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1 Z [\^]^_^`^a^b^c^d^e^fhg^i^j^kmlon^p^q^fhr^s^tvu
[1,2] w^x [3–7]. y^z^{^x [7] |^}^~�v�v�v� _v`vavbvcvdvev�v�h�v�v�v�v�v�v�v�vbv�v�vfh�v� ~ �v�v� _v`vavbv�v�v�v� �v��^�h�^� fh�^_^�^a^b^c^d^e^�^n^p^fh�^c^i^s �

�^� �^� _^�^a^b^c^d^e
x′(t) − p(t)x(t + τ) ≥ 0, t ≥ t0, (1)

 m¡
p(t) ∈ C([t0,∞), [0,∞)), τ > 0.

t^u
[1,2] |^}^¢^£ � � �^¤¥

α := lim inf
t→∞

∫ t+τ

t

p(s)ds >
1

e
,

¦^c^d^e
(1)
�^�^�^�^� �

§ x^¨^©^ª^x [7]
�^«^¬^­^®^_^�^cvd^e

(1), |^} _^�^cvd^e (1)
�^�^�^�^�^� �^¯ �^b�^�^fh° ¯ �^b^�^� ª^±^² ]^_^�^a^b^�^�^�^� � �^n^p �

2 ³*´*Z*µ¶^· fhr^¸ x [8], ¹^º^» � {fn(α)}, 0 < α < 1 ¢^£ ¤
f0(α) = 1, fn+1(α) = eαfn(α), n = 0, 1, 2, · · · , (2)

¼ � fh½
α > 0

_^f
fn+1(α) > fn(α), n = 1, 2, · · · .

½
0 < α ≤ 1

e

_^fh¾^¿^À^Á
f(α) Â^Ã

lim
n→∞

fn(α) = f(α), 1 ≤ f(α) ≤ e,
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Ï

f(α) = eαf(α). (3)� ½
α > 1

e

_^f
limn→∞ fn(α) = +∞.Ð^Ñ^Ò^Ó

f(α)
¿

[0, 1
e
] Ô^Õ^Ö^×^Ø f Ï f(0) = 1, f( 1

e
) = e.½

0 < α < 1
_^fhÙ ¹^º^» � {gm(α)} ¢^£ [8]:

g1(α) =
2(1 − α)

α2
, gm+1(α) =

2(1− α)

α2 + 2
g2

m
(α)

, m = 1, 2, · · · , (4)

Ñ s^½
0 < α < 1

_^f
gm+1(α) < gm(α), m = 1, 2, · · · .½

0 < α ≤ 1
e

_^fh¾^¿^À^Á
g(α) Â^Ã

lim
m→∞

gm(α) = g(α),

Ï
g(α) =

2

1 − α −
√

1 − 2α − α2
, 0 < α ≤ 1

e
. (5)

Ú ÓmÛoÜ^Ý � � f |^}^¢^£^Þ^ß �à^á
1 â^ã 0 ≤ α ≤ 1

e
, x(t) { c^d^e (1)

�^�^�^�^�^fh¦

lim inf
t→∞

x(t + τ)

x(t)
≥ f(α), (6)

 m¡
f(α) { �^ä^�^� (3)

�^å^æ �
ç^è ã x(t) { c^d^e (1)

�^�^�^�^� �êé
(1), x(t)

�^� Õ^Ö^ë^ì � ¦ t
�^b^í^_^f

x(t + τ)

x(t)
≥ 1 = f0(α).

é
(1),

x′(t)

x(t)
≥ p(t)

x(t + τ)

x(t)
.

� Ô e^î^ï^ð t
®

t + τ ñ b^f Ã
ln

x(t + τ)

x(t)
≥

∫ t+τ

t

p(s)
x(s + τ)

x(s)
ds,

î^ï^ò £^ó^ô f ±
lim inf
t→∞

x(t + τ)

x(t)
≥ eαf0(α) = f1(α).

õ^ö^÷ Ô^ø^ù f Ï^ú^û ® lim
n→∞

fn(α) = f(α), ±
lim inf
t→∞

x(t + τ)

x(t)
≥ f(α).
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à^á
2 â^ã 0 ≤ α ≤ 1

e
, x(t) { c^d^e (1)

�^�^�^�^�^f Ï
t
�^b^í^_^f

p(t + τ) ≥ p(t). (7)

¦
lim inf
t→∞

x(t)

x(t + τ)
≥ A(α) :=

1 − α −
√

1 − 2α − α2

2
. (8)

ç^è
α = 0,

¼ �^ÿ��^�
ã 0 < α ≤ 1

e
, x(t) { c^d^e (1)

�^�^�^�^� �êé
α
� ¹^º fh����� ε ∈ (0, α) � �^b^í�

t, ± ∫ t

t−τ

p(s)ds > α − ε.

ú^û ®
F (λ) =

∫ λ

t−τ
p(s)ds

Ú����^À^Á^f
F (t−τ) = 0

Ï
F (t) > α−ε.

°��^f ¾^¿
λt ∈ (t−τ, t),

Â^Ã ∫ λt

t−τ
p(s)ds = α − ε.ð

t − τ
®

λt ñ b (1)
e^f Ã
x(λt) − x(t − τ) ≥

∫ λt

t−τ

p(s)x(s + τ)ds. (9)

� Ú
t − τ ≤ s ≤ λt < t,

Ñ s
t ≤ s + τ < t + τ.

Ù^ð
t
®

s + τ ñ b (1)
e^f ±

x(s + τ) − x(t) ≥
∫ s+τ

t

p(u)x(u + τ)du.

é
(1),x(t) {^Õ^Ö^ë^ì � � æ�	 (7), Ã

∫ s+τ

t

p(u)du ≥
∫ s

t−τ

p(u)du.

�^�
x(s + τ) ≥ x(t) + x(t + τ)

∫ s

t−τ

p(u)du. (10)

é
(9) � (10), ±

x(λt) ≥ x(t − τ) +

∫ λt

t−τ

p(s)x(s + τ)ds

≥ x(t − τ) +

∫ λt

t−τ

p(s)[x(t) + x(t + τ)

∫ s

t−τ

p(u)du]ds

= x(t − τ) + x(t)(α − ε) +
1

2
x(t + τ)(α − ε)2.

ú^û ®
x(λt) ≤ x(t), Ã

x(t) ≥ x(t − τ) + (α − ε)x(t) +
1

2
(α − ε)2x(t + τ). (11)

�
x(t − τ) > 0,

é Ô e^f Ã
x(t)

x(t + τ)
≥ (α − ε)2

2(1 − α + ε)
.
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ε → 0+, Ã
x(t)

x(t + τ)
≥ α2

2(1− α)
=

1

g1(α)
. (12)

é
(12),

x(t − τ) ≥ x(t)

g1(α)
≥ x(t + τ)

g2
1(α)

.

���
(11), Ã

x(t) ≥ x(t + τ)

g2
1(α)

+ (α − ε)x(t) +
1

2
(α − ε)2x(t + τ).



ε → 0+, ±

x(t)

x(t + τ)
≥

α2 + 2
g2

1
(α)

2(1− α)
=

1

g2(α)
.

õ^ö^÷ Ô^ø^ù f Ã
x(t)

x(t + τ)
≥

α2 + 2
g2

m−1
(α)

2(1− α)
=

1

gm(α)
.



m → ∞,

Ï^ú^û ®
limm→∞ gm(α) = g(α),

é
(5)

lim inf
t→∞

x(t)

x(t + τ)
≥ A(α) :=

1 − α −
√

1 − 2α − α2

2
.

3 
*´����
�^á

1 ¢ � Λ := lim sup
t→∞

∫ t+τ

t
p(s)ds > 1,

¦^c^d^e
(1)
�^�^�^�^� �

ç^è � ã c^d^e (1)
¾^¿^�^�^�^�

x(t),
¦^¾^¿

t1 > t0 Â^Ã x(t− τ) > 0, t ≥ t1.
ð

t− τ®
t ñ b (1)

e^f�� ú^û ®
x(t) Õ^Ö^ë^ì f ±

x(t) − x(t − τ) ≥
∫ t

t−τ

p(s)x(s + τ)ds ≥ x(t)

∫ t

t−τ

p(s)ds,

�
x(t)[

∫ t

t−τ

p(s)ds − 1] + x(t − τ) ≤ 0.

é�� Ã ∫ t

t−τ
p(s)ds < 1 �^â^ã���� � 2�^á

2 â^ã 0 ≤ α ≤ 1
e
, f(α) { �^� (3)

�^å^æ � ¢ � (7)
e ÿ�� f Ï

lim sup
t→∞

∫ t+τ

t

p(s) exp(f(α)

∫ s+τ

t+τ

p(ξ)dξ)ds > 1 − A(α). (13)

¦^c^d^e
(1)
�^�^�^�^� �

ç^è �
0 ≤ α ≤ 1

e
, � ÷ é (13) � ¾^¿ θ(0 < θ < 1) Â^Ã

lim sup
t→∞

[e(θ−1)f(α)

∫ t+τ

t

p(s) exp(f(α)

∫ s+τ

t+τ

p(ξ)dξ)ds + θA(α)] > 1. (14)
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� ã c^d^e (1)
¾^¿^�^�^�^�

x(t),
¦^¾^¿

t1 > t0, Â^Ã x(t + τ) ≥ x(t) > 0,
Ï ∫ t+τ

t
p(s)ds ≤

1(
é ¹^ß 1), t ≥ t1.

] { é (1) Ã
x′(t)

x(t)
≥ p(t)

x(t + τ)

x(t)
, t ≥ t1. (15)

é Þvß 1 � 2 � ¾v¿ t2 > t1, ÂvÃ x(t+τ)
x(t) ≥ θf(α), x(t)

x(t+τ) ≥ θA(α), t ≥ t2.
] { � t ≤ s ≤

t + τ, t ≥ t2,
é

(15) Ã
x(s + τ)

x(t + τ)
≥ exp(

∫ s+τ

t+τ

p(ξ)
x(ξ + τ)

x(ξ)
dξ)

≥ exp(θf(α)

∫ s+τ

t+τ

p(ξ)dξ)

≥ e(θ−1)f(α) exp(f(α)

∫ s+τ

t+τ

p(ξ)dξ). (16)

� ð
t > t2

®
t + τ ñ b (1)

���^­ Ô e^f Ã
x(t + τ) − x(t) ≥

∫ t+τ

t

p(s)x(s + τ)ds

≥ e(θ−1)f(α)x(t + τ)

∫ t+τ

t

p(s) exp(f(α)

∫ s+τ

t+τ

p(ξ)dξ)ds,

� � ±
1 ≥ x(t)

x(t + τ)
+ e(θ−1)f(α)

∫ t+τ

t

p(s) exp(f(α)

∫ s+τ

t+τ

p(ξ)dξ)ds

≥ θA(α) + e(θ−1)f(α)

∫ t+τ

t

p(s) exp(f(α)

∫ s+τ

t+τ

p(ξ)dξ)ds, t ≥ t2

� � (14) ��� � 2�� 
1 â^ã 0 ≤ α ≤ 1

e
, (7)

e ÿ�� f Ï
Λ >

1 + ln f(α)

f(α)
− 1 − α −

√
1 − 2α − α2

2
. (17)

¦^c^d^e
(1)
�^�^�^�^� �

ç^è é
α
� ¹^º fh��� û θ(0 < θ < 1),

¾^¿
tθ > t0, Â ∫ t+τ

t
p(s)ds ≥ θα, t ≥ tθ.

] {��� û
t ≥ tθ

¾^¿
t∗ ∈ [t, t + τ ] Â^Ã ∫ t+τ

t∗
p(s)ds = θα. £^ã t > tθ,

¦
∫ t+τ

t

p(s) exp(f(α)

∫ s+τ

t+τ

p(ξ)dξ)ds

≥
∫ t+τ

t

p(s)ds +

∫ t+τ

t∗
p(s)[exp(f(α)

∫ s+τ

t+τ

p(ξ)dξ) − 1]ds

≥
∫ t+τ

t

p(s)ds +

∫ t+τ

t∗
p(s)[exp(f(α)

∫ s

t

p(ξ)dξ) − 1]ds

≥
∫ t+τ

t

p(s)ds + eθαf(α)

∫ t+τ

t∗
p(s) exp(−f(α)

∫ t+τ

s

p(ξ)dξ)ds − θα

=

∫ t+τ

t

p(s)ds +
eθαf(α) − 1

f(α)
− θα.
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] {

lim sup
t→∞

∫ t+τ

t

p(s) exp(f(α)

∫ s+τ

t+τ

p(ξ)dξ)ds ≥ Λ +
eθαf(α) − 1

f(α)
− θα.

¿ Ô e ¡�
 θ → 1,
¦ ±

lim sup
t→∞

∫ t+τ

t

p(s) exp(f(α)

∫ s+τ

t+τ

p(ξ)dξ)ds ≥ Λ + 1 − 1 + ln f(α)

f(α)
.

Ô e���! (17)
e�" } (13),

é ¹^ß 2 � c^d^e (1)
�^�^�^�^� �

2�� 
2 â^ã 0 ≤ α ≤ 1

e
, (7)

e ÿ�� f Ï

Λ > 2 + α − eα − 1 − α −
√

1 − 2α − α2

2
. (18)

¦^c^d^e
(1)
�^�^�^�^� �

ç^è �

1 + ln f(α) = 1 + αf(α) = eαf(α) − 1

2!
(αf(α))2 − 1

3!
(αf(α))3 − · · ·

≤ f(α) − (
α2

2!
+

α3

3!
+ · · ·)f(α) = (2 + α − eα)f(α).

é "�#
1, Ã c^d^e (1)

�^�^�^�^� �
�^á

3 â^ã 0 ≤ α ≤ 1
e
, Λ < 1,

Ï
(7)
e ÿ��^� ¢ �

lim sup
t→∞

[

∫ t+2τ

t+τ

p(s)ds +

∫ t+τ

t

p(s)

∫ s+τ

t+τ

p(ξ)dξds/(1 −
∫ t+τ

t

p(s)ds)] >
1 + ln f(α)

f(α)
, (19)

 m¡
f(α) { �^� (3)

�^å^æ � ¦^c^d^e
(1)
�^�^�^�^� �

ç^è � ã c^d^e (1)
¾^¿^�^�^�^�^fh¦^¾^¿

t1 > t0, Â^Ã
x(t + τ) ≥ x(t) > 0,

∫ t+τ

t

p(s)ds ≤ 1, t ≥ t1. (20)

é Þ^ß 1 w α
� ¹^º�� fh��� û θ(0 < θ < 1),

¾^¿
tθ > t1, Â^Ã

x(t + τ)

x(t)
≥ θf(α),

∫ t+2τ

t+τ

p(s)ds ≥ θα, t ≥ tθ.

$�% ] ¹^ß 2
� ÓmÛ f ±

1 ≥ x(t + τ)

x(t + 2τ)
+ e(θ−1)f(α)

∫ t+2τ

t+τ

p(s) exp(f(α)

∫ s+τ

t+2τ

p(ξ)dξ)ds, t ≥ tθ. (21)

$�% ]�"�#
1
� ÓmÛ f ±

∫ t+2τ

t+τ

p(s) exp(f(α)

∫ s+τ

t+2τ

p(ξ)dξ)ds ≥
∫ t+2τ

t+τ

p(s)ds +
eθαf(α) − 1

f(α)
− θα, t ≥ tθ. (22)



1 � ü�ý�þ�46F � =�>�?�@�A�B�C�D�E�F�G 127

& � ��'^fh� t ≥ tθ,
ð

t
®

t + τ ñ b (1)
���^­

x(t)
� Õ^Ö^ë^ì � Ã

x(t + τ) ≥ x(t) +

∫ t+τ

t

p(s)x(s + τ)ds

≥ x(t) +

∫ t+τ

t

p(s)[x(t + τ) +

∫ s+τ

t+τ

p(ξ)x(ξ + τ)dξ]ds

≥ x(t + τ)

∫ t+τ

t

p(s)ds + x(t + 2τ)

∫ t+τ

t

p(s)

∫ s+τ

t+τ

p(ξ)dξds,

�
x(t + τ)

x(t + 2τ)
≥

∫ t+τ

t

p(s)

∫ s+τ

t+τ

p(ξ)dξds/(1 −
∫ t+τ

t

p(s)ds), t ≥ tθ. (23)

ª (22) � (23)
e ���

(21) Ã
e(θ−1)f(α)

∫ t+2τ

t+τ

p(s)ds +

∫ t+τ

t

p(s)

∫ s+τ

t+τ

p(ξ)dξds/(1 −
∫ t+τ

t

p(s)ds)

≤ 1 + e(θ−1)f(α)[θα − eθαf(α) − 1

f(α)
],

�^�

lim sup
t→∞

[

∫ t+2τ

t+τ

p(s)ds + e(1−θ)f(α)

∫ t+τ

t

p(s)

∫ s+τ

t+τ

p(ξ)dξds/(1 −
∫ t+τ

t

p(s)ds)]

≤ e(1−θ)f(α) + θα − eθαf(α) − 1

f(α)
.

¿ Ô e ¡�
 θ → 1,
¦ ±

lim sup
t→∞

[

∫ t+2τ

t+τ

p(s)ds +

∫ t+τ

t

p(s)

∫ s+τ

t+τ

p(ξ)dξds/(1 −
∫ t+τ

t

p(s)ds)]

≤ 1 + α − eαf(α) − 1

f(α)
=

1 + ln f(α)

f(α)
.

� � (19)
e ��� � 2( �^� �^� _^�^a^b^c^d^e

x′(t) − (cos t + | cos t|)x(t +
π

2
) ≥ 0, t ≥ 0. (24)

Ñ s
p(t) = cos t + | cos t|, τ = π

2 ,

α = lim inf
t→∞

∫ t+ π

2

t

p(s)ds = lim inf
t→∞

∫ 2nπ−π

2

2nπ−π

(cos s − cos s)ds = 0,

Λ = lim sup
t→∞

∫ t+ π

2

t

p(s)ds = lim sup
t→∞

∫ 2nπ+ π

4

2nπ−π

4

2 cos sds = 2
√

2 > 1.
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é ¹^ß 1, � c^d^e (24)
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First Order Linear Advanced Differential Inequalities

GAO Jian-ming, GAO Guo-zhu
(Dept. of Appl. Math., Dong Hua University, Shanghai 200051, China )

Abstract: In this paper, the nonexistence of eventually positive solutions of the first order linear
advanced differential inequality x′(t)−p(t)x(t+τ ) ≥ 0 is investigated, where p(t) ∈ C([t0,∞), [0,∞)), τ ∈

R+.

Key words: advanced; differential inequality; eventually positive solution.


