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of Independent Variable in Second oo
Order Dynamic Equations

Pavel Rehak

Abstract The main purpose of this paper is to show how a transformation of
independent variable in dynamic equations combined with suitable statements on
a general time scale can yield new results or new proofs to known results. It seems
that this approach has not been extensively used in the literature devoted to dynamic
equations. We present, in particular, two types of applications. In the first one, an
original dynamic equation is transformed into a simpler equation. In the second one,
a dynamic equation in a somehow critical setting is transformed into a noncritical
case. These ideas will be demonstrated on problems from oscillation theory and
asymptotic theory of second order linear and nonlinear dynamic equations.

Keywords Transformation + Chain rule + Dynamic equation - Time scale -
Oscillation + Asymptotic formulae

1 Introduction

It is well known that the chain rule in the “pure” form (f o g)2(t) = f'(g(1))g*(t)
does not hold on a general time scale T, even if the derivative f” and the delta deriva-
tive g2 exist, see, e.g., [3]. This is the reason why the transformation of independent
variable, a useful tool in the theory of differential equations, is not fully at our disposal
for dynamic equations. Naturally, the problems can occur also with using the substitu-
tion method in delta integrals. There exist variants of chain rule on time scales, such

as (fog)?(t) = [fol Fg@) +hu®)g? @) dh] g2 (1) [5, Theorem 1.90] involv-
ing the classical, say Riemann, integral, or (f o g)2(t) = f'(9(€))g”(t) [5, Theo-
rem 1.87] with an unspecified value ¢ coming from the Lagrange mean value the-

orem; they are however unsuitable for the use in many situations. Another ver-
sion of the chain rule, (f o ¢)? = (f2 0 g)¢” [5, Theorem 1.93], involves two
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gener~ally different time scales T, ?Jf‘, which are related through the inner function
g by T = g(T). The problem with applications of the last variant, when being inter-
ested in the transformation of independent variable, is that a dynamic equation on
a time scale is transformed into a dynamic equation on a different time scale. On
the other hand, if we take into account that nowadays a lot of results for dynamic
equations hold on a general time scale, we can successfully use this approach, for
instance, in the below described way.

As it is well known, transformations of independent and dependent variables in
differential equations are useful, among others, when it is possible to transform a
given differential equation into a differential equation which is in some way simpler.
In this paper, we deal with dynamic equations and use some existing results that are
valid on a general time scale to obtain new results or new proofs of known statements.
We consider, in particular, two types of applications. In one we transform certain
second order dynamic equations with a general coefficient at the leading term into
dynamic equations of a similar type, on a different time scale, but with the leading
coefficient equaling to one. In the other type of application we transform a dynamic
equation under somehow critical setting (this will be specified later) into a dynamic
equation on a different time scale under certain non-critical setting which can be
handled by existing results.

Some analysis of basic aspects related to transformations of difference and
dynamic equations that are close to our topic has already occurred in the litera-
ture. Transformations in linear Hamiltonian systems on time scales are treated in [3],
Sturm—Liouville expressions on Sturmian time scales (the time scales that contain
only isolated or 1-d/r-d points) are, from this point of view, studied in [4], and the
transformations for even order difference operators are considered in [25]. On the
other hand, it seems that the ideas from our paper, although being practically known
in the differential equations case, have not been extensively applied in dynamic
equations in the literature, in spite of availability of various results on a general time
scale.

For an outline of the first mentioned type of applications, let us give one prob-
lem from oscillation theory. Let us say we have oscillation criteria (for definite-
ness, the so-called Hille-Nehari criteria, see Sect.2) for the difference equation
A%y 4 piyis1 = 0 atdisposal, and we are interested in criteria for the more general
equation A(ry Ayy) + pryrk+1 = 0. Itis problematic, in contrast to the corresponding
differential equations case, to transform the latter form of the equation into the former
one. Thus one would say that we have to analyse the difference equation directly in
the more general form. However, there is also other possibility which is character-
istic for what we do in this paper. If we know the criteria for the dynamic equation
of the form y44 4 p(¢)y° = 0 on a general time scale, then a suitable transforma-
tion of independent variable (which preserves oscillation properties) in the equation
A(ry Ayy) + pryk+1 = 0 can transform it into the former dynamic equation, which
is then examined by existing results. Note that historically, the Hille-Nehari type
criteria for the former, and simpler, difference equation were obtained as first, see,
e.g., [7, 10]. It is worthy of mention also the following interesting fact related to this
discrete oscillation problem. The Hille-Nehari type criteria for the simpler equation
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A%y, 4 piyis1 = 0 involves the well known critical constant 1/4. But passing to
the more general case, to the criteria for the equation A(ry Ayx) + pryi+1 = 0, we
find out that the critical constant can have a value different from 1/4, in contrast to
the differential equations case, and depends on the coefficient r. In fact, as we will
see later, for dynamic equations we reveal also its dependence on the graininess of
time scale.

To outline the second type of applications, we consider the difference equation
A(re Ayg) = pryrs1, Wherer, p > 0.Itis known [18] that under the condition (which
in fact can be weakened) limy_, oo k Apy/ pr = § we are able to establish quite precise
asymptotic formulae via the discrete theory of regular variation provided 6 # —1.
The critical case § = —1 leads to a somehow delicate setting; it turns out that a suitable
transformation of independent variable can help here, and brings us to dynamic
equations which are in a non-critical setting in the above sense.

The paper is organized as follows. In the next section we deal with the so-called
Hille-Nehari criteria for half-linear dynamic equations; we give a new proof to
existing results. New results are obtained in Sect. 3 where we derive oscillation criteria
for nonlinear dynamic equations. In Sect.4 we study two variants of Euler type
equations for which we establish the values of their oscillation constant. In addition
to transformation of independent variable, a transformation of dependent variable
plays arole, too. In the last section, we present also a new result. We do an asymptotic
analysis of linear dynamic equations and establish asymptotic formulae for solutions
in a critical case which is missing in the existing literature.

Let, as usually, T denote a time scale, which is assumed to be unbounded
from above in our paper. We use the standard time scale notation, see [5, 6].
In particular, the symbols o, u, 7, f4, fab f(s) As, la, blr, and Cy stand for
forward jump operator, graininess, f o o, delta derivative, delta integral, a time
scale interval, and the class of rd-continuous functions, respectively. The sym-
bols &, 1, f i , f[ f] f(s) As have an analogous meaning, with being associated to
a time scale T. For functions defined on T we denote: f(¢) ~ g(¢) as t — oo if
limyo0 f()/g(1) = 1; f(1) = 0(g(1)) ast — o0 iflimo f(1)/g(1) = 0; f(1) =
O(g(t)) ast — oo if Ac € (0, co) such that | f(z)| < c|g(¢)| for large t € T.

2 Oscillation of Half-Linear Dynamic Equations

We start with a simple observation concerning Hille—-Nehari type oscillation criteria
for half-linear dynamic equations. For information about these and other criteria for
linear and half-linear differential and difference equations see [1, 2, 8, 24]. The
result presented in the next theorem is actually known, see [16]. However, as already
indicated, our aim is to demonstrate how the ideas based on a transformation can serve
to establish a new proof where the result for the original equation will be obtained
from the result for a simpler equation. A similar approach can be used whenever
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criteria for half-linear dynamic equations (including functional ones) or some other
types of second order equations with the leading coefficient 1 are at disposal.
Consider the half-linear dynamic equation

rO®ON* + p)P(y7) =0, (1)

where @ (u) = |u|”‘lsgnu with a > 1, and assume p € Cyq([a, o)1, R), 1/r €
Cu([a, o), (0, 00)), faoo r1=B(s) As = oo, l/a+1/6=1,and ftoo p(s) As exists,
is nonnegative and eventually nontrivial for large ¢. Thanks to the Sturm type separa-
tion result, one (nontrivial) solution of (1) is oscillatory (i.e., it is neither eventually
positive nor eventually negative) if and only if all solutions are oscillatory. Hence, we
can classify Eq. (1) as oscillatory (all its solutions are oscillatory) or nonoscillatory
(all its solutions are nonoscillatory).

Note that the constants which appear on the right-hand sides of the criteria in
Theorem 1 depend on the graininess of time scale and the coefficient . Denote

’

L Hri=t Ar1-B (s
Ra () =/ P55 As, M, = timint PO7 O e i gup A7 0
a t—00 R.(1) (00 R, (1)

a a—1 a—1)2
) — fim t+ D% —1 1_1—(t+1)*(n”
T T isx t 1—(+ l)lfa' :

Examples of particular settings are presented in Remark 1 and Sect. 4. The form of
the constant v, (x) is related to the roots of a certain algebraic equation which is
associated to a generalized Riccati type dynamic equation [16]; here the generalized
Riccati dynamic equation is the first order nonlinear equation arising from (1) through
the substitution w = r®(y2/y) [1, 13, 16].

and

Theorem 1 If

—>00

liminf R®~'(z) f p(s) As > 7o (M,), 2

then (1) is oscillatory. If

11— 00

lim sup Rg_l(t) /00 p(s) As < vo (M™), 3)

then (1) is nonoscillatory.

Proof Let y be asolution of (1). Setu(s) = y(¢),s = T(t),’gvhere 7:T — R, being
more precisely defined later, is strictly increasing. Denote T = {7(¢) : t € T}. Here
we assume that the delta derivatives which are involved in our computations exist;
later we will see that it indeed holds under our particular setting. Moreover, our 7
will always be at least in CrlCl (so, in particular, will be continuous) and our T will
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be (an unbounded) time scale. In view of the chain rule [5, Theorem 1.93], we have
y24 = (u® o 7)72. Using the chain rule again,

o) = (rocHewd o) = [lee) o7 00wl on)]”
b 0
=[1roa)o 7*1]¢(uﬂ)]A orrA.

Thanks to the properties of 7, we have Too =G o7, and so (uo7)” =u’ o7.
Therefore, in view of (4), u satisfies the equation

~\A ~
(Forowh) +peewu’) =0 5)

on T, where

F=(o@r*)or and =L o7,
T

Now we set 7 = R,. Then T = 7(T) is an unbounded time scale and, in partic-
ular, the interval [a, oo)T is transformed into the interval of the form [d, 00)5.
Further, 72 = r'=#, thus ¥ = (rr@ V- or=l = (r/r) o1 —1 From [16]
we know that (5) is oscillatory provided liminf,_, ., s¢~! f p(n) An > %(M )
and nonoscillatory prov1ded lim sup, , . s~ f p(n) An < %(M *), where M,
liminf,_, o 71(s)/s, M* = lim SUP;_, o, H(s)/s, and the integral fx p(m) An is non-
negative and eventually nontrivial for large s. We have

() _a(s)—s _ (@oR)®) — R(1)

s s R, (1)
_ R7 (1) — R, (1) . M(I)Rﬁ(r) o ,u(t)rl_ﬁ([)
TTRGO T RGO R

and so M, = M, and M* = M*. Further, applying the substitution method in delta
integrals [5, Theorem 1.98], see also [6, Theorem 5.40], we obtain

Ra(T)

S ~ p ~
s [ R En=rto [ (e r ) o By
s Ra (1)

T T
R0 [ ZERA© A= R0 [ pe© ag,

where S = R, (T), T € [t, 00)r. Letting T to oo, we get

Sa_lf P anRz“(t)/ p(§) AL
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Since our transformation preserves (non)oscillation of the equation, the statement is
now clear. O

Remark 1 (i) Let M := M, = M*. Then the constants on the right-hand sides of (2)
and (3) are the same and we have

L(esty if M =0,
M o1\ 17(M+1)f‘“}"2 .
0 if M =o0.

For example, if p(t) = 0 or r(t) = 1 with u(t) = o(t) ast — oo, then M, = M* =
0.If u(t) = (g — Dt, g > 1, (as in g-calculus), then M, = M* =g — 1 > 0. In the
case corresponding to linear equations we have

! it M=0,
0 if M = oc.

In particular, v, (0) = 1/4, which is the well known constant from oscillation theory
of linear DEs, ee e.g. [24]. See also [7, 10] for the linear discrete case where r () = 1.
We again emphasize that if 7 () $ 1, then even in the difference equation case, the
value 1/4 does not need to be maintained; taking, e.g., r () = 27/, we get M = 2,
and so (M) = (ﬁ + 1)72. Further, the constant 7, (M) can differ from 1/4 also
when (1) = 1. For instance, if T = ¢™° := {¢* : k e No}, ¢ > I, then M =¢q — 1,
and so (M) = (/g + D2

(ii) In view of the previous remark, as very special cases of Theorem 1, we get the
following criteria. Let f,oc p(s) As > Oforlarge 7. Assuming T =R, a =2, r(t) =
1, if liminf, ot [~ p(s)ds > 1/4 (limsup,_, .t [~ p(s)ds < 1/4), then y" +
p(t)y = 0is oscillatory (nonoscillatory), cf. [24]. Assuming T =Z, a = 2,r(t) =
1, if liminf, oot 372, p(j) > 1/4 (limsup,_, 1332, p(j) < 1/4), then A?
y() + p()y(t + 1) = 0 is oscillatory (nonoscillatory), cf. [7, 10].

(iii) In the previous proof we used the criteria from [16]. The proof of those
results is based on the function sequence technique combined with Riccati type
transformation. Note that another possibility how to prove those criteria could be,
for example, to combine the information about the oscillation constant of a certain
Euler type half-linear dynamic equation (provided we have it at disposal) with integral
comparison theorem, see [14, Theorem 11] and [16, Sect. 7].

(iv) Looking at the conditions posed on the coefficients of (1) in Theorem 1, a
natural problem arises out, namely to obtain analogous criteria when the integral
faoo r'=8(s) As converges. The trouble in this case is that the same transformation
as in the previous proof transforms the range of definition into a bounded set. We
do not aim to treat this problem in our paper. Note only that in the linear case,
we can use the transformation of dependent variable y = hu, h(t) = floo 1/r(s) As
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(similarly as below in Sect.4), where the original equation is transformed into an
equation of the same type, but with the divergent integral of the reciprocal of its
leading term. This approach is not at our disposal in the half-linear case, since it
requires the linearity of solution space. However, we can think—and we believe
it could work—about replacement for half-linear equations in the sense that the
corresponding transformation is made in terms of the associated generalized Riccati
equations; the nonlinear term in the Riccati equation associated to the original half-
linear equation is somehow quadrated in asymptotic sense. For some applications
of this idea in the differential equations case see e.g. [9, 19]. Other possibility is
to utilize the so-called reciprocity principle (see e.g. [1]); the original equation is
transformed via the relation u = r® (y*) into an equation of the same type, where the
new equation satisfies the assumption of the divergence of the integral containing the
leading term. This approach however requires to overcome some technical problems
since the delta derivative and the jump operator do not commute on a general time
scale; a possibility is to consider the transformed equation in an integral form or to
work with systems of two first order equations. Finally note that Hille—Nehari type
criteria under the condition faoo r'=P(s) As < oo are directly in this setting proved in
[17] via the function sequence technique involving a weighted Riccati transformation.
For further information related to oscillation and other qualitative properties of half-
linear equations see [8] (differential equations case), [2, 12] (difference equations
case), and [1, 13] (dynamic equations case).

3 Oscillation of Nonlinear Dynamic Equations

Here we prove sharp criteria, which generalize existing ones (see Remark 2), for
nonlinear dynamic equations of the form

r@OyH? +p) f(y) =0, (6)

where p € Cyy([a, 00)1, R) 1/r € Cyy(la, 00)1, (0, 00)), [ 1/r(s) As = oo, and
f is a continuous function on R satisfying xf(x) > 0 for x # 0. Denote R(t) =

[11/r(s) As.
Theorem 2 (a) If there exists A € R with A\ > 1/4 such that

fx)

R(t)R”(t)r(t)p(t)T = (7

fort € [a, oo)T large and |x| large, then all nontrivial solutions of (6) are oscillatory.

(b) If o 1
R(t)R“(t)r(r)p(t)fo <7 ®)
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fort € [a, co)r largeand x > 0orx < QOwith |x| large, then (6) has a nonoscillatory
solution.

Proof (a) Let y be a solution of (6). Set u(s) = y(t), s = R(¢). Then, using the
arguments similar to those in the proof of Theorem 1, we get that u satisfies the
equation n

ut + p(s) f(u) =0 ©))

on the time scale T = {R(¢) : t € T}, where 5 = (p/R%) o R~! = (pr) o R~!. The
coefficient in the leading term of (9) is equal to 1 since rR* = r/r = 1. The result
now follows from the transformation relations and [22, Theorem 5.1] applied to
Eq. (9); that theorem says that all nontrivial solutions of (9) are oscillatory provided
there is A > 1/4 such that s (s) p(s) f (x)/x > X for large s € T and |x]|.

(b) The proof is similar to that of part (a); here we apply [22, Theorem 5.2] to
transformed equation (9). U

Remark2 () If r(t) =1 and p(t) = 1/((@)R(@)R(¢)) with a =0, i.e., p(t) =
1/(¢to(t)), then Theorem 2-(a) reduces to [22, Theorem 1.1] and Theorem 2-(b)
reduces to [22, Theorem 1.2].If p = 1/(r RR"), then the left-hand sides of (7) and (8)
read as f(x)/x and depend only on f.If p = 1/(r R?), then (6) can be seen as a “more
natural time scale discretization” (when compared with the setting p = 1/(r RR?)) of
the differential equation (v (¢)y") + f(y)/(r (H)R%(t)) = 0onT = R. Conditions (7)
and (8) read as f(x)/x > AR(t)/R°(t) and f(x)/x < R(t)/(4R(t)), respectively,
and we see how a larger graininess is “more favorable” to oscillation in this case.

(ii) For more information on the criteria of the type presented in Theorem 2 see
[23] (in differential equations case) and [26] (in difference equations case). See also
the last paragraph of the next section.

4 Oscillation Constants for Euler Type Linear Dynamic
Equations and Their Perturbations

In this section we establish the so-called oscillation constant for two variants of Euler
type dynamic equation. By oscillation constant of the equation y24 + p(t; \)y? = 0
we mean the number )\ such that the equation is oscillatory for A > )\ and nonoscil-
latory for A < ). For other equations we define this concept similarly. As indicated
in several points in this paper, Euler type equations (or their perturbations) are impor-
tant for comparison purposes, see also e.g. [2, 8, 16, 22-24, 26]. By (non)oscillation
of the equation we mean (non)oscillation of all its nontrivial solutions.

It is worthy of note that while in Theorem 3, the oscillation constant has the fixed
value 1/4, the oscillation constant for the equation considered in Theorem 4 depends
on the coefficient » and the graininess of a time scale.

Consider first the equation

r()yH* + Apt)y =0, (10)
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where 1/r € Cy([a, 0o)T, (0, 00)) and p(¢) will be specified in Theorem 3. An
interesting fact is that for both equations considered in Theorem 3 we can write their
general solutions, see Remark 3. The Sturmian theory (in particular, the separation
result) does not hold in general for equations of the form (10), in contrast to equations
of the form (11). This means that we have not guaranteed the implication: one solution
is (non)oscillatory implies all solutions are (non)oscillatory. In spite of this fact, under
our special setting, we state the “true” oscillation constant which is defined as above,
i.e., via (non)oscillation of equation.

The next result is new, it is an improvement of [22, Proposition 2.3]. Actually,
Theorem 3-(a) can be obtained as an immediate consequence of Theorem 2. However,
we offer an alternative way of the proof—it is based on a suitable transformation.

Theorem 3 (a) Let faoo 1/r(s) As = oo. Then Eq.(10) with

1
— As,

PO = orROR @ X0 =/a ()

has the oscillation constant A = 1/4.
(b) Let faoo 1/r(s) As < oo. Then Eq.(10) with

L ORORI ) (1 - R"(’)) (1 - Rg(”) Ro(t) = /Oo Y
p@) e R.(a) R@) 7 ) ri)

has the oscillation constant A = 1/4.

Proof (a) Let y be a solution of (10). Set u(s) = y(¢) and s = R(z). Then, simi-
larly as in the proof of Theoreg} 1, we get that u satisfies the equation (7(s)u?)? +
AP(s)u = 0 on the time scale T = {R(¢) : t € T}, where 7(s) = (*R?) o R7!(s) =
land p(s) = (p/R?*) o R7'(s) = (1/(RR%)) o R™'(s) = 1/(s5(s)), i.e., the equa-
tion 44 + (\/(s5(s)))u = 0. Applying [22, Proposition 2.3] and the ideas of its
proof, we obtain that the oscillation constant of the latter equation is A = 1/4. From
the transformation relations it is clear that A = 1/4 is the oscillation constant also
for original Eq. (10).

(b) First we introduce the dynamic operators L[y] = (ry + py (note that here
r and p canbe general) and L[y] = (Fy2)2 + Py, where7 = rhh° and p = phh?.1t
canbe shown thatif # = R.,butalsoif 4 = R,thenh? L[hz] = E[z] for a sufficiently
smooth z. Consequently, if y is a solution of (10) and we set y = hz, where h = R,,
then z satisfies the equation (7(¢)z4)* + p(t)z = 0, where 7 = r R.R? and

A)A

A
—r((1 = R(t)/Re(@)(1 — RI(1)/Re(a))

/f 1 /,< 1 )A 1 1
— As = As = — — 00
o 1) a \Rc(s) R.(t)  Rc(a)

p(t)

We have
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ast — 0o. Denote R(t) = fat 1/7(s) As. Then

A A
FORMR (1) r(t)RRT(1)(1/Re(t) — 1/Re(@)(1/R (1) — 1/R.(a))

A
= =p().
r()(1 — R.(t)/Rc(@))(1 — RI(1)/R.(a))

Now we can apply part (a) to the equation (7(#)z%)? + p(t)z = 0 to obtain that its
oscillation constant is A = 1/4 and, in view of the transformation relations, it is also
the oscillation constant of (10). U

Remark 3 (i) Note that for the coefficient p(z) in part (b) of the previous theorem
we have p(t) ~ 1/(r(t)R.(t)R7(t)) ast — oo. This means that for typical (namely
asymptotic) comparison purposes involving (10) the coefficient p(¢) in the setting
of (b) can be replaced by 1/(r(t)R.(t)RI(1)).

(ii) It is worthy of note that for the equations considered in Theorem 3 (in contrast
for those in Theorem 4), we can establish the exact form of a general solution. We
omit details. Let us note just that the arguments for such a statement are based on
the transformation of independent variable in case (a) and the transformation of
independent and dependent variable in case (b) and the knowledge (see [11]) of the
general solution for the equation u44 + (\/(s5(s)))u = 0.

In the next theorem we consider a different variant of Euler type equation, namely
@y +Apn)y” =0, (11

where 1/r € Cyq([a, 00)T, (0, 00)) and p(t) will be specified in Theorem 4. As we
will see, the difference between (10) and (11) is only seemingly slight—notice how
the form of the oscillation constant is affected. The next result is known, but here we
offer an alternative approach to its proof.

Theorem 4 (a) Let [ 1/r(s) As = oo and the limit

p(t)

—_— =M €0, U
zggo r([)fa' 1/r(s) As € 10,00 Utec)

exist. Then equation (11) with

0= rrw 0= [,

has the oscillation constant X = (v/M + 1+ 1)72 provided M < oo. If M = oo,
then this equation is oscillatory for all X\ > 0 (thus it is strongly oscillatory) and
nonoscillatory otherwise.
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(b) Let faoo 1/r(s) As < oo and the limit

u(t)
im =
1—=00 r(t) fcf(t) 1/r(s) As

=: N € [0, 00) U {o0}
exist. Then Eq. (11) with

1 o0
PO = Ry RO = [ o

has the oscillation constant A = (/N + 1+ 1)72 provided N < oco. If N = oo,
then this equation is oscillatory for all A > 0 (thus it is strongly oscillatory) and
nonoscillatory otherwise.

Proof (a) Let y be a solution of (11). Set u(s) = y(¢) and s = R(¢). Then by the
arguments similar to those in the proof of Theorem 1, u_can be shown to satisfy
the equation u%4 4+ (\/(sG(s)))u’ = 0 on the time scale T = {R(¢) : ¢ € T}. From
[15] we know that the oscillation constant for this equationis A = (v My + 1 + 72,
where M := lim;_, o, [i(s)/s € [0, c0). Since (assuming here that M < 00)

fis) G(s)—s  RI()—R(@)  pw®OR )  p)
s s - R(t) T RG®)  r(ORG@)’

the (finite) limit M, indeed exists and we have

Mo = tim B9 _ iy PO _
s—>00 § t—oo r(t)R(t)

Thus the oscillation constant for the original Eq. (11)is A = (VM + 1 + 1)~2. Oscil-
lation of (11) for all A > 0 when M = oo follows from strong oscillation (see [15])
of the equation u%4 + (\/ (s5(s))u” = 0 when My = oo. Alternatively, the result
can be proved by a direct application of Theorem 1.

(b) The statement can be proved via transforming the equation under consid-
eration into an equation satisfying the setting of (a) in the following sense. If we
denote L[y] = (ry®)4 + py° and L,[y] = Fy?)2 + py°, where 7 = rhh® and
D = h°L,[h],thenh® L [hz] = ES [z]. Therefore, being y a solution of £;[y] = Oand
setting y = hz, h # 0, we getthat z is a solution of Z,[z] = 0. Since fuoo 1/7(s) As =
oo when & = R., we find ourselves in the setting of (a). The details are left to the
reader. (Il

Remark 4 We emphasize that the fact whether we consider or not the jump opera-
tors in the coefficient A/ (o (¢)) of the equations which appear in the proofs (or in
their generalized versions presented in the theorems) plays an important role. Let us
demonstrate it on the time scale T = ¢™° := {¢* : k € Ny}, g > 1, for the equation

A4+ ﬁy" = 0 and its variants. Since M = lim,_, o, u(¢)/t = g — 1, the oscil-



346 P. Rehak

lation constant for this equation is A\ = W+1)2 and it (linearly) decreases to zero as

g — oo. The oscillation constant for the g-difference equation y44 + G (?))2 y7 =0
q

is A= ar? and it increases to 1 as ¢ — oo. Finally, the oscillation constant

for the g-difference equation y44 + %2 v =0is A = m and it (quadratically)

decreases to 0 as ¢ — oo. In all these cases the oscillation constant tends to le as
q — 1+.

Perturbed Euler type equations In view of the previous considerations a natural
problem arises out: to consider an Euler type equation where the parameter in the
coefficient reaches its critical value and to study how perturbations of this term affect
oscillatory properties of the equation; note that there can be revealed the relation of
this critical setting with the double root case of the associated algebraic equation
in some instances. Let us recall that a suitable combination of transformations of
dependent and independent variable, precisely, s = Int and u(s) =t~/ y(¢), can
transform the perturbed Euler differential equation (the so-called Riemann—Weber

equation)
= 1 /1 n A —0
RER VIR R

into the equation
du A

a2t =0

This trick can be applied repeatedly, thus equations such as

where Lngt = ]_[1;=1 Injt and In; ¢ =In(ln; ¢), can be treated. We believe that
utilizing suitable transformations of dependent and independent variable in combi-
nation with existing theory on time scales, will enable us to examine, for example,

the equation
IR P B (12)
YT o\ T e ) T

or equations of similar forms, where wy is the oscillation constant of the equation
44 + (w/to(t))y® = 0 and £ is a function which is somehow related to a logarith-
mic function. For instance, we conjecture that under the assumption u(t) = o(¢),
the substitutions y(t) = (u(t)/2) [} 572 As, z(s) = u(t), s = £(t) = fa'(l/s) As
transforms (12) with wg = 1/4 into the equation

A

so(s)

7=0

(a1 +0)z®) "+ +o01)
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on the time scale T = ¢ (T), and this equation can be further transformed introducing
new independent variable 7 (similarly as in the proof of Theorem 1) into the equation

w3 4 (1 + (1)) ——u” =0
no(n)

on a certain (unbounded) time scale T. Having at disposal information about per-
turbed Euler type dynamic equations, we can apply them, in combination with some
comparison principle, to obtain (non)oscillation criteria for related linear or nonlin-
ear dynamic equations, see, e.g. [1, 2, 14, 16, 22]. Note that there are also other
equations, which can be understood as a perturbation of the equation under a certain
critical setting, for example,

L
v+ 2y =g (13

where L varies slowly in some way (see Remark 5); likewise this setting corresponds
somehow with the above mentioned critical double root case. The applications are
expected not only in oscillation theory, but also in asymptotic theory. Indeed, the
setting which is considered in below given Theorem 5 (see also Remark 5-(ii), (vi)),
where we deal with asymptotic formulae, includes Eq. (13) as a special case.

5 Asymptotic Formulae

Consider the equation
(ryH* = p@)y”. (14)

where p, 1/r € Ciy([a, o0)T, (0, 00)). This equation is nonoscillatory (see e.g. [1])
and any its nontrivial solution is eventually monotone (see [21]). Thus the set of even-
tually positive solutions of (14) consists of eventually positive decreasing solutions
and eventually positive increasing solutions. Both these classes are nonempty [21].
Next we prove a new result which can cover the missing case in [21, Theorem 4],
see also Remark 5-(ii) below.

Theorem 5 Let 7(t) = fa' 1/s As and W (t) = t7(t)p(t)/r(t). Assume that u(t) =
o(tT(t)) ast — oo,

1 qA(t)
dg € C,4 such that q(t) ~ tp(t), 70 t7(t) —> vast — o0, (15)
and
tim ()2 28 . (16)
t—00 r(t)
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(a) Let faoo 1/r(s) As = oo and v < —1. Then any eventually positive decreasing
solution y of (14) satisfies tT(t)y*(t)/y(t) — 0, r(t)y* () — 0 as t — oo, and
one has:

(al) If [ W(s) As = oo, then

! w(s)
y(t) = exp {/ (14+o0(1)—= As} (17)
a y+1
and y(t) > Oast — oo.
(a2) Iff:o U (s) As < oo, then
(1)=¢ {—/00(1 + (U)mﬂ } (18)
y(t) = £y exp t 0 o s

and y(t) — £, € (0,00) as t — oo.

(b) Let f:o 1/r(s) As < oo and v > —1. Then any eventually positive increasing
solution y of (14) satisfies t7(t)y?(t)/y(t) — 0, r(t)y?(t) — oo as t — oo, and
one has:

(bl) Iffaoo W (s) As = oo, then (17) holds and y(t) — oo ast — oo.
(b2) Iffaoo Y (s) As = oo, then (18) holds and y(t) — £, € (0, 00) as t — oo.

Proof Let y be a solution of (14). Setu(s) = y(t), s = 7(¢), \yvhere T can be, at this
moment, a general strictly increasing function in Crld (T) with T = 7(T) unbounded
from above. Then, similarly as in the proof of Theorem 1, u satisfies the equation

Fouhd = o), (19)

where 7 = (r7*) o 77" and p = (p/74) o 7~'. Applying the substitution method in
delta integrals [5, Theorem 1.98], we have, with S = 7(T) and d = 7(a),

SLZ B T(T)( 1 —1>()Z B T TA(I) Ar = TLAt
./57(8) s‘/m) pra 07 )Y s_/u () 7A (D) _/a rn "

Hence, in particular, f;o 1/7(s) As converges if and only if faoo 1/r(s) As converges.
Further, with s = 7(t), using the chain rule [5, Theorem 1.93] and the formula for
delta derivative of the inverse [5, Theorem 1.97], we obtain

s(qo T‘l)AN(s) . s(g? o T_l)(S)(T_l)Z(S)
(goTH(s) (g oT7H(s) (20)
s(g” o T7)(s) _ T(g (@)
(qoT N()TAor ()  TA(1)q(t)
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Set7(t) = fat 1/s As. Thenlim,_, o, 7(t) = coby [22, Lemma?2.1]and 74 (t) = 1/1.
Hence, in view of (15) and (20),

@i, e
ast — oo (ie., as s — 00). By (15), we also have
por = (Hor )@ =r"wpr 6D~ @orHe) @)
as s — oo. Relations (21) and (22) mean that
P e RVz(y), (23)

where RV5(7) denotes the class of regularly varying functions of index v on the
time scale T, see, e.g., [21] and also Remark 5-(i). Further,

25 2
s Ps) =5 (i) om0 = ( () ) PO _ 22D,

7(s) TArTA4 AW ) 1) r(t)

Hence, in view of (16),

o~
lim 2% _g (24)
s—=o0 T(s)
Finally,
is) 3s)—s @) —1@) 0 —710)  p0OTi0)  p)
s s (1) - (1) o (@)
(25)

ast — oo (i.e., as s — 00). Conditions (23)—(25) guarantee that the assumptions of
[21, Theorem 4] are fulfilled for Eq.(19), and thus we can apply that result in the
next steps.

Consider now case (a), thus we assume that v < —1 and f;o 1/r(s) As = oo.
Take an eventually positive decreasing solution y of (14). Since u o 7 = y and y* =
(u? o T)T4, u is eventually positive decreasing solution of (19). By [21, Theorem 4-

@], ue NSVTT, i.e., u is normalized slowly varying on 'f‘, i.e., suZ(s)/u(s) — 0O as

s — oo. Consequently, y o 7~! € N'SV5. Therefore, with using the ideas similar to
those in (20),

Y40 s(yorHA(s)

TOTH T e )

as s — o0o. Further, with S = 7(T') and @ = 7(a), applying the substitution method
in delta integrals, we obtain
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sp(s) ~ (T) P » ~
/5 7(s) as = /T(a) s (TA,,TA> o7 (s)As
L TOPO o = /T TOp®)

~ ). @EAoyrra” TA(0)r (1)

T
At = / v (t) At.
~ ’ (26)
In particular, f;o sp(s)/T(s) As converges if and only if j; W (t) At converges.
Assume that [° W (1) At = oc. Then [5° sp(s)/F(s) As = oo, and, by [21, Theo-
rem 4-(i)], ~

npi) }

v 27
(v + D7 (n) @D

u(s) = exp {/Ns(l +o(1)

and u(s) > 0 as s — oco. From y(¢t) = u(s), (26), and (27), we get (17). If
[ Ww(1) At < oo, then [ sp(s)/F(s) As < 00, and, by [21, Theorem 4-(i)],

(28)

u(s) = £, exp {— /00(1 +o(1)) P () A }

(y+ D7 ()

as s — oo with £, := lim;_. o u(s) € (0, co). Similarly as before, using now (26)
and (28), we get (18). Moreover, £, = lim;_, o y(¢) = lim;_, o u(7(t)) = lim_,
u(s) =4¢,.

(b) This part can be proved similarly as part (a); we apply [21, Theorem 4-(ii)] to
transformed equation (19). (I

Remark 5 (i) A closer examination of the proof shows that condition (15) can (equiv-
alently) be replaced by 7! - (p o 77!) € RV#(7). Here, RV (1) denotes the class
of regularly varying functions of index «J on time scale T. An rd-continuous positive
function f belongs to RV (¢) if and only if there is g € (Crld (T), (0, 00)) such that
f@) ~ g(t)and tg2(t)/g(t) — ¥ ast — oo, see [21].

(ii) Let us consider Eq. (14) and assume that p € RV1(d). Notice that [21, The-
orem 4] (which was applied in the previous proof to the transformed equation)
requires  # —1. A natural problem is therefore to consider the critical case § = —1.
This setting is somehow delicate and the method of the proof of [21, Theorem 4]
does not work. However, the previous theorem enables us to treat this case, as
the following example shows. Let u(t) = o(t) as t — oo, p(t) = L(t)/t, where
L) = (nt)">(In(In?))~ with w > 0, and r(¢) =¢. If 7(z) is as in the theo-
rem, then 7(¢) ~ Int¢ as t — oo, see the next item (iii). We have p € RVr(—1),
[71/r(s) As = oo, and

2 P(1) 2P 1
GOy T T Tty
as t — oo. Further, as s — o0,
1

T ) p(r () =

(nr1(s)2(n(nr ()  s2In"s © RV(=2).
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In view of the previous item (i), condition (15) is fulfilled with v = —2 < —1. Thus
Theorem 5-(a) can be applied and we get that any eventually positive decreasing
solution y of (14) satisfies tInt y2(t)/y(t) — 0, r(t)y?(t) — 0 as t — oo, and
obeys one of the formulae (17) or (18), according to whether fa W (s) As = 00
or faoo U(s) As < oo, respectively, where, because of 7(t) ~Int as t — oo, the
function ¥ can be taken as

V() = ;

tint (Inlnt)~

(iii) The condition w(t) = o(¢7(¢)) as t — oo in Theorem 5, where 7(¢) =
fal 1/s As, allows us to cover any time scale with a bounded graininess, for example,
R, Z, hZ, or the harmonic numbers H := {Z];;i 1/j : k € N}, but also some time
scales with an unbounded graininess such as N® := {n® : n € N} with a > 1 (here
we have (1) = at@=D/® 4 O(+=1/*)) or the quantum calculus case g™ := {¢” :
n € Ny} with ¢ > 1 (here we have u(¢) = (g — 1)t). If we strengthen the condition
w(t) = o(t7(t)) to the condition u(¢) = o(t) as t — oo (which is satisfied, e.g., for
R, Z, hZ, H, N%),then 7(t) ~ Int ast — oo. Indeed, by the time scale L'Hospital
rule and the Lagrange mean value theorem, we have

Int . (Inp? . t
lim = lim —,
t—00 7(1) t—oo 1/t t—00 E([)

where t < £(¢) < o(t). Further,

1=-< Lo ke oy r0)

@) _ o) _r4p@)
t t B

~ | ~

Since u(t) = o(t), we get lim;_ o t/£(t) = 1 and so lim;_, o, In?/7(¢) = 1 Conse-
quently, the formulae in Theorem 5 can be rewritten as follows: Instead of 7(¢) in
W (t), (15), and (16), we can write directly In¢. Finally note that if T = qNO, then
lim; oo Inz/7(1) = lim/—os[(Ing)/1]/[(qg — 1)/t] = Ing /(g — 1), and so (1) ~
(g—1Int/Ingast — oo.

(iv) Consider the transformation involving 7(¢) = fal 1/s As, as in the proof of
Theorem 5. Then g-difference equations (that is, equations defined on T = ¢")
are actually transformed into difference equations since 7(1) = || lt 1/sAs = ZSE[U)T
(1/5)(q = Ds = Y. (@ — 1) = Y5Z5(q — 1) = (g — Dk, where ¢ = g*. Fur-
ther, difference equations are by the same form of the substitution transformed into
dynamic equations on the harmonic numbers. Relations between difference and g-
difference equations are utilized in [20, Theorems 7.1-7.4], where asymptotic prop-
erties of solutions to g-difference equations under the critical setting are studied.

(v) In the proof of Theorem 5 we have used the transformation involving mapping
7 in the special form 7(¢) = fat 1/s As. This suggests an idea to consider a transfor-
mation in a general form which could lead to a generalization of the existing results
and a refinement of the concept of regular variation on time scales.
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(vi) We believe that a combination of suitable transformations (see also the last
paragraph in Sect. 4) along with existing results will enable us to examine asymptotics
of other equations in critical cases which are close, for instance, to Euler type or
Riemann—Weber type equations (see (12)), such as the equation y24 + p(t)y° =0,
with u(¢) = o(t), where t*p(t) — 1/4and (1/4 — > p(t)) In>t — Oast — oo, and
|1/4 — 2 p(t)| belongs to a suitable subclass of slowly varying functions on T.
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