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EXISTENCE RESULTS
FOR IMPULSIVE NEUTRAL FUNCTIONAL
DIFFERENTIAL INCLUSIONS

BAPURAO C. DHAGE — SOTIRIS K. NTOUYAS

ABSTRACT. In this paper we prove existence results for first and second
order impulsive neutral functional differential inclusions under the mixed
Lipschitz and Carathéodory conditions.

1. Introduction

The theory of impulsive differential equations is emerging as an important
area of investigation since it is much richer that the corresponding theory of
differential equations; see the monograph of Lakshmikantham et al [2]. In this
paper, we study the existence of solutions for initial value problems for first
and second order impulsive neutral functional differential inclusions. More pre-
cisely in Section 3 we consider first order impulsive neutral functional differential
inclusions of the form

(1.1) %[w(t) — f(t,ze)] € G(t, ), ae. tel:=[0,T],
t£ty, k=1,... ,m,

(1.2) z(t)) —z(ty) = I(z(ty)), k=1,...,m,

(1.3) To = ¢,
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where f:I x D — R™ and G:I x D — Py(R"), D = {¢:[-r,0] — R" | ¢
is continuous everywhere except for a finite number of points s at which the
left limit ¢(s~) and the right limit ¢ (s*) exist and ¥(s~) = ¢¥(s)}, ¢ € D,
0<r<o0),0=ty<t1 <...<tpm <tmi1 =T, [:R*" >R" (k=1,... ,m),
z(t}) and z(t;)) are respectively the right and the left limit of = at ¢ = #4, and
P;(R™) denotes the class of all nonempty subsets of R™.

For any continuous function z defined on the interval [—r, T|\ {t1,... ,tm}
and any t € I, we denote by x; the element of D defined by

z(0) =x(t+0), 6¢€l[-r0.
For ¢ € D the norm of v is defined by
[¥llp = sup{[(0)],0 € [-r, 0]}

Later, in Section 4, we study the existence of solutions of second order im-
pulsive neutral functional differential inclusions of the form

(1.4) %[m’(t) — flt,my)] € G(t, z4), tel:=[0,T],
t#£ty, k=1,...,m,
1.5) o) —x(ty) = I(z(ty)), k=1,...,m,
(1.6) 2 (t5) -2 (ty) =12 (t,)), k=1,...,m,
(1.7) y(t) = (t), tel[-r0, «(0)=n

where f, G, Iy, ¢ are as in problem (1.1)—(1.3), I;:R™ — R", and € R".

The main tools used in the study are the fixed point theorems of Dhage [1].
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 Py(X), Pod,c1(X) and Pep ov(X) denote respectively
the classes of all nonempty, bounded-closed and compact-convex subsets of X.
For z € X and Y, Z € Ppq,a(X) we denote by D(x,Y) = inf{|jlz —y|| | y € Y}
and p(Y, Z) = sup,cy D(a, Z).

Define a function H: Pbd,cl(X) X Pbd,cl(X) — Rt 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 T: X — Py(X) is called a multi-valued mapping on X.
A point z¢ € X is called a fized point of the multi-valued operator T: X — Py(X)
if o € T(z0). The fixed points set of T will be denoted by Fix(T).



IMPULSIVE NEUTRAL FUNCTIONAL DIFFERENTIAL INCLUSIONS 351

DEFINITION 2.1. Let T: X — Puq.a(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 z,y € X we have

H(T(z),T(y)) < k[lz —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 {z € X | Gx N B # 0} (resp. {x € X | Gz C B}) is an open
subset of X. The multi-valued operator T is called compact if m 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 — Py(X)
is called completely continuous if it is upper semi-continuous and totally bounded
on X, for each bounded A € Ps(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.

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 — Peicyv,pa(X) and B: X —
Pep.ov(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 A\x € Az + Bx has a solution for A =1, or
(ii) the set &€ ={u € X | \u € Au+ Bu, A > 1} is unbounded.

3. First order impulsive neutral functional differential inclusions

Let us start by defining what we mean by a solution of problem (1.1)-(1.3).
In order to define the solutions of the above problems, we shall consider the
spaces

PC([—r,T),R") = {x: [-r,T] — R™: z(t) is continuous almost everywhere
except for some tj at which z(¢,) and z(t]),
k=1,...,mexist and z(t, ) = x(tx)}

and
PCY([0,T],R"™) = {2:[0,T] — R™: z(t) is continuously differentiable everywhere
except for some t at which z/(t;) and 2/(]),

k=1,...,mexist and 2'(t;) = 2’ (tx)}.
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Let Z = PC([-r,T],R") N PC*([0,T],R™). Obviously, for any ¢t € [0,7] and
x € Z, we have z; € D and PC([—r,T],R") and Z are Banach spaces with the
norms

el = sup{|z(®)] : t € [-r, T]} and |lzflz = [l=]| + [|l"],
where ||2'|| = sup{|z'(¢)| : t € [0, T}
In the following we set for convenience 2 = PC([—r,T],R™). Also we denote
by AC(J,R™) the space of all absolutely continuous functions z: J — R™.

DEFINITION 3.1. A function z € Q N AC((tg, tg+1),R™), k = 1,... ,m is
said to be a solution of (1.1)—(1.3) if z(t) — f(¢, ) is absolutely continuous on
J\A{t1,... ,tm} and (1.1)—(1.3) are satisfied.

We need the following definitions in the sequel.

DEFINITION 3.2. A multi-valued map map G:J — Py v (R") is said to be
measurable if the function t — d(y, G(t)) = inf{||ly— x| : x € G(¢)} is measurable
for every y € R”.

DEFINITION 3.3. A multi-valued map G:I x D — P.(R"™) is said to be
L'-Carathéodory if

(a) t — G(t,x) is measurable for each x € D,

(b) x+— G(t,x) is upper semi-continuous for almost all ¢ € I, and

(c) for each real number p > 0, there exists a function h, € L*(I,R") such
that

|G(t,w)| :=sup{|v| : v € G(t,u)} < h,(t), ae tel
for all w € D with |lu]lp < p.

Then we have the following lemmas due to Lasota and Opial [3].

LEMMA 3.4. If dim(X) < oo and F:J x X — P(X) is L'-Carathéodory,
then S&(z) # 0 for each x € X.

LEMMA 3.5. Let X be a Banach space, G an L'-Carathéodory multi-valued
map with S& # 0 where

St(x) :={ve LYNI,R") : v(t) € G(t,z;) a.e. t €T},
and K: L*(J, X) — C(J, X) be a linear continuous mapping. Then the operator
Ko S&:C(J,X) = Pepev(C(J, X))

is a closed graph operator in C(J, X) x C(J, X).
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We consider the following set of assumptions in the sequel.

(Hy) There exists a function k¥ € B(I,R") such that, for all z,y € D and
[kl <1,

[f(tx) = f(Ey)l <k@)]le—yllp ae tel

(Hz) The multi G(¢,x) has compact and convex values for each (¢, z) € I xD.

(H3) G is L*-Carathéodory.

(H4) There exists a function ¢ € L*(I,R) with ¢(t) > 0 for a.e. t € I and a

nondecreasing function : Rt — (0, 00) such that

1G (¢, 2)]| = sup{[v] : v € G(t,2)} < q(O)P([[z]p) ae tel,

for all z € D.
(Hs) The impulsive functions |Ii| are continuous and there exist constants c,
such that |Ix(x)| <cg, k=1,...,m for each x € R™.

THEOREM 3.6. Assume that (Hy)—(Hs) hold. Suppose that

* ds
3.1 / — > co||Y|| 1
( ) o ’(/J(S) 2” ||L
where m
. FJer:l Ck c 1
1= ———7 2 = ———
1 — ||k 1—|I&|l
and

F=¢llp +16(0) = f(0, ¢)| + sup | £ (£, 0)].
€
Then the initial value problem (1.1)—(1.3) has at least one solution on [—r,T).

PRrROOF. Transform the problem (1.1)—(1.3) into a fixed point problem. Con-
sider the operator N: Q — P(§) defined by:

¢(t), te Io,
$(0) = f(0,9(0)) + f(t, 1)

+/0 v(s)ds+ > I(x(ty;)), tel,

0<trp<t

Nz(t) =< heQ:h(t)=

where v € S} ().
Define two operators A: Q — € by

0 iftel,
(3.2) Az(t) = '
{ {_f(07¢)+f(t7xt)} lft € 107
and the multi-valued operator B: ) — P(2) by
¢(t) ift e I,
(3.3) Ba(t) = {heq:h) = $0)+ Jyu(s)ds
+ > In(x(ty)) iftel.

0<tp<t
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Then N = A+ B. We shall show that the operators A and B satisfy all the
conditions of Theorem 2.2 on J.

Step 1. Since Az is singleton for each x € 2, A has closed, convex values
on €. Also A has bounded values for bounded sets in X. To show this, let S be
a bounded subset of 2. Then, for any x € S one has

[ Az < [[Az — AO[| + [[AO]| < [|k[[[}]| + || AO[| < [|k[|p + || AO]-

Hence A is bounded on bounded subsets of Q.

Step 2. Next we prove that Bz is a convex subset of {2 for each z € Q. Let
u1,us € Bx. Then there exists v; and vy in Sé(x) such that

ui(t) = ¢(0) + » Ik(x(t,;))+/0 vi(s)ds, j=1,2.

0<tp<t

Since G(t, ) has convex values, one has for 0 < p <1,
(o1 + (1 — o] (t) € S&(x)(t) forallt € J.

As a result we have

s + (1= pug)(t) = 6(0) + Y Ii(a(ty)) +/0 [wo1(s) + (1 = p)va(s)] ds.

0<tp<t

Therefore [pu; 4+ (1 — p)uz] € Bz and consequently Bz has convex values in §2.
Thus we have B:Q — P, (Q).

Step 8. We show that A is a contraction on ). Let z,y € X. By hypothe-
sis (Hy)

[Az(t) — Ay(t)| < |f(tme) = [t ye)] < E@)llze — yellp < [|E]lllz — yll.

Taking supremum over ¢, we have ||Az — Ay|| < ||k||||z — y||. This shows that A
is a multi-valued contraction, since ||k| < 1.

Step 4. Now we show that the multi-valued operator B is completely con-
tinuous on 2. First we show that B maps bounded sets into bounded sets in €.
To see this, let S be a bounded set in 2. Then there exists a real number p > 0
such that ||z|| < p, for all z € S.

Now for each u € Bz, there exists a v € S} () such that

u(t) = ¢(0) + Z I (u(ty)) +/0 v(s)ds.

0<tp<t



IMPULSIVE NEUTRAL FUNCTIONAL DIFFERENTIAL INCLUSIONS 355

Then for each t € I,
[u(t)] < |6(0 |+ch+/|v )l ds

<llo+ Y axt [ o)< Iolo+ D cot Wl

k=1

This further implies that

m
lull < llgllo + Y e + Il

for all u € Bx C |J B(S). Hence |J 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 € Bz for some z € S. Then there exists
v € S&(z) such that

u(t) = ¢(0) + Z Ii(u(ty)) +/O v(s)ds.

Then for any 7,79 € I with 71 < 75 we have
> Ik(z(ty))]

/ v(s) ds—/ v(s)ds| +
0 0 0<tp<T2o—T1

< /”|v<s)\ds+ S (i)

1 0<tp<to—T1

< /”h,,<s>ds+ Moo ()

1 0<tp<T2—T1

<lp(m) —p(r)l+ > k(=)

0<trp<T2—T1

u(m1) = u(r2)| <

where p(t) = fot h
If 7,7 € Iy then |u(m1) — u(m2)| = |¢p(11) — ¢(72)|. For the case where
71 < 0 < 75 we have that

u(m) —u(m)] <o) —6(0) = 3 Iufalty)) - / " o(s)ds

0<tp<T2

<[¢(n) = ¢(0)[ + D Ik(x(tk))lJr/oTzlv(S)lds

0<tp<To

<lolm) =00+ 30 InGatee)l + [ ho(s)ds

0<tr <72

<[¢(n) = ¢(0)[ + D [t + Ip(r2) — p(0)].

0<tp<To
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Hence, in all cases, we have
lu(m1) —u(me)] = 0 as 11 — 7.

As a result | J B(S) is an equicontinuous set in Q. Now an application of Arzeld-
Ascoli theorem yields that the multi B is totally bounded on 2.

Step 5. Next we prove that B has a closed graph. Let {x,,} C € be a sequence
such that z,, — 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, € S§(x,,) such that

n(t) = 6(0)+ S Lulyalty)) + /0 vn(s) ds.

0<tp<t

Consider the linear and continuous operator K: L!(J,R") — C(J,R™) defined by

Ko(t) = /Ot vn(8) ds.

Now

as n — oo. From Lemma 3.5 it follows that (K o S}) is a closed graph operator

=60~ 3 i)~ (w0 -00)- 3 w66 )| o

O<tr<t O<tp<t

and from the definition of X one has

ya(t) = 6(0) = > Ielya(ty)) € (Ko Sp(yn))-

O<trp<t
As z,, — x, and y,, — Y., there is a v € S} (x,) such that
t
00 =00+ Y Lol + [ wlo)ds
0<tgp<t 0
Hence the multi B is an upper semi-continuous operator on 2.
Step 6. Finally we show that the set

E={ueQ: ue Au+ Bu for some A > 1}

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

u(t) = X7Hep(0) — £(0,0)] + N1 (tug) +ATE Z I (u(ty)) + A1 /0 v(s)ds.

O<tp<t
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Then

()] < |6l + 16(0) — £(0,6)] + £t u)| + 3 ex + / [u(s)] ds
k=1
<116l + 6(0) — F(0,&)| + £ (t us) — F(£.0)] + |£(2,0)]

m

+Ya +/ (luslip) ds

<||¢||D+\¢() FQ0,9)[ + £t 0)] + k(@) [[ue]| D

+ch + / O(lus 1) ds

SII¢|ID+\¢() f(0,¢ )\+Sup|f(t,0)|+IIkHIIUtHD

+ch+/ Y(||usl|p) d

t
<Pt Ikl +3 e + / a()6(lus]lp) ds

k=1

where F' = [[¢]|p + |¢(0) — £(0,&)[ + supie [f(£,0)].
Put w(t) = max{|u(s)| : —r < s <t}, t € I. Then ||us|][p < 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) = [u(t)] < F + |[k][luclp + Y e +/0 q(s)¢(luslp) ds

k=1

<F o) + Y- e+ [ alowiu()ds
k=1 0

or
m ¢
(1= Il < F+ Y-t [ als)utus) ds
k=1 0
and .
w(t) < e+ 02/ q(s)v(w(s))ds, tel,
0
where
F+> ¢
1= —"=L and 02:;.
L[|l Lkl
Let

m(t) =c1 + 02/0 q(s)p(w(s))ds, tel.

Then we have w(t) < m(t) for all ¢t € I. Differentiating w.r.t. to ¢, we obtain

m/(t) = coq(t)Y(w(t)), ae. tel, m(0)=ci.
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This further implies that
m'(t) < caq(t)p(m(t)), ae. tel, m(0)=cy,
that is,
m/(t

P(m(t))

Integrating from 0 to t we get

/ot T(r:;f(it))) ds < /Ot c2q(s) ds.

By the change of variable,

<coq(t) ae. tedJ m(0)=c.

> ds

/ " sl
—— < callq||lr < —.
W) . 0)

Hence there exists a constant M such that
w(t) <m(t) <M foralltel.
Now from the definition of w it follows that

[[ull = sup lu(t)| = w(a) <m(a) < M,
te|—r,a

for all v € £. This shows that the set £ is bounded in Q. As a result the
conclusion (ii) of Theorem 2.2 does not hold. Hence the conclusion (i) holds and
consequently the initial value problem (1.1)—(1.3) has a solution z on J. This
completes the proof. O

4. Second order impulsive neutral functional differential inclusions

DEFINITION 4.1. A function z € Z N ACY((tg, ter1),R?), k = 1,... ,m, is
said to be a solution of (1.4)—(1.7) if /() — f(¢,x¢) is absolutely continuous on
J\A{t1,... ,tm} and (1.4)—(1.7) are satisfied.

THEOREM 4.2. Assume that (Hy), (Hs) and (Hs) hold. Moreover, we sup-
pose that:

(B1) There exists a function k € L*(I,RY) such that

[f(t,z) = fty)l <k@lz —yllp aetel,

for all x,y € D and ||k|» < 1.
(Ba) There ezists a function p € L*(I,R) with p(t) > 0 for a.e. t € I and a
nondecreasing function 1: R* — (0,00) such that

[1E(¢, )l == supflv] : v € F(t,u)} < p)y([|ullp)
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for almost allt € J and all u € D, with

T fe’e) dS
/0 M(s)ds</6 71+s+1[1(s)’

m

e= gl + Tl — £(0,0)| + D _lex + (T — ti)dy],

k=1

where

and

M(t) - max{k(t)a Tp(t)a sup |f(t> O)‘}
t€[0,T]

(B3) The impulsive functions |I| are continuous and there exist constants
dy such that [I(z)| < di, k=1,... ,m for each z € R".

Then the initial value problem (1.4)—(1.7) has at least one solution on [—r,T).

ProoF. Transform the problem (1.4)-(1.7) into a fixed point problem. Con-
sider the operator N:Q — P(Q) defined by:

¢(t)7 te Io,

o0+ I 50,000+ [ £Gs.2.)ds
Nz(t) =< heQ:h(t) = t
—l—/o(t—s)v(s)ds

+ Y Uale(t)) + (¢ = t)Tu((ty), tel,

0<tp<t

where v € S} (). Define two operators A:Q — Q by
0 if t € Iy,

4.1) Ax(t) = .
Pt S,xs)ds 1 ,
( { +/f d} ftel

and the multi-valued operator B: Q2 — P¢(Q) by

(4.2) Ba(t)
o(t) if ¢t € Io,

neainm = 00+ [1-s i

+ 2 [Dele(ty) + (¢ = to)Ie(x(ty))], iftel
0<tp<t
Then N = A+ B. We can prove, as in Theorem 3.6, that the operators A and
B satisfy all the conditions of Theorem 2.2 on .JJ. We omit the details, and we

prove only that the set
E(N):={x€Q: ) x € Az + Bx, for some \ > 1}

is bounded.
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Let z € £(N). Then there exists v € S&(z) such that

w(t) = A1 o(0) + A [ — £(0,¢(0)

+ A" /fsacsds—i—)\ / (t—s)v

FATE Y (e () + (= ) Tk ()

0<trp<t

This implies that, for each ¢ € [0, 7], we have
t t
@3) (O] <lolo+ T = F0.00+ [ K@lledlods+ [ fs.00ds

+Ah¥$(>m%wdﬁij%+ T — o).

k=1

We consider the function p defined by

Let t* € [—r,t] be such that u(t) = |z(t*)|. If t* € J, by the inequality (4.3) we
have for t € [0, 7]

(44)  p(t) <6l + Tly — £(O, n+/ @+/f80

t
+T/p( ds+ch+ — tg)dg].
0

If t* € [—r,0] then p(t) = ||¢||p and the inequality (4.4) holds. Let us take the
right-hand side of inequality (4.4) as v(t). Then we have

u(t) <wo(t), telo T]
v(0) =2 = |¢|p + Tln— f(0 |+§j%+— T — s)dy),
and

v'(t) = k(H)u(t) + £(£,0) + Tp(t)v(u(t), t€[0,T].

Using the nondecreasing character of v we get
v'(t) < M@E)[1+o(t) + ()], te€[0,T].

This inequality implies for each ¢ € [0, T] that

/U(t)dT /M ds</oo S —
vy 1H7+9(r o L+7+9(1)
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This inequality implies that there exists a constant b such that v(¢) < b, ¢ € [0,T7,
and hence u(t) < b, t € [0,T]. Since for every ¢ € [0,T], |y:l|p < p(t), we have

2] < max{[|¢]lp, b},

where b depends only on T and on the functions p and 1. This shows that £(N)
is bounded. g

REFERENCES

(1] B. C. DHAGE, Multi-valued mappings and fized points I, Nonlinear Funct. Anal. Appl.
(to appear).

[2] V. LAKSHMIKANTHAM, D. D. BAINOV AND P. S. SIMEONOV, Theory of Impulsive Dif-
ferential Equations, World Scientific Pub. Co., Singapore, 1989.

[3] A.LASOTA AND Z. OPIAL, An application of the Kakutani—-Ky Fan theorem in the theory
of ordinary differential equations, Bull. Acad. Pol. Sci. Ser. Sci. Math. Astronom. Phys.
13 (1965), 781-786.

Manuscript received September 29, 2004

BapurAaO C. DHAGE

Kasubai, Gurukul Colony
Ahmedpur-413 515, Dist: Latur
Maharashtra, INDIA

E-mail address: bcd20012001@yahoo.co.in

SoTirIS K. NTOUYAS
Department of Mathematics
University of Ioannina

451 10 Ioannina, GREECE

E-mail address: sntouyas@cc.uoi.gr

TMNA : VOLUME 25 — 2005 — N° 2



