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Abstract. The unstable properties of the linear nonautonomous delay system z’(t) =
A(®)z(t) + B(t)z(t — r(t)), with nonconstant delay r(t), are studied. It is assumed that
the linear system y’(t) = (A(t) + B(t))y(t) is unstable, the instability being characterized
by a nonstable manifold defined from a dichotomy to this linear system. The delay r(t) is
assumed to be continuous and bounded. Two kinds of results are given, those concerning
conditions that do not include the properties of the delay function r(¢) and the results
depending on the asymptotic properties of the delay function.

Keywords: Liapounov instability, h-instability, instability of delay equations, noncon-
stant delays
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1. INTRODUCTION
In this paper sufficient conditions for the solutions of the equation
(1) 2/ (t) = A@t)z(t) + B(t)z(t — r(t)), x=e€C", t=to,

to be unstable are given. The problem of stability and instability, in the case of
constant matrices A, B and a constant delay, r has been studied by many authors [5],
[10]. For a good acquaintance with the subject, as well as for the application to
mathematical ecology, the reader is referred to the monograph [7]. The constant
case is frequently studied by means of the location of the roots of the so called
characteristic polynomial: P()\) = det(\] — A — Be™™). An outstanding result
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ensures that the solutions of the equation
2/ (t) = Ax(t) + Bx(t —r)

are unstable if there exists a root of the characteristic polynomial with a positive
real part. This algebraic method cannot be applied to the nonautonomous Eq. (1).

The unstable properties of Eq. (1) have not been sufficiently studied [5], [7], [10],
[11]. This contrasts with the evolution of this theory for ordinary differential equa-
tions, to which we may mention the classical result of Perron [1] and Coppel’s theorem
on instability [3] for nonautonomous systems.

In this paper we will give results on instability and asymptotic instability of Eq. (1),
relying on the ideas of the paper [12]. We will distinguish the case when B is
integrable, where, under suitable conditions, the instability can be obtained for a
general bounded delay r(t). The case when B is not integrable is treated in our paper
by means of conditions of boundedness and integrability of the function r(¢)B(¢). In
a section of examples we will apply the results obtained to different classes of delay
differential equations.

2. BASIC DEFINITIONS AND NOTATION

The symbol V will denote the linear space R” or C"; |z| stands for a fixed norm
of the vector z, and the corresponding matrix norm of a matrix A will be denoted
by |A]. We will assume that the function r(t): [tp,00) — [0,0], ¢ > 0, is contin-
uous. Throughout, we will denote J = [tg,00), J, = [tg — 0,00); the functions
A, B: J, — V, are assumed to be continuous; ® will denote the fundamental matrix
of

(2) y'(t) = (A1) + B(1)y(t)

satisfying ®(to) = I, where the matrix I denotes the identity; for an interval I, ; of
real numbers, we will denote by C(I, ) the space of continuous and bounded func-
tions defined on I, ;, with values on V; if x € C(J,) and ¢ > tg, then z, € C([—0,0])
will denote the function z:(s) = z(t + s), s € [—0,0]; in the space C([—c,0]), the
following norm will be used:

[plo = max  [o(s)];

x(t;to, ) will denote the unique solution of the problem

{ (1) = A()x(t) + Bt)a(t — r(t), t > to,

®) b = 51 9 € Cll=0,0))
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the letters h, k,p,q will denote positive continuous functions, and h=*(t) = 1/h(t);
for f € C(J,), let |f|® = sup{|f(t)|: t € Jo}, Ch(Jy) :={f: Jo» = V: h71f €
C(Jo)}; for f € Cn(Jo), let |fn == |71 f|** and By[0, o] = {f € C(Jo): |fln < o};
Cr(J5), called the space of h-bounded functions, endowed with the norm |- |5 is a
Banach space; L!(J) will denote the space of integrable functions defined on .J, with
norm |f|* = fto |f |ds; L; (J) is the space of h-integrable functions, that is f € Lj
iff | f|}, == fto [f(s)]ds < 0.

The instability of Eq. (2) will be characterized by means of the following notion
of dichotomy [13]:

Definition 1. We say that Eq. (2) has a weak ([h, p], [k, ¢])-dichotomy on J,, iff
there exist a constant K and a projection matrix P such that

(4) [@(t)P2™(s)] < Kh(t)p(s), to—o <s<t,
[ 2()(I = P)2~'(s)| < Kk(t)q(s), to—0o <t<s,
and
) { h(t)p(s) < Ck(t)q(s), t=s=>to— o,
k(t)q(s) < Ch(t)p(s), s=t=ty—o,

where C' > 1 is a constant.

Remark 1. If h = k, p = ¢, then we say that Eq. (1) possesses an [h, p]-dichotomy.
If Eq. (1) has an ([h,p,], [k, ¢])-dichotomy, then condition (5) implies that Eq. (1)
has an [h, p]-dichotomy, and also a [k, ¢]-dichotomy, each with the same projection
matrix P and constant C'K.

Remark 2. If p(t) = h=%(t), q(t) = k~1(¢) [19], [15], [16], then we say that
Eq. (1) possesses an (h, k)- dlchotomy In this case the hypotheses (5) reduce to the
requirement:

(6) R(t)h~1(s) < CE()E™1(s), t=s>=ty—o.

The case of an (h, h)-dichotomy will be termed an h-dichotomy. If Eq. (1) possesses
an (h, k)-dichotomy, then (6) implies that Eq. (1) has an h-dichotomy, and also has
a k-dichotomy, each with the same projection matrix P and constant C'K.

We call the attention to the use of square brackets to denote an [h, p]-dichotomy.
This is made deliberately to distinguish this dichotomy from the notation of the
(h, k)-dichotomies in the sense of Pinto [19], where we use parentheses instead.
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We will use the following subspaces of initial conditions to Eq. (2):
Vi ={£€V: @) € Cr}, Vao={£€Vy: lim h(t) " @(t)¢ = 0}.

The forthcoming Theorem A follows in a way similar to the proof of Proposition 2.2
in [4] (see also [15], [17], [14]), and Theorem B follows from a result on admissibility
of a pair of functional spaces [4], [14].

Theorem A. Let us assume that Eq. (2) has the weak dichotomy (4)—(5), then
Eq. (2) has an ([h, pl, [k, q])-dichotomy with a projection Q, iff

Vk70 C Q[V] C V.

Theorem B. If the system

has a weak [h, p]-dichotomy and hpB € L', then the system

y'(t) = [A(t) + B()]y(t)
has a weak [h, p]-dichotomy.
Throughout, the functions A, k will be assumed to have a bounded growth.
Definition 2. We say that the function h: J, — (0,00) is of class G, s, for a
positive number M, iff

h(s)h ™ (t) < M, s€t—o,t+a], t=>t.

We will use the following definitions of instability:

Definition 3. We say that the null solution of Eq. (2) is h-stable on the inter-
val J, iff for every e > 0 there exists a § > 0 (§ = d(to,€)) such that if ¢ € C([—0,0])
and |p|, < &, then the solution x(t;tg,¢) exists on all J and h=1(t)|z(t;te, p)| < €
for all t > tp. In addition to the above property, if for every |¢|, < § we have
(7) lim h™(t)a(t;to, @) = 0,

t—o0o
then the null solution of Eq. (2) is called h-asymptotically stable.

Definition 4. We say that the null solution of Eq. (2) is h-unstable on the
interval J, iff there exists an ¢ > 0 such that for every d > 0 there exist an initial
value function ps € C([—0,0]), |¢|, < d, and a 75 > to such that |z(7s;t0, ps)| = €.
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3. INSTABILITY UNDER INTEGRABLE CONDITIONS
It is convenient to write Eq. (1) in the equivalent form
(8) a'(t) = (A(t) + B(t)z(t) + B(t)(x(t — r(t)) — =(t)).
Regarding this equation, for ¢ > ¢y let us define the operator

U[x)(t) = / O(t) PO~ (5)B(s)(w(s — r(s)) — a(s)) ds

— /too ®(t)(I — P)® ' (s)B(s)(x(s — r(s)) — x(s)) ds.

We call % the dichotomic operator associated to Eq. (1). Note that % applies to
functions of the space C(J,). Since the function % [y] is not defined on [ty — o, to],
we complete this definition in the following manner:

Flal(t) = U [x|(to), t € [to—o.to],
2], t=t.

Lemma 1. IfEq. (2) has the dichotomy (4)—(5), where h € G, 1, then hpB € L*
implies that the operator 7 : Cy(Jy) — Ch(J,) is continuous:

Q Zlall < 2KCM? [ h(s)p(s)|B(s) dslals
0
Moreover, if
(10) 2K CM? / " h(s)p(s)|B(s)| ds < 1,
to
then 7 acts as a contraction.

Proof. Fort >ty we have the estimate

R0 T )W) <K | p(s)|B(s)la(s —r(s)) — x(s)|ds

+K /too h=H (0)k(t)q(s)| B(s)| |x(s — r(s)) — x(s)| ds

<KCM+1) /OO h(s)p(s)|B(s)|ds|x|p.

to

For t € [ty — o, tp] we may write
R~ (6) T [2](8)] = [~ (t)h(to)h ™ (t0) 7 [2] (to)]

< KCM(M+1) /OO h(s)p(s)|B(s)|ds|z|p.

to

From these estimates the assertion of the lemma follows, because M > 1. ([
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Theorem 1. If Eq. (2) has the dichotomy (4)—(5), where the function h is of
class Gy, and (10) is satisfied, then the null solution of Eq. (1) is h-unstable if
V), £ V.

Proof. Let us assume the contrary, then for € > 0 there exists a § > 0 such
that ¢ € C[—0,0], ||, < & imply |h=L(#)z(t;t0, )| < &, Vt > to. Let ¢ be an initial
value function satisfying

(11) @ =const. =x9, 0<|zg| <9, =€ (I—P)V]

We will show that z(t;to, ) is not h-bounded. This is enough to accomplish the
proof of the theorem. We define

y(t) = x(t;to, ) — T[x(5t0, 9)](t), t=to—o0.

By Lemma 1 the function y(t) belongs to Cj(J,). Besides, y(t) is a solution of Eq. (2)
on the interval [tg, c0). Hence y(tg) € V. Due to Theorem A we may assume that
y(to) € P[V]. Moreover, we have

y(to) =20+ (I - P) / T 91 (5)B(s) (als — r(s)) — x(s))ds € (I - P)[V],

implying y(to) = 0, and consequently y(t) = 0, V¢t > to. But in this case z(; g, ¢)
satisfies the integral equation

x(t7t0730) = y(‘r()t()?w))(t)? t>t07
whence
Uﬁ(t;to»sﬂ) = y(‘r(at07¢))(t>7 t =ty —o.

Thus, any solution x(+; to, ), where  satisfies (11), is a fixed point of the dichotomic
operator 7 : Cp(J,) — Ch(J,). But condition (10) implies that the operator .7 is a
contraction. Since 7 is linear, we have z(+; to, ¢) = 0, which yields the contradiction
©(0) = z(to;to, ) = zo = 0. O

If the function h is bounded away from null (h(t) > a > 0, V¢), then the condi-
tions of Theorem 1 imply that the solutions of Eq. (1) are unstable in the sense of
Liapounov.

Corollary 1. If Eq. (2) has the dichotomy (4)—(5), where the function k is of
class G, m, and

2KCM? /OO k(s)q(s)|B(s)|ds < 1

to
is satisfied, then the null solution of Eq. (1) is k-unstable if Vi, # V.
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Proof. Condition (5) implies that Eq. (2) has a [k, ¢]-dichotomy. The rest of
the proof follows in the same way as that of Theorem 1. O

If the function B(t) is integrable then the equation
y'(t) = (diag{—1,t7",t} + B(t))y(t), t=>to=1,
has an (e~?,¢)-dichotomy. According to Theorem 1 the null solution of

(12) o' (t) = diag{—1,t"*, t}x(t) + B(t)z(t —r(t))

is e~ ‘-unstable for every bounded delay r(#). This does not imply the Liapounov

instability. Nevertheless, Eq. (12) has a k-dichotomy with k(¢) = ¢. The condition
Vi # V is certainly satisfied, therefore Corollary 1 yields the Liapounov instability
of Eq. (12).

The proof of Theorem 1 shows that no solution x(t; to, ¢) of Eq. (1) satisfying (11)
is h-bounded. A natural question arises: For which initial value functions may we
expect that the solution z(t;%g, ) is not h-bounded? To answer this question, let
us consider the set .# C C[—0,0] of initial value functions defined by the following
properties:

(13) |hiy! ele = [ (t0)(0)] # 0, ¢(0) € (I - P)[V].

Theorem 2. Under the conditions of Theorem 1, every solution x(t; tg, ), with
@ € Z is h-unbounded.

Proof. Assume that ¢ € . and z(¢;to, ) is h-bounded. By repeating the first
lines of the proof of Theorem 1 we obtain

From this identity and properties (9), (13) we conclude

sup |h~H )z (-5 to, )| < 2KCMP|hpB|* (5 to, )|

[to,00)
Since ¢ € .Z, the last estimate implies
(5 t0, )l < 2KCMP|hpBHa(; to, ),

whence x(t;to, ) = 0, t > to — o, because of condition (10). Hence ¢ = 0, a
contradiction with ¢ € 7. |
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If the condition V}, # V of Theorem 1 is not satisfied, then the following theorem
provides the answer to the problem of instability:

Theorem 3. If Eq. (2) has the dichotomy (4)—(5), where the function h is of
class G, pr, and (10) is satisfied, then the null solution of Eq. (1) is not asymptotically
h-stable if V}, o # V|, (respectively, the null solution of Eq. (1) is not asymptotically
k-stable if Vi o # Vi, and 2KCM?|kqB|* < 1).

Proof. According to Remark 1, we may handle the dichotomy (4)-(5) as
an [h, p]-dichotomy. Let us assume that the null solution of Eq. (1) is asymptoti-
cally h-stable. Then for ¢ = 1 there exists a positive § such that |¢|, < ¢ implies
|h=1(t)x(t;to, )| < 1, t > to, and (7) is satisfied. Let ¢ be a positive number such
that g|hs,|s < § and let 7y be a positive number such that

v+ 2KCM?|hpB|'o < o.

Fixing a vector yo € Vj, \ Vj, 0 with the property |®yoln < 7, we introduce an
operator .% defined by

(14) Fx|(t) = ®(t)yo + T[x](t), t=to—o.
Due to the choice of v we have the property
T Bh[O, Q] - Bh[O, Q].

By virtue of (10) the operator .# is contractive in this ball. Let 2 be the unique fixed
point of .% in Bp[0, ¢]. This function is a solution of Eq. (1). Due to Theorem A we
may assume that the projection P defining the [k, p]-dichotomy satisfies

lim A~ (t)®(t)P = 0.

t—oo

This property implies the identity
(15) z(t) = ®(t)yo + o(h)(),

where o(h) denotes a function satisfying tli>rgo h=1(t)o(h)(t) = 0. As x = F[z], the
estimate (9), for ¢ € [to — o, to], yields
|2 (t)] < h(8)|Pyoln + h(t)| T [z]ln < (v + 2KCM?|hpB] 0)|heolo < olhty|o < 0.
Therefore |zy,| < J, implying x(t) = o(h)(t). However
lim B () (t)y0 £ 0.

The last relation and (15) are contradictory. O
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The forthcoming Theorem 4 and Theorem 5 are consequences of Theorem 1 and
Theorem 3, respectively.

Theorem 4. If Eq. (2) has an (h, k)-dichotomy, where the function h is of class
Go, M, and

(16) 2KOM2/ |B(s)|ds < 1,

to

then the null solution of Eq. (1) is h-unstable if V}, # V.

Theorem 5. If Eq. (2) has an (h, k)-dichotomy, where the function h is of class
Gy and (16) is satisfied, then the null solution of Eq. (1) is not asymptotically
h-stable if Vi, o # V.

4. INSTABILITY FOR NONINTEGRABLE COEFFICIENTS

The previous result is of a limited interest, since the condition (10) does not involve
the time lag function r(t). Let h € Gy a. In order to incorporate the properties
of 7(t) into the statements of our theorems, following the ideas in [8], we introduce
the set .#}, consisting of the functions belonging to Cj,(J,) such that

(Mp,) R HE)|x(t) — ()| < MB@)(t —t)|x|h, t—0o <t <t, t>to, t' > to,

where, for convenience, the constant M is the same as in Definition 2, and the
function 3 is defined by

B(t) = max{1,|(A+ B)t|s}-
By standard arguments, we can prove that .#}, is a closed set in Cp(J,).

Lemma 2. Assume that Eq. (2) has the dichotomy (4)—(5), h € Gy . If

(17) 2KCM?*{|BrhpB|* + |BrhpB|™} < 1,
then
(18) T My, — My,
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Proof. The definition of the operator .7 implies, for ¢ > tg and z € Cp,(Jy,),
that

[h=H () 7 [2)(H)] < KC /too p(s)|B(s)lx(s —r(s)) — x(s)| ds

< KCM too B(s)r(s)h(s)p(s)|B(s)|ds|x|p.
On the other hand, for t € [tg — 0, t9] we have
[P (0) Z[2]()] = |k~ (t)h(to) ™" (t0) T [2](to)]
< KCM? [ 8(5)r()h(s)p(s) B sl

Hence, we have proved that condition (17) implies .7 : Cy(J,) — Cp(Jy).
In order to verify the property [M,], we write

Tx|(t) — Tx](t') = L1(t) + La(t) + I3(t) — I4(t), t—o <t <t

where
1) = [ 00P (BE) () — als (o) ds
b@%=Aﬁﬂﬂ—¢@%P®*®Bwﬂﬂﬂ—x@—dﬁn®
B0 = [ 9 - P ()B6) () — s~ r(s)) s
1O = [ 190 - 2O = P (6B (a(e) a5 = r(5)) ds

From condition (4) we have

(19) [nH (L) < KM / h(s)p(s)|B(s)[5(s)r(s) ds|z|n

t
< KMB(W)|BrhpB|™(t — )]als.

On the interval s <t' <t, t —t' < o, we obtain the estimate

(20) [(®(t) — ()PP~ (s)| = /t (A + B)(u)®(u) duPd ' (s)

< K6(0) [ hwpls) du
< KMBOMOpE)(E - 1),
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Inserting the estimate (20) into the definition of function I, we may write

(21) [P OR()] < KM() /ﬂ p(s)|B(s)Ir(s) ds(t — t)|x]n-

Further, we have

t

@) I On0] < KoM ([ O OB ds ),
< KCMB(OpBrBI=(t — ¢al;.

Finally, relying on (20) we conclude
(23) [ () La(t)] < KCMPB()|hpBrB|* (t — 1) |z .
From (19), (21), (22) and (23) we obtain
|7 [a](t) = Tla](t)] < 2KCM2BO)R(E)(|hpBrB|> + [hpprB|')(t —t')]z|n.
Therefore condition (17) implies (18). O

Lemma 3. Ifh € Gy and yo € Vp,, then ®yo € A},.

Proof. We have to verify the property [My]. If t — 0 <t/ < ¢, t > to, then
t
)| @()yo — P()yo| = ' *1(15)/ (A(s) + B(s))®(s)yo ds
o) [ 146) + B (0(s 0l 0
< MB(t)(t — 1) |@yoln,
whence the proof of the lemma follows. O

Theorem 6. Let us assume that Eq. (1) has the dichotomy (4)—(5) and the
functions h, k are of class G, . If

(24) 2K CM*{|kafrB|" + |kqBrB|*} < 1

and V}, # V, then the null solution of Eq. (1) is h-unstable.

Proof. Let us assume that the null solution of Eq. (1) is h-stable. Then for
¢ = 1 there exists a § > 0 such that |z(-,t0,)|n < 1if |p|s < d. Let o be a small
number such that

(25) Q|kto|a < 0.
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For a small vy > 0 satisfying
v+ 2KCM*{|kqBrB|" + |gkfrB|*}e < o
we fix an initial condition yo € Vi \ V}, such that

|y(a t07y0)|k < -

Let us consider the integral equation x = .Z#[z], where the operator .# is defined
by (14). From Lemma 2 and Lemma 3 (where instead of h we put k) we have
F: My — My. Let B0, 0] be the closed ball with center x = 0 and radius g
contained in .. In view of the choice of the number v we have

F: B;[0, 0] — B0, o].

In virtue of (17), the operator .# contracts the points of the ball B}[0,o]. Let x
be a fixed point of the operator .%. A straightforward calculation shows that x is a
solution of Eq. (1). Moreover, ¢ € [tg — 0,] and (25) yield

|2(t)] < k() (|Pyolrk + |7 [z]le) < (v + 2KCM?|kqB| o)kt |0 < olkto|o < 0,

implying that = is an h-bounded function. Therefore 7 [z] is h-bounded. The last
assertion is proved in the following way: the second estimate in the proof of Lemma 2
shows that this is certainly satisfied if SrhpB € L![t, o), but this follows from (24),
because hp < Ckq. Since

we obtain that the function y(-, to, yo) must be h-bounded. However, this contradicts
the choice of yg. O

The forthcoming Lemma 4 and Theorem 7 follow from Lemma 2 and Theorem 6
in the particular case of a (h, k)-dichotomy.

Lemma 4. Assume that Eq. 2 has an (h, k)-dichotomy and h € G, . If
(26) 2KCM*{|prB|' + |BrB|>} < 1,

then
y: ///h — '//h-
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Theorem 7. Let us assume that Eq. (2) has an (h, k)-dichotomy and the func-
tions h, k belong to G, a. If condition (26) is satisfied and V|, # Vy, then the null
solution of Eq. (1) is h-unstable.

Finally, before we start the section of examples, we emphasize that the stability
analysis of Eq. (1) via an appropriate ordinary differential equation is not new. It was
used, for example, by Cooke [2], and recently by Gyéri and Pituk in an interesting

paper [8].

5. APPLICATIONS
We present three examples of independent interest.

5.1. Instability of 2" (t) = b(t)z(t — r(t)).
To start, let us begin with the second order equation

(27) () =bt)x(t —r(t)), 0<r{t)<1, t=ty=1,
whose vectorial form is
() = (o o) () o (7 0) (He=rta)):
If |(u,v)| = |u| + |v| is the norm in R?, then the linear system
(4) = (0 o) ()

1t
with the fundamental matrix ®(¢) = (0 1) has the weak dichotomy

<s <, (1 O)
P =
<t<s 0 0

satisfying (5) with functions h(t) = 1, p(t) = t, k(t) = t, ¢q(t) = 1, and constant
C = 1. If the function tb(t) is integrable, then, according to Theorem B, the per-

|[P() PP~ (s)
()T — P)~(s)

turbed equation
a(t) = b(t)a(t)

has a weak dichotomy of type ([1,¢], [t, 1]). According to Theorem 1, the null solution
of Eq. (27) is unstable if th(t) € L', because V), # V. Since Vi # Vi, even
Theorem 3 is applicable to this example if tb(t) € L'; the null solution of Eq. (27)
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is t-asymptotic unstable. In this example, the property V; # Vj suggests the
possibility of applying Theorem 6, for which we require the sufficient condition

(28) tlggo (/too |s max{1, |b(s)|}r(s)b(s)|ds + |t max{1, |b(t)}r(t)b(t)|> =0
equivalent to

ge Il Jmg))=0, g(t) = max{L,bo)}r(H0)
in order to establish property (24). Under this condition the null solution of Eq. (27)

is unstable in the sense of Liapounov.
The general equation

0 1 0
, 0 0 0
Pt =(I+D)et), L=]|. . 1
0 00 0
having the family of weak dichotomies
|B(t) PO (s)| < Kt™ 1s™, t>=s52>1,
|®(t)(I — P)® 1 (s)| < Kt™s™™ Y, s>t >1,

where
m

——
P =diag{l,...,1,0,...,0}, 0<m<n.

5.2 Euler equations.
As a second example we study the instability of the Euler equation

1
(29) Y'Yy = byt —r(t)),

where p is a real parameter satisfying |p| < 1/4 (the case |u| > 1/4 can be dealt with
similarly as we do in the text). In this case the fundamental matrix corresponding

to the linear equation
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has the form

(30) D(t) = v N A=ty /d
D e D W2t A FTo TV m

For the projection matrix P = diag{1,0} we have the following estimates satisfy-
ing (4)—(5):

(31) |®(t) PP (s)
|@(t)(I — P)® ' (s)

We aim at applying Theorem 3. For h(t) = t*-, k(t) = t*+, we observe that
Vi # V0. By Theorem B, the equation

I
Y+ Zy= b(t)y

has a [t*+,t*-]-dichotomy if tb(t) € L'. According to Theorem 3 we have that
the null solution of Eq. (29), under condition tb(t), is not asymptotically ¢*+-stable
(this implies the Liapounov instability). Such a consequence cannot be obtained if
b(t) = O(t~?). Let us study this case more carefully. Assume the existence of a
constant v such that the function (v —¢2b(¢))t~! is integrable. Then Eq. (29) can be
written in the form

v —t2b(t)

(82) @)+ e +

t2

If 4(p — v) < 1, then the equation

(N))' u( 0 1) <y(t)>
x(t) 12 -1 0/ \z(t)
has the dichotomy (31), with a fundamental matrix (30) defined with values A,
where instead of p it is necessary to write y — v. By Theorem B, the dichotomy (31)
is preserved if (v — t2b(¢))t~! is integrable. Now Theorem 6 will apply to Eq. (32)
if the condition (24) is fulfilled. In the present example a sufficient condition to
obtain (24) is (28).

An example of a function satisfying these conditions is b(t) = 1/(1 + t2), with
v = 1. Note that tb(t) is not integrable.

In examples regarding Euler equations it is worth mentioning that the classical
change of the time scale ¢t = €™ in Eq. (29) would not work, since it is not clear how
to define the function y(7) = x(e") from z(t — r(¢)).
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5.3. Instability of 2'(t) = Axz(t) + B(t)x(t — r(t)).
Let us consider the system

(33) 2/ (t) = Ax(t) + B(t)z(t — r(t)),

where the function A is constant. Throughout, o(A) will denote the set of eigenvalues
of the matrix 4; o4 = {\ € 0(A4): ReX > 0}. If 0. (A) # 0, we define numbers «, v
such that

O0<a<pu—v<v<pu=min{Rer: Rel>0}.

The change of the variable

(34) z(t) = et z(t) = WMt (1),

reduces Eq. (33) to the form

(35) 2'(t) = (A —vI+e "OB)2(t) + e "WB() (2(t — (1) — 2(1)),
the system

(36) u'(t) = (A —vI)u(t)

having an (e~°*, ef*)-dichotomy. If B € L', then the system

(37) u'(t) = (A — vl + e "OB(t))ul(t)

has the same (e~*, e”*)-dichotomy [4], [15]. It is clear that the function e~® is of
class G, ar for some positive constant M. All conditions of Theorem 1 are fulfilled for
large values of the initial moment tq. Thus, the null solution z = 0 is e~**-unstable,
which implies, in view of (34), the Liapounov instability of the solutions of (33). We
may write the above outcomes in

Theorem 8. Ifo,(A) is not empty and B(t) is integrable, then for any bounded
delay function r(t), the null solution of Eq. (1) is unstable.

A more interesting result is obtained for a nonintegrable and bounded func-
tion B(t). First we recall a known result on the stability of exponential di-
chotomies [4], [16]:

Theorem C. Let us assume that Eq. (36) allows the exponential dichotomy
7a(tfs)’

1€

(38) |®(t) PP (s)
1 Blt=s)

<K
[B(1)(I ~ P& (s)] < Ko
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Then the condition

(. Ky K 1
39 r()Boo L
(39) le | {_a +_ﬁ }<2

implies that Eq. (37) has the exponential dichotomy
(40) |®(t) PO (s)
|2(t)(I = P)®~(s)

where K is a constant and 0 < a1 < o, 0 < 31 < .

We desire to apply Theorem 6 to Eq. (35), where Eq. (36) has the dichotomy (38).
If (39) is fulfilled, then Eq. (37) has the dichotomy (40). The condition (17) requires
the estimate

|Br()e™"OBI® < Jr()e VB[ (1+ Al + e B|).

For the functions h(t) = e~*%, k(t) = ?, the constant M in Definition 2 can be
chosen to be M = e™®{®:8}e  The property (5) is established with C' = 1. Thus,
condition (17) is satisfied if

2Ke20‘1‘7(1 +|A] + |e_r(')B|°°)(|re_T(‘)B|1 + |r(-)e_T(‘)B|°°) <1.

The condition Vj # Vi of Theorem 6 is certainly satisfied. Note that «; can be
taken as close to null as desired. Thus, this last condition follows from

(41) 2K (1+ Al + e "OBI>)(jr(e OBt 4 |r(-)e " B|™) < 1.

From Theorem 6 we obtain that conditions (39), (41) imply the e~ **!-instability of
Eq. (35). Since a; < «, then the null solution of Eq. (35) is e~**-unstable, implying,
according to (34), the instability of Eq. (33). From these conclusions we obtain

Theorem 9. If the matrix A allows an eigenvalue with a positive real part
and B(t) ~ Cit=", r(t) ~ Caot™72, where 71, y2 are nonnegative constants such
that 1 + 2 > 1, then the null solution of the equation with bounded delay (33) is
unstable.
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