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Extension of Nonlocal Continuation and Boundedness Theory for
Polynomial Systems

S.P.Banks
Department of Automatic Control and Systems Engineering,
University of Sheffield,Mappin Street,
Sheffield S1 3JD.
e-mail: s.banks@sheffield.ac.uk
ABSTRACT

In this paper we shall extend a number of results concerning the boundedness and nonlocal
continuation of differential equations with sublinear bounds to ones with polynomial vector
fields. We shall also show that the solution of many kinds of equations can be obtained as the
limit of a sequence of time-varying linear approximations and use this to derive boundedness
and stability results. These results directly generalise those of [1].
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1. Introduction

Nonlocal continuation and boundedness of solutions of nonlinear differential equations

d:z:i
dt

=fi(t;.'L‘1,"',IL‘n),tER_»,_,IiEIR,IS?:SR (11)

has recently been studied in [1] by Yang in the case where f has a sublinear bound in terms of
z. In fact, the following has been proved:
Theorem A Suppose that the functions f; belong to C(R, x R® R) satisfy the condition

|f1-(t;u1,---,un)ff771 +Z€U Nusl, teRy,i=1,- (1.2)

where u; € R, n; and &; belong to C(Ry,R,). Then every solution of (1.4) is continuable on
R, and satisfies the inequality

2.0 < ()] + [ m(s)ds + [ Qls)

where

e‘{p/ dT}dS t e Ry, Liis=yhi (1.3)

iamu ) (1)
Q) i&mm;~u%m0mm+/mdg}

Using similar methods, n'* order equations of the form

y(n) ZF(t;yay’:'”:y(n_l)) s tER+,y€R (15)
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are considered and the following result is obtained:
Theorem B Suppose that the function F' € C(R; x R™, R) satisfies the condition

\F(t;uy, - un)| < gt +Zh )ujl, t € Ry (1.6)

where u; € R, g and h; belong to C(R.,R,). Then every solution of (1.4) is continuable on
R, and satisfies the inequalities

(@) < |y“‘3—1)(0); +®(t), k=1,2,---,n— 2,

D@ < )(0)] +f s)ds +®(¢), t € R,
where
)= [ S nte) e [ 5 a0+ 00 (1000 + [ owran) oo
(1.7)
and
pi(t) :=max([1,h;(t)], teRy, 1<j<n (1.8)

The main restriction in these theorems is the global sublinear bound on the vector field, a
condition which is never met for polynomial systems. In this paper we shall generalise the above
results to the case of polynomial vector fields. Such vector fields are important in dynamical
systems theory, including chaotic motion, isochronous systems etc. (see, for example, [2], [3]).

Another approach to nonlinear differential equations, stability and boundedness is via sys-
tems of the form

= A(z)z+ f(t), 2(0) = o (1.9)
which have been considered extensively in [4], [5]. The main technical approaches have been to

consider the Lie algebra generated by the matrices A(z) as z varies in R™, or to think of these
systems as perturbations of the system

= Al #(0) =gy (1.10)
which is studied by introducing a sequence of linear, time-varying approximations
20(t) = A1 @)zl @) , 2(0) = 24 (1.11)

In this paper we shall take the latter approach to obtain boundedness conditions on the so-
lutions of (1.3) by showing that the sequence of functions z!!(t) defined by (1.5) converges in
C([0,00); R™) and have uniform bounds in 3.

A brief note on our notation is in order here. We shall use the following form for the Taylor
series of a function f(z) : R® — R™ about some point Z:

where 1 = (i], . % ,in), |1| = il + et 'in, (:L‘ - .’f)i = (.’L’l - fl)il(l'g - i‘g)ig T (In — ;En)i“ and
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2. Polynomial Systems

Consider the nonlinear ordinary differential equation

d.’,C-i
' dt

:ft(t131)7$n)1tER+1mieR; ]-S?'Sn (21)

where f; is a polynomial function of z, which satisfies a global bound of the form
|filt; 7, ]+ Z GOl - - |za [P (2.2)
|p|>0

for all z € R™ and some K > 0. Denote the function on the right hand side (without the
constant term n;(t)) by I;(¢; 21, -+, z,) i.e.

Li(tzq,- -, Z Cp ¥ - « - [ B (2.3)
[pl>0
Given such a function and n positive real numbers a;,---,a, € R,, we can form a linear
function of |z,],---,[z,| by fixing all but one of the factors |z4| at a;. For example, we can
form the linear function
n K "
-€1(t, L1, 3 Tp; a1, :a’ﬂ-) = Z Z Cp(t)a'gl)l e Q?J_ Y a’ﬁnl‘rjl (24)
J=1|p|>0
p;>0
; A
=Y &5t a)|z;l
i=1
where &;;(t,a) = Z,pm G5 (t)a? ---apj_l ---abr. Let S(q,,...q,) be the set of all possible vectors
(fy,---,&,) of llnear functlons of |z1],+ -+, |z,| associated with Ti(t;z1,---,2,),1 < i < n, in

this way. Moreover, let f; represent any of the corresponding functions assoc1ated with f; in
this way, i.e.

Rt o) = 750, +,0) + 30 Y G)aft - 7 ety (2.5)
J=1ip|>0
p;>0
We can now state the main result of this section:
Theorem 2.1 Suppose that the functions f; belong to C(R, x R™ R) and satisfy the condition

lfi(t;xl: e, T + Z Cp |I:|.|p1 |""‘j'n,|p"1 .
[p|>0
Moreover, suppose that the numbers q;, - - - , n and the initial vector z(0) satisfy the inequality
L
|z;(0)| +./0 ni(t)ds +V(ay,--+,an5t) <a,, 1<i<n (2.6)

3




for all t € R, where

V(ai, -+ ,an;t) = _max /Qsa {e‘cpf TGdT]

(ﬁl Hen)

and

ZmaX[&; (t,a),- -, &nj(t, )]

2 2 XZ {max[flj (t,a), -, &n;(t, a)] (IIJ(O)l + /Dt Wj(t)ds)}

then the solutions of the system (2.1) satisfy the inequality
|z:(t)] < as, (2.7)
forall t € R,, 1 < i < n, for any initial condition z(0) which satisfies (2.6];
Proof From (2.6) we clearly have |z;(0)| < a;,1 <7 < n. If (2.7) does not hold for all ¢ > 0,
then let 7" be the smallest time at which |z;(¢)| = a; for some j € {1,---,n}. For t € [0,T] we
have |z;(t)| < a; for each ¢, so we have :
|fi(t;:€1v e :"Tnn < Iﬁ(tl L1y, mn)'

for any choice of f; on this interval and so by theorem 1 of [1], we have

1:(2)] < |z:(0) +/Otn1-(i)ds+f0tQ(s,a) [exp]stP(T,a)dT] ds (2.8)

for all t € [0,T], where we have used any fixed functions 4;,1 <1 < n in S, ...q,). However,

by (2.6) each right hand side of (2.8) is strictly less than a;, which gives a contradiction.O 3

Example 2.2 Consider the quadratic system of equations 4
T1 o= m(t) + p1o(t)zr + po ()22 + pag(t)a] + p1, (8)2122 + 1 ()3 :

N2(t) + o)1 + py (B)22 + po(t)al + ud, (8) 2122 + py(t) 73

T2

i.e.

2
i? = + Z Z )u’zj
Given (ai,az), the set S(a, q4,) contains four pairs of linear functions; i.e.

(lto (@)1 + |ugy (B)] 22 + ax|uzo(t)]z1 + ar|pg, (8)|z2 + az|uge ()],
|ludo ()21 + |15y ()22 + a1 |pdo () |21 + ar|p, (t)|z2 + a2|#§2(t”$2)

(Ip1o(®)]z1 + |1y (t) |22 + a1|#zo(t)|$1 + aglpy, ()21 + aalugy(t)]zs
|do ()21 + |ugy ()22 + ar|udo(t) @1 + a1|udy (t)]z2 + aglpdy(t)| 22

(In10()]z1 + |pg1 (t) |22 + G«ll#zo(t)lﬁ?l + a1y, (8)]2 + azlpg, (f)\fﬁz,
o () |21 + |1y () |22 + arlwdo(t) @1 + aalpsd (£)| 21 + aolpdy(t)|22)

(In20(8) |1 + gy (B) |22 + a1 |uzo (8) |21 + aolpts (B)| 71 + asugy(t)|2s,

)

( )
|.u§0(f |z, + |,u01( )z2 + al!#?ﬂﬁ(j)ll’l + 9*2‘.“11(75)‘531 + az[ﬁioz(t)l 2)




l.e.
(€ (k)z1 + &1a(k)zg, o1 (K)zy + Ena(k)zs) , 1 < k< 4
where
&n(l) = ’#%a(t)l + a1|u%0(t)|,§12(1) = |#51(t)1 e all#h(t)l + az|#éa(‘¢)|
En(1) = |30t + arlufo(®)], 2(1) = |y ()] + arlud; (8)] + as|pdy(t)]

with similar expressions for &;;(k),2 < k < 4. Let
P(t,ak) = ZmaX[&j ) &25(k)], 1<k <4

Qt,aik) = i{max[su(k ).625(0) (10 + [ mias) }

j=1
Then, if
V(a,t) —lrggéf Q(s, a; k)[exp/ P(t,a;k)d ]d
and z(0) satisfies
t
|z:(0)] +f ni(t)ds + V(a,t) <a;,i=1,2
0
we have
|zelt)] < mj . F= 1,2
In particular, consider the equation
. o ;
B = 1412 (1+I1+2I2+6$2) (29)
Ty = ae”t (1 + 2z; —dz9 + 33;?)

In this case the set S(a;, as) has only one element and the corresponding linear equation is

. o
T = ]_—|—If2 (1+.’L‘1 +2I2+6.’L’2&2)
&y = (1+2I1 —45'32+3:51a1)
Hence,
¢ 12 = ——— (2 + 6ay)
= i 2 a
H 1+t2 2T ire 2
521 = (2 + 3(11) § fgg = 40:8_z
and so
o
Pt < 243 4 ;
(,L’l) —= 1+t2( + a‘l)+1+t2( +6a2)
a
= 1+ 12 (6 + 3&-1 + 6(12)

)




Also,

Qa) < pose+im) (InO)+ [ )
) (]$2(0)| + [ t Bsds)
= 2 [(2+ 301) (0 (0)] + axctant) + (4+ 6a2) (l22(0)] + 1~ )]
< o[+ sa) (O + 2) + (@ 6a2) (122(0)] + D)

Finally,
V(a,t) = fOtQ(s,a) {exp ftP('r,..a)dT} ds

o (g) exp {(6 + 3a; + 6ag) (g)l X

(2 +300) (Ima(0)] + 5 ) + (4 + 602) 12(0)] + 1)

IA

Hence, to satisfy (2.6), we must have

|z1(0)| + & (g) + o (g) exp [(6 + 3a; + 6asz)a (%)] 4
k2+ma0mmﬂ+§)+m+&m0mmn+n}<m

|z2(0)| + @ + & (%) exp [(6 + 3a, + 6ag)a (g)] X
2+ 30) (12a(0)] + 5 ) + (4+ 62) (m2(0)| + 1] < 2

This will hold, for example, if @ < 0.005,a; = ao = 1 and |z,(0)] < 1/2,]z2(0)] < 1/2. Hence,
under these conditions, the solutions z(t), zo(t) are bounded by 1.

3. Pseudo-Linear Systems
In this section we shall consider a system of equations of the form

t=n(t)+ Alz)z , =(0) = 2o (3-1)
and introduce a sequence of (linear) approximations of the form
#(t) = n(t) + AF1@)2() | aH(0) =20, 122 (3.2)
with
#(t) = n(t) + Aly)=" (1) , 2"(0) = 20 (33)
6




for any fixed y € R”. We first consider the convergence of the system (3.2),(3.3) in C([0, T]; R™),
for some T > 0. First, let ®~1(¢, %) denote the transition matrix generated by A(zl1(2)). It
is known (see [6]) that

ch[ifll (t, tg)“ < exp [/t: L (A (Iii_l]('?'))) d’f‘]

where p(A) is the logarithmic norm of A. The next result gives an estimate for b1 _ -2,
We shall assume, initially, that A(z) satisfies a global Lipschitz condition of the form

|A(z) = AWl < allz—yll , Y2,y €R" (3.4)

for some a > 0 and relax this later to a local condition.
Lemma 3.1 Suppose that p(A(z)) < p for some constant p and all z and suppose also that A
satisfies the global Lipschitz condition (3.4). Then,

“(1)[1:71]@’%) _ pli-2 (t,to)” < ettt (t — to) sup ‘

Se[tu‘t]

Zl-U(s) — :c[i"Q](s)H

Proof @1, &2 are solutions of the respective equations

: = AUz, 2(te) =1
w o= A@FA)w, wte) =1
Hence,
9 (2~ w) = Az - w) + [AEI0) - AR )] v
and so
g i = t: o-1(t, 5) [A(2F1(s)) — A(c2(5))] w(s)ds
ie.

lz=wl < [ exp( [ naatUr)ar) e ([ ualEtHr))ar)
zl-1(s) — mﬁ_?‘}(s)H ds

< exp(u(t —to))a(t — to) sw[up] Hx[i’”(s) - :c[i_z](s)H .0
s€(to,t

xal

Now, from (3.2), we have

: ) t
() = (¢, )z + /; ol (¢, 5)n(s)ds.

Let
5[1‘] (i‘) = sup “I[‘i](s) — $[i—1](3)H g

s€(0,t]




Then,
2bl(t) —2tU() = (b1, 0) - ol 0)) 7o+

/Ot (@Ii*l](t, s) — @i_g}(t, S)) n(s)ds

and so

() < aexp(ut)etitie) Ilﬁcoll+C¥/Otexp(#(t~S))(t—S)i[“”(S) In(s)|l ds .
< aexp(ut)tet () [lzoll + [ exp(—ps) ln(s)l ds] s

Suppose that exp(—put) ||7(t)|| € L![0,T] for some 0 < T < co, and let

K = [ exp(~4s) In(s)] d (3.5)
Then we have _
() < alllzoll + K)t exp(ut)s1 () (3.6)
for t € [0,T7; i.e.
eT) < v (T (3.7)
where
BB a(llzol| + K)texp(ut) . (3.8)
Thus,
e(T) < v 2¢2(T) . (3.9)

We can now state
Theorem 3.2 If A(z) satisfies

nA(x)) < pvzeR”
lA(z) - AWl < elz—yl , Vz,yeR”

and
v 2 sup a(||lze|| + K)texp(ut) <1
se(0,t]
then the equation (3.1) has a unique solution on [0, 7] which is the limit of the sequence z!(t)
in C([0, T]; R™).
Proof This follows from the fact that zl/(¢) is a Cauchy sequence in C( [0,77;R™), since for

bl

o 8
sup IIM(t) _x[j](t)H < 3 sup ‘lﬂ?[k}(t)*r[k*]](t)” !
tE[O,T] k=j+1 tE[O,T}
< > R
k=j+1
: 1— i
= i @
o7 (25 e
8




by (3.9). O
Corollary 3.3 If 1 < 0 and

e (ol + ) exp(ns) (o) ds) (-7 ) e < 1

then the sequence converges for all ¢ > 0 to the unique solution of (3.1). O
We can find a bound on ||z(-)|| = lim;_ zl4(:) (where the limit is taken in C([0, T];R")) in
the following way:

i

sup [2f(t)]| = sup [[af)(t) — 2lU(t) + 2U(E) — - — 2(E) + 2 (2)|
t€(0,T te[0,T]

< ;gb](t)+t$%”$[1!(t)u

1 — i1
= 70+ s ) (3.10)
and so, letting i — oo,
sup |‘3:[i!(t)|‘ < Lﬁm(t) + sup HI[I](t)H (3.11)
t€[0,T) L~ t€[0,T)

We can bound z!!(¢) and ¢2(¢) in a similar way to that used in lemma 3.1 In fact, we have
Lemma 3.4 Bounds on z!"(t) and ¢1%(¢) are given by

3 o T -

sup [[«(t)| < sup e* (uz@n + [ e n(s)l ds)
t€[0,T] te(0,T) 0

where i = p(A(y)) and

f[zl(t) < a sup Hm[i](t)” 1 { sup (e“t - 1)
(0,7 K {te[o,T)

_ T 1,
<l =l + ¢ [T e n(o)l ds + 4G -l £ (e - 1)} }
Proof The first estimate is trivial. For the second, note that

28t - a8(r) = AP () - Ay)z! (1)
= A() (20 - 2 (0) + (AP() - Aw)) 2

and so

IA

=2 -2t < [ et )] [[AG(s) — AG)| - [+1(s)] s

t
< a sup Hzlll(t)Hf er(t=s)
te[0,T) 0

zll(s) — y“ ds .

9




. |

Now, zl!l(t) — y satisfies the equation

illl(t) —y=(t) + A(y) (:Em (t) — y) + A(y)y

and so . ‘
2(t) =y = 40z — y) + [ A (5(5) 1 A(y)y) ds
0

from which the result follows. O
Remark 3.5 We have shown that, under the above assumptions, z(t) satisfies a bound of the
form (3.11) on the interval [0, T, say

gﬁﬁWWSB=BM%QM%%®-

Hence, by (3.10) and (3.11) we only require the Lipschitz condition (3.4) for z € {z : ||z <
B}Y2 A, ie.
[A(z) = AW < el -yl , Vz,y € A.

If p<0and K = f5°exp(—ps) (In(s)|l ds < o0,

Voo = SUp o (|lzofl + K)texp(ut) < 1
te(0,00)

then the solutions exist for all ¢ > 0 provided the Lipschitz condition on A(z) holds for all
z,y € {2 :||z|| € B} where

Be= Bw(”m:#:ﬂ,"?(-)u Ty, Cf) = S{;lp | ”’E(t)” 0
t€|0,c0

Remark 3.6 The above results show that if A(z) satisfies a local Lipschitz condition, then for

T" small enough, the sequence of approximations (3.2) and (3.3) converges on [0,T]. O

4. Sublinear Approximations
We shal finally consider pseudo-linear systems of the form
T =7j(t) + A(z)z , z(0) = zq (4.1)

in the spirit of section 2 and [1]. Again, we introduce a sequence of linear approximations to
(4.1) in the form

#1(t) = 7(t) + A(y)z(t) , 2(0) = z, (4.2)
and
20 (#) () + AN @) @) , 2M(0) = 25, i > 2. (4.3)

=]
If fjm(t; T1,0 o, Tn) = 7;(E) + [A(I[“"”(t))m(t)}j, then f}il satisfies the inequality

A, w)] < 0) 4 308000
k=1

10



where _ ‘
ni() = I (8)] 5 §a(E) = |ase(at(2))|
and
A1) = (a(=12))) -
We shall assume that

elL(t) = |au(=t1(8)| < o[22 (8)])

for some polynomial functions p;x(z) (where |z| denotes the vector norm |z| = max (|z1],- - -, [Zx])-
Then by theroem 1 in [1], we have

)| < lz;(0 +fn;, d8+fQ exp] dr]ds teRY, i=1,---,n (44)
where
P@ 2 imax GHOR: IR0
< zmax[ 21 0)), ooy ([T s (|25 0)))]
and

Q) éil{max{m o), €50 (12,001 + [ my(s)ds) }
)] (Jes(0)1 + [ m(s)ds) }.

< 3 {mex o, (0o
:c“‘”(t)’ < K, t € [0,T] for some bound K and some

m[i_l](t)|): . 7pnj( T

T > 0. Let .
R(K) sup Zmax [Plj (Z)1p2j(z)> T 7pnj(z)] .

z€([0, K]J 1

Clearly, R(K) < co and sup,cj7y P(t) < R(X). Also,
i 2
/o Tialds

sup Q(1) < RUK)- ((e(0)]+| | n(o)es

te(0,T)

Hence, from (4.4) we have

g2
. J610)] < o(0) + | nelas| + T | R4 - (0001 +

) exp(T - R(K))] . 1.8)
Also, from (4.2), we have

t
z(t) = eAW'iz, +[0 eA W=7 (5)ds

11




80 a

sup |z(t)| < M(T,n) sup e* (lazg! -
(0,7 t€[0,T]

/DTW(S)G?S

for some constants M (depending on T and n) and p. We then have
Theorem 4.1 Suppose that

) (4.6)

o(0)-+ | n(e)a

+4F {R(;ﬂ). (mo)] +

fDT'q(s)dsD exp(T - R(K))} <K

)gK

for any given K > 0. Then the sequence of approximations (4.2), (4.3) has a convergent
subsequence which converges in C([0, T]; R™) to the solution of (4.1) and, moreover, z(t) satisfies
the bound

and

M(T,n) sup e (1$0| + lfOTn(s)ds

t€(0,7]

lz(t)| < K, t €[0,T].

Proof By (4.5) and (4.6) we have shown that under the conditions of the theorem, zl(t) is
uniformly bounded in C([0, T];R") (by K). A similar argument shows that the sequence zl(t)
is equicontinuous on [0, T'] and so the result follows from the Arzela-Ascoli theorem, by standard
arguments. O

Remark 4.2 Since K is arbitrary in this theorem, it gives us a nonlocal bound on the solution
of (4.1). If K is large then the theorem gives conditions on the length of time the solution
exists relative to the size of the initial condition.

Remark 4.3 Just as in [1], we can easily consider higher-order systems of the form

y(n) = F(ti yay’? o ?y(n—l))

by the usual phase plane trick.

5. Conclusions

In this paper we have extended the results of [1] to the case of polynomial vector fields. We have
used two approaches to the problem; in the first we fix all but one variable in each polynomial
right hand side of the defining equations so that a sublinear estimate can be obtained. The
results of [1] are then applied and it is shown that the solution will be bounded on some time
interval depending on the bound on the fixed variables. In the second method we derive a
sequence of linear (time-varying) approximations to the original equation to which the results
of [1] can again be applied. The sequence is shown to converge in an appropriate space. It is
also clear that the methods apply to systems with only local sublinear bounds, rather than the
global ones in [1].
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