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STRONG MAXIMUM PRINCIPLES
FOR IMPLICIT PARABOLIC
FUNCTIONAL-DIFFERENTIAL PROBLEMS
TOGETHER WITH NONLOCAL INEQUALITIES
WITH FUNCTIONALS

Abstract. The aim of the paper is to give strong maximum principles for implicit parabolic
functional-differential problems together with nonlocal inequalities with functionals in rela-
tively arbitrary (n+1)-dimensional time-space sets more general than the cylindrical domain.
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1. INTRODUCTION

In this paper we consider implicit diagonal systems of nonlinear parabolic
functional-differential inequalities of the form
Fi(t,z,u(t, x), ui(t, x), ul (t, z),ul, (t, x),u) >
> Fi(t,z,v(t,x),v)(t, 2), v, (t, x), vb, (t,2),0)  (i=1,...,m)

y Y rYrx

(1.1)

for (t,z) = (t,z1,...,2,) € D, where D C (to,to + T] x R™ is one of five relatively
arbitrary sets more general than the cylindrical domain (tg,tq+7T]x Dy C R*T1. The
symbol w(= w or v) denotes the mapping

w:D >3 (t,z) = wt,z) = (w(tz),. .. w'(tz)eR™,
where D is an arbitrary set contained in (—oo,ty + 7] x R” and such that D C D;

F;(i = 1,...,m) are functionals in w; wi(t,x) = grad,w'(t,z) (i = 1,...,m)
and wi_ (t,z) (i = 1,...,m) denote the matrices of second order derivatives of
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wi(t,z) (i = 1,...,m) with respect to z. We give a theorem on strong maximum
principles for problems with inequalities (1.1) and together with nonlocal inequalities
with functionals.

The results obtained are a generalization of some results given by
J. Chabrowski [5], R. Redheffer and W. Walter [7], J. Szarski [8,9], P. Besala [1],
W. Walter [10], N. Yoshida [11], the author [3,4], and are based on those results.

Nonlinear functional-differential parabolic problems were investigated by S. Brzy-
chezy in monograph [2].

Hyperbolic functional-differential inequalities were considered by Z. Kamont in
monograph [6].

2. PRELIMINARIES

The notation, definitions and assumptions given in this section are applied throughout
the paper.

We use the following notation: R = (—o0,00), R_ = (—00,0], N={1,2,...}, z =
(x1,...,2pn) (n €N).

For any vectors z = (21,...,2m) € R™ 2 = (Z1,...,2,) € R™, we write z < Z if
Z; Sé, (i: 1,...,m).

Let to be a real number and let 0 < T' < co. A set D C {(¢t,z) : t > tp,z € R"}
(bounded or unbounded) is called a set of type (P) if:

(i) The projection of the interior of D on the t-axis is the interval (¢, to + T).
(ii) For every (t,%) € D, there is a positive number r such that

n

{(ta): (t—1)>+ ) (2w —&)* <rt<it}CD.
i=1

(iii) All the boundary points (£, %) of D for which there is a positive number 7 such
that

{(t,z) : (t —1)? +i(xl —#)?<nrt<tlcD
i=1

belong to D.
For any ¢ € [tg,to + T, we define the following sets:

g int{z € R": (to,z) € D} for t=ty,
‘o {zr eR": (t,x) € D} for t#to

and

DN ({te} x R™)]  for t = to,
T DN{t xRY) for ¢ # tq.
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Let D be such a set that
D c D c (—oco,tg+T] xR"

and let R
OpD := D\D and T' := 0,D\oy,.

For an arbitrary fixed point (f,%) € D, by S™(f,%) we denote the set of points
(t,z) € D that can be joined to (¢, %) by a polygonal line contained in D along which
the t-coordinate is weakly increasing from (¢, ) to (¢, ).

By Z(D,R™) we denote the space of mappings

w:D >3 (tx) - wtz) = (w(t),. .  w(tz)eR™
continuous in D. . }

In the set of mappings bounded from above in D and belonging to Z(D,R™), we
define the functional

[w]; = _max sup{0,w'(t,z) : (%) € D,T < t}, t <to+T.

By Z“2(D,R™), we denote the space of all functions w € Z(D,R™) such that
wi, wi, = grad,w', wy, = [}, loxn (i = 1,...,m) are continuous in D. Moreover,
by Mpx(R), we denote the space of real square symmetric matrices r = [r'jx]nxn-

Let the mappings

F; : DX R™ xR X R" X Myxn(R) x Z(D,R™) 3 (t, 2,2, p,q,r,w) —
— Fi(t,z,z,p,q,r,w) ER(i=1,...,m)

be given and let for an arbitrary function w € Z2 (f), R™),
Filt, z,w] := Fi(t, z,w(t,z), wi(t, ), w (t,z),w’ (¢, z),w),

(t,x) e D (i=1,...,m).
Assumption (W, ). The mappings F; (i = 1,...,m) are weakly increasing with re-
spect £0 21y ...y Zic1, Zidly---s2m (0 =1,...,m).
Assumption (L). There is a constant L > 0 such that

Fi(taxaz7paq7r7w) - Fi(taxagap7 qa 7:71:[]) <
n

n
< b, e e 2l =l 3 =l b )
J= 7,k=

(i=1,...,m)

for all (t,x) € D, z = (z1,...,2m) € R™, Z = (Z1,...,2,) € R™ p € Rq =
(q13 <. 7Qn) S ]RnLq = (qla .. 7qn) S Rn’ r= [Tjk] € ManUR)»f' = [f]k] S Mnxn(R)
and w,w € Z12(D,R™), where sup (w(t,z) —w(t,z)) < co.

(t,x)eD
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Assumption (M). There are constants C; > 0 (i = 1,2) such that
Fi(t,x,z,p,q,r,w) — Fi(t,z,2,p,q,7,w) < C1(p—p) (i=1,...,m)

forall (t,x) € D,z € R™,p>p,q € R",r € Myyn(R),w € ZY2(D,R™)
and
Fi(t7wazap7quaw) - Fi(t7x727ﬁ7Q7T7w) < CQ(ﬁfp) (Z = 1; cee am)

for all (t,z) € D,z € R™,p < f,q € R",r € Myyn(R),w € Z-2(D,R™).
Each two mappings u,v € Z12(D,R™) are said to be solutions of the system

Eilt,z,u] > Fi[t,z,v] (i=1,...,m) (2.1)

in D if they satisfy (2.1) for all (¢,z) € D. }
For every set A C D and for each function w € Z%2(D,R™), we use the notation:

max w(t,z):= max w'(t,z),..., max w™(t, ) ).
e wltse) o= (a0 (00), g 0(0,0))
Let I =N or I be a finite set of mutually different natural numbers.
Define the set
S = U (O-TZi—l U UTQi)’
iel
where, in the case of I = N, the following conditions are satisfied:

(1) to <o <To; <tg+Tforiel and
Toi—1 # Taj—1, Toi # Toy for i,j €1, i# j,
(ll) To := inf{TQifl 11 E I} > 1o,
(lll) Sy D Sto for every t € U [T2i—1a Tgi},
il

(iv) S D Sy, for every t € [Ty, to + T,

and, in the case of I being a finite set of mutually different natural numbers,
conditions (i),(iii) are satisfied.

An unbounded set D of type (P) is called a set of type (Psr) if:

(a) S#(ﬁa
(b) T Nay, # ¢

Let S, denote a non-empty subset of S. We define the following set:
I = {Z €l: (O—T2i—1 U CTT%) C S*}

A bounded set D of type (P) satisfying condition (a) of the definition of a set of
type (Psr) is called a set of type (Psp).

It is easy to see that if D is a set of type (Psp) then D satisfies condition (b) of
the definition of a set of type (Pgsr). Moreover, it is obvious that if Dy is a bounded
subset [Dg is an unbounded essential subset| of R™, then D = (tg,tg + T] X Dy is a
set of type (Psp) [(Psr), respectively].
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Let
Zi = Sty X [Toi—1,To;] (i € 1L).

Assumption (N). The functions g; : St; x C(Z;,R) = R (i € I.) and h; : St, — R_
(i € L) satisfy the following conditions: B
(N1)  gi(z,€lz,) < . [Trnax ]f(t,z) for x €8, € C(D,R) (i € L)
€

2i—1424
and

(Ng) 71S Z hl(x)g() fOT IGStO.
i€l

3. STRONG MAXIMUM PRINCIPLES

Theorem 3.1. Assume that:

(1) D is a set of type (Pst) or (Psg).

(2) The functions F; (i = 1,...,m) satisfy Assumptions (W), (L), (M) and the
functions g;, h; (i € I,.) satisfy Assumption (N).

(3) The mapping u belongs to Z'2(D,R™) and the mazima of w on T and D are
attained. Moreover,

K=(K'. . K™ := t, 3.1
( )= max u(t.2) (3.1)
and
M= (M ..., M™):= max_u(t,z). (3.2)
(t,z)eD

(4) The mappings F; (i = 1,...,m) are parabolic with respect to u in D and uniformly
parabolic with respect to M in any compact subset of D (see [4]). Moreover, u
and v =M are solution of system (2.1) in D.

(5) The inequalities

[ (to, ) = K9]+ Y hi(w)lgi(a,w!|z,) — K] <0 (3-3)
1€l

for xe€ Sy (G=1,...,m)

are satisfied, where the series > h;(x)gi(z,u?|z,) (j = 1,...,m) are convergent
iel.
forx € Sy, if card I, = Ny.
Then
max_u(t,z) = max u(t,x). (3.4)
(t,x)eD (t,z)er

Moreover, if there is a point (t,%) € D such that u(t,%) = max_u(t,z), then
(t,x)eD

u(t,z) = (tIr:lE?é(F u(t,z) for (t,x) € S™({,7).
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Proof. We shall prove Theorem 3.1 for a set of type (Psr) only, since the proof of this
theorem for a set of type (Pgp) is analogous.

Since each set of type (Psr) is a set of type (Pr), from [4] it follows that in the
case of ) ., hi(x) = 0 for € S, Theorem 3.1 is a consequence of Theorem 4.1
of [4]. Therefore, we shall prove Theorem 3.1 only in the following case:

~1< ) hi(z) <0 for €Sy, (3.5)

iel,
Assume that (3.5) holds and, since we shall argue by contradiction, suppose
M # K.

From (3.1) and (3.2) there follows that

K <M.
Consequently,
K <M. (3.6)
Observe that by assumption (3.2)
There is (t*,2*) € D such that u(t*,z*) = M. (3.7)
By (3.7), (3.1) and (3.6),
(t*,2*) € D\I'= D U oy,. (3.8)

An argument analogous to the proof of Theorem 4.1 of [4] yields
(t*,z*) ¢ D. (3.9)
Conditions (3.8) and (3.9) give
(t*,2%) € oy,. (3.10)
By the definition of sets I and I,, we must consider the following cases:

(A) I, is a finite set, i.e. (without loss of generality), there is a number p € N such
that I, = {1,...,p}.
(B) cardl, = X,.

First we shall consider case (4). And so, since u € C(D,R™), it follows that for
every j€{l,...,m} and i€ I, thereis T/ € [T;_1,T»;] such that

T, 2%) = I(t, ). 3.11
u! (T}, 2*) te[Trﬁ?szi]“(’m) (3.11)

Consequently, by (3.3), Assumption (N7), (3.11) and the inequality

p
u(t,x*) < U(to,x*) for t e U[TQi—lyTQi]
=1
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(being a consequence of (3.7), (3.10) and of (a)(i), (a)(iil) in the definition of a set
type (Psr)), there is

p

0> [u'(to, ") — K’] + Zhi(ﬂf*)[gi(fﬂ*vuqzﬂ - K>

> [u (tg, 2*) — K7 +Zp;hi(x*)[uj(m*,fij) - K] >
> [ (t, %) — K] + ihz(:c ) (to, %) — K] =
= [u/ (to,2™) = K] [ +zp;hi(m*>] (G=1,...,m)
Hence ,
u(to,z”) < K if 1+ hi(z*) > 0. (3.12)

i=1

Then, from (3.6) and (3.10), we obtain contraction (3.12) with (3.7). Assume now
that

> hi(z®) = —1. (3.13)
Observe that for every j € {1,...,m} there is a number £; € {1,...,p} such that

uJ(TzJJ,ﬂU*) = max o (T7,z"). (3.14)

i=1,...,p

Consequently, by (3.13), (3.14), (3.11), by Assumption (N7), and by (3.3), we obtain

ul(to, x%) = (T, 2) = [ (to,2") — K] — [/ (T}, 2") — Y] =
= [0/ (to, ") = K9+ 3 b (T} ) = K9] <

p

< [w (to,2") = K]+ D hi(a")[u! (T}, 27) — K7] <

< [ (t0,2) = K7+ 3 bl g /] ) — K7) <

Hence
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Since, by (a)(i) of the definition of a set of type (PSF),TZ_ >ty (j=1,...,m), from
(3.10) we get that condition (3.15) contradicts (3.7). This completes the proof of (3.4)
in case (A).

It remains to investigate case (B). Analogously as in the proof of (3.4) in case
(4), by (3.3), Assumption (Np), (3.11) and the inequality

U(t,l‘*) < ’U,(to,.fc*) for t € U [Tgi_hTQi]
i€l

(being a consequence of (3.7), (3.10), and of (a)(i), (a)(iii) of definition of a set of
type (Psr)), there is

0 > [u! (to, z* Kj—i—Zh Vgi(z*, ! |z,) — K7] >

i€l

> [ (to,2") — K71+ Y hi(a") W/ (T7,2%) — K] >
€1,

= [uj(t()a Kj + Z h uj th ) K]] =
€1,

= [ (to,x*) = K']-[1+ > hi(z*)]  (=1,...,m).

i€1,
Hence
u(to,z*) < K if 14> hi(z*) > 0. (3.16)
€1,

Then, from (3.6) and (3.10), we obtain a contradiction of (3.16) with (3.7). Assume
now that

> hi(a*) = -1 (3.17)
1€1,
Let
T/ = inf T (j=1,...,m). (3.18)
ISy

Since u € C(D,R™) and since (by (3.10) and by (a)(iv), (a)(ii) of the definition of a
set of type (Psr)) * € Sy for every ¢ € [To,to + T if I = N, from (3.18) it follows
that for every j € {1,...,m} there is a number &, € [T, to + T] such that

uw! (tj,2*) = max (¢, 2%). (3.19)
te[Ti to+T)
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Consequently, by (3.17), (3.19), (3.11), by Assumption (N;) and Assumption (5),
there follows

w! (to, %) — (£, 27) = [ (to, *)—Kj] — [ (t;,2%) — K7] =

= [ (to, 2") — K9]+ Y hi(a™) ! ({;,2") — K7] <
i€l

< [/ (to, 2*) = K7 + ) _ hy(a* a*) — K9] <
1€,

< [/ (to, 2*) = K7+ Y ha(a*)[gi(a", v | z,) — K7] <
1€,

<0 (G=1,...,m).

Hence

u (tg, x*) <l (t;,2*) (j=1,...,m) if Z hi(z*) = —1. (3.20)

1€ L.

Since, by (a)(ii) of the definition of a set of type (Psr),t; > to (j = 1,...,m), from
(3.10) we get that condition (3.20) contradicts condition (3.7). This completes the
proof of equality (3.4).

The second part of Theorem 3.1 is a consequence of equality (3.4) and Lemma 3.1
from [4]. Therefore, the proof of Theorem 3.1 is complete. O

4. REMARKS
Remark 4.1. It is easy to see that the functionals
gi : Sty x C(Z;,R) = R (i € L)

given be the formulae

gi(z,w!|2) = w (,2)|my_y 70y @ € Stey w EC(D,R™) (i€l j=1,....,m)
or
1 To; ) _
gi(z,wl|z,) = 7/ w’ (1, x)dr, © € St,,w € C(D,R™)
Ty —Toi-1 J1y,

(iel, j=1,....,m)
satisfy Assumption (Ny).

Remark 4.2. [t is easy to see, from the proof of Theorem 3.1 hereof and proof of The-
orem 4.1 in [4], that if the functions h;(i € I.) from Assumption (2) of Theorem 3.1
satisfy the condition

{Zhi(x)zo} —1<Zhi(m)<0 for x € Sy,

i€l i€l
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then it is sufficient in that theorem to assume that [D is an unbounded set of type (P)
satisfying condition (b) of the definition of a set of type (Psr) or D is a bounded set
of type (P), i.e., according to the terminology applied in 4], D is a set of type (Pr)
or (Pg), respectively] D is an unbounded set of type (P) satisfying conditions (a)(i),
(a)(iii), and (b) of the definition of a set of type (Psr) or D is a bounded set of type
(P) satisfying conditions (a)(i) and (a)(iii) of the definition of a set of type (Psr).
Moreover, if I, is a finite set and

1< th(m) <0 for x € Sy,

i€l

then it is sufficient in Theorem 3.1 to assume that D is an unbounded set of type
(P) satisfying condition (a)(i), (a)(iil), and (b), or D is a bounded set of type (P)
satisfying conditions (a)(1) and (a)(iii).
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