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PARAMETER DEPENDENCE OF THE SOLUTION

OF A DELAY INTEGRO-DIFFERENTIAL EQUATION
ARISING IN INFECTIOUS DISEASES
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Abstract. In this paper we consider a model for the spread of certain infectious disease
governed by a delay integro-differential equation where appear a parameter as an index for the
severity of disease. We obtain an existence and uniqueness theorem of the positive solution
for the considered equation and the smooth dependence by parameter of this solution and
his derivative.
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1. INTRODUCTION

In this paper we consider a model for the spread of certain infections disease
with a contact rate that varies seasonally. This model is govern by the following
integro-differential equation, with the solution depending by the parameter
A € [a, b] which can be an index for severity of the disease:

¢
x (t,\) = /f(s,z:(s,A),:c's(s,A),A) ds, t eR, (1)
t—1
where:
(i) 0<t<T;
(i) « (¢, A) is the proportion of infectious in the population at time ¢ with the
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index of severity A;
(iii) 7 is the length of time in which an individual remains infectious;
(iv) a’ (¢, \) is the speed of infection spreading at moment ¢;
(v) f(t,x(t, ), 2" (t,\), ) is the proportion of new infectives on unit time.
Here, we study the existence, uniqueness and smooth dependence by the
parameter A of a positive solution for an initial value problem associated to
the equation (1). We will use a method developed by Rus in [13] which applies
a generalization of a result of Hirsch and Pugh from [5].
A similar integral equation which models the problem of the infection
spreading and population dynamics in an environment with periodic life con-

ditions:
z(t) = /f (s,z (s))ds, teR, (2)

has been considered in [3], [4], [10], [15], [12] where sufficient conditions are
given for the existence of nontrivial periodic nonnegative and continuous solu-
tions for this equation in case of a periodic contact rate: f (t +w,z) = f (¢, x),
vt € R.The tools were: Banach fixed point principle in [12], topological fixed
point theorems in [3], [4], [10], [15], fixed point index theory in [4] and mono-
tone technique in [4], [10]. Also, a system of integral equations in the form (2)
has been studied in [2] and [13] using: the monotone technique in [2] and the
Perov’s fixed point theorem for data dependence by the parameter in [13].
In other papers is studied the initial value problem,

t_} f(s,z(s))ds, te€[0,T]
o(t), t e [-,0].

2(t) = (3)

The existence of a positive solution of (3) has been studied in [9] using the
Leray-Schauder continuation principle and in [11], using the monotone itera-
tions technique..Using a Lipschitz’s condition, in [6], it obtains the existence
and uniqueness of the positive, bounded solution for (3) and is given a numer-
ical method to approximate this solution. This numerical method is based on
the sequence of successive approximations and on the trapezoidal quadrature
rule.
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Also, for the initial value problem

t;tf f(s,xz(s),2' (s))ds, t€[0,T]

o(t), t e [—7,0]

in [1] is studied the existence and uniqueness of a positive solution using the

z(t) = (4)

Perov’s fixed point theorem, is given a Lipschitz property of the derivative of
this solution and a numerical method which approximate it.

In the following, if X is a nonempty set then by a generalized metric d on
X we understand a function d : X x X — R"™ which fulfils the following:
(gml) Ogn < d(z,y),Vr,y € X and d (z,y) = Orn < x = y;

(gm2) d (2,9) = d (y,) ¥,y € X;

(gm3) d(x,y) <d(z,z)+d(zvy),Vz,y,z € X,

where for x = (x1,x9, ..., 2,,) and y = (y1, Y2, ..., Yn) from R™ we have z < y &
x; < y;, for any i = 1,n. The pair (X,d) will be called generalized metric
space ( see [7], [8] and [14] ).

On a generalized metric space we have the following generalizations of the
Banach’s fixed point theorem

Theorem 1. (Perov, [7]) Let (X,d) a complete generalized metric space. If
T:X — X is a map for which exists a matriz Q € My, (R) such that:

(i) d(T (z),T (y)) < Qd(z,y), Vx,y € X;

(ii) the eigenvalues of Q lies in the open unit disc from R?,

then:

(1) T has a unique fized point x*;

(2) the sequence of successive approximations T, = T™ (xg) converges to x*
for any x¢g € X;

(3) the estimation

d(zm,2*) < Q™ (I, — Q) ' d (0, 1) ,Ym € N* holds.

Theorem 2. (Rus, [13, Theorem 4])Let (X,d) be a generalized metric space
with d (z,y) € RP and (Y, p) a generalized complete metric space with p (z,y) €
R, Let A: X XY - X XY, B: X —-XandC : X xY — Y continuous
maps. We suppose that:

(i) A(z,y) = (B(z),C(z,y)),Vr € X,Vy €Y.

(ii) the map B has a unique fized point x* and, for any xo € X, the sequence
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(B"(xo)),, converges to x*.
(iii) there exists a matriz Q € My, (Ry), with Q™ == 0, such that

p(C (l',yl) 7C(x’y2)) < Q,O (yl7y2) 7\V/:E € X,vylayQ €Y.

Then A has a unique fized point (z*,y*) (where y* is the unique fized point of
C (z*,-)) and for any (zg,y0) € X XY the sequence (A™ (z9, o))
to (z*,y*).

n COMVETGES

2. MAIN RESULT

Here we study the existence and uniqueness of the solution and the depen-
dence by parameter of this solution of the following initial value problem,

j f(s,z(s,A), 2/ (s,)),A)ds, t €[0,T]

z(t,\) = (5)

o (t,\), te|-1,0]
where ¢ € C ([-7,0] X [a,b]), in the following conditions:
(C1) feC([-1,T] xRy xR x [a,b]), ¢ € C'([-7,0] x [a,b]) and
f(s,u,v,) € C a,b],¥ (s,u,v) € [-7,T] x Ry x R,
(C2) (boundeness conditions) there exists m, M > 0 such that
m < f(t,u,v,\) < M,V (t,u,v,\) € [-7,T] x Ry xR x [a, b]

and

o (t,\) > 0,V(t,\) € [-7,0] X [a,b].
(C3) (first compatibility conditions) :
P00 = T £ (50 (5,3) 1 (5,3) ) ds, YA € [a, 8]

—-T

90:5 (0’)‘) = f(Oa(p(()v)‘)vsp:S (Ov>‘)7)‘) - f(—T,(,O(—T,)\),@;(—T,)\),)\),V)\ €

[a,b
(C4) (second compatibility conditions) :
pE 02 ([_T7 0] X [a7 b]) ) f (57 EES) ) € Cl (R-f— X R x [aa b]) ,VS € [_T7 T]

and for any A € [a, b] we have

0
0, 0 0,
\(0,0) = [ [7{ (5,0, 0 A) + 5L (5,0, 04, 0) - 0 + 5L (5,0, 900, 0) - 90;&} ds,

—T
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@ (0,0) = [2L(0,¢0 (0, 0), ¢4 (0,X), N)H+ZL (0,0 (0, 1), (0, A), \)-9 (0, \) +
+5L(0,0(0,0), 61 (0,0, 1) - &y (0,0)] = [3% (=70 (=7, 0, 0} (-7, A), \) +

9 (70 (—TA) @) (—ToA) L A) - (7, A) +
% (_7-1 2 (_7-1 )‘) 9 90:5 (_7-7 )‘) ) )‘) : ()02/)\ (_7-7 )\)]

(C5) (Lipschitz condition) : there exists «, > 0 such that, V¢ € [-7,T],
VA € [a,b] and V (x;,y;) € Ry x R,i = 1,2 we have that

|f (t7$11y17)\) - f (ta x27y27)‘)| <a |I’1 - y1| + ﬁ |y1 - y2| :
We consider the product generalized metric spaces (X, d) and (Y, p) where

X = C ([ T] x [a,0] ,Ry) x C ([=7,T] x [a,b]) ,

Y :=C([-7,T] x [a,b]) x C([-7,T] X [a,b])
which are complete spaces, where the metrics are given by

p((z1,m1) 5 (22, 92)) = ([l — 22|, ly1 — 221)
and d:=p |xxx with

= t,A)].
gl R S lg (£, A)]

We consider the following initial value problems,

t
z(t,\) = t[f(S’ﬂf(SaA),y(s,A),A)ds, t€[0,7]
o (t,A), t € [-7,0]
f(t’x(t7)‘)7y(t7)‘)7)‘)_f(t_Tﬂx(t_Ta/\)7y(t_7-7/\)7)\)7
y(tA) =1, te0,T]
90;5 (ta )‘)a t e [—7‘, O]

(6)
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and

t
f [% (Svl‘ayaA)_‘_ g£ (S x y,A)-u+%(s,m,y,A)-v dSa

_ t—7
ult,A) = , t€[0,7]

(10/)\ (ta )‘) 9 le [_Ta 0]

55 (e y, M) + 5L (62,9, ) - u (8 0) + 5L (62,0, 0) 0 (8, )]
8Lt — 7,2,y \) + AL (t— 1,2y, ) - (t—T/\)
vt =+ =Ty N vt =N, te0,T]

90;,)\ (ta )‘) ) le [_7—’ O] .

We define the operators B : X — X,
B (z,y) (tA) =
¢
[ f(s,2(s,M),y(s,A),\)ds,

Flt N, y(EN) N = f(E—T2t—71,0),yt—7A), N
; te[0,T]
(90 (t’)‘)’wg (t7 A))’ te [_7—7 0]7
C: X xY =Y,

C((z, %)( v)) (t,A) =
(J { s:Uy,)\)—i-af(s:Uy,)\)-u(s,)\)—l—%(s,x,y,)\)-v(s,)\) ds

—’T

[ A(tmy7 >+8f(tax7y7)‘) (t )‘> (t.%'y,A)-'U(t,A)]—
(t — T,x,y,)\)+g£(t—7,x,y,)\)~ (t—T,)\)

f( — 1z A) vt —1,N)]), te[0,7]

my

(5%
+

(P (5 A) 00\ (5 N), t e [—7,0]

and A: X x Y = X x Y, Al(z,9),(w,0)) = (B (2,5),C (@,9), (u,v))).
We will study now the existence and uniqueness of the fixed point of oper-
ators B and A.
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Theorem 3. (i) In the conditions (C1) — (C3) and (C5) with 26 + at < 1
the operator B has a unique fized point (x*,y*) which is the solution of the
problem (6) in X and we have that z* € CY([—7,T] x [a, b)), with y* = (z*); .
(i) In the conditions (C1) — (C5) with 26 + ar < 1 and for (z*,y*)
(the fized point of B from above) the oparator A has a unique fized point
((x*,y*), (u*,v*)) which is solution of the problem (7). Also we have that

y*(t,-) € Cc! [a,b], YVt € [-7,T] and u* = (q:*)/)\, v* = (y*)’)\

Proof. (i) From (C1) and (C2) we obtain that B (X) C X, hence B is well
defined.
For any \ € [a,b] and t € [—7, 0] we have

d(B(z1,91), B (22,92)) (t,A) = (0,0), V(zi,y:) € X, i=1,2. (8
For any A € [a,b] and t € [0,T] we have

J 7 (501 (5.0 1 530) A s = J (5025 0) (5,0 ) s

t—7 T

Cs
<

< j (afzr (s,A) =22 (5, )| + Blyr (s,A) — w2 (s,A)]) ds <

t—1

< at [z = zo| + A7 [[y1 — el -

Hence
t t
H[IOa}IE] f f(Sval (57)‘)7y1 (s,)\),)\)ds— f f(sal? (57)‘)7y2 (Sa)‘)aA)d‘s <
telo, t—7 t—7
<ar|zy — 2| + 07 |ly1 —v2l|, V(xi,y) € X, i=1,2.
(9)

|f Gz (6A), 50 (6GA),A) = f=—T,21 (=7, A),p1 (E =T, A), A) —
_(f(t,x2 (tv/\)ay2 (tﬂ)‘)a)‘)_f(t_Ta$2(t_7—a)‘)ayZ(t_T’/\)v/\))‘ (g)
< afry (A) =22 (LA + By (6A) —y2 (8| +
talzy(t—7,A) —z(t—T, N |+ Bly1 (t—7,A) —y2 (t =7, A)| <

< 20wy — @2l + 26 lyr — v2-

Hence
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tg%g};}‘f(tvl'l (ta)‘)ayl (t,)\),)\)—f(t—T,$1 (t_7_7>‘)7y1 (t_Tv)‘)vA)_

—f(t,.%‘g (t’)‘)7y2 (t,)\),)\)+f(t—T,l‘2 (t_Ta)‘)ay2 (t_Ta)‘)>)‘)| S( )
10

<2allz1 — x2|| + 26 |y1 — 2|, V(xi,yi) € X, i=1,2.
From (8), (9), (10) we have that
d(B(z1,y1), B (72,92)) < Qd((x1,y1) , (x2,92)) ,V (i, yi) € X,i = 1,2,

at BT

where Q) = ( 20 28
@

). The eigenvalues of () are

AM=0and X\ =20+ar <1.

Applying Theorem 1 we obtain the existence and uniqueness of a fixed point
(z*,y*) of B.
From condition (C4) we infer that z* € C'([—7,T] x [a, b]). We prove now that

(x*)(t) = y*(t),Vt € [-7,T].
For this aim, in the case ¢t € [—7, 0], we have,
B (™ (t,A),y" (t, ) = (p(t, A), pi(t, X)) = (2" (£, N),y™ (£, N)),

so, " (t,\) = @(t,\) and y* (t,\) = ¢}(t,\), which means (z*)'(t,\) =

y*(t, N).
In the case t € [0,T], we have, (z* (¢, A),y* (t,\)) = B (z* (t,\),y* (t, \)),

that is,

¥ (t,\) = } f(s,z*(s,N),y* (s,A\),\)ds
t—1
v (t,A) = f(t,z* (6, N,y (tN)—fEt—1,2*(t—T1,\),y" (t—7,\),A).
We derive with respect by t the first above relation and obtain that
()it \) = y*(t,\), Vte[0,T], VAE]a,b].

(ii) For (z*,y*) found above we will prove now that C ((z*,y*),:): Y — Y is
a Q— contraction, that is, Q € My (R} ), is such that Q™ "=3 0.
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For any A € [a,b] and t € [—7,0] we have

p(C ((x*,y*) ) (ulvvl)) ,C ((x*,y*) (U’?vv?))) (t) = (0,0) 7v(uiﬂvi) €Y, i=12
(11)

For any A € [a,b] and t € [0,T] we have

t

[ ) + G ) - wn (s 0) 4 B s 0) s, Vs

t—1

0 0 0
— [ 155 s+ 5 s ) wa(s,0) + F %) (s s |

t—1
< (a7 flur — w2l + B7 [[vr — v2)). (12)
On the other hand,

0 0
O 1) + L
d )
—aiﬁ(t—T,QT,y, A)_é
of

_[a

0
(tax7y7 )‘> : ul(t7 )‘) + é£<t7x7y7)‘) : Ul(ta)‘)

(=7, N (=, A)—%(t—m,y,»vl(f—n M-

of of
(t,x,y, )‘) + %(tw’y’ )‘) : u2(t7 A) + @(t7$7y7 )\) ' U2(t7 )‘)_

of

of of
— (t— — = (t— . — — — (t— . — <
o T )= g (b= Vs N) = 5 (=7, ) vt A)] | <

<O 0| a6 ) = e W+ (5 0 ) 0,0 = eate )+

Ay
of of
+ ‘al'(t_T’x’y’)\)' : |U1(t—’7',)\) _u2(t_7_7>‘)| + ‘&/(t_ﬂl‘ayv}‘) :
Jui(t =71, A) —va(t — 7, N)| < 2a||ur — uzl| + 26 ||v1 — val| - (13)
Since
f(s)eC(Ry xR x [a,b]),Vs € [-7,T],
Wehavea:‘%‘andﬁ: H%H

From (12) and (13) we infer that,

p(C((27,y7), (u1,01)), C (27, y7) (uz,v2))) < Q- p((ur,01) , (uz, v2))

and so, C((z*,y*),-) is a @ - contraction.
Since a1 + 283 < 1 we have that Q" — 0 as n — oo.
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Now, we can apply Theorem 2 which lead to the existence and uniqueness of
the fixed point ((z*,y*), (u*,v*)) of A, that is B(z*,y*) = (z*,y*) and
C((=%y"), (u”,v7)) = (u”,v7).

Then, choosing xg € X N C? ([-7,T] x [a,b] ,Ry), yo = %, ug = %, vy =

2]
G, the sequence

(An((xm yO)v (u(]v UO)))H = ((l’n, yn)7 (um Un))n

converges to ((z*,y*), (u*,v*)). Consequently, y* (¢,-) € C![a,b], Vt € [-7,T]
and

ox
xn:;a:*, ynzaitn:;y*
Ox . 0 X
that is
., o0x* ., Ox* . Oy
= —_— u :7’ vo= —.
Y= B3 B3
O
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