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We consider measure functional differential equations (we write measure FDEs) of the form Dx = f(x+,t)Dyg,
where f is Perron—Stieltjes integrable, z; is given by x¢(0) = z(¢t + 0),0 € [—r,0], with » > 0, and Dz and
Dg are the distributional derivatives in the sense of the distribution of L. Schwartz, with respect to functions
x : [to,00) = R™and g : [to,00) — R, to € R, and we present new concepts of stability of the trivial
solution, when it exists, of this equation. The new stability concepts generalize, for instance, the variational
stability introduced by S. Schwabik and M. Federson for FDEs and yet we are able to establish a Lyapunov-type
theorem for measure FDEs via theory of generalized ordinary differential equations (also known as Kurzweil
equations).
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1 Introduction

The theory of measure differential equations has been attracting the attention by several researchers (see [4-10,
17-26,31,32]). It generalizes differential equations with impulses, dynamic equations on time scales, impulsive
dynamic equations on time scales among others (see [9, 10,31]). Moreover, these equations are a powerful tool
for applications, since most models for biological neural nets, pulse frequency modulation systems, automatic
control problems with impulsive inputs, many physics processes are described better by such equations. See, for
instance, [4,6,7,23-26] and the references therein.

In the present paper, we deal with a more general setting of equations called measure functional differential
equations. These equations were introduce recently by [9] and since then, they were extensively investigated by
several mathematicians (see [5,9, 10,20, 32]).

An initial value problem for a measure functional differential equation (we write measure FDEs, for short) can
be given in the form

Dz = f(z,t)D
{ f ( ty ) 9, (1)

xto = ¢7

where x; is given by x4(0) = xz(t + 0),0 € [—r, 0], with » > 0 and Dz and Dy are the distributional derivatives,
in the sense of the distribution of L. Schwartz, with respect to the functions = and g.
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2 M. Federson, J. G. Mesquita, and E. Toon: Lyapunov theorems

The integral form corresponding to (1) is given by

t
l(t):x(t0)+ ‘0 f(1'578)dg(8), t2t07 (2)

mto = ¢7

where we consider the integral in the sense of Perron—Stieltjes taken with respect to a nondecreasing function
g: [to,00) = R.

We introduce some new concepts of stability for the trivial solution of measure FDEs which generalize some
concepts presented in the literature as the variational stability for FDEs (see [12] and [13]). We also present a
correspondence between measure FDEs and generalized ODEs, using more general conditions than those pre-
sented in [9]. Then, we introduce some new concepts of stability for the trivial solution of generalized ODEs and
relate these new concepts to the corresponding ones for measure FDEs. Finally, we prove Lyapunov-type theo-
rems for generalized ODEs and, by the correspondence between generalized ODEs and measure FDEs, we prove
Lyapunov-type theorems for measure FDEs. All these stability properties and Lyapunov theorems for measure
functional differential equations were studied by means of two different measures, which turns our results more
general than the other ones presented previously in the literature. The generality and unification of this result are
well-known (see [17,21]).

The present paper is organized as follows. The second section is devoted to the presentation new stability
concepts for measure FDEs. In the third section, we present a correspondence between generalized ODEs and
measure FDEs, generalizing the results from [9] and also, we present existence-uniqueness theorems for solutions
of these equations. The fourth section is devoted to stability concepts for generalized ODEs. In the fifth section,
we establish a correspondence between the new stability definitions for the trivial solution of a generalized ODEs
and a measure FDE of the above type. The sixth section is devoted to prove some Lyapunov theorems for gener-
alized ODE:s. In the seventh section, we prove, using the correspondences between solutions, Lyapunov theorems
for measure FDEs. The paper also contains two appendixes which describe the basis of Perron integration and
the fundamental results of the theory of generalized ODE:s.

2 Measure functional differential equations

In this section, we introduce new concepts of stability for measure FDEs. Let r, ty € R, with » > 0 and consider
the following problem

Dx:f(xtat)Dga (3)

where z; is given by the formula z,(8) = x(t + 0), 6 € [—r,0], r > 0 and Dz, Dg are the distributional
derivatives, in the sense of distributions of L. Schwartz (see [7]), of regulated functions x : [tg,00) — R™ and
g : [to,00) — R. In particular, we consider g nondecreasing and left-continuous.

Let a € R. By G([a,00),R™) we denote the space of regulated functions from [tg,c0) to R™ with the
topology of uniform convergence. By regulated function we mean that the left and right limits at a point ¢ > a
exist whenever they can be defined. Then by BG ([a,00), R™) we denote the subspace of G([a,0),R™) of
bounded functions.

Next, we define a special set of functions in BG ([ty — r, 00), R™) with a property which we call the prolon-
gation property.

Definition 2.1 Let O be an open subset of BG ([tg — r, 00), R™). We say that O has the prolongation property,
if for every y € O and every t € [ty — 7, 00), the function 7 given by

_ y(t), to—r<t<t,
y(t) = -
y(t), t<t<oo

is also an element of O.
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Now, having a set O C BG ([tg — 7, 00), R™) with the prolongation property, we also consider the set
S = {yt7 Y€ Oa te [th OO)} - BG([_Ta 0]7Rn)

and we assume that the function f : S x [tg,00) — R™ on the right-hand side of the measure FDE (3) is such
that
£(0,t) = 0 for every t € [tg,00)

so that y = 0 is a solution of (3) on [tg — , 00), and the following conditions are satisfied:

(Hy) For all y € O, the mapping ¢ — f(y:,t) is Perron—Stieltjes integrable with respect to g : [tg,00) — R
which we assume to be nondecreasing.

(H2) There exists a function M : [tp,00) — R which is locally Lebesgue—Stieltjes integrable with respect to g
such that the inequality

/7 " F e 5)d(s)

holds for every y € O and every v, v € [tg, 00).

< / " M(s)dg(s)

(H3) There exists a function L : [tg,00) — R which is locally Lebesgue-Stieltjes integrable with respect to g
such that the inequality

/ [Fns) — F (20 9)]dg(s)

< / " L($)llys — 24 loodg(s)

holds for every y, z € O and every v, v € [tg, 00).

Clearly, the integral form of (3) is given by

t
x(t) = l’(to) + ; f(.’ES,S) dg(S), t > to, (4)

where the integral on the right-hand side is in the sense of Perron—Stieltjes integral taken with respect to g :
[to, o0) — R which we are assuming to be nondecreasing and left-continuous.

In the following lines, we recall the classical definitions of Lyapunov stability, uniform (Lyapunov) stability
and uniform asymptotic stability of the trivial solution of (3). See [15], for instance.

Definition 2.2 The trivial solution of system (3) is called Lyapunov stable, if for every € > 0 and v € R, there
exists 6 = d(e,y) > Osuch thatif ¢ € Sand 7y : [y, v] — R"™, with [y,v] C [tg, 00) and [y, v] S %o, is a solution
of (3) such thaty, = ¢ and

then

[7:(v, @)oo <&t € [y,0].

Definition 2.3 The trivial solution of system (3) is called uniformly stable, if the number ¢ in Definition 2.2
is independent of .

Definition 2.4 The solution y = 0 of (3) is called uniformly asymptotically stable, if there exists a §o > 0 and
for every € > 0, there exists a 7' = T'(¢,dg) > O such thatif ¢ € S, and 7 : [y,v] — R", with [y, v] C [to, 00)
and [y, v] 3 to, is solution of (3) such that 7, = ¢ and

[¢lloc < do,

then

||yt(73¢)“00 <57 te [73”}0[7+T,OO)
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4 M. Federson, J. G. Mesquita, and E. Toon: Lyapunov theorems

Now, we consider the perturbed measure FDE
Dy = f(ys,t) Dg + p(t)Du, t>to 5)

where p : [tg, 00) — R. Again, we consider g, u : [tg, 00) — R to be nondecreasing and left-continuous.
The solution of (5) has to be interpreted as a solution of the integral equation

v =(to)+ [ 1 (.9)dgls) + / p(s)du(s), ¢ > to ©)

where the integrals are in Perron—Stieltjes sense.
We assume that the conditions (H;), (Hz) and (Hj3) are fulfilled and that the function p : [tg,00) — R"
satisfies:

(Hy) The Perron-Stieltjes integral ftto p(s)du(s) exists for every t € [tg, 0);

(Hs) There exists a function K : [tg,00) — R which is locally Lebesgue-Stieltjes integrable with respect to u

such that )
/ p(s)du(s)
;

~
for all v, v € [tg, 00).

Under conditions (H1 ) to (H3), a solution y of (6) is regulated and left continuous, thatis, y € G~ ([tg, o0), R™).
See [9] for a proof of this fact.
The following definitions are based on the definitions given by A. Halanay in [14] concerning integral stability.

Definition 2.5 The solution y = 0 of (3) is said to be integrally stable, if for every ¢ > O thereisad = () >
0 such that if ¢ € S with |[?||s < 0 and

sup <9,

t€ly,v]

/ ' pls)du(s)

where tg < v < v < 00, then
[7:(7,¥)loe <€, forevery t € [y,v],

where 3(t;~,) is a solution of the perturbed equation (5) with g, = 1.

Definition 2.6 The solution y = 0 of (3) is called integrally attracting, if there is a § > 0and for every € > 0,
there exista T = T'(¢) > 0 and a p = p(e) > O such that if

[0 <3 and  sup
tely,v]

<p,

/ ' pls)du(s)

where tg < v < v < oo, then
17e(v, V) |loo < € forall t >~ + T, t € [y,v],

where (t; v, ) is a solution of the equation (6) satisfying 7., = .
Definition 2.7 The solution y = 0 of (3) is called integrally asymptotically stable, if it is integrally stable and
integrally attracting.

Remark 2.8 The reader may note that, if the solution y = 0 of (3) is integrally stable, then it is uniformly
stable. An analogue assertion holds for the asymptotic stability, that is, if the solution y = 0 of (3) is integrally
asymptotically stable, then it is uniformly asymptotically stable.

Remark 2.9 In the present work, we are considering system involving two different measures as described
in equation (6), since they are a powerful tool for applications. For more details, the reader may want to consult
[17,21].
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Before to proceed, we present an example to illustrate the generality of our definitions. We inspired ourselves
by [24].
Example 2.10 Define a function p : [0, 00) — R as follows:

2, for ¢t =0,
tcosz—l—Q, for 0 <t <1,
t) B 2t @)
p(t) = 2, for t = 2n + 1, n is a positive integer,
1
—— —,  for other values of ¢
t(t+1)
and define the function « : [0, 00) — R as follows:
1, for 0<t <1,
2, for 1<t <2,
u(t) = n (8)
24 2k, for 2n<t<(2n+1)n=12,. ...
k=1
Notice that p(t) - 0 as t — oo and
2n 2n n—1
ds 1
d =2 —_— 9
| peaut =2 [ ST wT ©
=ng

where ng is the smallest integer greater than v. Thus, by (9), we have

[ pls)auts) =+

v

On the other hand, for 2n < ¢ < 2n + 1, we have

2n+1 2+l g n 1 n—1 1
d - 2 -
/Qn p(s)duls) /Qn e D DEE e IallD DR
k:no/Q k::’n(]/Z

n n—1
1

1
= 2log(2n) —2log(2n — 1) + Z 2% —1 ZQZk—l

k=no/2 k=ng
2n 1
= 21
Og(2n1) o1
1

1
210g(1+2n_1>+2n_1—>0

as n — +oo, which implies that ¢ — 400, since 2n < t < 2n + 1. In other words, for every € > 0, there exists
p(e) > 0and T = T(e) such that

sup
t€[2n,2n+1]

fort € [2n,2n + 1] and ¢t > 2n + T'(¢). Thus, choosing v = 2n and v = 2n + 1 the Definition 2.6, we obtain
that if the solution y = 0 of (3) is integrally attracting, then

<p,

/ " p(s)du(s)

n

19:(7, ¥)lloo <&, forevery ¢ € [y,0] N[y +T,+00),

where %(t; v, ¥) is a solution of the perturbed equation (5) with g, = .

This example shows that our conditions are very general, since they rely on the Stieltjes integral itself and not
on the integrand. Moreover, this example illustrates that our setting of equations is more general than the one
considered in [12], since the function p is regulated, but not of bounded variation. See [3], for instance.

Copyright line will be provided by the publisher



6 M. Federson, J. G. Mesquita, and E. Toon: Lyapunov theorems

3 Measure RFDEs regarded as generalized ODEs

In this section, we present a correspondence between measure FDEs and generalized ODEs, which generalizes
the correspondence presented in [9].

At first, suppose the function f : S X [tg,00) — R™ satisfies conditions (H;), (H2) and (H3) and p :
[to,00) — R™ satisfies conditions (H4) and (Hs). Assume, as before, that the functions w : [tg,00) — R and
g : [to, 00) — R are nondecreasing (not necessarily left-continuous).

Let BG~ ([tg — 1, 00), R™) denote the set of functions from BG([ty — r, 00), R™) which are left-continuous.
Let O a subset of BG™ ([tg — 7, 00), R™) with the prolongation property.

Fory € O and t € [tg, 00), define

07 t07TS§St07

9
F(y,t)(9) = L;ﬂ%JMﬂﬂvtoéﬁ§t<m, o

/t F(ys,)dg(s), £ <9 < o

and
0, to—r< 9 < to,
9
P(t) (9) = /to p(s)du(s), to <V <t < oo, )
t
/p@ﬂﬂ@,t§ﬂ<m.
to
Then,
G(y,t)=F (y.t) + P (t) 12

defines an element G (y,t) of BG~ ([tg — r,00),R™) and G (y,t) () € R™ is the value of G (y,t) at a point
9 € [to — 7, 00), that is,
G:0 x [to,OO) — BG_([t() -, OO),R”)

In order to carry on with our correspondence results, we now need to consider a special type of generalized
ODEs, whose definition is presented in details in the Appendix B (see Definition B.1).
Consider the following generalized ODE
dx
— = DG(x, 1), 13
o = DG(a.) (13)
where the function G is given by (12).
Let h : [tg,00) — R be defined by

t t
Mﬂi/W®+MM®@+ K(s)du(s), t € [to, o). (14)
to to
Clearly the function £ is nondecreasing (and left-continuous whenever v and g are so).

Under the above assumptions, it is a matter of routine to prove that the function G given by (12) belongs to
the class F (2, h), given by Definition B.3 in Appendix B, with Q = O x [tg, 00).

The next result, namely Theorem 3.1, gives a correspondence between the solution of an initial value problem
for a generalized ODESs and the solution of an initial value problem for a measure FDE. Theorem 3.1 generalizes
Theorems 3.8 and 3.9 from [9]. We omit the proof here since it is very similar to the one presented in [32].

Theorem 3.1 Consider O C G([to —r,to+ o], R™) with the prolongation property, let S = {xy; x € O, t €
[to,to + o]} and ¢ € S. Assume that g : [to,to + 0] — R and u : [to,to + o] — R are nondecreasing,
f S x [to, to + o] — R™ satisfies conditions (H1), (Hz), (Hs) and p : [to, to + o] — R™ satisfies conditions
(Hy4) and (Hs). Let G be given by (12).
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(i) Lety : [to — r,to + o] — O be a solution of the measure functional differential equation
Dy = f(y,t)Dg +p(t)Du, t € [to, to + o], (15)

with initial condition y, = ¢. For every t € [tg — 1, to + 0], let

9), Jelto—rt
.’E(t)(ﬂ): y( )7 € [0 T ]7
y(t), YEltto+a]
Then the function x : [to, to + o] — O is a solution of the generalized ordinary differential equation
dx
— = DG (x,t
dr (1)

with G given by (12) and initial condition

QS(’& — to), for Y e [to -, t(]],
z(to) (V) = (16)
l‘(to)(to), for to <9 <ty+o.
(i) Conversely, if x : [to,to + o] — O is a solution of the generalized ordinary differential equation
d
= DG (1),
dr
with initial condition
o0 —tg), to —r <V <y,
z(to) (V) =
.Z'(to)(to), to <V <ty +o,
then the function y : [to — 7, to + 0] — O defined by
$(t0)(19), to—?‘fﬁgto
y () =
() (09), to<I<to+o
is a solution of the measure functional differential equation
Dy = f(yt,t)Dg + p(t)Du, t € [to,to + o], (17)

with initial condition yi, = ¢.
Now, one can use Theorem 3.1 and Theorem B.4 from Appendix B to obtain the next existence-uniqueness
result for measure FDEs. A proof of it follows as in Theorem 5.3 from [9].

Theorem 3.2 Assume that O C G([to — r,to + o], R™) has the prolongation property, P = {x;; x €
O, t € [to,to+ 0]}, g : [to,to + 0] = Rand u : [tg,to + o] = R are left-continuous and nondecreasing
Sunctions, f : P x [to,to + o] — R satisfies conditions (Hy), (Hz), (Hs) and p : [to,to + o] — R" satisfies
conditions (Hy) and (Hg). Let G : O X [to,to + 0] = G([to — r,to + o], R™) be given by (12) and assume that
G(z,t) € G([to — r,to + 0|, R™) forx € O and t € [to,to + o]. If ¢ € P is such that the function

A(t) = Bt — to), t € [to—r to],
¢(0) + f(o,to) AT g(to) + p(to) AT u(t), t € (to,to + 0]

belongs to O, then there exist § > 0 and a function y : [to — r,to + 0] — R™ which is the unique solution of the
measure functional differential equation

{ Dy = f(ys,s)Dg + p(s)Du, 18)

yto = ¢
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8 M. Federson, J. G. Mesquita, and E. Toon: Lyapunov theorems

4 New concepts of stability for generalized ODEs

Let X be a Banach space and B, = {x 6 X; ||ac|| < c} where ¢ > 0. Define 2 = B, X [tp,00). Suppose F :
Q — X belongs to F (2, ha), where ha(t ft L(s)]dg(s). Assume further that F'(0,¢)— F(0, s) = 0,
for ¢, s € [tg, +00). Then, for every [7, ] [to, ) we have

/ " DE(0,4) = F(0,0) — F(0,7) = 0,

which implies that = 0 is a solution on [tg, 00) of the generalized ODE

dx
— = DF(x,t). 19
dT ($7 ) ( )
Recall (see [27]) that if T : [y, v] C [tg,00) — X is a solution of (19), then the following assertions hold:

(a) T is of bounded variation on [y, v];
(b) z( / DF(z ), for s € [y, v], by definition.

Now, we present some new concepts concerning stability of the trivial solution of generalized ODEs.

Definition 4.1 The trivial solution x = 0 of (19) is called regularly stable, if for every € > 0, there exists
0 =6(e) > Osuchthatif T : [y,v] = B, with ty <y < v < 00, is a regulated function which satisfies

a9zt~ [ prtate). o <.

J7() <6 and  sup
sE€[v,v]

then

IZ@®| <e, te]y,v].

Definition 4.2 The trivial solution x = 0 of (19) is called regularly attracting if there exists a §o > 0 and for
every € > 0, there exist T’ = T'(¢) > O and p = p(e) > Osuch that if T : [y,v] — B, with tp <y < v < 00, is
a regulated function satisfying

S

[Z(v)II <do and  sup
SE€[vy,v]

o) ) - [ DF((r).0) <

then
lZ(t)|| <e, forte [y,v]N[y+T,00)and~y > to.

Definition 4.3 The trivial solution x = 0 of (19) is called regularly asymptotically stable, if it is regularly
stable and regularly attracting.

Note that if the trivial solution = = 0 of (19) is regularly stable, then it is variational stable in the sense defined
by Stefan Schwabik in [28] (see also [27]). Similar statements hold for regular attractivity and regular asymptotic
stability.

Besides the generalized ODE (19), we consider the perturbed generalized ODE

dx

= DI[F(xz,t) + P(t)], (20)

where F' : B, X [tg,00) — X and P : [tg,00) — X, and consider the following definitions.
Let G~ ([ry, v], X) denote the space of regulated functions from [y, v] to X which are left-continuous.
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Definition 4.4 The trivial solution = = 0 of (19) is called regularly stable with respect to perturbations, if for
every £ > 0, there exists § = §(¢) > 0 such that, if ||zo|| < § and P € G~ ([y,v], X ) with

sup [|[P(s) = P(9)]| <4,
s€y,0]

then
|Z(t, v, o)|| < &, forevery t € [v,v]
where Z(t, v, x¢) is a solution of the perturbed generalized ODE (20), with initial condition Z(, v, o) = x¢ and
[v,v] C [to, 00).
Definition 4.5 The trivial solution = = 0 of (19) is called regularly attracting with respect to perturbations,
if there exists 4 > 0 and for every & > 0, there exist T = T'(¢) > 0 and a p = p(¢) > 0 such that, if

lzol <& and sup [|[P(s) = P(y)[ <p

S€[v,v]
with P € G~ ([, v], X), then
| Z(t, v, x0)|| <&, forall t >~y+T, tely,uv

where Z(t, v, 2o) is a solution of the perturbed generalized ODE (20) with initial condition Z(v, ~y, o) = x¢ and
[’Y,U} C [th OO)

Definition 4.6 The trivial solution z = 0 of (19) is called regularly asymptotically stable with respect to
perturbations if it is both stable and attracting with respect to perturbations.

The following result shows us how all the previous concepts of stability can be related.
Theorem 4.7 The following statements hold.

(i) The trivial solution x = 0 of (19) is regularly stable, if and only if, it is regularly stable with respect to
perturbations.

(1) The trivial solution x = 0 of (19) is regularly attracting, if and only if, it is regularly attracting with respect
to perturbations.

(iii) The trivial solution x = 0 of (19) is regularly asymptotically stable, if and only if, it is regularly asymptoti-
cally stable with respect to perturbations.

Proof. Let us prove (i). Assume that the trivial solution x = 0 of (19) is regularly stable. Let ¢ > 0 and
0 = 0(g) > 0 be given according to Definition 4.4.

Let 2(t) = «(¢,7, o) be a solution of the perturbed generalized equation (20) on [y, v]. Then, by the defini-
tion, we obtain

o(s) = 2(y) = [ DF(a(r).0) + P(5) - P(y). e
v
Also, suppose [[z(7)[| = [[z(7,7, To)|| < § and supy¢(, o1 [P(s) — P(7)|| < 6. It follows from (21) that

sup
s€[y,v]

z(s) —x(7) — /: DF(JS(T),L‘)H = sup [[P(s) - P(y)] <.

s€[v,v]

Then, by regularly stability, we have
(@) = llz(t, 7, z0)|| <& for t € [y,v]

and the trivial solution of (19) is regularly stable with respect to perturbations.
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10 M. Federson, J. G. Mesquita, and E. Toon: Lyapunov theorems

Conversely, if the trivial solution = 0 of (19) is regularly stable with respect to perturbations, let T : [y, v] —
B, ty < v < v < 00, be regulated function on [, v] such that

w(s) — 2(y) - /

where § > 0 corresponds to some £ > 0 from the Definition 4.4.
For s € [y, v], define

S

IZ(y)| <d and  sup DF(m(T),t)H < 0,

sE€[y,v]

P(s) = Ply) +3(s) ~a() - [ DF(@(r).o).
v
Then, for all s1, s2 € [y, v],
S92
F(s3) — T(s1) = / DF@(r),£) + P(s3) — P(s1),
s1
which implies that Z is a solution of (20) on [, v]. Moreover,

sup [[P(s) = P(7)[ = sup
s€ly.v] s€lrel

F(s) — 7(7) — [y ) DF(x(T),t)H <4,

Thus the regular stability with respect to perturbations implies ||Z(¢)|| = ||T(¢, v, z0)|| < &, forall t € [y, v],
which implies that the trivial solution x = 0 of (19) is regularly stable.

Now, assume that the trivial solution = 0 of (19) is regularly attracting. Then there exists 6 > 0 and for
every € > 0, there exist ' = T'(¢) > O and p = p(¢) > Osuch that if T : [y,v] = B, to < v < v < 00, is a
regulated function such that || Z(7)|| < & and

sup
s€[y,v]

2(s) — 7(r) - / "DP@E(), t)H <

then
[Z@) <e, tely,v]N[y+T,00), v to.

Denote z(t) = z(t,~, zo) the solution of the perturbed generalized equation (20) satisfying x(~y, 7y, zg) = xo.
Suppose there exists § > 0 and for every € > 0, there exists p = p(¢) > 0 such that ||z¢|| < ¢ and

sup [|[P(s) = P()] < p-
s€[y,0]

Moreover, suppose P € G~ ([, v], X). It follows that ||zo|| = ||z(y)|| < & and by the definition of a solution of
equation (20), we obtain

sup
s€[y,v]

o) =) - | sDF(xm,t)H: swp |P(s) — P(y)] < p.

s€[v,v]
Hence, since x is regularly attracting, we have
lx(t, v, o)l = lx(®)|| < e, forall t >~+T, t€ [y,v],

that is, the trivial solution z = 0 of (19) is regularly attracting with respect to perturbations.
Conversely, we assume that the trivial solution x = 0 of (19) is regularly attracting with respect to perturba-
tions. Let T : [y, v] — B, to < v < v < 00, be a regulated and left continuous function on [y, v] satisfying

[#(3) <& and  sup
s€[v,v]

7(s) — 7(7) L ) DF(x(T),t)H <p
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Again, for s € [y,v], let P(s) = P(v) + z(s) — Z(y) — fj DF(z(7),t). Then, Z(t) is a solution of (20) on
[, v]. Thus,
sup [|[P(s) = P(9)] < p-

s€ly,v]

Therefore, Definition 4.5 yields
@) <e, te[y,v]Nn[y+T,00), v=to.

which implies the regular attractivity of the trivial solution of (19).
Finally, item (iii) follows from items (i) and (ii) and the proof is complete. O]

S Stability relations between generalized ODEs and measure FDEs

We are now able to present a result which relates the concepts of regular stability and regular attractivity of the
trivial solution of the generalized ODE (24) and the concepts of integral stability and integral attractivity of the
trivial solution of its corresponding measure FDE (22).

Consider the measure FDE

where f : Sx[tg,00) — R™ satisfies the conditions (H7), (Hz) and (H3) and g : [tg, 00) — R is a nondecreasing
and left-continuous function. Furthermore, assume that Dx and Dg are the distributional derivatives with respect
to « and g in the sense of L. Schwartz and f(0,¢) = 0 for every ¢ € [tg, 00) so that y = 0 is necessarily a solution
of (22).
Consider the function
F: O x [tg,0) = BG™ ([tg — r,00),R™)

defined by
0, to—1 <9 <to,

9
F(y,t)(9) = /t i flys,8)dg(s), to <9 <t < o0, .

t
/ flys,s)dg(s), t<v <.
to

Since f(0,t) = 0, for every ¢ € [tg, 00), then F'(0,¢) = 0, for all ¢ € [to, 00). Hence, as we observed in the
previous section, 2 = 0 is a solution, on [tg, 00), of the generalized ODE

d

L~ DF(x,t). (24)
dr

We also consider the perturbed measure FDE

Dy = f(y:,t)Dg + p(t)Du, (25)

where p : [tp,00) — R™ satisfies conditions (Hy) and (Hs) and w : [tg,00) — R is a nondecreasing and
left-continuous function. Moreover, Du is the distributional derivative in the sense of L. Schwartz in respect to
u.

By Theorem 3.1, the generalized ODE corresponding to the perturbed FDE (25) is given by

& DG(a,1) = D[F(a,1) + P(1), (26)
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12 M. Federson, J. G. Mesquita, and E. Toon: Lyapunov theorems

where F' : O X [tg,00) = BG~ ([tg — r,00),R™) is given by (23) and P : [tg,00) = BG~ ([to — r, 00),R™) is
given by

Oa tO_TSﬂSth

0
/ p(s)du(s), to <Y<t < o0,

to

P (1) (9) = @7)

/B@MM@,tgﬂ<m.

to

Theorem 5.1 Suppose the function f : S X [to,00) — R™ satisfies conditions (Hy), (Hz) and (H3). Assume
that the functions g,u : [tg,00) — R are nondecreasing and left-continuous and the function p : [tg, c0) — R™
satisfies conditions (Hy) and (H3). Also, suppose that the functions F : O X [tg,00) — BG™([tg — 1, 00),R")
and P : [tg,00) — BG~ ([to—r, 00), R™) are given, respectively, by (23) and (27). Then the following statements
hold:

(i) The trivial solution y = 0 of (22) is integrally stable, if and only if, the trivial solution x = 0 of (24) is
regularly stable.

(i1) Ifthe trivial solution x = 0 of (24) is regularly attracting, then the trivial solution y = 0 of (22) is integrally
attracting.

(>iii) If the trivial solution x = 0 of (24) is regularly asymptotically stable, then the trivial solution y = 0 of (22)
is integrally asymptotically stable.

Proof. We start by proving (i). Suppose the trivial solution of (22) is integrally stable. Then given € > 0,
there exists § = d(e) > 0 such that, if ¢ € P with ||¢|| < § and

sup <9,

te[v,v]

L%@mwﬁ

then
_ g
[7:(7, P)| < 3 L€ [v,v],

where §(t;, ¢) is a solution of (25) such that ., = ¢.

We will prove that the trivial solution of generalized equation (24), with F' given by (10), is regularly stable
with respect to perturbations, then the result will follow by Proposition 4.7.

Let x(¢; 7, xo) be a solution of the perturbed generalized ODE (26) with the initial condition z(~y; 7y, o) = xo,
where F' and P are given by (10) and (11), respectively. Let ¢ > 0 and suppose that there exists a 6 = §(¢) > 0
such that 6 < £/2 and moreover, assume that

[Zolloc <0 and  sup [|P(t) = P(y)[| <4,

te[v,v]

where g € BG~ ([to — r,00),R™) and P € G~ ([v,v],R").
We have |lz(7)[| = [|z(v; v, zo)|l = [[xo|l < & which means that supge(y_,., o0y [2(7) ()| < & and therefore
Sup@e[’yfr,'y] |¢(9 - ’Y)| < 6/2 ThllS,

1)
[9lloo < 3

Since z is a solution of the perturbed generalized ODE on [, v], we have

(ug) — x(u1) = /U2 DF(2(7),t) + P(ug) — P(u),
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for uy, ug € [7,v].

Therefore,
t
sup x(t)fx(to)f/ DF(z(7),s)|| = sup ||[P(s)— P(to)]] < d/2.
tely,v] to tely,v]
Then, it follows that
[P(t) =PI = sup [PO)(W)—P)(0)]
IE[y—r,t]
> sup [P(t)(0) — P(v)(9)
IE[,t]
9 t
= sup /p(s)du(s) > /p(s)du(s) (28)
VEMy,t] |/ v
and we get
t 0
sup /p(s)du(s) < -
tely.0] )y 2

Thus, by the integral stability of the trivial solution of (22), we have
ly(¢)| < e/2, forall ¢ € [v,v].

Finally, for ¢ € [, v], we have

[z@)llc = sup |z(t)(@)] = sup |y(0)|
0€[y—r,00) oc[y—r,t]
6 ¢

< Blloo + sup |y(0)] < 5+ 5 <e
0€[ 1] 2 2

since & < €, and we have the sufficiency of item (i).

Now, using (i) from Proposition 4.7, we assume that the trivial solution of (24) is regularly stable with respect
to perturbations. Thus, given ¢ > 0, let 6 = §(g) > 0 be the quantity from Definition 4.4.

Let y(t;, ¢) be a solution of the perturbed measure FDE (25). Suppose ¢ € P with ||¢||~ < ¢ and

sup < §/2.

tely.v]

/ ' pls)du(s)

We want to prove that y = 0 is integrally stable, that is, |y(t; v, ¢)| < &, t € [y, v].
Let x(t;7,xo) be the solution of the perturbed generalized ODE (26) with F given by (10) and P given by
(11), that is, x is the solution corresponding to y obtained according to Proposition 3.1.

By the definition of function P and from the fact that sup;c(, . th p(s)du(s)’ < /2, we obtain

sup [|P(t) — P(v)] < é/2.
Thus, from the regular stability with respect to perturbations of the trivial solution of (26), we obtain ||z (¢)|| < &,
which implies

sup |z(t)(0)| <e, te€y,v].
0c[y—r,v]

Therefore, the relation in Proposition 3.1 implies

swp [y(O)| <& el
0c[y—r,t]
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14 M. Federson, J. G. Mesquita, and E. Toon: Lyapunov theorems

In particular,

sup [y(0)] < sup  [y(0)] <e.
O€[y,v] O€ly—r,v]
Now, we will prove (ii). Suppose the trivial solution of generalized ODE (24) is regularly attracting with

respect to perturbations. Then there exists § > 0 and given e > 0,1let T = T'(¢) > 0 and p = p(e) > 0 be as in
Definition 4.5.
Let y(t; 7, ¢) be a solution of the perturbed retarded equation (25). Suppose

|6l <3 and  sup
te[y,v]

< p.

A%@mwﬁ

Then, it implies that
sup |[P(t) — P(3)]| < p.
L€y,

By Proposition 3.1, it follows that ||zg||sc = [|¢]lee < 6. Thus the regularly attractivity with respect to perturba-
tions of the trivial solution of (24) implies

[z(®)lloo = [lz(t; 7, 0)lloo <&, t = +T, t € [y,0].
Therefore, for ¢t > « 4+ T and taking T'(¢) > r, we have by Proposition 3.1, for ¢ € [, v],
ly@)| = ly(t;v, @) = [z(O)(O)] < [[2(#)][oc <e.

Assertion (iii) follows from (i), (ii) and from Proposition 4.7. O]

6 Lyapunov theorems for generalized ODEs

In this section, we prove some Lyapunov-type theorems for generalized ODEs using the concepts introduced
before. We start by considering the following set

B, ={z € O;z| < p},

where O C BG([to — r,00), R™) with the prolongation property.

In what follows, we present a result which will be essential to our purposes. The proof is inspired by [27,
Lemma 10.12].

Lemma 6.1 Let G € F(Q,h). Suppose V : [tg,00) x B, — R is such that V(-,z) : [tg,00) — R is
continuous from the left on (to, 00) for x € Ep and satisfies

[V(t,z) = V(t,y)| < Kllz—yl, zy€B,, telt,), (29)

where K is a positive constant. Furthermore, suppose there exists a function ® : Pp — R such that for every
solution x : [a,b] — B, [a,b] C [tg, 00), of (24), we have

V(t, z(t)) = limsup VIt +n,x(t+n) = V(t ()
n—0+ n

< ®(x(t), te€labl (30)
IfT: [y,v] = B, to <y < v < 09, is left-continuous on (v, v] and of bounded variation on [y, v], then

V(v,Z(v)) =V(7,2(y)) < K sup

s€y,0]

M@—mw—AUEWUMW+Mw—w, G1)

where M = sup O (Z(t)).
te [,v]
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Proof. Let Z : [y,v] — B, be a left-continuous function on (v, v] and regulated on [y,v] C [to,00).
By [27], Corollary 3.16, the integral f: DG(Z(7),t) exists.

Take 0 € [y,v]. By Theorem B.4 from Appendix B, equation (24) has a local solution, say, = : [o,0 +
m(o)] — B, on [o,0 + n1(0)], satisfying the initial condition z(0) = (o). It is clear that the integral
f;er(U) DG(z(7),t) exists.

Let 175 > 0 be arbitrarily small such that 772 < 7;(c’) and & + 72 < v. Then the integral f;+n2 DG(z(1),t)
exists and the integral f:+n2 D[G(z(7),t) — G(z(7),1)] also exists by the property of integrability on subinter-
vals. Therefore, given € > 0, there exists a gauge d on [0, o + 1)2] corresponding to ¢ in the definition of the last
integral and we can assume, without loss of generality, that o < d(c). By (30), we can take 0 < 1 < 75 such
that the inequality

Ve +mn,z(0 +n)) = V(s,2(0)) <n®(z(0)) (32)

holds, and we can assume, by Corollary A.7(i) from Appendix A, that

o+n €
"G(JI(U),U+?7) - G(z(0),0) 7/ DG(x(T),t)H < 2777](' (33)
and
o+n €
HG(a:(a),a+77)—G(ac(a),a)—/ DG(J;(T),t)H < 2777( (34)
Notice that
o+n
| b - G(xm,t)]H
—G(@(0),0 +n) — G(Z(0),0) = G(z(0),0 +n) + G(x(0),0)]
o+n
<|[ Dl - Gt
—(G(@(0),0+n) - G(T(0),0) — G(2(0),0 + 1) + G(z(c),0))]
o+n
< |e@@),0+n) - 6@0),0) - / DG(JU(T),)&)H
o+n
+ HG(x(U),a ) = Gla(o),0) — / DG(a:(T),t)H .
Also

1G(z(0), 0 +n) = G((0),0) = G(x(0),0 + 1) + G(z(0),0)|

< |#(0) = z(o)[[|h(o +n) — h(o)| = 0,
since T(o) = x(o) and (52) from the Appendix is fulfilled. Then, we have by (33) and (34),

[ pietEm.6 - ] < I 39

Moreover, (29) implies
V(e +n2(c+n)—V(e+nzo+n) <

< Kl[z(o +n) — (o + )| = Kl[z(o +n) = T(0) + x(0) — z(0 +n)]|
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16 M. Federson, J. G. Mesquita, and E. Toon: Lyapunov theorems

o+
Fo + 1) — F(o) — / nDG(x(T),t)H. (36)
Then (32), (35) and (36) imply
V(o +n,2(0c +n)) —V(o,z(0))
— V(o4 nFo + )~ Vio+malo+m)+Vie+nalo+m) - Vie (o))
o+n
<K|oto+n)~7(0) = [ DGla(r).1)| + nd(a(o)
o+n
< K |#(o+n) — (o) / DG(a(r), )| + nM
o+n
< K |[7(o + 1) — 7(0) - / DG(E(r), 1)
o+n
+K’ / DIG@E(r),t) — G(J:(T),t)]H M
o+n
< K ||[Z(c+n)—T(0) —/ DG(x(T),t)H +ne +nM. 37

Given s € [y, v], we define

P(s) = 7(s) — / " DG 0).

Since T is regulated on [, v], we have by [27, Corollary 3.16] that P is also regulated on [, v]. Then, we have

P(lc+n)—Plo) =

o +n) — F(o) — /7 m

+ L " DG,

o+n
= (o +n) 7o) - / DGE(r), 1).

Now, we define
f(t) = K||P(t)

Notice that

— P(0)|| + et + Mt.

V(e +n,Z(c +n) —V(o,Z(c)) < K|P(o+n)—Plo)|+ns+nM
— o) - (o). (38)
By (38) and by [27, Proposition 10.11], we have
VET) V0T < 1016
= K(|P(v) = Pl = [[P(y) = P(@)]) +&(v =)
+ M- )<K||P(U) P(o) —[P(y) = P(o)]l
+ e(v=7)+M@—7y)=K[P) - P()| +e(v—-7)
+ M=) <& (|[o0) - [ Dot 0 -2t )
+ e(v—7)+M@w—7)
i g
+ e(w—7)+M@w-—7).

Since € > 0 is arbitrary, the result follows as well.

O
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In what follows, we remind the reader the definition of Lyapunov functional for generalized ODEs.

Definition 6.2 We say that V' : [tg,00) x B, — R is a Lyapunov functional (with respect to the generalized
ODE (24)), if the following conditions are satisfied:

(i) V(-,x): [to,00) — R is continuous from the left on (to, 00), for every x € B,;

(ii) There exists a continuous and strictly increasing function b : R™ — R satisfying b(0) = 0 (we say that
such function is of Hahn class), such that

V(t,x) = b([|]),
for every t € [t,00) and z € B,;
(iii) For every solution Z : [y, v] — B, of (24), with [y, v] C [to, 00), we have

V(t Z(t)) = limsup V(t+n,x(t+n) = V(¢ ()
’ n—0t Ui

<0, te€[y,v],

that is, the right-derivative of V' is non-positive along the solutions of (24).

The next result gives us conditions such that the trivial solution of (24) is regularly stable. We inspire the proof
in [27, Theorem 10.13].

Theorem 6.3 Let V : [tg,00) x B, — R be a Lyapunov functional, where B, = {y € X : |ly| < p},
0 < p < c. Suppose V satisfies the following conditions:

1) V(t,0) =0, ¢ € [ty,0);
(i1) There exists a constant K > 0 such that

V(t,2) =Vt < Klz—yl, telto,0), 2,y € B,.
Then the trivial solution x = 0 of (24) is regularly stable.
Proof. LetZ : [y,v] — X be aregulated function on [y, v] C [to, 00). By condition (iii) from Definition 6.2
and by Lemma 6.1, we have

V(t,z(t) < V(7,7(y)) + K sup : (39)

SE[v,t]

7(s) - 7() ~ [ DG(a(r).1
¥
for every ¢ € [y, v].
Since V is a Lyapunov functional, there exists a function b : Rt — R* of Hahn class such that
V(t,z) > b(|z]), (t,z) € [y,v] x B,. (40)
Lete > 0 and b(e) > 0. Let §(¢) > 0 be such that 2K d(e) < b(e). If

sup
s€[v:t]

2(5) — F(r) - / 5 DG(sc(r),t)H <86,

then

<
—
\‘H~
g
—~
~
~—
~—
IN

V(v,z(v)) + +K sup
SE€[v,t]

V(v Z(7))] + Kd(e)
2K5(e) < b(e), t € [, ). (41)

() () - | DGt 1)

IN A

On the other hand, suppose there exists u € [y, v] such that ||Z(u)|| > . Then, by (40), we have
V(u, (u)) = b([[(w)]]) = be),
which contradicts (41). Thus, ||Z(¢)|| < e for ¢ € [y, v] and the result follows. O
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18 M. Federson, J. G. Mesquita, and E. Toon: Lyapunov theorems

The next result shows that, with an additional hypothesis on the Lyapunov functional, the trivial solution of
generalized ODE (24) is regularly asymptotically stable. The proof is inspired in [27, Theorem 10.14].

Theorem 6.4 Let V : [tg,00) x B, — R be a Lyapunov functional, where B, = {y € X : |ly| < p},
0 < p < ¢ Suppose V satisfies conditions (i) and (ii) from Theorem 6.3. Moreover, suppose there exists a
continuous function ® : X — R satisfying ®(0) = 0 and ®(x) > 0 for x # 0, such that for every solution
x : [y,v] = B, of (24), with [y, v] C [to, 00), we have

V(t,x(t) < —@(z(t), te[y,0] 42)
Then the trivial solution x = 0 of (24) is regularly asymptotically stable.

Proof. Since all hypotheses from Theorem 6.3 are satisfied, the trivial solution x = 0 of (24) is regularly
stable. It remains to prove that the solution z = 0 of (24) is regularly attracting.
Since the solution z = 0 of (24) is regularly stable, we have

(I) There exists 6 € (0, p) such that if Z : [y,v] — B, [y,v] C [to, 00), is a regulated function on [y, v], such

that
B 5
Izl < 5
and
s [a(s) =) - [ D6(atr).0) <3,
s€[y,v] ol
then

[Z@) <p, telyol

(I) For every ¢ > 0, there exists § = d(¢) > 0, § < e such that, if T : [¥,9] — B., [¥,7] C [to,00), is a
regulated function on [, 7], such that

[zl <6
and
Aty lpr-=00- [ poo] <
then
[Z@)[| <e, te]
Let
N =sup{—®(y) : 0(c) < |lyll < e} = —inf{@(y) : 6(¢) < [|yl| < e} <O.
Define
() = {—K%t\f()} ~0. 3)

Suppose T : [y, v] = Be, [y, v] C [to, ), is a regulated function on [y, v], such that

)
=)l < (44)
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and

sup
s€[v,v]

(s) — 7(7) — /7 | DG(m(T),t)H <5(). 45)

We want to prove that
[Z@Ol <&, te Ny +T(e) 00), v = to

Let us prove that there exists a t* € [y, + T'(¢)] such that ||Z(*)|| < &(¢). Suppose the contrary, that is,
IZ(s)|| > A(e), for every s € [y, + T'(¢)]. By Lemma 6.1 and conditions (i) and (ii) from Theorem 6.3, (43),
(44) and (45), we obtain

Viy+T(e),z(v+T(e)) < V(v,Z()+K  sup
s€lrA+T()]

we) ~0) - | DGt 1)

+ NT(e) <Kg+K§(5)+N<K5~+]3(€)>

Kb+ Ké()+ N <—K5 +Af(€)> = Ké—K§ =

IA

(46)

On the other hand, since V' is a Lyapunov functional, there exists a function b : Rt — R™ of Hahn class such
that

V(t,x) > b(||z]|), for (¢, z) € [to,0) X BT,.
Thus,
Viy+T(e),z(v+T(e))) 2 b([z(v+T(e)I) = b(Ale)) > 0,

which contradicts (46). Then, we conclude that there exists a t* € [y, + T(g)] such that |Z(t*)|| < d(¢).
Therefore ||Z(t)|| < € for t € [t*, v], since (II) holds for ¥ = t* and ¥ = v. Also, |Z(t)|| < € for ¢t > v+ T'(e),
since t* € [y, + T'(¢)] and, thus, the solution z = 0 of equation (24) is regularly attracting and the result
follows. O

7 Lyapunov theorems for measure FDEs

In this section, we prove some Lyapunov theorems for measure FDEs, using Lyapunov theorems for generalized
ODEs presented in the previous section and the correspondence between the solutions.
We consider the following measure FDE

Dy = f(y:,t) Dy, (47)

where Dy and Dg are distributional derivatives in the sense of L. Schwartz and f : S x [tg,00) — R"™, where
S ={xy; x€ O, te€ty,o0)}and O C BG([ty — r,00),R™) has the prolongation property.

We also consider that g : [tg, 00) — R is a nondecreasing and left-continuous function and f(0,¢) = 0 for all
t € [to,00). Thus y = 0 is a solution of (47). Suppose f satisfies conditions (H;), (Hz) and (H3) introduced
previously. We also assume that F' from equation (24) is given by the relation described by equation (10), which
means that fory € O and ¢ € [tg, 00), we have

07 to*TSﬁSto,

9
Fy, t)(0) = /t Flys,s)dg(s), to <9 <t <o,

t
/ flys,s)dg(s), t<v <.
to
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20 M. Federson, J. G. Mesquita, and E. Toon: Lyapunov theorems

Then F : O X [tg,00) — BG ([to — 7,00),R™) and by Theorem 3.1, we have a relation between the initial
value problems for the equations (24) and (47).

Given ¢t > ¢y and a function ¢p € G~ ([—r, 0], R™), we consider the measure FDE (47) with initial condition
y: = 1. We also consider that the GODE (24) is subject to the initial condition z(t) = &, where Z(¢) = ¥ (¥ —t),
t—r <9 <tex(¥)=1(0),9 >t

By Theorem 3.2, there exists a unique solution y : [t — r,v] — R of the measure FDE (47) which satisfies
Yt = 1.

By Theorem 3.1, we can find a solution = : [¢,v] — G~ ([t,v],R™) of the GODE (24), with initial condition
x(t) = Z. Then z(t)(t + 0) = y(t + 6) for every 6 € [—r,0] and hence, (x(t)): = y;. In this case, we write
Yt+n = Y+n(t, 1) for every n > 0. Then, given a function U : [t, co) x G~ ([—r,0],R™) — R, we define

D+U(t, w) = lim sup U(t + 1, yt+17(ta ¢)) — U(t? yt(ta ¢)), t > tp.

n—0+ n

On the other hand, given t > to, if € G~ ([t — r,00),R™) is such that Z(9) = ¥(9 —t), t —r < 9 < ¢,
and z(¥) = (0), T > t, then, by Theorem B.4 from Appendix B, there exists an unique solution z : [t,7] —
G~ ([t,v],R™) of the GODE (24) such that x(t) = , with [¢, 7] C [to, o).

By Theorem 3.1 again, we can find a solution y : [t — r,7] — R"™ of (47) which satisfies y; = ¢ and it is
described in terms of x. In this case, we write x,(¢) instead of simply (). Then we have y; (¢, ¥) = (2y(t)): =
. Thus (¢, 2y (t)) — (t,y:(t, 7)) is a one-to-one mapping and we can define a function V' : [tg,00) x O — R
by

V(t,zy(t) = U(t,ye(t, ). (43)
Therefore
D+U(t, w) = lim sup V(t + 1, xw(t +:}7)) — V(t7 L (t)) .t > (49)
n—0t

Thus, given t > t, we have ||y (¢, )] = ||z (2)]|. Indeed,

g2t ) lyell = _sup Jy(t+0)[= sw_[ly(r)[= suwp_|zy(t)(7)]

— 0 t—r<r<t t—r<rt<t

P (O] = g @)

where the fourth equality follows from Theorem 3.1
Now, we present a concept of Lyapunov functional U : [tg, o) X G~ ([—r, 0], R™) — R with respect to the
measure FDE (47).

Definition 7.1 We say that U : [tg, 0o) x G~ ([—r,0],R™) — R is a Lyapunov functional (with respect to the
measure FDE (47)), if the following conditions are satisfied:

(i) U(-, %) : [to,o0) — R is left-continuous on (g, o), for every ¢ € G~ ([—r, 0], R™);

(ii) There exists a function of Hahn class b : RT™ — R such that

U(t,¥) > b([l]),
for each t > ¢ and for each ¢ € G~ ([—r, 0], R™);

(iii) The inequality
DYU(t, ) <0

holds for each ¢ > ¢, and for each » € G~ ([—r, 0], R™).
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We assert that if U : [tg,00) X G~ ([—r, 0], R™) — R is a Lyapunov functional, then V' : [tp,00) x O — R
given by the relation (48) satisfies conditions (i), (ii) and (iii) from Definition 6.2, meaning that V" is also a
Lyapunov functional. Indeed, by (48) and (49), it is easy to see that V' satisfies conditions (i) and (iii) from
Definition 6.2. Therefore, we just have to check that V satisfies (ii). Thus, if ¢ > tg and z € O, then there exist
a solution z of the GODE (24) and a function ¢y € G~ ([—r,0],R"™) such that z = xy(t), (24 (1)) = ye(t,¥),
where y is a solution of the measure FDE (47) corresponding to z. But

[l = Nlye (&, ) = [y (DI = 2]

Since U is a Lyapunov functional, by condition (ii) of Definition 6.2, we obtain

V(t,z) = V(t,zy(t) = Ut ye(t, 4)) = U(t, ) = b([[¢]]) = b(]z]),

which shows (ii).
Now, let us consider the set
E,={y e G ([-r0,R");|lyll < p}.
The next result can be carried out as in [2], Lemma 4.4 with obvious adaptations.

_ Lemma 7.2 Consider the measure functional differential equation (47). Suppose the function U : [to, 00) X
E, — R satisfies the following conditions:

() U(t,0) =0, t € [ty, 00);
(i1) There exists a constant K > 0 such that
Ut,y) = Ut ¥)| < Kl =9ll, t€lto,00), ¥,¥ € E,.
Then the function V : [tg,00) X B, — R defined by (48) satisfies V (t,0) = 0 for every t € [to,0), and
IVt 2) = V(t,2)| < K|z - Z],
fort>tyez,z € Ep.

With Lemma 7.2 at hand, we can prove the next stability result for measure FDEs.

Theorem 7.3 Consider the measure functional differential equation (47). Suppose the function f : S x
[to,00) — R™ satisfies the conditions (H), (Hz) and (Hs) and U : [ty, 00) X E, — R is a Lyapunov
functional. Moreover, assume that the following conditions are satisfied:

(i) U(t,0) =0, t € [tg,0);
(i1) There exists a constant K > 0 such that
Ut ) = Ut ¥)| < Kl =3[l te fto,00), ¥,¥ € E,.
Then the trivial solution y = 0 of (47) is uniformly stable.

Proof. Since f satisfies conditions (H;), (Hz) and (Hj), the function F in the generalized ODE (24) be-
longs to the class F (€2, h), with Q = O x [tg,00) and h : [tg, 00) — R given by

¢
n(t)= [ 14(5) + Ls)dg(s), t€ lto,o0).
to
Let V : [to, 00) X B, — R be given by (48). By Lemma 7.2,
V(t,0) = 0, € [to, 00)

and
|V(t,z) = V(t,z) < K|z —z||, t€l[ty,=), 2,2 € B,.

Since U is a Lyapunov functional, it follows that V' is a Lyapunov functional. Therefore, all the hypotheses
from Theorem 6.3 are satisfied. Then the solution x = 0 of (24) is regularly stable. Thus, by Theorem 5.1, the
solution y = 0 of (47) is integrally stable and, therefore, uniformly stable. [
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Theorem 7.4 Consider the measure functional differential equation (47). Suppose U : [tg, 00) X Fp — Risa
Lyapunov functional and satisfies conditions (1) and (ii) from Theorem 7.3. Furthermore, suppose there exists a
continuous function A : Ry — Ry such that A(0) = 0 and A(z) > 0 if ¢ # O, and such that, for every i) € E,
we have

DYU(t,¢) < =A([¥l), t>to. (50)
Then, the trivial solution y = 0 of (47) is uniformly asymptoticaly stable.

Proof. LetV : [tg,o0) x B, — R be given by (48). Then all the hypotheses from Theorem 6.3 are satisfied.

Let us define a function ¢ : B, — R by
@(2) = A=)

It is clear from the definition that @ is continuous and satisfies ®(0) = 0 and ®(z) > 0, z # 0.
Suppose z : [tg,00) — B, is a solution of (24) such that (z(t)); = ¢, t € [tg,o0) and ¢ € E,. Let
y : [to — 7,00) = R™ be the solution of (47), given by Theorem 3.1, which satisfies y; = 1. By equation (50),
we have
Jim sup 7 zy(t+m) = V(E zy(t))
n—0+ n

= DU (t,¥) < —A([¥l) = —Alyel)-

We also have

= DVU(t,y:(t,¢)) =

192l = [y (D)]-

Therefore,

s VR0~V ®)

[yel) = =A(l[zy @)]]) = —P(2y (1))
n—0+ n

and all the assumptions from Theorem 6.4 are satisfied. Thus, the solution z = 0 of (24) is regularly asymptot-
ically stable. Finally, by Theorem 5.1, the solution y = 0 of (47) is integrally asymptotically stable and, hence,
uniformly asymptoticaly stable. O

A Perron integration

Let us recall some basic concepts from the non-absolute Perron integration theory and from the theory of gener-
alized ODEs. For more details, the reader may want to consult [27].

A tagged division of a compact interval [a,b] C R is a finite collection of point-interval pairs (7;, [s;—1, i),
where a = 59 < 51 < ... < s, = bisadivision of [a,b] and 7; € [s;-1,8;],1 =1,2,... k.

A gauge on a set E C [a,b] is any function 6 : E — (0,00). Given a gauge d on [a, b], a tagged division
d = (74, [8i—1, 8i]) is 0-fine if, for every i, we have

[81;1,81‘} C {t S [a7b]; |t—7’i‘ < 6(7’1)}

Definition A.1 Let X be a Banach space. A function U : [a,b] X [a,b] — X is called Kurzweil integrable
over [a, ], if there is a unique element I € X such that given € > 0, there is a gauge 6 on [a, b] such that

for every d-fine tagged division (7;, [s;—1, s;]) of [a, b]. In this case, I is called the Kurzweil integral of U over
[a, b] and it is denoted by ff DU (1,t).

<e€

Z[U (’Ti,si) — U (Ti,sifl)] — I

%
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Remark A.2 Notice that, similarly, we can extend the Definition A.1 to functions U defined in unbounded
intervals. See, for instance, [33].

Remark A.3 In particular, the Perron-Stieljtes integral of a function f : [a,b] — X with respect to a given
function g : [a,b] — R corresponds to the choice U(7,t) = f(7)g(t). Clearly, thus, the choice U(7,t) = f(7)t
corresponds to the well-known Perron integral which we denote by fab f(s)ds.

The Perron and Perron—Stieltjes integrals have the usual properties of linearity, additivity with respect to
adjacent intervals and integrability on subintervals.

In order to present a result on the existence of the Perron—Stieltjes integral f; f(s)dg(s), we need the concept
of regulated functions.
Recall that a function f : [a, b] — X is regulated, if the lateral limits

Sl_igl_f(s):f(t—)eX, t € (a,b], and sl_i)Ig_f(s):f(t—i-)EX, t € la,b)

exist. The space of all regulated functions f : [a,b] — X is denoted by G([a, b], X ) and it is a Banach space under
the usual supremum norm || f||cc = sup,<;<; ||/ (t)]|. We denote by G~ ([a, b], X ) the subspace of G([a, b], X)
of left-continuous functions. o

A proof of the next result can be found in [27, Corollary 1.34].

Theorem A4 If [ : [a,b] — X is a regulated function and g : [a,b] — R is a nondecreasing function, then
the Perron—Stieltjes integral fab f(s)dg(s) exists.

There is also an existence result [27, Corollary 3.16] for the Perron integral f: DU (7,t), in the particular case,
where U(7,t) = G(z(7),t), z : [a,b] = O, O C X, is a regulated function and G : O X [a,b] — X satisfies

1G(z,52) = G(z,51)[| < [h(s2) = h(s1)] (51)
and
1G(z,52) = G(z,51) — Gy, 82) + Gy, 51)|| < [|& = ylloo|h(s2) — h(s1)] (52)
for all (x, s1), (z, 82), (y, s1), (¥, $2) € O X [a, b] and some nondecreasing function b : [a, b] — R.
Theorem A.5 If G satisfies the equations (51) and (52) and x : [a, §] — O is a regulated function such that
(x(s),8) € O X [a, B], for every s € [, 3], where [, 5] C (a,b), then the integral ff DG(x(7),t) exists.

The following result, which describes the properties of the indefinite Perron-Stieljtes integral, is a special case
of [27][Theorem 1.16].

Theorem A.6 Let f : [a,b] — R™ and g : [a,b] — R be a pair of functions such that g is regulated and
f; f dg exists. Then the function

t
bt = [ $(5)dgls), 1€ .t
is regulated and satisfies ’
h(t+) = h(t)+ f()ATg(t), t € [a,b),
h(t—=) = h(t) = f(t)A7g(t), t € (a,b],
where At g(t) = g(t+) — g(t) and A~ g(t) = g(t) — g(t—).
As a consequence of the Saks-Henstock Lemma [27, Lemma 1.13], we have the following result.

Corollary A.7 Let U : [a,b] X [a,b] — X be Perron integrable over [a,b]. Given ¢ > 0, there exists a gauge
din [a,b]. Let [y,v] be a closed subinterval of [a,b]. Then,

D (v—") <6 (y) implies

UG~V - [ DU <
8!

(i) (v—ry) < d(v) implies

U o) =) - [

~

DU (7, t)H <e.
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B Generalized ODEs

Now, we recall the definition of a generalized ODE.

Definition B.1 Let X be a Banach space. Consider a set O C X, an interval [a,b] C R and a function
G : O x [a,b] = X. A function z : [a,b] — O is called a solution of the generalized ordinary differential
equation

dx
e DG(z,t) (53)

on the interval [a, b], if

d
£(d) — 2(c) = / DG(a(r). 1)

for every ¢, d € [a, b].
When the right-hand side of a generalized ODE satisfies (51), we have the following information about its
solutions [27, Lemma 3.12].

Lemma B.2 Consider a set O C X, an interval [a,b] C R and a function G : O x [a,b] = X. If z : [a,b] —
O is a solution of the generalized ordinary differential equation
dx

and G satisfies (51), then x is a function of bounded variation (and hence regulated).

Under the assumptions (51) and (52) on G : O x [a,b] — X, itis possible to obtain an existence-uniqueness
result for an initial value problem for equation (53). See Theorem B.4 in the sequel. As a matter of fact, the class
of functions G fulfilling (51) and (52) is important to several results. We now define this class of functions.

Definition B.3 Given a nondecreasing function h : [a,b] — R, we say that a function G : O X [a,b] — X
belongs to the class F (2, h), if for all z,y € G([a, b], X ), we have

|G (z, 52) = G(z,s1)[| < |h(s2) — h(s1)] (54)
and
G2, s2) = G(z,51) = Gy, 52) + G(y, 51) || < [l — yllo|h(s2) — h(s1)] (55)

for all s1, s2 € [a,b] and all z,y € O.
For a proof of the next theorem, see [11, Theorem 2.15].

Theorem B.4 Let G : QQ — X be an element of the class F (2, h), where the function h is left continuous (i.e.,
h(t—) = h(t)). Then for every (Z,to) € Q such that for Ty =T + G(Z,t0+) — G(T, o), we have (T4+,to) € Q
and there exists a A > 0 such that, on the interval [to, to+ A, there exists a unique solution x : [to, to+A] — X
of the generalized ordinary differential equation (53) for which x(to) = 7.
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