 x@))

= BiH(Tia X(Tia {7 l'(i)))

This implies that H(t, X (¢,%,z())) is a solution of (1.1). O
A similar argument to the proof of Lemma 3.4, we have

Lemma 3.5. For any fized (t,y(t)) €RxX, L(t,Y (¢,%,y(t))) is a solution of (1.2).
Lemma 3.6. For any fixedt € R andy € X, H(t,L(t,y)) =y holds.

Proof. Let y(t) be any solution of (1.1). It follows from Lemma 3.4 and Lemma
3.5 that L(t,y(t)) is a solution of (1.2) and H (¢, L(t,y(t))) is a solution of (1.1).
Moreover, one has
(8, Lt y(®) — o/ (1) = A@H( Lt (1) — A@®)y(t)
= A@)(H(t, L(t,y())) —y(t), t # 7
and
H(r " L(r" y(7) — y(7;") = BiH (73, L(7i,y(:))) — Biy(7:)
= Bi(H (i, L(7i,y(7:))) — y(7:)), i € Z.
In addition,
IH (&, L(t,y(1) =y < [[H(E, L(E,y(t) — L& y(@0))]| + [ L y(8) — y(@)]]
<2[Kay(1/]a] +1/b) + Kag(wila + w2lp)]
for any t € R. This shows that H (¢, L(t,y(t))) — y(¢) is a bounded solution of (1.1),

and hence
H(t,L(t,y(t))) —y(t) = 0.

For any fixed t € R,y € X, there exists a solution of (1.1) with the initial value
y(t) =y. Then H(t, L(t,y)) =y holds. L)
Similarly, we have
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Lemma 3.7. For any firedt € R,z € X, L(t, H(t,z)) = = holds.

We are now at the right position to establish Theorem 2.1. We are going to
prove topological equivalence between (1.1) and (1.2), that is, to verify that H (¢, z)
is a topologically equivalent function.

Proof of condition (i). It follows from (3.4) and Lemma 3.1 that for any ¢t € R

IH(t,x) — || = [|h(t, 2)|| < Kay(1/]al +1/b) + Kaz(wila +walp), © € X.

Proof of condition (ii). By Lemma 3.6 and Lemma 3.7, for each fixed ¢t € R,
L(t,-) = H~'(t,-) is homeomorphism.
Proof of condition (iii). From (3.4) and Lemma 3.2, for any t € R, we have

1Lt y) =yl = It )l < Kaa(1/]a] +1/b) + Kag(wia +walb), y € X,

Proof of condition (iv). By using Lemma 3.4 and Lemma 3.5, the condition (iv)
holds.
The proof of Theorem 2.1 is complete.

3.2. Proofs of Theorems 2.2 and 2.3

The proof of Theorem 2.3 is the similar arguments to the proof of Theorem 2.2 and
can be obtained by reversing the time. Therefore, here it is omitted.

To obtain the stable manifolds, we first introduce an auxiliary space. Let X™* be
the space of functions ®: RT x X — X that are left-continuous in s, at most with
discontinuities of the first kind at the points 7;, such that ®|z, € X and

O(s,¢) = (s, B(s) “¢/[|&ll) for every (s,£) & Zp.

We note that there is a one-to-one correspondence between functions in X and
functions in X*. Moreover, X* is a Banach space with the norm X* 5 ® — |®|Zg|'.
It is not difficult to show that for each ® € A* we have

[@(s,&1) — (s, &)l < 2[[& — &l (3.5)

for every s > 0 and &1, & € E(s).
The proof of Theorem 2.2 is obtained in several steps. We first prove that, for
each ® € X*, there exists a unique function w satisfying (2.10).

Lemma 3.8. Let ¢ be sufficiently small. Then, for each ® € X* and (s,§) € Zg,
there exists a unique function u : R™ — X with u(s) = & such that, for any t > s,
(2.10) holds and

[ < 2K (h(t)/h(s))*p(s)" (€]l (3.6)
Proof. Let Qs be the space of left-continuous functions x: [s,00) — X at most

with discontinuities of the first kind at the points 7; with the initial value z(s) and
2]« < B(s)~, where

I G 0
el = g e {2} &0

It is not difficult to show that (Q2,] - [|«) is a Banach space.
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Given (s,€) € Zg and ® € X*, define an operator L in Qs by

(Lu)(t) =T(t,s)¢ —|—/ T, 7)P(7)f(r,u(t), (7, u(r))dr

+ Z T(t, 7,7 ) P(7;")gi(u(ri), @ (7, u(7:)))

s<T; <t
for each t > s. It is easy to show that Lu is left-continuous in [s,00) at most
with discontinuities of the first kind at the points 7;, and that (Lu)(s) = £ and
(Lu)(t) € E(t) for every t > s. It follows from (2.3), (2.4) and (2.5) that
Ci(r) + = lf(m u(r), @(r,u(r)))|

< c(um) + @0 w()) (lu()ll + 127, u(z) )

< 3 cflu(r) |+
h(7)

< 6q+1 Kq+1
=0 h(s)

a(q+1)
) p(s)" D (Jul ), T £

and
CH(mi) = = [lgiu(m:), ®(7i, u(m:)))]|
< c([fulm) | + 12 (s, w(ra)) (Julm) | + 1207, w(n)|)*?
< 3 efu(r) ||

a 1
g+1 peqr1 (17 () e(g+1) a+1
< 61K h(s) p(s) (lu]| ), i e N

Therefore,

(L)@ < 1T, s)[[E] +/ |17, 7)P(T)|C1(r)dr

+ > IT@ ) PEDICER)

8S7i<t

< i (1) oyl

(s)
q+1 q+2 @ ¢ —aq e(q+1 q+1
e (h<5)) B(s)~ () ()L O().

By (2.6), we have
IZufl < 2 (€l + 67K h(s) = u(s)74 )7+ C()
< & (L 67K () ()9 B(s)59C(s)) Bls)
< %(1 + 67T e KT B(s)7E.

If ¢ is sufficiently small so that 6971cK9t! < 1, then we have L() C Q5. On the
other hand, for each w1, us € Q9, we get

021(7—) = Hf(Taul(T)v (I)(Tvul(T))) - f(Tﬂ UQ(T)ﬂ (I>(T7 UQ(T)))”
<2 6K g — ual]u () (h(r) /() D (), 7 £ 7,
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and
C3(7i) + = |lgi(ua (12), ®(7i,u1(73))) — gi(ua(7), (73, ua(7:)))|
<267 KT Juy — ualwB(s) " (i) /h(s)) T u(s)7HY i e N
Then
(| Ly (t) — Lua(t)]| S/ IT(t, 7)P(r)|Cs(r)dr + > |IT(t, 7,5 P(r;H)IC5(m)

s<T; <t
h(t)\*
<269 e K2 luy — ug. (h((s))> wu(s)s.
Taking c sufficiently small such that 697 cK9T! < 1, we have
|Luy — Lug||. < 6q+1cK"+1Hu1 — Usa|«-

Then L is a contraction in {25, and there exists a unique function u € €25 such that
Lu = u. Moveover, it is easy to show that

1 1
Jul* < Sll€ll + 567 e KT ull.,
2 2
and
[u@®)|| < 2K (h(t)/h(s))*w(s)°|[&]] for any t> s,

since K/(1 — (1/2)69TleK9t!) < 2K. O
Let u= ug’ be the unique function given by Lemma 3.8, that is,

w(t) = T(t, $)E + / Tt ) P() (o u(r), &, u(r))dr
+ > T 7)P(r)gi(u(r), ®(7i, u(r)))

s<mi<t
for each t > s.
Lemma 3.9. Given c sufficiently small and ® € X*, the following properties hold:
1. for each (s,€) € Zg and t > s, if

D(t, u(t)) :T(t,3)¢(57€)+/ T(t, 7)Q(T)f (7, u(r), (7, u(7)))dr

(3.9)
3 T r)Q )gi(u(r), Bru(m),
then
#(5.8) =~ [ T(r9) QS (ru(r), Blr.ulr)ir
(3.10)

= 2T 8) 7 Q) gi(u(m), B(7i, u(r))).

s<T;

2. if identity (3.10) holds for each s > 0 and & € Bs(B8(s)~¢), then (3.9) holds
for each (s,€) € Zp.,(2K).
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Proof. By (2.5), (2.3), (2.4), (3.5) and (3.6), for each 7 > s we have
C(r) : = | T(r, ) QD) - ILf (7, u(r), (7, u(7)))|

—b
<wrter (1) Dl

7)
(s)
< GIHL T2 <’f(7)) ar (h(T)

S

a(g+1)
) () @D o+

k(s)
a(q+1)
< 6atloat? (ii:;) v(7)° (h(s)) ! M(S)E(Q+1)ﬁ(s)_5(Q+1)
and similarly, for each 7; > s we have
C3(r) : = |T(r", )" Q(T) - Nlgi(ulri), ® (73, u(r))) |

< 39tleK (

< 6q+1 ch+2

- —b ™ a(q+1)
k( J) u(nf(h( )> u(s)" TV g

k(ﬁ)>_b V) (hm))a(“” (5) ) () —<la D).

< 6¢J+1 Kq+2

Then

/ Ci(r)dr+ Y C3(mi)

s<T;

< 6T K2k (5) h(s) T @t y(s) et g(g)~elatD)

X ( / h k(7)h(r) Dy (r)Edr + > k(n)-bh(n)a@H)y(n)f)

< 69T K12k (s) h(s) " 0D u(s)* T B(s) THUC0(s) < o0

This implies that the right-hand side of (3.10) is always well-defined.
Now we assume that (3.9) holds for each (s,&) € Zg and ¢t > s. Identity (3.9)
can be written in the form

®(s,¢) =T(t»8)71<1>(t,U(t))—/ T(r,5)7'Q(7) f(r,u(7), (7, u(r)))dr
= Y T 9) 7' )gi(uln), (7, u(r))).

s<T;<t

(3.11)

y (2.5), (3.5) and (3.6), we obtain

—b a
(e o] < 4k (5) vor (35 werae
< AIR(1) h(E) V(1) k() h(s) " p(s)B(s)

Therefore, letting t — oo in (3.11) yields identity (3.10).
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Assume that (3.10) holds for any (s,&) € Zg. For each (s,&) € Zg.,(2K), by
(3.6), we have

(o) < 25 (1) el < o) 120 < oy,

and hence, (t,u(t)) € Zg for any t > s. It follows from (3.10) that

T(t,)2(5,6) = — [ T(07)Q) (ru(r). B(ru(r)))dr
- T, )Q) (7 ulr), B(ru(r)))dr

- Z ) gi(u(r), (7, ulm)))
— Z T(t,)Q(r)gi(ulr), ®(7i, u(r)))

— - [ T ), o ar)dr
- Z T(t7T;F)Q(T;L)gi(u(n%(P(Tiﬂu(Ti)))+<I>(t7u(t))7

s<T;<t
using (3.10) in the last identity with (s, &) replaced by (¢, u(t)). O
Lemma 3.10. If c is sufficiently small, then there exists a K1 > 0 such that
[ur(t) —ua ()| < K1 (h(t)/h(s))" 1(s)" (1€ — & (3.12)

for any ® € X*, (s,&1),(s,&2) € Zg and t > s.
Proof. Write u; = ug By (2.5), (2.3), (2.4), (3.5) and (3.6), we have

Ci -—/ 1T, )P (7,ua (1), (7, ua (7)) = f (75 ua(7), D7, uz (7)) || dr

< 9. 6q+lcf(q+2||u1 _ UQH* (Z((g)a #(S)S(QJFI)B(S)*Eq Lt h(T)an(T)EdT
and
= > T PE) g (ur (), @(ri,ua (1)) — gi(ua(7i), B (73, ua(7:))) |
s<T; <t
. _ M ‘ 5( ) —c
<269 K2y — us. <h(s)) u(s)F @t (s qs;<th
Then

lur () = w2 ()| < T, 5)(&1 — &)l + Ci + CF

=K (Zét))) p(s)°(I€r — &ll + 2+ 67 KT lug — ua].).
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This implies that
1
lur —u2f|” < Sli& — &2l + 67 KT Jug — usl|*,

which yields (3.12) with K; = K/(1 — 69tlcKd9t?). O
Lemma 3.11. If ¢ is sufficiently small, then there exists a Ko > 0 such that
[u® () = u®2 ()| < K2(h(t)/h(s))°[[€] - |@1 — @2’ (3.13)
for any ®1, P, € X*, (5,€) € Zg and t > s.
Proof. For simplicity, write u; = u?i for i = 1,2. Note that
[@1(7,u1 (7)) — Pa(T, uz (7))l

<@ (7, un (7)) = Po(7, un (7)) + [|P2(7, ua (7)) — Pa(7, ua (7))
< Jua (- [@1 = Pof + 2f|ua (1) — ua(7)]].

With similar arguments to those in Lemmas 3.8 and 3.10, we obtain

CL(r) : = | f(rowa (7), @ (r, ur (7)) — (7, ua(r), B, ua (7))
< 39 [3([[u () — ua (1) ) (s (I + [fuz (7))
+ (lur (DI - @1 = Bol’)([fur (P12 + lua (7))
< [2- 67K fuy — uall, +4- 67K €] - By — Dol
x (h()/h(s))* D ()7 B(s) 0, 7 > s

and
C3(mi) : = [lgi(ua(r2), ®1(7i,ur (7)) — gi(ua(rs), Pa(7i, ua (i) ||
< 3% [3(Jlur () — w2 ()|l (7)1 + flua(:)[|9)
+ (lua () || - [@1 = @) (Jlua (7)1 + [Jua(7:)[|7)]
<[2- 69 K lug — uglw +4- 69cKIH[E]| - |@1 — Do)
x (h(73)/h(s))" D u(s) TV B(s) 7%, 7 > s,
Then

||ul(t)—uZ(t)||§/ Tt ) P(r)IC(n)dr + Y 1Tt 7" )P(r)ICE(m)

s<T; <t
<267 KT uy — uglls +4 - 69K €] - [@1 — @o']
h(t)\* _
K e(q+1) 90(s).
<K () ne ()0
This implies that
luy = uallx < (67 KT luy — ualls + 2 67K TE]| - [ @1 — P2 Jpuls)
This establishes inequality (3.13). O

Lemma 3.12. If ¢ is sufficiently small, then there exists a unique function & € X*
such that (3.10) holds for any (s,&) € Zg.
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Proof. For each ® € X* and (s,&) € Zg, we define an operator J by

(96,8 == [ Tr5) Q) (), Bl u(r))dr
= 22T 9) 71 g (u(m), B, u(r))),

where v = u? is the unique function given by Lemma 3.8. It is easy to show
that J® is left-continuous in s at most with discontinuities of the first kind at the
points 7;, and that (J®)(s,0) = 0 for s > 0. Moreover, for any &1,&; € Bs(8(s)™9),
let u; = ug for i = 1,2, by (2.5), (3.6) and (3.12), we have

C (1) : = lf(r,ua(7), ®(7,u1 (7)) = F(7, ua(7), D(7, uz(7)))|

T, U1
( ) a(q+1)
< 61T KK, ( ) ()T B(s)7)&y — &

h(s)
and
C3(7) = = [lgi(ua (12), @ (73, ur (7)) — giua(7i), @ (73, u2(m:))) |
<orteor (7) sl - &l
Therefore,

1(TB)(s.£1) — (JB)(s.£)]
< / IT(r,9) Q) CE(r)dr + S 1T (7, ) Q)| CE ()

s<T;
<69 KT K k() h(s) ") pu(s) 7Y B(s) 70 (5) 161 — &)
< 6K |6 - &

If ¢ is sufficiently small, then

[(J®)(s, &) — (JP)(s, &) < [|€1 — &2l

and one can extend J® to RT x X by (J®)(s,&) = (J®)(s,8(s)~¢/||€]]) for any
(s,€) & Zg, and hence, J(X*) C X*.

Now we show that J is a contraction. Given ®;, Py, € X'* and writing u; = u?i
for i = 1,2, by (3.5), (3.6) and (3.13), for each (s,§) € Zg we have

Cr(r) s = | f(r,un (1), @1(7,ua (7)) — f(7,ua(7), P27, ua(T)))||
< 3%¢(3|ur (1) — ua (7)|| + [lur ()] - [@1 = Ba') ([Jur (7)[|7 + [Juz (7)(|9)
<2 GICKIK +315)€] - |2, — Bl (h“))a(qm (5)7(+D (s) s
= & 2 1 2 h(s) n(s S
and
C3(7i) + = llgi(ua (13), @1 (75, ur (7)) — gilua(7i), Pa(r, ua(r))) |
< 3%¢(3lJur (13) — ua (7o) || + [Jua (72) | - @1 — Ba") ([Jua (72) | + [Jua(7:)[|7)

h(Tz) ala+l) e(g+1) —eq
) e

S 2. 6qCKq(2K + 3K2)Hf|| . |(I)1 — (I)2|/ <
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Therefore,
I(720)(5,6) - (J82)(5.)]
< [ 1T QICH i+ 3 TG 9 rIC )

s<T;
<2:-69cKI(2K + 3Ks)|[€] - |[®1 — ®af

and provided that c is sufficiently small, the operator J is a contraction. Therefore,
there exists a unique function ® € X* such that (3.10) holds for every (s,§) € Zg.
O
We are now at the right position to establish Theorem 2.2. It follows from
Lemma 3.8 that, for each (s,&) € Zg and & € X™*, there exists a unique function
U = ug’ € Qy. By Lemmas 3.9 , 3.12 and the one-to-one correspondence between
X and X*, for each s > 0 and & € B, ((B8(s) - u(s)) " ¢/(2K)), there exists a unique
function ® € A’ such that (3.9) holds. For each (s,£) € Zg(s).u(s)(2K), by (3.6), we
have

(D < 2K (h(0)/(s)) ") 2}(5«9) ()
< (h()/h(s))*B(s)™" < B(s)™*
which implies that (¢,u(t)) € Zg for any ¢t > s. Therefore, (2.11) holds and W is

forward invariant under the semiflow W,. For any (s,&1),(s,82) € Zg(s).u(s) (2K)
and k =t — s > 0, by Lemmas 3.10, we have

”\1’5(8’517 (b(safl)) - \115(3’5% CI)(s,fz))H
= [|(t,uft (1), (L, us (1)) — (£, us (1), @(t, u (1))

< 3t (8) — w2 ()] < 3K1(h(t)/h(5))" u(s)°lI€r — &2l

The proof of Theorem 2.2 is complete.
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