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1. STATEMENT OF PROBLEM

Let IR denote the real line and let IR"™ be an n-dimensional Euclidean space.
We define a norm |- | in IR" by

2] = |z1| + - -+ |20

for z = (z1,...,z,) € R". Let Iy = [—7,0] and I = [0, a] be two closed and
bounded intervals in IR. Let C' = C(Ip,IR") denote the Banach space of all
continuous IR"™-valued functions on Iy with the usual supremum norm || - ||

given by
[¢llc = sup{[@(0)] : —r < 6 < 0}.

This paper was presented at International Conference on Nonlinear Operators, Differential
Equations and Applications held in Cluj-Napoca (Romania) from August 24 to August 27,
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For any continuous function x defined on the interval J = [-r,a] = Ip U I and
any t € I we denote by z; the element of C' defined by

(@) =z(t+0), —-r<6<0, 0<t<a.

Given a function ¢ € C, consider the neutral functional differential inclusion
(in short FDI)

d

— — .e. 1

g7 [z(t) — f(t,z¢)] € G(t,x) ae. tel, (1)
Zo = ¢7

where f: I xC — IR" and G : I x C — P¢(IR") and P¢(IR") denotes the

class of all nonempty subsets of IR".

Definition 1.1. A function z € C(J,IR") is said to be a solution of the neutral
FDI (1) if
(1) z(t) = o(t) if t € Io,
(ii) 2, € C fort €I, and
(iii) the difference x(t) — f(t,xz¢) is absolutely continuous and satisfies (1)
on J,

where C(J,IR™) is the space of all continuous IR™-valued functions on J.

In the special case of FDE (1), when G(t,z;) = {g(t,x¢)}, we obtain a
neutral functional differential equation (FDE) of first order, viz.,

d
£[$(t) - f(tvxt)] = g(ta$t) a.e. te€ Ia (2)
o = ¢
where f,g: I x C — IR"™.
The neutral FDE (2) has been studied in Ntouyas et. al. [5] for the existence

theorems under some compactness conditions on both of the functions f and
g. Again when f =0 on I x C, the neutral FDI (1) reduces to
2'(t) € G(t,x¢) ae. tel,
_ (3)
To = ¢7

where G : I x C' — P¢(IR").
The FDI (3) has already been discussed in the literature via different meth-
ods. In this article we shall prove the existence results for Carathéodory neu-
tral FDI (1). The main tools used in the study are the fixed point theorems of
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Dhage [1, 2]. As the special cases to our main results, we obtain the existence
results for neutral FDE (2), and the neutral FDI (3). In the following section
we give some auxiliary results needed in the subsequent part of the paper.

2. AUXILIARY RESULTS

Throughout this paper X will be a Banach space and let P(X) denote
the class of all subsets of X. Let Pr(X), Praa(X) and Pepen(X) denote
respectively the classes of all nonempty, bounded-closed and compact-convex
subsets of X. For ¢ € X and Y,Z € Py(X) we denote by D(z,Y) =
inf{|lx —y|| | ye Y}, and p(Y,Z2) = sugD(a7 7).

ac

Define a function H : Ppgc1(X) X Ppa,(X) — R by
H(A, B) = max{p(A, B),p(B,A)}.

The function H is called a Hausdorff metric on X. Note that ||Y|| = H(Y, {0}).

A correspondence 1" : X — Py(X) is called a multi-valued mapping on X. A
point zg € X is called a fized point of the multi-valued operatorT : X — P¢(X)
if xo € T'(x0). The fixed points set of T' will be denoted by Fix(T').

Definition 2.1. Let T : X — Ppq0(X) be a multi-valued operator. Then T is
called a multi-valued contraction if there exists a constant k € (0,1) such that
for each x,y € X we have

H(T(x), T(y)) < kllz =yl
The constant k is called a contraction constant of T

A multi-valued mapping T : X — Py(X) is called lower semi-continuous
(shortly Ls.c.) (resp. upper semi-continuous (shortly u.s.c.)) if B is any open
subset of X then {x € X | Gz N B # (}(resp.{z € X | Gz C B}) is an
open subset of X. The multi-valued operator T is called compact if T'(X) is

a compact subset of X. Again T is called totally bounded if for any bounded
subset S of X, T'(S) is a totally bounded subset of X. A multi-valued operator
T: X — Ps(X) is called completely continuous if it is upper semi-continuous
and totally bounded on X, for each bounded A € P;(X). Every compact
multi-valued operator is totally bounded but the converse may not be true.
However the two notions are equivalent on a bounded subset of X.
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We apply the following form of the fixed point theorem of Dhage [1] in the

sequel.
Theorem 2.2. Let X be a Banach space, A: X — Pecppd(X) and B : X —
Pep,ev(X) two multi-valued operators satisfying

(a) A is contraction with a contraction constant k, and

(b) B is completely continuous.
Then either

(i) the operator inclusion \x € Ax + Bz has a solution for A =1, or
(ii) the set E ={u € X | \u € Au+ Bu, A > 1} is unbounded.

In the following section we give our main results of this paper.

3. EXISTENCE THEORY

Let C(J,IR"), AC(J,IR™), BM(J,IR™), M(J,IR") and B(J,IR") denote re-
spectively the spaces of all continuous, absolutely continuous, bounded and
measurable, measurable and bounded IR™-valued functions on J. Then we

have
C(J,IR") c AC(J,IR") ¢ BM(J,IR") C B(J,IR").
Define a norm || - || in C(J,IR") by
= . 4
]| = max|a(?)] (4)
Clearly C'(J,IR") is a Banach space with respect to this maximum norm.

Now the neutral FDI (1) is equivalent to the integral inclusion

z(t) € [¢p(0) — f(0,9)] + f(t,x¢) +/0 G(s,xs)ds, iftel,
z(t) = ¢(t), if t € Iy.

()

Define two operators A : C(J,IR") — C(J,IR") by

An(ty = { SO0 Ffba) it e T,
O’ ift e IO
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and the multi-valued operator B : C(J,IR") — P¢(C(J,IR"™)) by

{uEC’(I,]R”):u(t):qb(O)—I—/O v(s) ds, ’UESé(l’)},
Bz = if tel, (7)

o(t) if tely
where
Sh(z) = {ve L'I,R") : v(t) € G(t,x;) a.e. t €I}
Then the neutral FDI (1) is equivalent to the operator inclusion
x(t) € Ax(t) + Bx(t), t € J. (8)

We shall discuss the operator inclusion (8) for the existence theorems under
some suitable conditions on the function and the multi-functions involved in
FDI (1).

We prove the existence theorem for the FDI (1) under the Carathéodory
condition on the multi-function G in it. We need the following definitions in
the sequel.

Definition 3.1. A multi-valued map map G : J — Pep o (IR™) is said to be
measurable if for every y € IR™, the function t — d(y,G(t)) = inf{||ly — x| :
x € G(t)} is measurable.

Definition 3.2. A multi-valued map G : I x C — Py(IR") is said to be
L'-Carathéodory if

(i) t — G(t,x) is measurable for each x € C,
(ii) = — G(t,x) is upper semi-continuous for almost allt € I, and
(iii) for each real mumber p > 0, there exists a function h, € L'(I,IRY)
such that

|G(t,u)|| =sup{|v| : v € G(t,u)} < h,(t), ae tel

for all u € C with ||ul|c < p.

Then we have the following lemmas due to Lasota and Opial [4].

Lemma 3.3. If dim(X) < oo and F : J x X — Py(X) is L*-Carathéodory,
then S&(x) # 0 for each z € X.
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Lemma 3.4. Let X be a Banach space, G an L'-Carathéodory multi-valued
map with Sé #£0and K : L' (J,X) — C(J, X) be a linear continuous mapping.
Then the operator
KoSk:CJ,X) — Pepe(C(J, X))
is a closed graph operator in C(J, X) x C(J, X).
We consider the following set of assumptions in the sequel.
(H1) There exists a function & € B(I,IR") such that

[f(t2) = FLy)l <k(@)]z —yllo ae tel,

for all z,y € C and ||k|| < 1.
(H2) The multi G(¢, x) has compact and convex values for each (¢, z) € IxC.

(H3) G is L'-Carathéodory.
(H4) There exists a function ¢ € L'(I,IR) with ¢(t) > 0 for a.e. ¢t € I and
a nondecreasing function v : IRT — (0, c0) such that
G 2)| < q®)y((lzlo) ae tel,
for all z € C.

Theorem 3.5. Assume that (Hy)-(Hy) hold. Suppose that

* ds
/CI >l (9)

where ¢; = ﬁ, co = m and F = ||¢||c+|4(0) — f(0, ¢)|+sup,es | f(t,0)].
Then the FDI (1) has a solution on J.

Proof : Let X = C(J,IR") and we study the operator inclusion (8) in the
space X of all continuous IR™-valued functions on J with a supremum norm
|| - ||. We shall show that the operators A and B satisfy all the conditions of
Theorem 2.2 on J.

Step I. Since Az is singleton for each x € X, A has closed, convex values
on X. Also A has bounded values for bounded sets in X. To show this, let .S
be a bounded subset of X. Then, for any x € S one has

[Az| < [[Az — AO[| + [|A0]
&[] + [1A0]
1llp + [|AO|

A

IN
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Hence A is bounded on bounded subsets of X.

Step II. Next we prove that Bx is a convex subset of X for each z € X.
Let u1,us € Bx. Then there exists v1 and vs in Sé(:c) such that

wi(t) = ¢(0)+/0tuj(s) ds, j=1,2.
Since G(t,x) has convex values, one has for 0 < pu < 1,
(o1 + (1 — o] (t) € S&(x)(t), Vt e J.
As a result we have
s+ (1 = el = 600) + [ o)+ (1 = eats) s

Therefore [pu; + (1 — p)ug] € Bz and consequently Bz has convex values in
X. Thus we have B : X — P, (X).

Step ITI. We show that A is a contraction on X. Let x,y € X. By (Hy),

[Az(t) — Ay@)] < [f(tz) — f(t, )
< E@)[lze —yelle
< [z =yl

Taking supremum over ¢,
[ Az — Ay|l < [[k[l[lz -yl
This shows that A is a multi-valued contraction, since ||k| < 1.

Step IV. Now we show that the multi-valued operator B is completely
continuous on X. First we show that B maps bounded sets into bounded sets
in X. To see this, let S be a bounded set in X. Then there exists a real number
p > 0 such that ||z|| < p,Vz € S.

Now for each u € Bz, there exists a v € S&(z) such that
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Then for each t € I,

t
@)l < 16(0)] + /0 jo(s)] ds
< Jolle+ /Oth,,@ds
< Jélle + Ihpllzs.

This further implies that

[ull < l[¢llc + 7ol L1

for all w € Bz C |J B(S). Hence | B(S) is bounded.

Next we show that B maps bounded sets into equi-continuous sets. Let S
be, as above, a bounded set and u € Bx for some x € S. Then there exists
v € S}(z) such that

Then for any t1,t2 € I with t; < to we have

/Otl o(s) ds — /OtQ o(s) ds
[ weas

to
/ hy(s)ds
t1

Ip(t1) — p(t2)]

u(ts) —ult2)] <

IN

IN

IN

where p(t) = /t hy(s)ds.

0
If t1,t2 € Iy then |u(ty) — u(t2)| = |o(t1) — ¢(t2)|. For the case where
t1 <0 <ty we have that

ultr) — u(t)| < \¢<t1>—¢<0> - /0 “u(s) ds
< 16(h) — 6(0)] + /0 Jo(s)| ds
< 16(t) — H0)] + /0 " hp(s)ds
< 16(t1) — 6(0)] + [p(t2) — p(O)].
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Hence, in all cases, we have
]u(tl) - ’U,(tg)’ — 0 as t1 — to.

As a result |JB(S) is an equicontinuous set in X. Now an application of
Arzela-Ascoli theorem yields that the multi B is totally bounded on X.

Step V. Next we prove that B has a closed graph. Let {z,} C X be a
sequence such that 2, — x, and let {y,,} be a sequence defined by y,, € Bz, for
each n € N such that y, — y.. We will show that y, € Bx,. Since y, € Bx,,
there exists a v, € S5 (@) such that

| 60) 4 [Lon(s)ds, iftel,
) = { #(t), ’ ift e Io.

Consider the linear and continuous operator K : L'(X) — C(X) defined by

Ku(t) = /0 on(s) ds.

Now

IN

yn(t) = $(0) — (y«(t) — #(0))| |yn(t) = y=(1)]

[yn =y« — 0 as n — oo.

IN

From Lemma 3.4 it follows that (K o S}) is a closed graph operator and from
the definition of K one has

yn(t) — ¢(0) € (K o Sp(zy)).
As x, — z, and y, — Y4, thereis a v € Sé;(x*) such that

_ —i—fov* s)ds, tel,
%@‘{¢@, Lel

Hence the multi B is an upper semi-continuous operator on X.

Step VI. Finally we show that the set
E={ue X : € Au+ Bu for some A > 1}

is bounded.
Let u € &€ be any element. Then there exists v € S} (u) such that

ww=Xme—fm¢n+Akut+Al/
0
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Then
()] < wmwwam—fm¢ﬂ+wmwn+A|M@Ms
< élle +16(0) — £(0,8)] + |f(t ur) — F(£,0)] + |£(£,0)
+Aq@wmm@w
s\Wkwwwm—fm¢n+vamn+uwmmc+4q@wm%mﬁm
< meﬂdw—f@ﬁﬂ+gyﬂt®mewwo+Aq@WW%Wﬂw
<

t
F+MW%M+Aq@MWﬁd$.

Put w(t) = max{|u(s)| : —r < s < t}, t € I. Then |ulc < w(t) for all
t € I and there is a point t* € [—r,t] such that w(t) = u(t*). Hence we have

w(t) = fu(t)|
F+mwmw+4q@wmmw@

IA

IN

t
Pt o) + [ a(s)otuts) ds
or
t
(= 1kDu(®) < F+ [ alsiu(s) ds
and
t
w(t) <ec + 62/ q(s)(w(s))ds, tel.
0
Let
t
m(t) = c1 + cz/ q(s)Y(w(s))ds, tel.
0
Then we have w(t) < m(t) for all ¢ € I. Differentiating w.r.t. to t, we obtain
m'(t) = coq(t)Y(w(t)), ae. t € I, m(0) = c1.
This further implies that

m/(t) < caq(t)(m(t)), a.e. t € I, m(0) = ¢y,
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that is,
m'(t)
P(m(t))

Integrating from 0 to ¢ we get

/ot m ds < ¢z /OtQ(s)ds.

By the change of variable,

m(t) g > ds
[ g =t < [ 5ay

Hence there exists a constant M such that

< cq(t) ae. t € J, m(0) = ¢;.

w(t) <m(t) < M forall tel.
Now from the definition of w it follows that
Jull = sup [u(t)] =w(a) <m(a) <M,
te[—r,al
for all u € £. This shows that the set £ is bounded in X. As a result the
conclusion (ii) of Theorem 2.2 does not hold. Hence the conclusion (i) holds
and consequently (5) or equivalently FDI (1) has a solution x on J. This
completes the proof. O

4. EXISTENCE OF EXTREMAL SOLUTIONS

In this section we shall prove the existence of maximal and minimal solutions
of the FDI (1) under suitable monotonicity conditions on the multi-functions
involved in it. We define the usual co-ordinate-wise order relation “ < 7 in
IR™ as follows. Let z = (z1,...,2,) € R" and y = (y1,...,yn) € IR" be
any two elements. Then by “z <y ” we mean z; < y; forall Vi, i =1,--- ,n.
We equip the space C'(J,IR") with the order relation < defined by the cone
K in C(J,IR"), that is,

K={zeCJ,R")|z(t)>0, VteJ}. (10)
It is known that the cone K is normal in C(J,IR™). The details of cones
and their properties may be found in Heikkila and Lakshmikantham [3]. Let

a,b € C(J,IR") be such that a < b. Then by an order interval [a,b] we mean
a set of points in C(J,IR") given by

[a,b] ={z € C(J,IR") | a < z < b}. (11)
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Let D,Q € Py(C(J,IR™)). Then by D < @ we mean a < b for all a € D and
b e Q. Thus a < D implies that a < b for all b € ) in particular, if D < D,
then it follows that D is a singleton set.

Definition 4.1. Let X be an ordered Banach space. A mapping T : X —
Pa(X) is called isotone increasing if x,y € X with x < y, then we have that
T <Ty.

We use the following fixed point theorem in the proof of main existence
result of this section.

Theorem 4.2. (Dhage [2]). Let [a,b] be an order interval in a Banach space
and let A, B : [a,b] — Py(X) be two multi-valued operators satisfying

(a) A is multi-valued contraction,

(b) B is completely continuous,

(¢) A and B are isotone increasing, and

(d) Ax + Bz C [a,b], ¥ z € [a,b].
Further if the cone K in X is normal, then the operator inclusion x € Ax+ Bx
has a least fixed point x. and a greatest fixed point x* in [a,b]. Moreover
z, = limz, and x* = 1i£n Yn, where {x,} and {yn} are the sequences in [a, b

n
defined by
Tn+l € Az, + Bz, o =a and Yn+1 € Ayn + Byn, yo = b.
We need the following definitions in the sequel.

Definition 4.3. A function a € C(J,IR") is called a lower solution of the FDI
(1) if %[a(t) — fltya))] < v(t) ae. t €1, ag < ¢, for all v € L(I,IR")

such that v(t) € G(t,a;) almost everywhere t € I. Similarly an upper solution
b of the FDI (1) is defined.

Definition 4.4. A solution xp; of the FDI (1) is said to be mazimal if x is
any other solution of FDI (1) on J, then we have x(t) < xp(t) for allt € J.
Similarly a minimal solution of the FDI (1) is defined.

We consider the following assumptions in the sequel.

(Hs) The function f(¢,x) and the multi-function G(¢,x) are nondecreasing
in x almost everywhere for t € I.
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(Hg) The FDI (1) has a lower solution a and an upper solution b with a < b.

Theorem 4.5. Assume that the hypotheses (Hy)-(Hg) hold. Then the FDI

(1) has minimal and mazimal solutions on J.

Proof : Let X = C(J,IR") and consider the order interval [a,b] in X which
is well defined in view of hypothesis (H7). Define two operators A, B by (6)
and (7) respectively. It can be shown, as in the proof of Theorem 3.5, that A
and B define the operators A : [a,b] — X and B : [a,b] — Pepeo(X). It is
also similarly shown that A and B are respectively contraction and completely
continuous on [a,b]. We shall show that A and B are isotone increasing on
[a,b]. Let x € [a,b] be such that x < y,x # y. Then by (Hjs), we have

Au(t) —f(0,9) + f(t, 1)
_f(07 ¢)] + f(tv yt)
= Ay(t),

for all t € I and Az(t) = 0 = Ay(t) for all t € Iy. Hence Az < Ay. Similarly
by (Hs), we have

Bx(t) = {u(t) cu(t) = ¢(0) + /Otv(s) ds, v € Sé;(x)}

IN

< {u(t) s u(t) = ¢(0) +/0tv(s) ds, v € Sé(y)}

= By(1),
for all t € I and Bz(t) = ¢(t) = By(t) for all t € Iy. Hence Bz < By. Thus A

and B are monotone increasing on [a, b]. Finally let x € [a, b] be any element.
Then by (Hs),

a < Aa+ Ba< Ax + Bx < Ab+ Bb < b,

which shows that Az + Bz € [a,b] for all € [a,b]. Thus the multi-valued
operator A and B satisfy all the conditions of Theorem 4.2 to yield that the
operator inclusion and consequently the FDI (1) has maximal and minimal
solutions on J. This completes the proof. O
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