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Abstract: We give a short overview on the decomposition property for integrable multifunctions,
i.e.,, when an “integrable in a certain sense” multifunction can be represented as a sum of one of its
integrable selections and a multifunction integrable in a narrower sense. The decomposition theorems
are important tools of the theory of multivalued integration since they allow us to see an integrable
multifunction as a translation of a multifunction with better properties. Consequently, they provide
better characterization of integrable multifunctions under consideration. There is a large literature on
it starting from the seminal paper of the authors in 2006, where the property was proved for Henstock
integrable multifunctions taking compact convex values in a separable Banach space X. In this paper,
we summarize the earlier results, we prove further results and present tables which show the state of
art in this topic.

Keywords: gauge multivalued integral; scalarly defined multivalued integral; decomposition
of a multifunction

MSC: 28B20; 26E25; 26A39; 28B05; 46G10; 54C60; 54C65

1. Introduction

Various investigations in mathematical economics, optimal control and multivalued image
reconstruction led to study of the integrability of multifunctions. In fact, the multivalued integration
has shown to be a useful tool when modeling theories in different fields [1-7]. Also, the study
of multivalued integrals arises in a natural way in connection with statistical problems (see,
for example, [8-10]). But the topic is interesting also from the point of view of measure and integration
theory, as we can see in the papers [1,7,11-38].

Here we examine two groups of the integrals: those functionally determined (we call them
“scalarly defined integrals”) (as Pettis, Henstock-Kurzweil-Pettis, Denjoy—Pettis integrals) and those
identified by gauges (we call them “gauge defined integrals”) as Henstock, McShane and Birkhoff
integrals. The last class also includes versions of Henstock and McShane integrals, when only
measurable gauges are allowed, and the variational Henstock and McShane integrals. We investigate
only multifunctions with weakly compact and convex values. More general theory of integration is
not sufficiently developped until now.

In particular, decomposition properties are considered both for scalarly defined integrals and
for gauge defined integrals. The results presented here are contained in some papers quoted in
the bibliography or can be easily obtained. Only some results are discussed. The novelty of the
present article relies in the fact that we sumarize the results known until now in the field. Moreover,
we compare them and in Table 2A,B we provide a clear view of the state of art in the topic.

Mathematics 2020, 8, 863; doi:10.3390 / math8060863 1 www.mdpi.com/journal /mathematics
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2. Preliminaries

Throughout the paper X is a Banach space with norm || - || and its dual X*. The closed unit ball of
X is denoted Bx. The symbol cwk(X) denotes the collection of all nonempty convex weakly compact
subsets of X. For every C € cwk(X) the support function of C is denoted by s(-,C) and defined on X*
by s(x*,C) = sup{(x*,x): x € C}, for each x* € X*. Weset ||C||;, = d(C,{0}) := sup{||x|| : x € C},
where dy is the Hausdorff metric on the hyperspace cwk(X). Let ([0,1], A, £) be the unit interval
equipped with Lebesgue measure A and Lebesgue measurable sets £, while 7 is the collection of all
closed subintervals of [0,1]. Ly is the collection of all strongly measurable X-valued functions defined
on [0,1]. Unless otherwise noted, all investigated multifunctions are defined on [0, 1] and take values
in cwk(X). A function f: [0,1] — X is called a selection of a multifunction I' if f(¢) € I'(t), for almost
every t € [0,1].

We recall that if @ : £ — Y is an additive vector measure with values in a normed space Y,
then the variation of @ is the extended non negative function |®| whose value on a set E € L is given
by |@[(E) = sup, L acx [|P(A)|, where the supremum is taken over all partitions 77 of E into a finite
number of pairwise disjoint members of L. If |®| < oo, then & is called a measure of finite variation. If &
is defined only on Z, the finite partitions considered in the definition of variation are composed by
intervals. In this case we will speak of finite interval variation and we will use the symbol @, namely:

&([0,1]) = sup{)_||®(I;)||: {hL,...,I,} is a finite interval partition of [0,1]}.
i

If{I,..., I} is a partition in [0, 1] into intervals and t; € [0,1], j = 1,..., p, then {(I}, ¢;
called an Z-partition. If & is a gauge (that is positive function) on [0, 1] and I; C [t; —d(t;), t; +&(
1,...,p, p € N, then the Z-partition is called /-fine.

Moreover a usefull tool in our investigation is the notion of variational measure generated by an
interval multimeasure. Given an interval multimeasure ® : Z — cwk(X), we call variational measure
Vo : L = R generated by ®, the measure whose value on a set E € £ is given by

)}}L’:1 is
t

D j=

Vo(E) := igf{Var(dD,&,E) :disagaugeonE},
where

P
Var(®,6,E) = sup {Z @) [ln: {(L, tj)}le isa 0—fine Z—partition, with t; € [ NE,j=1,.. .,p} .
j=1

Now we recall here briefly the definitions of the integrals involved in this article. A scalarly
integrable multifunction I' : [0,1] — cwk(X) is Pettis integrable (P,) in cwk(X), if for every set A € L
there exists a set Mr(A) € cwk(X) such that s(x*, Mr(A)) = [,s(x*,I')dA for every x* € X*.
We write it as (P) [, I'dA or Mr(A). A multifunction I' : [0,1] — cwk(X) is called Bochner integrable
if it is Bochner measurable (i.e., there exists a sequence of simple multifunctions I}, : [0,1] — cwk(X)
such that for almost all t € [0,1] one has lim,, dy (I,(t), I'(t)) = 0) and integrably bounded. We will
denote the family by L;.

A multifunction I : [0,1] — cwk(X) is said to be McShane (MS) (resp. Henstock (H)) integrable on
[0,1], if there exists @1 ([0,1]) € cwk(X) with the property that for every & > 0 there exists a gauge J on
[0,1] such that for each d-fine Z-partition {(Iy,t1),..., (Ip,tp)} of [0,1] (with t; € I; for all i), we have

1

dp <<1’r([0/ 1)),

3 r(t,-)A(If)> <e. (1)
=1

If the gauges above are taken to be measurable, then we speak of H (resp. Birkhoff)-integrability
on [0,1]. If I € Z, then ®r(I) := Pry,[0,1].
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Finally if, instead of Formula (1), we have

P
Y dn (@r(L), T(t)A (L)) <& @)
i=1
we speak about variational Henstock (vH) (resp. McShane (vMS)) integrability on [0, 1].

The definition of variational Henstock (resp. McShane) integral comes from the classical
Saks-Henstock Lemma for real valued functions. In case of Banach valued functions, they coincide
with the definitions of Henstock (resp. McShane) integral if and only if the Banach space is of finite
dimension. In the other cases, the variational integrals possesse better properties than Henstock or
McShane integrals. In particular, the notion of variational Henstock integrability is a usefull tool
to study the diferrentiability of Pettis integrals (cf. [13] (Corollary 4.1)). Formula (2) is the natural
extension of such integrals to the multivalued case.

Moreover by [18] (Theorem 6.6) vH-integrability and v integrability coincide. In all the cases @ :
T — cwk(X) is an additive interval multimeasure. A multifunction I : [0,1] — cwk(X) is said to be
Henstock-Kurzweil-Pettis (HKP) integrable in cwk(X) if it is scalarly Henstock-Kurzweil (HK)-integrable
and for each I € 7 there exists a set Nr(I) € cwk(X) such that s(x*, Nr-(I)) = (HK) [;s(x*, T'(t))dt
for every x* € X*. If an HKP-integrable I' is scalarly integrable, then it is called weakly McShane
integrable (WMS). We recall that a function f : [0,1] — R is Denjoy-Khintchine (DK) integrable ([39]
(Definition 11)), if there exists an ACG function (cf. [39]) F such that its approximate derivative is
almost everywhere equal to f.

A multifunction I' : [0,1] — cwk(X) is Denjoy-Khintchine-Pettis (DKP) integrable in cwk(X), if for
each x* € X* the function s(x*, I'(-)) is Denjoy-Khintchine integrable and for every I € T there exists
Cr € cwk(X) with (DK) [} s(x*,I'(t))dt = s(x*,Cy), for every x* € X*.

A multifunction I : [0,1] — cwk(X) satisfies the Db-condition (resp. D L-condition) if

—1 —
supess, diam(I'(t)) < oo ( resp. /Odiam(l"(t))dt < 400, where /denotes the upper integral).

We say that a multifunction I : [0, 1] — cwk(X) is positive if s(x*,I'(-)) > 0 a.e. for each x* € X*
separately. Of course, if 0 € I'(t) for almost every t € [0,1], then I' is positive. As regards other
definitions of measurability and integrability that are treated here and are not explained and the known
relations among them, we refer to [3,15-20,26,36,38,40-42], in order not to burden the presentation.

3. Intersections

In this section we are going to highlight some relations among gauge integrability and functionally
defined integrability for multifunctions in order to understand better the examples given before.
Since we have inclusions

DP D HKP D wMS D Pe and DP D> HKP D> H D H D vH =vH

only the pairs of different types of integrals are interesting. For what concernes the symbol subscript
fv it means that the corresponding integral is of finite variation.

In Table 1 Henstock, H and vH-integrable functions possessing integrals of finite variation,
are not taken into consideration. The reason is simple. In [21] (Theorem 4.5) it is proven that such
multifunctions are McShane and Birkhoff integrable, respectively. For a similar reason wMS-integrable
multifunctions with integrals of finite variation are omitted. @ is the indefinite integral of G.
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Table 1. Intersections. Arbitrary G.

GG vH H H

Pefy L; Remark 1 Bif, [18] (Theorem 4.3) MSg, [18] (Theorem 3.3)
P, P.NLy+ Vp < A Remark 1 Bi [18] (Theorem 4.3) MS [18] (Theorem 3.3)
wMS  P.NLy+ Ve <A if ¢g £ X Remark 1 Bi if ¢g € X Remark 1 MS if ¢y € X Remark 1

Remark 1. Observe that, using the Ridstrom embedding: i : cwk(X) — leo(Bx+) (see for example [43] or [19])
given by i(A) := s(-, A), we have that:

1. directly from the definitions and the Ridstrom embedding, a multifunction G : [0,1] — cwk(X) is Birkhoff
(resp. Henstock, McShane, variationally Henstock) integrable if and only if i o G is integrable in the same
sense. For the Pettis integrability this is not true. However, for Bochner measurable multifunctions, we have
that since {G(E): E € L} is separable for the Hausdor{f distance and then G is Pettis integrable if and only
if i o G is Pettis integrable ([26] (Proposition 4.5)), so we have P, = MS = Bi ( for strongly measurable
vector valued functions, Pettis, McShane and Birkhoff integrability coincide (see [44] (Corollary 4C) and [45]
(Theorem 10)).

2. Pepy NvH = Ly in Table 1 solves the problem of [46], where the authors noticed that P. NoH # Ly in
case of functions. The inclusion Pe, NvH D Ly is clear. To prove the inclusion Py, NvH C Ly take
G € Pegy NvH. Then i o G is strongly measurable ([17] (Proposition 2.8)) and vH-integrable.

If M is the Pettis integral of G, then i o M is a measure of finite variation and i o M (I) = (vH) [;ioG.
It follows that i o G is Pettis integrable and then Bochner integrable by [47] (Theorem 4.1) or [48] (Lemma 2).
Now we may apply [17] (Proposition 3.6) to obtain variational McShane integrability of G.

3. The results for the P, row and vH column follow from Remark 1, by [17] (Theorem 4.3, d) < e)) and [13]
(Corollary 4.1), since G is vH integrable if and only if the variational measure Vo of its multivalued Pettis
integral @ is A-continuous ([19] (Theorem 3.3)). Example 1 shows what can happen in the P, \ vH case.

4. The results given in wMS row follow from the P, row and [49] (Theorem 18) or [50] (Theorem 4.4).

Example 1. There exists a Pettis integrable multifunction G : [0,1] — cwk(X) such that 0 € G(t) for every
t € [0,1] and the variational measure associated to its Pettis integral V. & A.

Proof. Let g : [0,1] — X be a Pettis integrable function such that the variational measure associated
to its Pettis integral Vi, & A, where vg(E) = (P) J 8dA, (for the existence see [13] (Corollary 4.2,
Remark 4.3)), then we take G(t) := conv{0,g(t)}. The multifunction G is Pettis integrable and
Vi, (E) < Vg (E) ([17] (Proposition 2.7)). It follows that Vi, & A. [

4. Decompositions

The decomposition of a multifunction I" integrable in a certain sense into a sum of one of its
integrable selections and a multifunction integrable in a narrower sense, relies essentially in the
two facts:

(1) Existence of a selection of I integrable in the same sense as I.
(2) A particular behaviour with respect to the integration of a positive multifunction.

In particular, regarding the results on the existence of selections we can observe that:

Proposition 1. Let X be any Banach space and let I : [0,1] — cwk(X).

(i) IfT is Pettis (resp. HKP, wMS or DKP) integrable in cwk(X), then each scalarly measurable selection
of I' is Pettis (resp. HKP, wMS or DK) integrable (see [26] (Corollary 2.3, Theorem 2.5) and [31]
(Proposition 3, Remark 3)));
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(ii) if T is Henstock (resp. McShane) integrable, then it possesses at least one Henstock (resp. McShane)
integrable selection (see [33] (Theorem 3.1) or [30] (Theorem 2) in case of a separable X and compact
valued I');

(#ii) if I is M (resp. Birkhoff) integrable, then it possesses at least one H (resp. Birkhoff) integrable selection
(see [17,30] (Theorem 3.4), [18] (Proposition 4.1));

(iv) if I' is vH integrable, then there exists at least one vH integrable selection (see [18] (Theorem 5.1)); if I
takes convex compact values and is Bochner integrable, then it possesses at least one Bochner integrable
selection (see [17] (Theorem 3.9)).

While, for positive multifunctions, the following relations are known:

Proposition 2. Let X be any Banach space and let G : [0,1] — cwk(X). Then

(i) If G is Henstock integrable (resp. H-integrable) and positive, then it is also McShane (resp. Birkhoff)
integrable on [0,1] (see [18] (Proposition 3.1));
(ii) If G is variationally Henstock integrable and positive, then G is Birkhoff integrable (see [17]
(Proposition 4.1));
(iii) If G is HKP (resp. DKP) integrable and positive, then G is Pettis integrable (see [31] (Lemma 1)).

In general it is not possible to write I' = G + f with the meaning explained before. We present
below a few examples.

Example 2. There exists a Pettis integrable multifunction G : [0,1] — cwk(X) such that 0 € G(t) for every
t € [0,1], but G is not McShane integrable.

Proof. Let g : [0,1] — X be Pettis but not McShane integrable and let G(t) := conv{0, g(t)} be the
multifunction determined by g. Then G is positive and Pettis integrable (see [20] (Proposition 2.3)).
But according to [20] (Theorem 2.7) G is not McShane integrable. [

Example 3. Any multifunction G from Example 2 cannot be represented as G = H + h, where H is McShane
integrable and h is Pettis integrable.

Proof. If 11 is a Pettis integrable selection of G, then there exists a measurable function « : [0,1] — [0, 1]
such that h(t) = a(t)g(t), for every t € [0,1].
We have for H(t) := G(t) — h(t) = conv{—a(t)g(t),[1 — a(t)]g(t)}

s(x*, H(t)) = SUPy<a<y (", —an(t)g(1) + (1 — a)[1 — a(t)]g(t)) = supg<,cr (", g()[1 —a —a(D)])

< ( )1 = a(B)]) + supoe,q (¥, —ag(t)) = (¥, g()[1 = a(t)]) — infoco<r (x*,ag(t))  (3)
g —a®)]) + (x7,g(t))~

If H would be McShane integrable then, the family

{5 I =a()]g()) + (7, g()): Ix"]l < 1}
would be McShane equiintegrable. But in such a case —H is also McShane integrable. Since

s(x%, —H(t)) = suppc,eq (¥7 aa(t)g () + (1 — a)[=1 + a(t)lg (1))
== [T —a(®)lg(t) + (¥, 8(6) "
the family {(x*, [-14a(-)]g(-)) + (x*,g(-))": ||x*|| < 1} would be also McShane equiintegrable.
Substracting (3) and (4), we obtain McShane equiintegrability of the family

)
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{11 = 20())x",()) — (2, g()): x| < 1) = {~20(){x,g()): "] < 1.

That means that if H is McShane integrable, then also & is McShane integrable. Consequently, G is
McShane integrable, contradicting our assumption. [

Below, we make usage of multifunctions determined by functions, that is the multifunctions of
the shape G(t) = conv{0,g(t)}, where g is a Banach space valued function. We refere to [20], for the
relations of integrability between g and G. At this stage we recall only that Henstock integrability of g,
in general, does not imply Henstock integrability of G. In fact let ¢ be a Henstock but non McShane
integrable function. If, by contradiction, G is Henstock integrable then, by [18] (Proposition 3.1), G is
McShane integrable and then, by [20] (Theorem 2.7), ¢ is McShane integrable. For the relations among
different types of integrability for vector valued functions we refer also to [51].

Remark 2. There is now an obvious question: Let I : [0,1] — cwk(X) be a variationally Henstock (Henstock,
‘H) integrable multifunction. Does there exist a variationally Henstock (Henstock, H) integrable selection f of I
such that the integral of G := I" — f is of finite variation?

Unfortunately, in general, the answer is negative. The arqument is similar to that applied in [51].
Assume that X is separable and g is the X-valued function constructed in [46] that is vH-integrable (and so it is
strongly measurable by [52]) as well as Pettis but not Bochner integrable (see [46]). Let I'(t) := conv{0,g(t)}.
Then, I' is vH-integrable (see [17] (Example 4.7)) but it is not Bochner integrable because it possesses at least
one vH-integrable selection that is not Bochner integrable (see [17] (Theorem 3.7). Let now f € Syp(I") and
consider the multifunction G := I — f. Clearly G is vH-integrable (hence also Henstock and H-integrable)
and G(t) = conv{—f(t),g(t) — f(t)} forall t € [0,1].

If the integral of G were of finite variation, then G would be Bochner integrable. In fact by Proposition 2,
G is Pettis integrable. Since G is compact valued and X is separable, an application of [25] (Proposition 3.5)
gives that also i(G) (i is the Rddstrom embedding) is Pettis integrable. Moreover, since G is Bochner measurable,
i(G) is strongly measurable. Now the finite variation of i(G) yields Bochner integrability of i(G). So since G is
Bochner measurable it becomes Bochner integrable (an equivalent proof can be deduced from Remark 1). Therefore,
the selections —f,g — f would be Bochner integrable since they are strongly measurable and dominated by
||G||;,- But that would mean that g is Bochner integrable, contrary to the assumption.

The multifunction I is also an example of a strongly measurable and Birkhoff (McShane) integrable
multifunction (see [17] (Theorem 4.3)) that cannot be decomposed into Birkhoff (McShane) integrable
multifunction with integral of finite variation and a selection.

Example 4. There exists a McShane integrable multifunction G : [0,1] — cwk(X) such that 0 € G(t)
for every t € [0,1], but G is not Birkhoff integrable. Moreover, G cannot be represented as G = H + h,
where H : [0,1] — cwk(X) is Birkhoff integrable and h : [0,1] — X is McShane integrable. G may be chosen
with its integral of finite variation.

Proof. We take in Example 2 a function g that is McShane but not Birkhoff integrable and follow the
same calculations. The second assertion can be proved as that in Example 3. If g is bounded, then the
variation of the McShane integral of G is finite. Phillips’ function is an example of such a function.
As proved in [53] (Example 2.1) it is McShane integrable but not Birkhoff. [

Example 5. Let X = (5[0,1] and let {e; : t € (0,1] be its orthonormal basis. Let G(t) := conv{0,e;},t €
(0,1]. Then G is Birkhoff integrable and bounded (cf. [20] (Example 2.11)). G cannot be represented as
G = H + h, where h is a Birkhoff integrable selection of G and H is Bochner integrable.

Proof. Suppose that such a representation exists: G = H + h. Then there exists a measurable function
a :[0,1] — [0,1] such that h(t) = a(t)e; for all t € (0,1]. We may assume that « is positive on a set
of positive Lebesgue measure. Then, H(t) = conv{a(t)e;, (1 — a(t))e;}. Since H is - by definition -
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Bochner measurable, there exists a set K C [0, 1] of full measure such that {H(t): t € K} is separable
indy. Butif t # t/, then
dy(H(t), H(t')) > max{a(t),a(t')}.

Hence there is € > 0 such that dy(H(t), H(t')) > ¢ > 0 on a set of positive measure. However,
that contradicts the separability. [

Proposition 3. Let G : [0, 1] — cwk(X) be McShane integrable (hence also Henstock) such that its integral
Mg : £ — cwk(X) is of finite variation. If G := H + h, where h is a McShane integrable selection of G, then the
variation of the multiiintegral My of H is finite. Moreover H is Birkhoff and variationally Henstock integrable.

Proof. Let G be McShane integrable and such that |Mg| < oo (in [53] (Example 2.1) there is an example
of such a G that is also not Birkhoff integrable). Let v, be the McShane integral of h. Since  is a
selection of G, we have v, (E) € Mg(E) for every E € L. Consequently |v|[0,1] < [Mg|[0,1] < oo
and then [Mpy|[0,1] < |Mg|[0,1] + |v;,][0,1] < co. Moeover by [19] (Corollary 3.7) we get that H is
Birkhoff and variationally Henstock integrable. [

Now, to provide the reader with a quick overview of decomposition results which can be derived
from Propositions 1 and 2 and from the articles quoted in the list of references, we have collected the
results in Table 2A,B for gauge integrals and in Tables 3 and 4 for scalarly defines integrals.

In the left column of the subsequent tables there are multifunctions G of different type. In the
first row there are functions f with the corresponding properties. In the intersection of a row a and a
column f one finds a class V of multifunctions I together with equality or an inclusion.

e The notation = V means that each element of V can be represented as G + f, where f is a selection
of I" belonging to the class f and G is a member of the class x. And conversely, if G € « and f € B,
then G+ f € V.

¢ The inclusion C V means thatif G € a and f € , then G+ f € V. While C V means that if
G caand f € B, then G + f € V but there are elements I of V that cannot be represented as
I' = G+ f,where G € a and f is a selection of I" belonging to . Clearly, one has always I' = I +-0
but, if zero function is not a selection of I' then this is not what we are looking for.

e Theinclusion O V means that each element of V can be represented as G + f, where f is a selection
of I belonging to the class  and G is a member of the class . While 2 V means additionally that
sometimes G + f ¢ V for properly chosen G and f.

* Question tag indicates that we do not know something.

In Table 2A,B we describe decomposition into gauge integrable multifunction and function.
Similarly as in case of Table 1 Henstock, H and vH-integrable functions possessing integrals of finite
variation, are not taken into consideration, because such functions are McShane and Birkhoff integrable,
respectively ([21] (Theorem 4.5)).

In the tables that follow the most significant results will be highlighted by a box.
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Table 4. I' = G + f. Arbitrary G and f.

Gf Pe wMS HKP DP
Pe + DL =P+ DL =wMS+ DL =HKP + DL =DP + DL
Pe + Db = P.+ Db =wMS+ Db =HKP + Db =DP + Db

Remark 3. We observe that

1. (Bi, H)-cell and (Bi NvH, H)-cell: Multifunction I that is Henstock integrable but not H-integrable cannot
be decomposed as I' = G + f with Birkhoff integrable G. G is only McShane integrable.

2. (BiNwvH,H)-cell: Multifunction I' that is H-integrable but not vH-integrable cannot be represented as
I' = G + f with Birkhoff and vH-integrable G.

3. The Henstock (resp. H) integrability of G, together with 0 € G(t) a.e. implies that G is McShane integrable
(resp. Bi) by [18] (Proposition 3.1) and then the characterization any class of I is contained in the MS and
Bi rows.

4. The vH integrability of G, together with 0 € G(t) a.e. implies that G is Birkhoff integrable by [17] (Theorem
4.1), in particular if the selection f is vH-integrable then we have vH > I' = G + f by [18] (Theorem 5.3),
or [19] (Cor. 3.7).

5. (MS, MSg)-cell: Let f be McShane integrable with |v¢|[0,1] = +co . Define I' by I'(t) =
conv{f(t)/2, f(t)}. The multifunction I is McShane integrable and the integral of each scalarly measurable
selection of I is of infinite variation.

6. (Bi,L1) and (Bi, Bi,g)-cells: The same as in (5) but with a Birkhoff integrable function.

Now we are going to describe decompositions into scalarly integrable multifunctions and
functions. In Table 3 there are no multifunctions that are wMS, HKP or DP integrable and their
integrals are of finite variation. In virtue of [54] (Theorem 3.2) such multifunctions are Pettis integrable.

If we assume in addition that G satisfies the Db-condition (resp. DL-condition) we are able to find
the relations below (cfr. [54] (Theorem 4.1)).

Remark 4. It seems that the decomposition I' = G + f with G € wMS U HKP U DP is useless if I' is Pettis
or stronger integrable. If I' Henstock, H or vH integrable, then Table 2A,B give better decompositions. As an
example in Table 5 we assume Pettis integrability of G.

Table 5. Decomposition: I' = G + f, scalarly def. G and gauge def. f

Gf Ly Big, Bi MSj, Ms H H oH = o
P, 2L, 2B, 2B 2MS, 2MS 2MS  2Bi S oH
Pepy 2Ly 2Per,  2Bif, 2 MSy 2 MSg, 2 MSy, 2 Big 2L

Remark 5. One would like to have yet decompositions I' = G + f with gauge defined G and scalarly defined
f. Unfortunately, the Pettis row in Table 3 seems to be top of what can be obtained. Pettis integrability seems
to be resistant to gauge integrable selections. If f is a Henstock integrable selection of a Pettis integrable
I':[0,1] — cwk(X), then I = G + f and f is Pettis integrable. Hence f is McShane integrable and G is Pettis
integrable. We are unable to conclude any stronger type integrability for G (see Examples 2 and 3). Therefore,
we do not present the corresponding table.

One could expect that if we assume Bochner measurability of G and strong measurability of f in the above
tables, then we should get more information. Unfortunately, the answer is negative. The only positive fact
is the equality of Pettis, McShane and Birkhoff integrabilities for multifunctions and functions and Bochner
integrability in case of integrals of finite variation. Other interrelations remain exactly the same as in the tables
presented above.
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Moreover, we want to recall that results on decompositions were also obtained for scalarly defined and
gauge integrals in the fuzzy setting, as generalization of the multivalued case, in the papers [55-57].

5. Conclusions

As we wrote in the introduction, a more general theory for the multivalued integration is not
sufficiently developped until now. In the particular case of closed convex sets, only some results are
known [21]. It should be interesting to also develop the theory in such a more general case.
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1. Introduction

Kuelbs-Steadman spaces have been the subject of many recent studies (see, e.g., [1-3] and
the references therein). The investigation of such spaces arises from the idea to consider the L'
spaces as embedded in a larger Hilbert space with a smaller norm and containing in a certain sense
the Henstock-Kurzweil integrable functions. This allows giving several applications to functional
analysis and other branches of mathematics, for instance Gaussian measures (see also [4]), convolution
operators, Fourier transforms, Feynman integrals, quantum mechanics, differential equations, and
Markov chains (see also [1-3]). This approach allows also developing a theory of functional analysis
that includes Sobolev-type spaces, in connection with Kuelbs-Steadman spaces rather than with
classical L? spaces.

Moreover, in recent studies about integration theory, multifunctions have played an important role
in applications to several branches of science, like for instance control theory, differential inclusions,
game theory, aggregation functions, economics, problems of finding equilibria, and optimization. Since
neither the Riemann integral, nor the Lebesgue integral are completely satisfactory concerning the
problem of the existence of primitives, different types of integrals extending the previous ones have
been introduced and investigated, like Henstock-Kurzweil, McShane, and Pettis integrals. These topics
have many connections with measures taking values in abstract spaces, and in particular, the extension
of the concept of integrability to set-valued functions can be used in order to obtain a larger number
of selections for multifunctions, through their estimates and properties, in several applications (see,
e.g., [5-13]).

In this paper, we extend the theory of Kuelbs-Steadman spaces to measures i defined on a
o-algebra and with values in a Banach space X. We consider an integral for real-valued functions f
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with respect to X-valued countably additive measures. In this setting, a fundamental role is played
by the separability of y. This condition is satisfied, for instance, when T is a metrizable separable
space, not necessarily with a Schauder basis (such spaces exist; see, for instance, [1]), and y is a Radon
measure. In the literature, some deeply investigated particular cases are when X = R" and y is the
Lebesgue measure, and when X is a Banach space with a Schauder basis (see also [1-3]). Since the
integral of f with respect to j is an element of X, in general, it is not natural to define an inner product,
when it is dealt with by norm convergence of the involved integrals. Moreover, when y is a vector
measure, the spaces L?[u] do not satisfy all classical properties as the spaces L? with respect to a
scalar measure (see also [14-16]). However, it is always possible to define Kuelbs-Steadman spaces as
Banach spaces, which are completions of suitable L spaces. We introduce them and prove that they
are normed spaces and that the embeddings of L7[u] into KSP[u] are completely continuous and dense.
We show that the norm of KS” spaces is smaller than that related to the space of all Henstock-Kurzweil
integrable functions (the Alexiewicz norm). We prove that KS? spaces are Koéthe function spaces and
Banach lattices, extending to the setting of KS? [y]-spaces some results proven in [16] for spaces of type
LP[u]. Furthermore, when X' is separable, it is possible to consider a topology associated with the
weak convergence of integrals and to define a corresponding norm and an inner product. We introduce
the Kuelbs-Steadman spaces related to this norm and prove the analogous properties investigated for
KSP spaces related to norm convergence of the integrals. In this case, since we deal with a separable
Hilbert space, it is possible to consider operators like convolution and Fourier transform and to extend
the theory developed in [1-3] to the context of Banach space-valued measures.

2. Vector Measures, (HKL)- and (KL)-Integrals

Let T # @ be an abstract set, P(T) be the class of all subsets of T, ¥ C P(T) be a c-algebra, X be
a Banach space, and X' be its topological dual. For each A € %, let us denote by x 4 the characteristic
function of A, defined by:

1 ifte A,
xa(t) =
0 ifteT\A.

A vector measure is a c-additive set function y : ¥ — X. By the Orlicz—Pettis theorem (see
also [17] (Corollary 1.4)), the o-additivity of i is equivalent to the c-additivity of the scalar-valued
set function x'y : A — x'(u(A)) on X for every x’ € X'. For the literature on vector measures,
see also [14,15,17-21] and the references therein.

The variation || of y is defined by setting:

r r

[u|(A) = sup {Z [H(A)|l - A €Xi=1,2,...,1A;NA; = Dfori#j; U A; C A}.
i=1 i=1

We define the semivariation ||| of u by:

Iull(A) = sup  [x'u|(A). M)

xeX!,||x'||<1
Remark 1. Observe that ||p||(A) < o0 forall A € Z (see also [17] (Corollary 1.19), [15] (§1)).
The completion of ¥ with respect to ||| is defined by:

£={A=BUN:B€XNCMEe Zwith |u| (M) = 0}. )]
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A function f : T — R is said to be y-measurable if:

FUB)N{teT: f(t)#0} € X

for each Borel subset B C R.

Observe that from (1) and (2), it follows that every y-measurable real-valued function is also
x’p-measurable for every x’ € X'. Moreover, it is readily seen that every Z-measurable real-valued
function is also y-measurable.

We say that jt is Z-separable (or separable) if there is a countable family B = (B ), in X such that,
foreach A € ¥ and € > 0, there is kg € N such that:

Iull(AMBy) = sup  [|¥ul(AAB)] < -

Yex!|[v|<1

(see also [22]). Such a family B is said to be p-dense.

Observe that y is separable if and only if X is p-essentially countably generated, namely there
is a countably generated c-algebra Xy C X such that for each A € X, there is B € X, with
#(AAB) = 0. The separability of y is satisfied, for instance, when T is a separable metrizable
space, X is the Borel c-algebra of the Borel subsets of T, and y is a Radon measure (see also [23]
(Theorem 4.13), [24] (Theorem 1.0), [19] (§1.3 and §2.6), and [22] (Propositions 1A and 3)).

From now on, we assume that y is separable, and B = (By)y is a pi-dense family in ¥ with:

[Hll(Bx) < M = [[ul[(T) +1 forallk € N. @)

Now, we recall the Henstock-Kurzweil (HK) integral for real-valued functions, defined on
abstract sets, with respect to (possibly infinite) non-negative measures. For the related literature,
see also [5-13,25-33] and the references therein. When we deal with the (HK)-integral, we assume
that T is a compact topological space and ¥ is the o-algebra of all Borel subsets of T. We will not use
these assumptions to prove the results, which do not involve the (HK)-integral.

Letv: ¥ — RU {+o0} be a r-additive non-negative measure. A decomposition of a set A € %
is a finite collection {(A1,¢1), (A2,82), ..., (AN, {N)} such that A; € X and §; € A for every j € {1,
2,...,N}, and v(A; N Aj) = 0 whenever i # j. A decomposition of subsets of A € ¥ is called a

N

partition of A when U Aj=A. Agaugeonaset A € ¥ is amap J assigning to each pointx € A a
=1

neighborhood 4(x) ojf x. IfD = {(A1,81), (A2, 82),..., (AN, CN)} is a decomposition of A and J is a

gauge on A, then we say that D is -fine if A; C 6(;) forany j € {1,2,...,N}.

An example is when Tj is a locally compact and Hausdorff topological space and T = Ty U {xo } is
the one-point compactification of T. In this case, we will suppose that all involved functions f vanish
on xg. For instance, this is the case when Ty = R" is endowed with the usual topology and x is a point
“at the infinity”, or when T is the unbounded interval [a, +00] = [a, +00) U {400} of the extended real
line, considered as the one-point compactification of the locally compact space [a,+c0). In this last
case, the base of open sets consists of the open subsets of [, +00) and the sets of the type (b, +oo],
where a < b < 400. Any gauge in [a, +00] has the form (x) = (x —d(x),x +d(x)), if x € [a,400] NR,
and J(+o0) = (b, +-00] = (b, +o0) U {400}, where d denotes a positive real-valued function defined on

N
[a, +o0). Now, we define the Riemann sums by: S(f, D) = Z f(&j)v(A;) if the sum exists in R, with
j=1

the convention 0 - (+c0) = 0. Note that for any gauge J, there exists at least one d-fine partition D such
that S(f, D) is well defined.
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A function f : T — R is said to be Henstock-Kurzweil integrable ((HK)-integrable) onaset A € X
if there is an element I4 € R such that for every & > 0, there is a gauge 6 on A with |S(f, D) — I4| < ¢
whenever D is a d-fine partition of A such that S(f, D) exists in R, and we write:

(HK)/Afdv: In.

Observe that, if A, B € £, B C A, and f : T — R is (HK)-integrable on A, then f is also
(HK)-integrable on B and on A \ B, and:

(HK) [, f0ydv = (HK) [ f@0ydvt (HK) [ (0 dv )

(see also [25] (Propositions 5.14 and 5.15), [33] (Lemma 1.10 and Proposition 1.11)). From (5) used with
A =T and xpf instead of f, it follows that, if f is (HK)-integrable on T and B € %, then:

(HK) [ xa(Of (v = (HK) [ f(0)dv.

We say that a ©-measurable function f : T — R is Kluvanek-Lewis-Lebesgue p-integrable, (KL)
p-integrable (resp. Kluvanek-Lewis-Henstock—-Kurzweil pi-integrable, or (HKL) p-integrable) if the
following properties hold:

fis |x"u|-Lebesgue (resp. |x'p|-Henstock-Kurzweil) integrable for each x’ € X/, (6)

and for every A € X, there is fo‘L) (resp. xEQHK)) € X with:

x'(qum) = (L) /Afd|x’y| (resp. x’(xEL‘HK)) = (HK) /I;Afd\x’y\) forall x' € X/, 7)

where the symbols (L) and (HK) in (7) denote the usual Lebesgue (resp. Henstock-Kurzweil) integral
of a real-valued function with respect to an (extended) real-valued measure. A X-measurable function
f: T — Ris said to be weakly (KL) (resp. weakly (HKL)) p-integrable if it satisfies only condition (6)
(see also [18,21,34]). We recall the following facts about the (KL)-integral.

r
Proposition 1. (See also [21] (Theorem 2.1.5 (i))) Ifs : T — R, s = Z aix a; is X-simple, with a; € R,
i=1
AieXi=12,...,rand A;N A]- =Qfori# j, thensis (KL) py-integrable on T, and:

.
(KL)/ASdH =Y aip(ANA;) forall A€ .
i-1

Proposition 2. (See also [21] (Theorem 2.1.5 (vi))) If f : T — Ris (KL) p-integrable on T and A € %,
then x af is (KL) p-integrable on T and:

(KL) [ faw=(KL) [ xafdp.

The space L![u] (resp. L. [u]) is the space of all (equivalence classes of) (KL) p-integrable
functions (resp. weakly (KL) p-integrable functions) up to the complement of y almost everywhere
sets. For p > 1, the space L?[u] (resp. L},[u]) is the space of all (equivalence classes of) Z-measurable
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functions f such that |f|? belongs to L[] (resp. LL[1]). The space L [u] is the space of all (equivalence
classes of) u-essentially bounded functions. The norms are defined by:

1/p
low =1l = s (@ flroravu) it1<p <o,

xeX!,||x <1

sup  (|x"u|-ess suplf])

xeX,|x|<1

£l ey

(see also [35-37]).
If f : T — Ris an (HKL)-integrable function, then the Alexiewicz norm of f is defined by:

Wl = sup (sup (HK) [ f0)alep )

xeX!||x||<1 \AeX
(see also [38,39]). Observe that, by arguing analogously as in [30] (Theorem 9.5) and [40] (Example 3.1.1),
for each ¥’ € X', we get that f = 0 |x'u|, almost everywhere if and only if (HK) / f(Hd|x'ul =0

Ja
for every A € X. Thus, it is not difficult to see that || - ||k, is @ norm. In general, the space of

the real-valued Henstock-Kurzweil integrable functions endowed with the Alexiewicz norm is not
complete (see also [39] (Example 7.1)).

3. Construction of the Kuelbs-Steadman Spaces and Main Properties

We begin with giving the following technical results, which will be useful later.

Proposition 3. Let (ay) and (1 )y be two sequences of non-negative real numbers, such that a = sup aj <
k

+o00, and
Yome=1, ®)

and p > 0 be a fixed real number. Then,

o 1/p
(Z i a£> <a ©
k=1

Proof. We have 7 a}f < aP i for all k € N, and hence:
Y nkal <a? y pe=at,
k=1 k=1

getting (9). O

Proposition 4. Let (by)k, (ck )k be two sequences of real numbers, (17 )y be a sequence of positive real numbers,
satisfying (8), and p > 1 be a fixed real number. Then,

- 1/p - 1/p 0 1/p o 1/p
( ’7k|bk+ck|p> < ( Uk(bk|+ck)p> < (2 77k|bkp> + (2 '7ka|’”> . (10)
=1 k =1 =1

=1

Proof. Itis a consequence of Minkowski’s inequality (see also [41] (Theorem 2.11.24)). [

Let B = (By)x be asin (4), and set & = xp,, k € N.
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For 1 < p < oo, let us define a norm on L![y] by setting:

1/p
) p
sup HZ Mk (L)/ €k(t)f(t)d\><’m‘ } } if1<p<oo,
vex'|v|<t | k=1 T
1 Fllxsrp) = (11

/Ek (t)d|x y|” if p=oco.

sup {
XX |x /|\<1 keN
The following inequality holds.
Proposition 5. Forany f € L[] and p > 1, it is:
I Allksrg < 1 Fllkseop- (12)

Proof. By (9) used with:

= (1) [ &), 13
where x’ is a fixed element of X’ with ||x’|| < 1, we have:
(an ) [ emf@au )1) <sup (1) [ sl (14)
k=1 keN

Taking the supremum in (14) as x’ € X/, ||x|| < 1, we obtain:

oo I p
o { Lzl e \(L) [ & m‘ } }

@/ Sk(t)f(t)dX’ﬂH = fllcs~puy

Il Fllksp ()

IA

sup sup
x'eX/,|x||<1 [keN

getting the assertion. [
Now, we prove that:
Theorem 1. The map f — ||f||xsp(,) defined in (11) is a norm.
Proof. Observe that, by definition, | f| sy, > 0 for every f € LYy Let f € L'[p] with I fllkspi = O

We prove that f = 0 y, almost everywhere. It is enough to take 1 < p < oo, since the case p = co will
follow from (12). For k € N, let a; be as in (13). As the 77;s are strictly positive, from:

o p
k=1

it follows that a; = 0 for every k € N. Hence,
‘ /Ek t)d|x"u|(t )’ =0 foreachk € Nand x' € X' with ||x'[] < 1. (15)

Proceeding by contradiction, suppose that f # 0 y, almost everywhere. If E* = f~1(]0, +-c0[),
~ = f1(] = 0,0]), then E*, E~ € ¥, since f is X-measurable, and we have u(E*) # 0 or u(E~)
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Suppose that j1(E™) # 0. By the Hahn—-Banach theorem, there is x, € X’ with [|x{|| <1, x;, y(E*) #0,
and hence, |x{ #(E™)| > 0. Moreover, if f*(t) = min{f(t),1},t € T, then E* = {t € T : f*(t) > 0}.
For each nn € N, set:

1 1
+ _ - * < =
E, {teT.n+1<f(0_ }.

n

Since ET = | E; and x{p is v-additive, there is 77 € N with |x{u|(E;}) > 0. Put B = E}, and
n=1
choose € such that:

0<£<mm{ |0y\() } (16)

By the separability of y, in correspondence with € and B, there is By, € B satisfying (3), that is:

[ull(BABy,) = sup  [|x'u|(BABy,)] <&. 17)
Xex!, v <1

From (16) and (17), we deduce:

71l (Bey) < [lpll(B) + [l (BABgy) < [[ull(T) +1 =M,

so that By, € B, and:

@) [, xw, OO dinl)] > () [ 050 dishl()
= @ [, SO0z @) [ fOdiiul)
> (L) L1 0 dixgul() - <>/§A3k0f(>d|xou|(> 1s)
> il (B) — ¥l (BABy,) = — [xbl (B) —& >,

which contradicts (15). Therefore, u(E*) = 0.

Now, suppose that (E~) # 0. By proceeding analogously as in (18), replacing f with —f and
f* with the function f, defined by f.(t) = min{—f(t),1}, t € T, we find an x] € X’ with ||| <1,
anmeN,aBe X, an¢ > 0,and a B, € B with |[u[|(By,) < M, and:

@) [, OFO O] 2 ) [ £ 0 2 2 el B) 2>,

getting again a contradiction with (15). Thus, #(E~) = 0, and f = 0 almost everywhere.

The triangular property of the norm can be deduced from Proposition 4 for 1 < p < oo, and it is
not difficult to see for p = co; the other properties are easy to check. [

For 1 < p < oo, the Kuelbs-Steadman space KS?[11] (resp. KSk,[11]) is the completion of L[] (resp.
L1 [u]) with respect to the norm defined in (11) (see also [2-4,35-37]). Observe that, to avoid ambiguity,
we take the completion of L![y] rather than that of LP[y], but since the embeddings in Theorem 2 are
continuous and dense, the two methods are substantially equivalent.

By proceeding similarly as in [2] (Theorem 3.26), we prove the following relations between the
spaces L7[p] and KSP [u].
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Theorem 2. Forevery p, qwith1 < p < ocoand 1 < q < oo, it is L[] C KSP[u] continuously and densely.
Moreover, the space of all £-simple functions is dense in KSP[u].

Proof. We first consider the case 1 < p < oo. Let f € L[], with1 < g < oo, and M be as in (4).
1
Note that M7 < M, since M > 1. As |&(t)] = &(t) < 1and |E()|7 < &(t) for any k € N and
t € T, taking into account (9) and applying Jensen’s inequality to the function ¢ — |¢|7 (see also [23]
(Exercise 4.9)), we deduce:
Pﬂ:| 1/p }

Iflksrpg = sup {[ (L) [ &bl
xeX || <1

1/p
/q
< s {[Zm(w BN () [ &l aln ) } }(19)
XX x| <1

-1 : L\

< M7 sup oo () [ EOIF01alH)
x'eX’,||x'||<1 L keN T
1/q

SR | (CYATCITE) }MUHMM,

Y ex!,||x||<1 T

where M is as in (4). Now, let 1 < p < o0 and g = co. We have:

o PP
I fllksrp = x/g;u};q{LZlnk (L)/Tfk(t)f(t)dX’VIH }

sup  [(|x'u[(By))” - ess sup|f[']V/P < M- | fl pop- (20)

xeX!, x| <1

IN

The proof of the case p = oo is analogous to that of the case 1 < p < co. Therefore, f € KSP[u],
and the embeddings in (19) and (20) are continuous.

Moreover, observe that every X-simple function belongs to L7[y], and the space of all Z-simple
functions is dense in L![1] with respect to || - || ;1 [u] (see also [21] (Corollary 2.1.10)). Moreover, since
KSP[u] is the completion of L[] with respect to the norm || - [l ksp[;), the space L] is dense in KSP[u]
with respect to the norm || - [|xsp[;, (see also [42] (§4.4)).

Choose arbitrarily ¢ > 0 and f € KSP[u]. There is ¢ € L![u] with ||g = fllksrp) <

€
M+1
€

Moreover, in correspondence with ¢ and g, we find a X-simple function s, with ||s — g|| L <

By (19) and (20), || - ||ksr(,) < M| - |11}, and hence, we obtain:

M+1

s = fliksepy < ls — 8llksepy + 118 = fllkseiy

Me €
< MHS_g”Ll[y +||g f”KSP M+1 + M1 =&

getting the last part of the assertion. Thus, the embeddings in (19) and (20) are dense. [
Proposition 6. KS®[u] C KSP[u] for every p > 1.

Proof. The assertion follows from (12), since KSP[u] (resp. KS®[u]) is the completion of L![u] with
respect to || f|gsp(y) (resp. || fllksepy)- B

Remark 2. (a) Notice that, for g # oo, by Theorem 2 and Proposition 6, this holds also when L1 [y]
and KSP[u] are replaced by L7, (4] and KS[u], respectively.
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(b) If f is (HKL)-integrable, then for each ¥’ € X’ and k € N, &f is both Henstock—Kurzweil
and Lebesgue integrable with respect to |xjt|, since f is E-measurable, and the two integrals coincide,
thanks to the (HK)-integrability of the characteristic function xf for each E € ¥ and the monotone
convergence theorem (see also [25,33]). Thus, taking into account (14), for every p with 1 < p < oo,

we have:
) [ & d|x’u|>

1/p
oo P
sup [(Dﬂm [ sk(t>f(t>d|x'u|> }< sup (sup
xex!|v|<1 | \k=1 JT x'ex!,|x'||<1 \ keN
sup (sup (HK) /ek(of(t)dx'y])— sup <sup (HK) | f(t)dIX’M)
XeX! x| <1 \keN T xeX!|[x[|<1 \keN By
< swp (sup (HK) /f(t)d|x’u\>—|f||HKL. O

x'eX x| <1 \A€Z A

The next result deals with the separability of Kuelbs—Steadman spaces, which holds even for
p = oo, differently from L” spaces.

N

Proposition 7. For 1 < p < oo, the space KSP [y] is separable.

Proof. Observe that, by our assumptions, i is separable, and this is equivalent to the separability of

the spaces LP[u] for all 1 < p < co (see also [35] (Proposition 2.3), [22] (Propositions 1A and 3)).
Now, let # = {h, : n € N} be a countable subset of L!, dense in L![;1] with respect to the norm

Il - ll11})- By Theorem 2, H C KSP[u]. We claim that # is dense in KS?[y]. Pick arbitrarily ¢ > 0 and

. . €
f € KSP[u]. There is g € L![u] with ||g—fHK5p w < M
By (19), |- llkspfy < M|l - |1, and hence:

In correspondence with € and g, there

exists ng € N such that ||, — g1, <

M+1
Wng = fllksey < g — 8llksr) + 118 — Fllksp iy < Mllhng — gl + 18 — fllksr i
Lo Me e
- M+1 M+1 7

getting the claim. [J

Now, we prove the following.

Theorem 3. For 1 < p,q < oo, the embeddings in (19) are completely continuous, namely map weakly
convergent sequences in L1[u] into norm convergent sequences in KSP [p].

Proof. Pick arbitrarily 1 < q < oo, and let (f,;), be a sequence of elements of L7[u], weakly convergent
in L7[u]. Then, we get:

V =sup ||fy _fHL’l[y] < Foo (21)
neN
(see also [23] (Proposition 3.5 (iii))) and:
lim  (KL) / XA (fult) = F(H)du =0 forevery A € & (22)
n ) JT
(see also [14,15]). Now, let us consider the family of operators Wy : L7[u] — X, k € N, defined by:

(KL) /Sk tydu, ge Lyl
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It is not difficult to check that Wy is well defined and is a linear operator for every k € N. Moreover,
since 0 < & (t) < 1forallk € Nand t € T and taking into account [21] (Theorem 2.1.5 (iii)), for every
g € L[u], we get:

W [awgoar < s (@0 [ORaul) = lelly, <o @)

xex’ HY/H<1 xeX!,||x'[|<1

and hence, sup ||Wi(g)|lx < +oo. From (23), it follows also that Wy is a continuous operator for every

k € N. From (21) and the uniform boundedness principle, we deduce:

oo > W = sup [Welfa —f)llx = sup<1<sup ) [ &0 G )f(t))dlx’m)- @4

xeX!,|x
Now, choose arbitrarily ¢ > 0 and 1 < p < co. Note that, by Theorem 2, f, f, € KSP[u] for
all n € N. By arguing similarly as in [14] (Appendix 2.3), we find a positive integer Ky such that

Z i < €. Taking into account (9), from (24), we obtain:
k=Ko+1

i 1k [(L)

k=Ko+1

[0~ oy’ < ewr )

for each n € Nand x' € X’ with ||x/|| < 1. Moreover, by (22) used with A = By, k = 1, 2,...,Ky,
we find a positive integer n* with:

Ko
Z Mk
k=1

(L) [ 6010~ o' <o @)

whenever n > n* and x’ € X/, ||| < 1. From (25) and (26), we obtain:

Ifu = fllksrpg = sup { {Z Mk
=1

x'eX!,||x'||<1

1/p
L) [ &) —f(t))d|x’y|1p] } <P W

for all n > n*. Thus, the sequence (f,;), norm converges in KSP[u]. This ends the proof. [

Now, we prove that KSP[u] spaces are Banach lattices and Kothe function spaces. First, we recall
some properties of such spaces (see also [43,44]).

A partially ordered Banach space Y, which is also a vector lattice, is a Banach lattice if ||x|| < ||y||
forevery x, y € Y with |x| < |y|.

A weak order unit of Y is a positive element e € Y such that,if x € Yand x Ae =0, then x = 0.

Let Y be a Banach lattice and @ # A C B C Y. We say that A is solid in B if for each x, y with
x€B,ye Aand |x| < |y|, itisx € A.

Let A be an extended real-valued measure on X. A Banach space Y consisting of (classes of
equivalence of) A-measurable functions is called a Kéthe function space with respect to A if, for every
¢ € Y and for each measurable function f with |f| < |g| A, almost everywhere, itis f € Y and
[LFl < llgll, and x4 € Y for every A € X with A(A) < +o0.

Theorem 4. If p > 1, then KSP(u] is a Banach lattice with a weak order unit and a Kothe function space with
respect to a control measure A of .
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Proof. By the Rybakov theorem (see also [17] (Theorem IX.2.2)), there is x{, € X’ with |[x)|| < 1,
such that A = x(u is a control measure of yi. If f, ¢ € KSP[u], |f| < |g| A, almost everywhere, k € N
and x' € X’ with ||x/|| < 1, then:

(@ [aonouen) < (W | aolsou) @)

(see also [16] (Proposition 5)), and hence, ||f|xsr < HSHKSP . By (27), we can deduce that KSP[] is
a Banach lattice, because KSP[y] is the Completion of L'y w1th respect to || - || gsp(, L' [1] is @ Banach
lattice, and the lattice operations are continuous with respect to the norms (see also [44] (Proposition
1.1.6 (i))). Since L' [y] is solid with respect to the space of A-measurable functions (see also [21]) and the
closure of every solid subset of a Banach lattice is solid (see also [44] (Proposition 1.2.3 (i))), arguing
similarly as in (27), we obtain that, if f is A-measurable, g € KSP[u], and | f| < |g| y, almost everywhere,
then g € KSP[u].

If A€ %, then A(A) < +ooand x4 € L[] (see also [16] (Proposition 5)), and hence, x4 € KSP[u].
Therefore, KSP[y] is a Kothe function space.

Finally, we prove that x is a weak order unit of KSP[y]. First, note that yt € LP[u], and hence,
Xxr € KSP[u). Let f € KSP[u] be such that f* = f A xt = 0 j1, almost everywhere. We get:

{teT:f*(t)=0}={teT:f(t)=0},
and hence, f = 0 y, almost everywhere. This ends the proof. [

Note that, by the definition of the (KL)-integral, the norm defined in (11) corresponds, in a certain
sense, to the topology associated with the norm convergence of the integrals (u-topology; see also [14]
(Theorem 2.2.2)). However, with this norm, it is not natural to define an inner product in the space
KS2, since m is vector-valued.

On the other hand, when X' is separable and {x): I € N} is a countable dense subset of X',
with || x} || < 1 for every h, it is possible to deal with the topology related to the weak convergence of
integrals (weak p-topology; see also [14] (Proposition 2.1.1)), whose corresponding norm is given by:

/p
[th <Z'7k /5k d|xhﬂ|‘ ﬂ if1 <p<oo,
h=1
”fHKSV[w;l] = (28)
sup {sup oy sku)f(t)dx’mu ifp = oo,
heN | keN T

where &, k € N, is as in (11) and (14, (wy)y are two fixed sequences of strictly positive real numbers,
(o) (o)

such that )_ 7 = Y wj, = 1. Note that, in general, a weak p-topology does not coincide with a
k=1 h=1
u-topology, but there are some cases in which they are equal (see also [16] (Theorem 14)). Analogously,

in Proposition 5, it is possible to prove the following:
Proposition 8. Foreach f € L'[u] and p > 1, it is:

I llksp o) < I ks - (29)

Now, we give the next fundamental result.

Theorem 5. The map f — ||| ksp|wy) defined in (28) is a norm.
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Proof. First of all, note that ||f||xsy(,) > 0 forany f € L'[u]. Let f € L'[u] be such that [l fllksrpu) = O-
We prove that f = 0 y, almost everywhere. It will be enough to prove the assertion for 1 < p < o,
since the case p = co follows from (29). Arguing analogously as in (15), we get:

‘ /€k t)d|x,pu|(t)| =0 forevery ik € N.

By contradiction, suppose that f # 0 y, almost everywhere. If E* = f~1(]0, +oo[), E~ =
f~1(] — ,0]), then E, E~ € %, since f is X-measurable, and we have u(E*) # 0 or u(E~) # 0.
Suppose that j(E™) # 0. By the Hahn-Banach theorem, there is x, € X" with ||x{|| <1, xj u(E*) #0,
and hence, |xj u(ET)| > 0. Since the set {x}: I € N} is dense in x” with respect to the norm of X’,
there is a positive integer 1y with:

|, H(ET)| > 0. (30)

Without loss of generality, we can assume [|x}, || < 1. Now, it is enough to proceed analogously as
in Theorem 1, by replacing the linear continuous functional x{ in (18) with the element x;lo found in
(30), by finding another element xj, € X’ with [x} u(E™)| > 0, and by arguing again as in (18).

The triangular property of the norm is straightforward for p = o0 and for1 < p < coisa
consequence of the inequality:

IN

0 = 1/p
{Z wy (2 k(1| + Ck,h)p>]
= \ksl

1/p

£ (Eoneor)]

h
1/p

+ Y wn <Z 77k|Ck,hp>] (31)
=1 =1

IN

{Z wy (Z ’Ikbk,hp>
h=1 k=1

which holds whenever (by j,)i i, (i i)k n are two double sequences of real numbers and (7 )k, (wy,)y, are
two sequences of positive real numbers, such that 2 wy = 2 7k = 1. The inequality in (31), as that

h=1 k=1
in (10), follows from Minkowski’s inequality. The other properties are easy to check. [

Now, in correspondence with the norm defined in (28), we define the following bilinear functional
()« LMl x L'[u] — Riby:

{8 st = Ewh{znk( ) [amsan) (@ [ s dth())} ®)

Arguing similarly as in Theorem 5, it is possible to see that the functional (-, ) KS2[wy) N (32) is an
inner product, and:

H : HKSz[wy] = (<'f'>KSZ[w;¢])1/2
For 1 < p < oo, the Kuelbs-Steadman space KS? [wy] is the completion of L![u] with respect to

the norm defined in (28). Observe that, using Proposition 3, we can see that:

I Nxspiwn) < I+ Nxspppg and [+ [[kspjop < 11+ [k for 1 < p < co.
As in Theorems 2 and 3, it is possible to prove the following:

Theorem 6. For each p, qwith1 < p,q < oo, it is L[] C KSP[wp] with continuous and dense embedding,
and the space of all Z-simple functions is dense in KSP [wu|. Moreover, if 1 < p,q < oo, the embedding is
completely continuous. Furthermore, KSP [wy] is a separable Banach lattice with a weak order unit and a Kothe
function space with respect to a control measure A of j.
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Since (KS*[wy], (-, -) Ks2[wy)) 18 @ separable Hilbert space, by applying [2] (Theorems 5.15 and 8.7),
it is possible to consider operators like, for instance, convolution and Fourier transform and to extend
the theory there studied to the context of vector-valued measures (see also [45], [2] (Remark 5.16)).

4. Conclusions

We introduced Kuelbs-Steadman spaces related to the integration for scalar-valued functions
with respect to a c-additive measure y, taking values in a Banach space X. We endowed them with
the structure of the Banach space, both in connection with the norm convergence of integrals and in
connection with the weak convergence of integrals (KS? [u] and KS* [wy], respectively). A fundamental
role is played by the separability of . We proved that these spaces are separable Banach lattices and
Kothe function spaces. Moreover, we saw that the embeddings of L1(u] into KSF[u] (KS? [wp]) are
continuous and dense, and also completely continuous when 1 < p, § < co. When X’ is separable, we
endowed KS?[wy] with an inner product. In this case, KS?[wy] is a separable Hilbert space, and hence,
it is possible to deal with operators like convolution and Fourier transform and to extend to Banach
space-valued measures the theory investigated in [1-3].
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Abstract: This paper is devoted to the study of evolution problems involving fractional flow and time
and state dependent maximal monotone operator which is absolutely continuous in variation with
respect to the Vladimirov’s pseudo distance. In a first part, we solve a second order problem and give
an application to sweeping process. In a second part, we study a class of fractional order problem
driven by a time and state dependent maximal monotone operator with a Lipschitz perturbation in a
separable Hilbert space. In the last part, we establish a Filippov theorem and a relaxation variant
for fractional differential inclusion in a separable Banach space. In every part, some variants and
applications are presented.
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1. Introduction

In recent decades, fractional equations and inclusions have proven to be interesting tools in
the modeling of many physical or economic phenomena. In addition, there has been a significant
development in fractional differential theory and applications in recent years [1-7]. In the case of the
sole inclusion, D*u(t) € F(t,u(t)), one can find an important piece of literature. For examples,
in following papers, study is made with different boundary conditions [8-12], with use of the
non-compactness measure [13,14], with use of contraction principle in the space of selections of the set
valued map instead in the space of solutions [15], with compactness conditions [16] or inclusions with
infinite delay [17]. To the best of our acknowledge, a very few study is available in the fractional order
differential inclusion coupled with a time and state dependent maximal monotone operator ([18] with
subdifferential operators).

The main objective of the present work is to develop the existence theory for a coupled system of
evolution inclusion driven by fractional differential equation and time and state dependent maximal
monotone operators. The developments of the article are as follows.

Mathematics 2020, 8, 1395; doi:10.3390/math8091395 - 31 www.mdpi.com/journal /mathematics
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At first, we investigate a second order problem governed a time and state dependent maximal
monotone operator with Lipschitz perturbation in a separable Hilbert space E (The second order is in
the state variable x).

x(t) = xo+ [y u(s)ds,t € [0,T]
(11) § u(t) € D(Agxp), t € [0,T]
—1i(t) € Apyyu(t) + f(tx(t),u(t)) ae.

Secondly, we investigate a class of fractional order problem driven by a time and state dependent
maximal monotone operator with Lipschitz perturbation in E of the form

D*h(t) + AD*h(t) = u(t),t € [0,1]
(12) ¢ IPon(t) [img o= limy g [} =0 (s)ds =0, h(1) = ITh(1) = fl ) L
. 0+ t=0 -— t—0 Jo =Y = o+ - 0 )

1

() I h(s)ds

—1(t) € Appyu(t) + f(Eh(E),u(t)) ae.

where w €]1,2], p € [0,2—a],A > 0,7 > 0 are given constants, D" is the standard Riemann-Liouville
fractional derivative, I' is the gamma function, (t,x) — A ) : D(A(1x) — 2F is a maximal monotone
operator with domain D(Ay)) and f : [0,1] x E x E — E is a single valued Lipschitz perturbation
wrty € E.

Thirdly, we finish the paper with a Fillipov theorem and relaxation theorem for fractional
differential inclusion in a separable Banach space E

D*u(t) + AD* lu(t) € F(t,u(t)),a.e t € [0,1]
POV B o =0, 1)) = [u1)
and
(Pr) D*u(t) + AD* lu(t) € coF(t, u(t)),ae. t € [0,1]
N B oult) =0 =0, u(1)=1Lu(1)

where F is closed valued £(I) x B(E)-measurable and Lipschitz w.r.t x € E.

Within the framework of studies concerning coupled systems of evolution inclusion driven by
fractional differential equation and time and state dependent maximal monotone operator, our results
are fairly general and new and give further insight into the characteristics of both evolution inclusion
and fractional order boundary value problems.

2. Notations and Preliminaries

In the whole paper, I := [0, T] (T > 0) is an interval of R and E is a separable Hilbert space with
the scalar product (-, -} and the associated norm || - ||. Bg denotes the unit closed ball of E and rBg
its closed ball of center 0 and radius r > 0. We denote by £(I) the sigma algebra on I, A := df the
Lebesgue measure and B(E) the Borel sigma algebra on E. If y is a positive measure on I, we will
denote by LP(I,E, i) p € [1, 400, (resp. p = +o0), the Banach space of classes of measurable functions
u: I — Esuch that t — ||u(t)||? is p-integrable (resp. u is y-essentially bounded), equipped with its
classical norm || - ||, (resp. || - ||«o). We denote by C(I, E) the Banach space of all continuous mappings
u: I — E, endowed with the sup norm.

The excess between closed subsets C; and C; of E is defined by e(Cy, C2) := sup, ¢, d(x,C2), and the
Hausdorff distance between them is given by

d1(C1, Cy) 1= max {e(C1, C2),e(C2,C1) |
The support function of S C E is defined by: 6*(a,S) := sup,.¢(a,x), Va € E.

If X is a Banach space and X* its topological dual, we denote by (X, X*) the weak topology on X,
and by ¢(X*, X) the weak* topology on X*.
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Let A : E =% E be a set-valued map. We denote by D(A), R(A) and Gr(A) its domain, range
and graph. We say that A is monotone, if (1 — y2, X1 — x2) > 0 whenever x; € D(A), and y; € A(x;),
i = 1,2. In addition, we say that A is a maximal monotone operator of E, if its graph could not be
contained properly in the graph of any other monotone operator. By Minty’s Theorem, A is maximal
monotone iff R(Ig + A) = E.

If A is a maximal monotone operator of E, then, for every x € D(A), A(x) is nonempty closed
and convex. We denote the projection of the origin on the set A(x) by A%(x).

Let A > 0; then, the resolvent and the Yosida approximation of A are the well-known operators
defined respectively by J{ = (Ir + AA) "' and A, = %(1 £ — J{). These operators are single-valued
and defined on all of E, and we have | j“‘ (x) € D(A), for all x € E. For more details about the theory of
maximal monotone operators, we refer the reader to [5,19,20].

Let A: D(A) C E — 2Fand B: D(B) C E — 2F be two maximal monotone operators, then we
denote by dis(A, B) the pseudo-distance between A and B defined by

-y, ¥ —x)

dis(A, B) = sup {7 :x€D(A), ye Ax, ¥ € D(B), y € Bx’}. (1)
L [yl + Nyl

This pseudo-distance due to Vladimiro [21] is particularly well suited to the study of operators

(see its use in [22]) and also, in the sweeping process, for its links with the Hausdorff distance in convex

analysis. Indeed, if N¢; ) is the normal cone of the closed convex set C(t, x), we have

dis(Ne(1,x), Negsy)) = du(C(E x), C(s, ).

This property will be used in this paper.
For the proof of our main theorems, we will need some elementary lemmas taken from
reference [23].

Lemma 1. Let A be a maximal monotone operator of E. If x € D(A)) and y € E are such that
(A%(z) —y,z—x) >0 Vz € D(A),
then x € D(A) and y € A(x).

Lemma 2. Let A, (n € N), A be maximal monotone operators of E such that dis(A,, A) — 0. Suppose also
that x, € D(A,) with x, — x and y, € An(x,) with y, — y weakly for some x,y € E. Then, x € D(A)
and y € A(x).

Lemma 3. Let A, B be maximal monotone operators of E. Then,
(1) for A > 0and x € D(A)

lx = 18(x)|| < A A%(x)|| +dis(A, B) + \/)\(1 + [|A%(x)||)dis(A, B).

(2) For A > 0and x,x' € E
173 (x) = TR < flx =)l

Lemmad. Let A, (n € N), A be maximal monotone operators of E such that dis(A,, A) — 0and [|A%(x)|| <
c(1+ ||x||) for some c > 0,all n € Nand x € D(Ay). Then, for every z € D(A), there exists a sequence ({y)
such that

Tn € D(An), {n—z and A (Zn) — A%z). @)
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3. On Second Order Problem Driven by a Time and State Dependent Maximal Operator

Let I = [0, T] and let E be a separable Hilbert space. In this part, we are interested in solving the
problem (1.1).

Lemma 5. Let (t,x) — Ay D(Agy) — 2F a maximal monotone operator satisfying:

(Hy) HA?Lx)yH < c(L+[x][ + llyl) for all (t,x,y) € I x E x D(A(sx)), for some positive constant c,

(Hz) dis(A(x), A(ryy) < a(t) —a(t) +rlx =yl forall 0 < T <t < Tand for all (x,y) € E x E, where
7 is a positive number, a : I — [0, +oo[ is nondecreasing absolutely continuous on I with @ € L2, shortly
a€ WL2(I).

Then, the following hold:

Fact Z: For any absolutely continuous x € Wé’z(l) and for any ug € D(A(qx(0))), the problem

( )EA(,X(»M( ), ae. tel
u(t) € D(Agxry), VtE T
M(O) =up € D(A( x(0 )))
has a unique absolutely continuous solution with ||u(t)| < K(1 + B(t)) where B(t) =

/0 [a(s) +rl|x(s))||lds, Vt € I and K is a positive constant depending on ||ug||,c, T, x and B.

Fact J: Assume that
(H3) (t,x,y) — ]/\ U (y)is £(I) ® B(E) ® B(E)-measurable.
Then, the composition operator Ay : D(Ay) C L2(I, E,dt) — 2L*(LEA) defined by

Awu={ve L%(IE,dt):o(t) € A xyu(t) ae t € I}

for each u € D(Ay) where

D(Ay) := {u € L*(LE,dt) : u(t) € D(A(x))) ae t € I, forwhich Iy € L*(LE,dt) : y(t) €
A(m(t))u(t), ae. te I} ,

is maximal monotone. Consequently, the graph of Ay : D(Ay) C L2(I, E,dt) — 2L (LB js strongly-weakly
sequentially closed in L>(I, E,dt) x L2(I, E,dt).

Proof. Fact 7. The mapping By = A, (y)) is a time dependent absolutely continuous in variation
maximal monotone operator: For all0 < 7 <t < T, we have by (Hj)

dis(Bt, Br) = dis(A (1 x(1)), A(zx(x)))
la(t) —a(T )HVHX() x(7)ll
a(s ds+rf |[x(s)|ds

t.
B(t) = B(7)

<
<
where B(t) fo [a(s) +r||x(s)||}ds, Vt € I. Furthermore, by (H;), we have

{ 1Byl = 149, 1l < @+ [x(0)] + [y
< a1+ yl)
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forally € D(A(;(r))), where ¢y is a positive generic constant. Consequently, by [22] (Theorem 3.5),
for every g € D(By), a unique absolutely continuous mapping u : I — E exists satisfying

—1(t) € Buu(t) = A ypyult), ae. t €1
u(t) € D(By) = D(A(t,x(f
u(0) = up € D(By) = D(A(gx(0)))

with [Jir(#)|| < K(1+ B(t)), where B(t) = fo [a(s) +r||x(s))|llds, Vt € I and K is a positive constant
depending on ||ugl|,c, T, B.

Fact J. Taking account 7, it is clear that D(.A,) is nonempty and A, is well defined. It is
easy to see that A, is monotone. Let us prove that .A,is maximal monotone. We have to check that
R(Ipa(p pary + A AY) = LZ(I E,dt) for each A > 0. Let ¢ € L%(I,E,dt). Then, from (H3) t — v(t) =

]f(['x(t))g(t) =g(t)—AA) Aextt) g(t) is measurable. Set

B(t) = AL g(1) = AAY D g(8) — AAY D u(t) + AAT O u(e)

where 1 denotes the absolutely continuous solution to ——( ) € A(x(1))u(t) using FactZ. Then, h is
measurable with

I < 20lg(t) = u(B)] + Al AL u()|

by noting that A ) is 2-Lipschitz and so we deduce that h € L2(I, E, dt) because g € L?(I, E, dt)

and t — A} Aot u(t) € L*(I,E, dt) using (H1). This proves that v € L2(I, E,dt) and g € v + A A so
that R(Ia( ) + AAy) = LA(LE,df). O

Here is a useful application.

Corollary 1. With hypotheses and notation of the preceding lemma, let (v,,) and (u,) be two sequences in
L2(1,E, dt) such that vy (t) € Ay () n(t) ae for alln € N. If vy — v weakly in L*(1, E, dt) and u, — u
strongly in L*(I, E, dt), then v(t) € A eu(t) ae.

Theorem 1. Let [ = [0, T]. Let (t,x) — A4y : D(A(x) — 2F a maximal monotone operator satisfying:
(Hy) HA y|| <1+ [|x]l + llyll) for all (t,x,y) € I x E x D(A(yy)), for some positive constant c,
(Hy) dz's( () Ary)) S alt) —a(t) +rlx—yl| forall0 < T <t § T and for all (x,y) € E x E, where
r is a positive number, a : I — [0, +oo[ is nondecreasing absolutely continuous on I with a € L>(I,R, dt),
(H3) D(Ayy)) is boundedly-compactly measurable in the sense, for any bounded set B C E, there is a
measurable compact valued integrably bounded mapping ¥ : I — E such that D(A ) C ¥p(t) C v(t)BE
forall (t,x) € I x Bwherey € L>(I, R, dt).

Then, for any (xo,ug) € E x D(A(qx,)), there exist an absolutely continuous x : I — E and an absolutely
continuous u : I — E such that

x(t) = xp + fo s)ds, Viel
x(0) = xo,u(0) = up € D(A(p )
*L'l(t) S A(t,x(mu(t) ae tel
M(t) € D(A(MO))),W el

Proof. Let us consider the closed convex subset X, in the Banach space Cg(I) defined by

X, : {h e WI2(LE):h —x0+/ s)ds, ||ii(s)|| < 7(s) ae., v € LA(I, R, dt)}.
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Then, &, is equi-absolutely continuous. By the fact that 7, for each 1 € X, there is a unique
WL2(1, E) mapping uy, : I — E, which is the W?(I, E) solution to the inclusion

—u ()EA(fh() uh(t) ae. tel

t)
n(t) € D(A(p)) V€ T
u,(0) = ug 6 D(A< 1)) = D(Ax0)))s

with [i,(8)] < K(1 + B(t)), where B(t) [0 (s)]ds, Vt € I and K is a positive constant
depending on ||ugl],c, T, B. We refer to [22] (Theorem 3 5) for details of the estimate of the velocity.
Now, for each I € Xy, let us consider the mapping

D(h)(t) :=x0+ /Ot uy(s)ds, t € I.

As M;,(S) S D(A(s,h(s))) C UXEXﬂy(S) D(A(s,x)) C ‘Yy(s) C ’Y(S)BE foralls € [0, T}, where Try :
I — E is a compact valued measurable mapping given by condition (Hz). It is clear that ®(h) € X,,.
Our aim is to prove the existence theorem by applying some ideas developed in [24] via a generalized
fixed point theorem [25] (Theorem 4.3), [26] (Lemma 1). Nevertheless, this needs a careful look using
the estimation of the absolutely continuous solution given above. For this purpose, we first claim that
@ : X, — &, is continuous and, for any i € X, and for any ¢ € I, the inclusion holds

t
MMME%+AE%@M

Since s — c0¥ (s) is a convex compact valued and integrably bounded multifunction, the second
member is convex compact valued [27] so that ®(X) is equicontinuous and relatively compact in the
Banach space Cg(I). Now, we check that @ is continuous. It is sufficient to show that, if () converges
uniformly to & in Ay, then the AC solution u;,, associated with h,,

up, (0) € D(A(on,(0)))
uh”(t) (S3 D(A(t/hn(t))),Vt cl
—L'lh”(i) S A(t’h”(,»uhn (t) ae tel

uniformly converges to the AC solution u), associated with &

un(0) = uo € D(A((0)))
up(t) € ( ) Vel
*uh(t) S A(t,h(t)) h(t) ae tel

As (uy,) is equi-absolutely continuous with the estimate | |11y, (t)|| < K(1+ B(t)) a.e foralln € N,

we may assume that (1, ) converges uniformly to a AC mapping u and (d .

L2(1,dt) tow € L2(I,dt) with [|w(t)|| < K(1+ B(t)) a.e. t € I so that

) converges weakly in

d
weak-limu;, = weak-limuj, (0) + weak-lim / Dby
n n 7 n nJr dt

+/wdt—z tel
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By identifying the limits, we get u(t) = z(t) = u(0) + [jwdt, t € I with u(0) =
weak-lim;, uy, (0) = lim, uy, (0) and % = w. Asuy, (t) € D(An, ), Vt € Tand uy, () — u(t),
A((’t o (1)) Yt (t) is bounded using (H; ) for every t € [0, T] and

dis(Agn, (1)) Anr))) < rlha(t) = h(E)[| =0

when 1 — co by (Ha), from Lemma 2, we deduce that u(t) € D(A(;))), Vt € I. Now, we are going
to check that u satisfies the inclusion

du
*E(f) S A(,,h(,))u(t) ae tel

As d”h” — ‘;" weakly in L?(I, E, dt), we may assume that (* u"” ) Komlos converges to "l” . There is
a dt- neghglble set N such thatfort € I\ N
i 1& d”h du
}Hw; 2 o (=), ©)
duhn
= () € A, )t (t). 4)

Lety7 € D(Aspry))-
Using Lemma 4, there is a sequence (ix) such that 11s € D(A(, (1)), 1n = 11and A )1 —
A(t n(p))'1- From (4), by monotonicity,

du
( d:,”' up, () = 1) < <A(()t,hn(t))’7nr77n =y, (£)). ®)
From
du du du,n
(g (O, u(0) =) = (S (0, (1) =) + (P (0, u(8) =y, (6) = (7 = 1),
let us write
1 & duy, 1 & duy, 1 & duy,
2 (g Ou(t) =) = ) (O () =)+ ) (o (6, uE) = (1))
j=1 j=1 j=1
n duh/_
L g O =m),
j=1
so that
1 & dup, 1&, o 1
;Z1< T (B, ut) —n) < ;;<A(t,hl(t))'7j/’1j (1)) + K(1 + B(t) ;2 ) — up ())]-
j= i= =1
K(1+p(t ) ZHm .

Passing to the limit using (3) when n — oo, this last inequality gives immediately

<%( = 1) < (A1 — u(t)) ace.
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As a consequence, by Lemma 1, we get f%(t) € A piyu(t) ae. with u(0) € D(Ap())) s0
that, by uniqueness, u = uy,.
Now, let us check that ® : X — X is continuous. Let h,; — h. We have

@m0~ @m0 = [, (515 = [ s = [T, (5) — (o)l

As [|uy, (.) — up(.)|| — 0 pointwisely and is uniformly bounded, we conclude that
t
sup |[® () () — @(h)(1)]] < sup / (o, (-) = un()[lds = 0
tel tel /0

so that ®(h,) — ®(h) — 0in Cg(I). Since ® : X, — X, is continuous and (X, ) is relatively compact
in Cg(I), by [25] (Theorem 4.3), [26] (Lemma 1), ® has a fixed point, say h = ®(h) € X, that means

W0 = @) (6) =30+ [ wi(s)ds, 1< 1,
{uh(f) € D(Aq )

du
— T:(t) € A(t'h(t))uh(t) dt-a.e.

the proof is complete. [

There is a direct application to sweeping process.

Corollary 2. Let C : I x E — E be a convex compact valued mapping satisfying

(i) C(t,x) C v(t)Bg,¥(t,x) € I x E, where y € L*>(I, R, dt),

(i1) dy(C(s,x),C(t,y)) < a(t) —a(t) +r||x —yl||, forall 0 < v < t < 1and forall (x,y) € E x E, where
7 is a positive number, a : I — [0, +oo[ is nondecreasing absolutely continuous on I with a € L>(I,R,dt),
(iii) For any t € I, for any bounded set B C E, C(t, B) is relatively compact.

Then, for any (xo,ug) € E x C(0,xq), there exist an absolutely continuous x : I — E and and absolutely
continuous u : I — E such that

x(t) = O+f0u s)ds, Vtel

x(0) = xo,u(0) = up € C(0, xo)
—1(t) € Neapyu(t) aetel
u(t) € C(t,x(t)), Vtel

Proof. Itis easy to apply Theorem 1 with A(; 1(4)) = Nerx(r)) O

Now, we proceed to the Lipschitz perturbation of the preceding theorem.

Theorem 2. Let I = [0, T]. Let (t,x) — Ay : D(Agy)) = 2F be a maximal monotone operator satisfying:
(Hy) HA(()LX)yH <c(L+ x|l + llyll) for all (t,x,y) € I x E x D(A(;y)), for some positive constant c,

(Hz) dis(Apx), A(zy)) < alt) —a(t) +rllx =yl , forall0 < v < t < Tand for all (x,y) € E x E, where
7 is a positive number, a : I — [0, +-oo[ is nondecreasing absolutely continuous on I with a € L>(I,R,dt),
(Hs) D(Ayyx)) is boundedly-compactly measurable in the sense, for any bounded set B C E, there is a
measurable compact valued integrably bounded mapping ¥ : I — E such that D(A ) C ¥p(t) C y(t)Be
forall (t,x) € T x B, where y € L>(I, R, dt).

Let f : I x E x E — E such that

(i) f(.,x,y) is Lebesgue measurable on I for all (x,y) € E X E

(i) f (¢ ,.,.) is continuous on E x E,

(iii) || f(t, x,y)|| < M forall (t,x,y) € I x E X E,

(i) ||f(t,x,y) — f(t,x,2)|| < M|y —z||, forall (t,x,y,2) € X EXEXE
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for some positive constant M.
Then, for any (xo,uo) € E x D(Aqgy)), there exists an absolutely continuous x : I — E and an absolutely
continuous u : I — E such that

x(t) = 0+/o s)ds, Vtel

x(0) = xo, ( ) =1up € D(A(g )
—u(t) € A yu(t) + f(t,x(t),u(t)) aetel
(t) ED( t))),VtEI

Proof. Let us consider the closed convex subset X, in the Banach space Cg(I) defined by
X, {he W2(LE) : h(t) = xo +/ s)ds, |[i(s)|| < v(s) a.e, v € L2(LR,dt)}.

Then, X, is equi-absolutely continuous. By fact 7, for each h € X, there is a unique W'?(I, E)
mapping uy, : [ — E, which is the W'2(I, E) solution to the inclusion

—uy(t) € Aniryun(t) + f(£h(t),uy(t)) aetel
Mh(t) € D(A(t’h(t))),Vt el

u(0) = ug € D(Ag0))) = D(Aqy)))-

with ||, (#)]| < K(1+ B(t)) + M(K +1) = 5(t) where (t) fo[a )]ds, Vt € I and K is a
positive constant depending on ||ug||, ¢, T, B. We refer to (Theorem 3.5) for detalls of the estimate of
the velocity. Now, for each 1 € X}, let us consider the mapping

() () = x0+/0t wp(s)ds, t € 1.

As u(s) € D(Agns)y) € Urer,(s) D(Asx)) C ¥oy(s) € 7(s)Bg forall s € [0, T], where ¥, :
I — E is a compact valued measurable mapping given by condition (Hz). It is clear that ®(h) € X,.
Our aim is to prove the existence theorem by applying some ideas developed in Castaing et al. [24]
via the same generalized fixed point theorem already used [25,26]. Nevertheless, this needs a careful
look using the estimation of the absolutely continuous solution given above. For this purpose, we first
claim that & : X, — X, is continuous, and, for any /1 € X', and for any ¢ € I, the inclusion holds

D(h)(E) € o+ /Otmq(s)ds,

Since s — c0¥ (s) is a convex compact valued and integrably bounded multifunction, the second
member is convex compact valued [27] so that ®(X) is equicontinuous and relatively compact in the
Banach space Cg(I). Now, we check that @ is continuous. It is sufficient to show that, if (1) converges
uniformly to & in &), then the AC solution u, associated with £,

up, (0) € D(A(on,(0)))
llhn(t) S D(A(t,hn(t))),Vt el

—Llh"(t) (S3 A(trh”(t))u;,n(t) -‘rf(t,hn(t),uh”(t)), aetel

uniformly converges to the AC solution u), associated with &

up,(0) € D(A (o))
c D(A“,h(t))),\ft el
(

uh(t
th(t),uy(t)) aetel

)
=t (t) € Agnayyun(t) + f(E 1

39



Mathematics 2020, 8, 1395

As (uy,) is equi-absolutely continuous with the estimate | |11y, (t)|| < K(1+ B(t)) + (K+1)M =

P(t) a.e forall n € N, we may assume that (1,,) converges uniformly to a AC mapping u and (d )
converges weakly in L2 (I,dt) tow € L2(I,dt) with ||w(t)|] < K(1+ (1)) + (K+1)M ae. t € I'so that

d
weak- 1i'1;n uy, = weak- hﬁn uy, (0) + weak- li’En Jog Z?"

0) +/‘ wdt:=z(t), tel
(0.1]
By identifying the limits, we get
u(t) = z(t) = u(0) + f[Ot]wdt, t € I with u(0) = weak-lim, uy,, (0) = lim, uy, (0) and % = w.

As uy, (t) € D(Agp, ), Yt € Tand uy, (t) = u(t), A(()t hﬂ(,))uhn(t) is bounded using (H;) for every
t € I and

dis(Aep, (1) Atnr) <l (E) = h(B)]| =0

when n — oo by (Hy), from Lemma 2, we deduce that u(t) € D(A;r))), Vt € L.
Now, we are going to check that u satisfies the inclusion

1) € Apaye() + FERO,w(0) aetel

As iy, — 11 weakly in L2([0,1]), 11y, — 1t Komlos. Note that f(t, h, (t), up, (£)) — f(t, h(t),u(t))
weakly in L2([0,1]). Thus, zn( ) == f(t,ha(t), uy, () — z(t) == f(t,h(t),u(t)) Komlos. Hence,
i, (£) + f(t, hu(t), up, (£) — u(t) + f(t, h(t),u(t)) Komlos. Apply Lemma 4 to Ay, (1)) and Ay )
to find a sequence (17,) such that i, € D(A( (1)), 11 — 17, A ( (= AY (th(t u( ). From

—tip, (t) € Agpp,(e))tn, (£) + f (£, (t), up, ()

by monotonicity

<dZ?" +zn (), up, (t) —1n) < A((Jt,hn(t))ﬂnrﬂn — up, (£)).
From J p
(T () za(®) u(t) = ) = (S (0) 2 (8) 0, 1) = )
(0 1) 2 (0),000) = 1, ) — (7 = ),
let us write
1 duhf 12 d”h
w I O+ 5O =) = 5 2 (G 04510, ;)
1 duy,
Y (g (6 258, u(t) — (1))
j=1
Uy,
X%<Tt](f)+zf( 1),
=
so that
10 duh 10
EZ;< o (D +z(B)ult) —n) < ZZ;<A(()t,h/-(t)>7]]'f77j_uh/(t)>+(lp( EHU — uy, (£))]-
j= j=
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O+ MY gyl
=1

Passing to the limit using (3) when n — oo, this last inequality gives immediately

<%(t) +z(t),u(t) —q) < <A?t’h(t));7,;7 —u(t)) ae.

As a consequence, by Lemma 1, we get f%(t) € A p(yu(t) +z(t) ae with u(t) € D(Agp(r)))
forall t € [0,1] so that, by uniqueness, 1 = 1.
Since h,; — h, we have

1
< [, (5) = () s

As |lup, () — uy(-)|| = 0 uniformly, we conclude that

1
sup @) (t) = (M) (O] < [ my, (-) =y ()]lds = 0
tef01] 0
so that ®(h,) — ®(h) in Cg([0,1]). Since @ : X, — X, is continuous and P (X, ) is relatively compact
in Cg(I), by [25,26] ® has a fixed point, say h = ®(h) € X, that means

t
h(t) = ®(h)(t) = x0+/0 up(s)ds, t € I,
{uh(f) € D(Apny)

d
— Z(E) € A i (1) + f(h(), 1,(1)) di-ae.

The proof is complete. [J

4. Towards a Fractional Order of Evolution Inclusion with a Time and State Dependent Maximal
Monotone Operator

Now, I = [0,1] and we investigate a class of boundary value problem governed by a fractional
differential inclusion (FDI) in a separable Hilbert space E coupled with an evolution inclusion governed
by a time and stated dependent maximal monotone operator:

D*h(t) + AD* h(t) = u(t),t € I, (6)

t(t—s)P!

p =i
Iy h(t) =0 = hm/o r(p)

lim h(s)ds, (7)

1
0
_ %(t) € A(t,h(t))u(t) ae. tel (8)

where w €]1,2], p € [0,2—a],A > 0,7 > 0 are given constants, D" is the standard Riemann-Liouville
fractional derivative, and I' is the gamma function.
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4.1. Fractional Calculus

For the convenience of the reader, we begin with a few reminders of the concepts that will be
used in the rest of the paper.

Definition 1 (Fractional Bochner integral). Let E be a separable Banach space. Let f : I = [0,1] — E.
The fractional Bochner-integral of order « > 0 of the function f is defined by

t _o)a—1
L f(t) = /ﬂ %f(s)ds, t>a.

In the above definition, the sign “ [ denotes the classical Bochner integral.

Lemma 6 ([10]). Let f € L'([0,1], E, dt). We have

(i) If o €]0,1] then I*f exists almost everywhere on I and I*f € L1(I,E, dt).
(i)  If a € [1,00), then I*f € Cg(I).

Definition 2. Let E be a separable Banach space. Let f € L'(I,E,dt). We define the Riemann—Liouville
fractional derivative of order « > 0 of f by

n n _s n—a—1
Df(1) = DR 1) = i) = e [ s,

where n = [a] + 1.
In the case E = R, we have the following well-known results.
Lemma 7 ([1,3]). Let a > 0. The general solution of the fractional differential equation D*x(t) = 0 is given by
x(t) = et Vot 2 pentt N, )
wherec; € R, i=1,2,...,N (N is the smallest integer greater than or equal to ).
Remark 1. Since D, I§j, v(t) = v(t), for every v € C(I), Dfj, [I§, D§, x(t) — x(t)] = 0 and, by Lemma 7,

0+ -0+
it follows that
x(t) = I8 D x(t) + ot ent® N, (10)

forsomec; € R,i=1,2,...,N.
We denote by Wg:lls(l) the space of all continuous functions in Cg(I) such that their

Riemann-Liouville fractional derivative of order & — 1 are continuous and their Riemann-Liouville
fractional derivative of order a are Bochner integrable.

4.2. Green Function and Its Properties

Letwa €]1,2], € [0,2—a],A > 0,7 >0and G : [0,1] x [0,1] — R be a function defined by

exp(/\s)lffl(exp(f)\t)), 0<s<t<],

G(t,s) = @(s)I3i ' (exp(—At)) + 11)
0, 0<t<s<1,
where )\
#(5) = SB[ (1571 (exp(-a0) (1) = (18 fexp(-A1)) (1) 12)
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with

po = (I (exp(=20)) (1) = (5" (exp(=An)) (1).

We recall and summarize a useful result ([28]).
Lemma 8. Let E be a separable Banach space. Let G be the function defined by (11)—(13).

(i) G(-,-) satisfies the following estimate
1 14+T(y+1) >
G(t,s —— | e +1] = M.
56091 < 57 (ot 49 ¢
(i) Ifue ng}s ([0,1]) satisfying boundary conditions (7), then
1
t) = /G(t,s) (D”‘u (s) +/\D”"1u(s)) ds forevery t € [0,1].
0
(iii)  Let f € LL([0,1]) and let uy : [0,1] — E be the function defined by
1‘
up(t) = / G(t,s)f(s)ds for te]0,1].
0
Then,

1(/)3+uf(t) lizo =0 and ug(l) = (Ig+uf) (1).

Moreover uy € Wy’ ; £([0,1]) and we have

t 1
(0" 1uy) (1) :/exp(f/\(tfs))f(s)derexp(f)\t)/go(s)f(s)ds for t € [0,1],
0 0

(D”‘uf) () +A (D%W) ()= f(t) forall tel0,1].
Remark 2. From Lemma 8, we can claim that, if
! 1
ug(t) = [ Glt)f()ds, f e LE(01)),
then, forall t € [0,1],
H”f(t)H < Mq [Ifllrz (o) and HDﬁH”f(t)H < Mg [IfllL o,y -

Indeed, by Lemma 8(i), it suffices to prove that HD”‘_luf(t) H < Mg HfHUE([O,l])'
It follows from (14) that

[0 tusto)] < [+ tgss) s
This, by an increase of ¢ (See [28] (2.9)), gives

HD“*luf(t)H <T(a)Mc 1 £l (o))

and, since « € [1,2], implies our conclusion.
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4.3. Topological Structure of the Solution Set

From Lemma 8, we summarize a crucial fact.
Lemma 9. Let E be a separable Banach space. Let f € LY(I, E, dt). Then, the boundary value problem

D*u(t) + AD*lu(t) = f(t), tel
ou(t) im0 =0, u(1) =17 u(1)

has a unique ng’é(l )-solution defined by

u(t) = /01 G(t,s)f(s)ds, t € I.

Theorem 3. Let E be a separable Banach space. Let X : I — E be a convex compact valued measurable
multifunction such that X(t) C B for all t € I, where vy is a positive constant and Sk be the set of all
measurable selections of X. Then, the Wg:}g (I)-solutions set of problem

{ Du(t) + AD* Lu(t) = f(t),f € Sk, ae. t € I an

Fou(t) im0 =0, u(1) =17 u(1)
is compact in Cg(I).

Proof. By virtue of Lemma 6, the ng'}g ([0,1])-solutions set X to the above inclusion is characterized by

X ={up: I —E, ugt) :/01 G(t,s)f(s)ds, fe Sk, tel}

Claim: X is bounded, convex, equicontinuous and compact in Cg(I).
From definition of the Green function G, it is not difficult to show that {uy : f € Sk} is bounded,

equicontinuous in Cg(I). Indeed, let <u f”> be a sequence in X'. We note that, for each n € N, we have
ug, € Wg:}g(l), and
1
g, (1) = /0 G(t,s)fuls)ds, tel,

with

© I leo =0 g, (1) = Iu(), 1
. (D)o :/0 exp(fA(tfs))fn(s)ds+exp(f)\t)/0 o(s) fu(s)ds, tel,
o (D) A (D) () = falt) te L
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For ty,t, € I, t; < tp, we have
1
ug, (1) —ug, () = [ 68} lto) = ot
B AT
o249 v a2
/ S) fu(s ds(/ 1) tz T)* 4t A 1_(1)671)(t1 T) dr)

+/Ot2 e (/b %e*%f) f(s)ds — /(:l e < Stl %(tl - T)"‘*zd'r> f(s)ds

a2 _ a2 ty —7)*2
/ ¢(s)f(s)ds U el T)r(af(ltﬁ . ), eih%ﬁ}

+ /t1 o (/ oA (f2 = T)“;(l:(g -2 dr) f(s)ds

s e (el s [P ([ D) fgas

Then, we get

—(h—1)?

. 1 _ \a—2
lug 1)~ g, o)l < [ (lgto)] &) x(e)as [ e =T (2T

)a72

+/ lp(s \—i—e’\S)\X()\d/ 6477(?(;;) dr

+/ e™[X(s )IdS/ e’”i(tlf(a_):;zdr.

It is easy to obtain, after an integration by part, that

Ta—1) “°=°¢ W M ()

/tz o AT (ta— T)%Zd oy (—t)* 2
5]

and

b (b —1)* 2= (g — 1) 2 b= = (h—1)*?
/o e i I’(afli dTS/o : I’(aflé dr

_(—n) T -
I'(a)
Using the inequality that |a? — bP| < |a — b|P foralla,b > 0and 0 < p < 1, we yield

b el —1)* 2= (h —7)*? 2 o
/0 eAT2 F(a—ll) dTSF(“)(tz—fl) !

Then, since « €]1,2], we can increase ||y, (t2) — uy, (t1) by
llug, (t2) = ug, ()| < Ktz = 1]+

with K = fol [(3+A)|¢(s)] + (4+2))e’] |X(s)|ds This shows that {uf” ine€ N} is equicontinuous
in CE( ) Moreover, for each t € I, the set {u () ine N} is contained in the convex compact set

fo s)ds [27,29] so that X is relatively compact in Cg(I) as claimed. Thus, we can assume that

JH?.M] = Ueo € CE(I)
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As Sk is o(LL, L%.)-compact, e.g., [29], we may assume that (f,,) o(LL, L& )-converges to fe € Sk,
so that 1y, weakly converges to u, in Cg(I) where ug, (t [0 (t,5) foo(s)ds and so, for every t € I,

Uso(t) = w- lim uy (f) = w- lim ' G(t,5) fu(s)ds = /01 G(t,5)foo(s)ds = ug, (1),

n—oo n—o0 JO

and
et (D1, ) () = o i | [ expl=A(t = )19+ expl-A1) [ (515

t 1
= [ exp(=A(t =) fols)ds +exp(=AL) [ p(s) feo(s)ds
= (D) (), tel
This means 1, € X, and the proof of the theorem is complete. [

Remark 3. In the course of the proof of Theorem 3, we have proven the continuous dependence of the mappings
frupand f D""luf on the convex o(LL, L. )-compact set Sk. This fact has some importance in
further applications.

Theorem 4. Let I = [0,1]. Let (t,x) — A(x) : D(Ayy)) — 2F @ maximal monotone operator satisfying:
(Hy) HAO yH < c(U+[|x[| + [Iyl]) for all (t,x,y) € I x E x D(A(;)), for some positive constant c,
(Hy) dis( (tx) Ay)) S alt) —a(t) +rllx—y[| foral0 < T <t < 1 and for all (x,y) € E x E, where r
is a positive number, a : I — [0, 4-oco| is nondecreasing absolutely continuous on I with a € L>(I,R,dt),
(H3) D(A(yx)) C X(t) C B forall (t,x) € I x E, where X : I — E is a convex compact valued measurable
mapping and vy is a positive number.

Then, there is a Wg,’}s(l ) mapping x : I — E and an absolutely continuous mapping u : I — E satisfying

D*x(t) + AD* x(t) = u(t), t€ I
Iy (1) =0 =0, x(1) = Ij. x(1)
u(t) € D(Ax(r)))

*%(t) c A(t,,((t))u(t) ae. tel

Proof. Let us consider the convex compact subset X’ in the Banach space Cg(I) defined by

Xo={up: 1= E:us(t) :/OlG(t,s)f(s)ds, fesk tell

We note that X" is convex compact and equi-Lipschitz. Cf the proof of Theorem 3. Now, for each
h € X, let us consider the unique absolutely continuous solution uj, to

—tip(t) € Agpyun(t) aet €l
uh(t) S D(A(, ())) vtel
u(0) = ug € D(A(o(0y))

For each 1, let us set

1
®(h) (1) :/0 G(t,s)up(s)ds, t € 1
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Since uy,(s) € D(Asp(s))) C X(s), then it is clear that ®(h) € X
Now, we check that @ is continuous. It is sufficient to show that, if () converges uniformly to  in X,
then the absolutely continuous solution uy,, associated with h,,

up, (0) = ug € D(Ap,(0)))
Up, (t) S D(A(t,hn(,))),Vt el
7uhn(t) € A(t,hy,(t))uhn(t) aetel

uniformly converges to the absolutely solution uj, associated with h

u(0) = 1o € D(A(gu(0)))
Mh(t) € D(A(t,h(t))),Vt € [O, T}
—ﬂh(t) S A(tlh(t))uh(t) ae te [O, T}

This fact is ensured by repeating the proof of Theorem 1. Since h;, — h, we have
1 1
S(1,)(1) = @()(1) = [ Glt, ), (s)ds — [ Glt,s)up(s)ds
Jo 0

- ‘/01 G(t,5)[up, (s) — up(s)]ds

1
< [ Mollus, (5) — un(s)] s

As [|uy, (-) — uy(-)|] — 0 uniformly, we conclude that

sup [|® (1) (t) — @(h)(H)]] < /1 Mgl[up, () = up(-)||ds — 0
tel 0

so that ®(h,) — ®(h) in Cg(I). Since @ : X — X is continuous, P has a fixed point, say h = ®(h) € X.
This means that

1
h(t) = D) (1) = [ Glt,s)up(s)ds,
0
with
u(0) € D(A(ou(0)))
up(t) € D(Aguay)) VEE T
—llh(t) S A(t’h(t»uh(t) ae.tel
Coming back to Lemma 9 and applying the above notations, this means that we have just shown
that there exists a mapping h € Wy (I) satisfying
D*h(t) + ADY Mh(t) = (1),
IB.n(t) | =0, h(1) =17, k(1)
up(0) € D(A (o))
up(t) € D(Agny) vVt €l
7L’lh(t) S A(,,h(,))uh(t) ae tel
O

Now, we present an extension of the preceding theorem dealing with a Lipschitz perturbation.
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Theorem 5. Let I = [0,1]. Let (t,x) — A(x) : D(Ayy)) — 2 maximal monotone operator satisfying:
(Hy) |\A?tlx)y\| < c(L+[|x[| +[|yl]) for all (t,x,y) € I x E x D(A(;)), for some positive constant c,
(Hz) dis(A(tx), Ary)) < alt) —a(t) +r|lx —yl|, forall0 < T <t < land forall (x,y) € E x E, where r
is a positive number, a : [ — [0, +oo[ is nondecreasing absolutely continuous on I with a € L*>(I,R,dt),
(H3) D(A(1)) C X(t) C YBg forall (t,x) € I x E, where X : I — E is a convex compact valued measurable
mapping and vy is a positive number.

Let f : I x E x E — E such that

(i) f(.,x,y) is Lebesgue measurable on I for all (x,y) € E X E

(ii)  f(t,.,.) is continuous on E x E,

i) ||f(t,x,y)|| < Mforall (t,x,y) € I X E XE,

(i) ||f(t,x,y) — f(t,x,2)|| < M|y —zl||, forall (t,x,y,z) e X EXEXE

for some positive constant M.
Then, there is a ng’é(l ) mapping x : I — E and an absolutely continuous mapping v : I — E satisfying

D% (t) + AD* x(t) = v(t), t € I
Iox(t) im0 =0, x(1) =I1x(1)

?J(t) S D(A(t,x(t)))r tel

— B8 (t) € Ape(o(t) + f(£x(t),0(t)) aetel

Proof. Let us consider the convex compact subset X’ in the Banach space C(I) defined by

Xo={up: 1= E:ust) :/OlG(t,s)f(s)ds, fesk terl

We note that X" is convex compact and equi-Lipschitz. Cf the proof of Theorem 3. Now, for each
h € X, let us consider the unique absolutely continuous solution u, to

—Llh(t) € A(trh(t))uh(t) -+ f(t, ]’l(t), Mh(t)) ae.tel
uh(t) S D(A(t/h(t»),vt el
u,(0) = ug € D(A(gn(0)))

Existence and uniqueness of absolutely solution 1, are ensured by the fact that the operator
By, (t) = A u(p)) is a time dependent maximal monotone operator absolutely continuous in variation
(See Lemma 5), and the mapping fj,(t, x) := f(t,h(t),y) is measurable with t € I and Lipschitz with
y € E. Furthermore, we have the estimate ||11;,(t)|| < 1(t) a.e for all h € X where ¢ € L?(I) by the
consideration given in Lemma 5 and the estimate of velocity given in ([22], Theorem 1). For each h,
let us set

1
() (1) =/0 G(t,s)up(s)ds, t € I.

Since uy(s) € D(A(sp(s))) C X(s), then it is clear that ®(h) € X
Now, we check that @ is continuous. It is sufficient to show that, if (/1,) converges uniformly to h
in X, then the absolutely continuous solution u,, associated with &,

up, (0) = uy € D(A(g,(0)))
uhn(t) € D(A(t,hn“))),vt el
—uhn(t) € A(t,h”“))uhn(t) +f(i’, hn(t),uhn(t)) ae. tel
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uniformly converges to the absolutely solution uj, associated with h

uy(0) € D(A(u(0)))
€ D(A(t,h(m),Vt el
(

Mh(t
th(t),uy(t)) aetel

)
=y (t) € Aueyyun(t) + f(t 7

This need careful look. We note that u,, is equicontinuous with ||uy, (£)]| < 9(t) for almost
allt € Iand forall n € N where ¢ € L2 and uy, (t) € D(Agp, ) € X(t) for all t € I and for all
n € N. Thus, by extracting subsequence, we may assume that uy, (t) — v(t) = v(0) + fo s)ds with
v € L%(I) forall t € I and 1y, — 9 weakly in L% (I). Let us check that v(t) € D(A( Lt for allt el
We have dis(A (1), Agur))) < rllha(t) —h(£)[| — 0. Itis clear that (y, = A(()t,hn(t)uhn (t)) is bounded
and hence relatively weakly compact. By applying Lemma 2 to u;,, (f) — v(t) and to a convergence
subsequence of (yy) using uy, (t) € X(t) C B to show that v(t) € D(Ays)))- As iy, — 0 weakly
in L2(I), 13, — © Komlos. Note that f(, 1, (t),up, (t)) — f(t,h(t), up(t)) weakly in LZ(I). Thus,
2, (t) := f(tha(8),uy, (£) — z(t) :== f(t,h(t),v(t)) Komlos. Hence, iy, (t) + f(t, hu(t), up, (t) —
o(t) + f(t,h(t),v(t)) Komlos. Apply Lemma 4 to Ay 5, (1)) and Ay 4y to find a sequence (1,) such
that such that i, € D(Ap, 1)), In = 11, A(()t,h”(t)nn — A[(’t,h(t))v(t) From

— iy, (£) € A, (1)) iy (8) + F (8 B (), a1, (£)) ()

by monotonicity

(Bt 200, 0) = 1 < A0 = 0, (D7)
From
<duhn £) + 2n(8), 0 >,<d”h" £) + zu(t), un, (£) = 11n)
+<d B (1) + 2 (1), 0() =ty (£) = (7 = 7)),

let us write

1 & adlp,
E§<W( +zj(t),0(t) — 1) =
i=

duy,.
%];< d;J(t)JrZ]( 17,>+ Z( dt £) +2;(1), 0(t) — up ()

n du;,.

+ ) (g (O +z(, =),

=i
so that
18 d”h
,Z< dt B +2i(t),o(t) =) < Z<Ath Wi = n (8) + ((8) + ZH ) — g ()]

1 n
M)~ g =l
j=1

Passing to the limit using (5) when n — oo, this last inequality gives immediately

<E(t) +2(8),0(t) = 11) < (A )11 — 0(1)) ae.
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As a consequence, by Lemma 1, we get
—%(t) € A (r)o(t) +z(t) ae. with o(t) € D(Ay y4))) for all £ € I so that, by uniqueness, v = u,.
Since h,; — h, we have

D (hy)(t) — (R)(t) = /01 G(t,s)uy (s)ds — /01 G(t,8)up(s)ds

= ‘/01 G(t,S)[M;,n (S) — uh(s)]ds

1
< [ Mol (5) = w(s)las

As [|uy, (-) — up(-)|] — 0 uniformly, we conclude that

sup [(ia) (1) ~ @O < [ Mol () — i )llds 0
tel 0

so that ®(h,) — ®(h) in Cg(I). Since @ : X — X is continuous, P has a fixed point, say h = ®(h) € X.
This means that

1
h(t) = o(h)(t) = / G(t,5)up(s)ds,
0
with
uy(0) € D(A(on(0)))
Mh(t) (S D(A(t’h(t))),vt el
=iy (t) € An(ryun(t) + f(£h(t),uy(t)) aetel
Coming back to Lemma 9 and applying the above notations, this means that we have just shown
that there exists a mapping 1t € Wy'F’(I) satisfying
D*h(t) + AD* h(t) = uy(t),
(1) =0 =0, h(1) =17, h(1)
up(0) € D(Ag (o))
llh(t) € D(A“,h(t))),\ft el
=t () € Ageyn(t) + f(ER(E),w,(F)  ae tel
|
We finish the paper by investigating a fractional order to a sweeping process [30,31].

We begin recall the existence of absolutely continuous solution to a class of sweeping
process [18,32].

Theorem 6. Let f : [0, T] — E be a continuous mapping such that ||f(t)|| < p forall t € [0,T], let v :
[0, T] — R be a positive nondecreasing continuous function with v(0) = 0. Let C : [0, T] — E be a convex
weakly compact valued mapping such that dy (C(t), C(1)) < |v(t) —v(t)| forallt,T € [0, T). Let A: E — E
be a linear continuous coercive symmetric operator and let B : E — E be a linear continuous compact operator.
Then, for any uy € E, the evolution inclusion

£0) + Bu(t) — A% (1) € Neg (S 1)

u(0) = ug

admits a unique Wé’°°([0, T)) solution u : [0, T] — E.
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Theorem 7. Let f : I x E — E be a bounded continuous mapping such that || f(t,x)|| < M forall (t,x) €
I X E, for some positive constant M, let v : I — R be a positive nondecreasing continuous function with
v(0) = 0. Let C : I — E be a convex compact valued mapping such that dy(C(t), C(1)) < |v(t) — ()] for
allt,T € I. Let A : E — E be a linear continuous coercive symmetric operator and let B : E — E be a linear
continuous compact operator.

Then, for any ug € E, there exists a Wg%([) mapping x : I — E and an absolutely continuous mapping
u: I — E satisfying

u(0) =ug € E

D“x(t)+)\D“’1 ) =u(t), tel

0+x(t)|t 0=0, x(1 ):Io+x( )
f(t,x(£)) + Bu(t) — A% (t)) € Ne(y ((1)), ae t el

Proof. By Theorem 6 and the assumptions on f, for any bounded continuous mapping i : I — E,
there is a unique absolutely continuous solution v, to the inclusion

'Uh(O) =uy€E
F(t,h(1)) + Boy(t) — A% (1)) € Negy (%(1)), ae tel

with 2% (1) € C(t) a.e. so that v, (t) = up + [y Wi (s)ds € ug + [; C(s)ds, Vt € I. By our assumption,
C is scalarly upper semicontinuous convex compact valued 1ntegrably bounded: C(t) C pBg, vt € I,
hence, by [33], t — Y () := up+ jo s)ds is a scalarly upper semicontinuous convex compact valued
integrably bounded mapping with ¥ (t) := ug + fo s)ds C ug + pBg,Vt € I. Let us consider the
closed convex subset X in the Banach space Cg(I) defmed by

1
X::{uf:I%E:uf(t)z‘/o G(t,3)f(s)ds, f €S o, teT},

where Su o 0Br denotes the set of all integrable selections of the convex weakly compact valued constant

multifunction up + pBg. Now, for each i € X, let us consider the mapping defined by
t
() (1) = / G(t, 5)0y(s)ds,
Jo

for t € I. Then, it is clear that ®(h) € X. Since ug + fo s)ds is a convex compact, ®(X) is
equicontinuous and relatively compact in the Banach space Cg (I ) by virtue of Theorem 3 using the
compactness of ¥ (t). Now, we check that ® is continuous. It is sufficient to show that, if (1) uniformly
converges to /1 in &, then the absolutely continuous solution v}, associated with &,

{ vhn(O) =ug€E
F(t, 1y (1)) + Boy, () — Ad’;""( t)) € Neg )(d”h (1), ae. tel

uniformly converges to the absolutely continuous solution v, associated with h

Uh(O) =ug€E
F(&,1(1)) + Boy(t) — A% (1)) € Negy (%(1)), ae t el

As (v, ) is equi-absolutely continuous with vj, t) € 1y + f() s)ds,Vt € I, we may assume that
(vp, ) uniformly converges to an absolutely continuous mapping z.
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dz;hn )

( ) € C(s), a.e. s € I, we may assume that (—

Since vy, (t) = u0+f0t ds 1 (s)
weakly converges in L1 p(Dtow e L}E( ) with w( ) € C(t), t € I'so that

lim oy, ( 7u0+/ u(t), tel
n

By identifying the limits, we get

u(t) =z(t) = ug + /0, w(s)ds

with 11 = w. Therefore, by applying the arguments in the variational limit result in [34], we get

F(th(E)) + But) — AZL:( ) € Neg )(%‘(t)), aetel

with #(0) = ug € E, so that, by uniqueness, u = vj,. Since h, — h, we have
1 1
D () (1) — D(h)(t) = / G(t,s)op, (s)ds — / G(t,5)0,(s)ds
0 0

- /01 G(t,s)[op, (s) — ou(s)]ds
1
< /0 Mg||vp, (s) — oi(s)||ds

As [|op, () — v4(+)|| — 0 uniformly, we conclude that

1
Su]?H‘P(hn)(f) - o)) < /0 Mgllog, (-) —op(-)|[ds — 0
te

so that ®(h,) — ®(h) in Cg(I). Since ® : X — X is continuous and P(X) is relatively compact in
Ce(I), by [25,26] @ has a fixed point, say i = ®(h) € X. This means that

1
n(t) = @) () = [ GlLs)ous)ds,

with
(0) ug € E
“(t)+AD“ Ih(t) = () tel
Vh(t) =0 =0, h(): (1)
f(Mm+BWU*A$%N€Nqﬂ L(t), ae. tel

The proof is complete. [J
Theorem 8. Theorems 6 and 7 results are inspired by some ideas in [18]. At this point, some variants are

available, mainly when the second member is a time dependent subdifferential operator [35], namely, for any
ug € E, there exists a Wg’é(l) mapping x : I — E and an absolutely continuous mapping u : I — E satisfying

u(O) =ug €E
“x(t) + AD*1x(t) = (t) tel
x( ) |t=0 =0, x(l)

t x(1) =
Ftx() + Bu(t) — AL (p) oglt, 9 (1)), ae. tel
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5. On a Fillipov Theorem

We end this section with a Fillipov theorem and a relaxation theorem for the fractional

differential inclusion
D*u(t) +AD*lu(t) € F(t,u(t)),ae. t € 1
Bou(t) im0 =0, u(1)=1I].u(1)

where F : [ x E — E is a closed valued Lipschitz mapping w.r.t.o x € E.

Theorem 9. Assume that E is a separable Banach space. Let F : I x E — E be a closed valued L(I) ®
B(E)-measurable mapping such that
(H4): du(F(t,x), F(t,y)) < I(t)||x — y|| for all t, x,y where | € L} (1)) such that p := MGWHL}{(U <1
Assume further that
(Hp) : there exists g € LL(I) such that d(g(t),F(t,ug(t))) < % where ug(t) =
fol G(t,s)g(s)ds,Vt € L
Then, the fractional differential inclusion

D*u(t) +AD*lu(t) € F(t,u(t)),ae. t € 1
1Bou(t) =0 =0, u(1) =17 u(1)

has at least a Wg”}s(l)—solution u:l—E.

Proof. We use the ideas in the proof of Theorem 4.3 in [36], Remark 2 and Lemma 9.
It is worth mentioning that the series A := Y% ; no" ! is convergent. Indeed, we have
(n+1)p" "+

lim = lim 1‘0=p<l.
n—oco np”* n—eo N

Thus, by d’Alembert’s ratio test, the series Y-°°_; np" ! is convergent

Step 1. We shall construct inductively sequence {f,(-)},.; where fi = g such that the following
conditions are fulfilled, foralln > 1,

fa € LE(I) and  fui(t) € F(tup, (1), t €1, (18)
[ fu1(8) = fu(B)]| < (n+ D" (AT, (19)

Ji508) = 5,0] = | [ 600 fra ) = sl

for all t € 1. We note that the passage from (18) to (19) is obtained, thanks to (16) of Remark 2, with

< (n+1)p"A7, (20)

1
Ji100) =50 = | [ 6051 sa(6) = futolet| < M Ufoia) = o0

By (H2), we have d(fi(t), F(t,uf(t)) < I(t)A~1, t € I. Let us consider the multifunction
%1 : I — c(E) defined by

() = {v € F(tup () : lo— Ai()] < Zl(t)A’l} .
Clearly, ¥; is Lebesgue measurable with nonempty closed values. In view of the existence theorem
of measurable selections (see [29]), there is a measurable function f, : I — E such that f,(t) € £q(t)

forall t € I. This yields

f(t) € F(tug, (1), [If2(t) = A(1)] < 20(HATY,
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forall t € I. Thus, it is easy to see that f, € LL(I) and

Jae0) = w0 = | [ 06 )1526) ~ otas| < 20m

forallt € I.
¢ Suppose that we have constructed integrable functions f1, fy, ..., f; such that
fina(t) € F(Lug (1)), t 1,
fiva(8) = fiD] < G+ D (AT,

foralli=1,2,...,n—1. Then,

1 .
g0 =g )] = | [ G000 a(0) — it < G+ 1iia,

fori=1,2,...,n—1.
¢ The function f,, 11 is constructed as follows. We have
A (falt),F (t15,(40))) < i (Fltug, (), F(tug, (1))

< I(t) H”f,,(t) — g, (1) )
<np" (AT

The multifunction ¥, : I — ¢(E), defined by

alt) = {0 € F(tun(t) 1 o= fult)]] < (n+1)p" M1(1)eAT

is Lebesgue measurable with nonempty closed values. Thus, there exists a measurable function
fut1 such that

foa(®) € F (Lug, (), Ifasa(t) = fulB)]] < (4 D" 1(HAT,
forall t € I. Then, it is clear that, forall t € I,

1
Jig ) =, 0] = | [ 600 fra ) = st < r+ 1o,

Thus, such a sequence {f, };_; with the required properties exists.

Step 2. It follows that, for all n > 1, we have

1
I fnt1 = fulliry = /0 | fas1(5) = fu(®)]| dt < (n+1)p" " H”|L}{+(1) AL (1)
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On the other hand, by p < 1 the series Y7 ; (1 + 1)p" ! is convergent (using d’Alembert’s ratio
test). Now, we assert that {f,(-)}_; is a Cauchy sequence in LL(I). Indeed, using (10), for n,m € N
such that m > n, we have the estimate

Il fm _fn”UE(I) <lfna _anUE(I) + | otz _fn+l||L}E(I) oot fm _fmfluL]E(I)
< [+ D"+ (20" 4 mp" 2] ]y AT
R

< (Z(kﬂ)ﬁl) gy, oy A7

k=n

Letting n — co in the above inequality, we see that || f;; — fu|| 11(1) 80es to 0 when m, n goes to

o0. Since the normed space LL(I) is complete, (f,) norm converges to an element f € LL(I). By the
properties of our Green function and the definition of 1, , we conclude that 1, pointwise converge
with respect to the norm topology to u¢

up(t) = /0 G(t,s)f(s)ds,Vt € I.
Now, we claim that f(£) € F(t,uf(£)), a.e.t € I. Let us write
d(f(t), F(t,up(t)) < )d(f(f),P(f/ up())) —d(fult), F(t,up(t))
+d(fu(t), F(t,ugp(t)). (22)
On the other hand,
[A£(6), F(t g (4) = dCfae), e, (6))] < 1FC6) = ful®)], 23)
and, by f,(t) € F(t,u;_, (1)), t € I, we have

d(f (1), (b ug(D) < dy (F(tug, ,(5), F(tug(h)))
< 1) g, () = ugp(t)]

. (24)

Since (fu)nen norm converges to f € LL(I), we may, by extracting subsequences, assume that
[|fu(t) — f(t)|| — 0 a.e. Now, passing to the limit when n — oo in the preceding inequality, we get

d(f(t),F(tus(t))) =0 aetel

This implies that f(t) € F(t,us(t)), a.e.t € I because F is closed valued. Thus, by Lemma 9,
we have shown that i is a solution of the problem

D%ug(t) + AD* ug(t) € F(t,us(t)),ae. t €1
gD limo =0, up(1) = Iug(1)

The proof of theorem is complete.
O

A relaxation theorem is available using the machinery developed in [36] Theorem 4.2 and
Lemma 9.

Theorem 10. Relaxation Assume that E is a separable Banach space. Let F : I x E — E be a closed valued
L(I) ® B(E)-measurable mapping such that
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(H1): du(F(t,x), F(t,y)) < 1(t)||x — yl|| for all t,x,y where | € L% (I)) such that p := MGHZHL%{(I) <1
Assume further that
(7—[2) : there exists § € LL(I) such that d(g(t),F(tug(t))) < % where ug(t) =

Lot np

fo s)ds,Vt € I.
(7—[3) (O F(t x)) <c(t)(1+ ||x|]),¥(t,x) € I x E where c is a positive integrable function.
Then, the following holds:
(a)

D*u(t) + AD* 'u(t) € F(t,u(t)),ae. t € 1

(Pe)q 5 _ _
Bou(t) o =0, u(1) = [l u(1)

and
Pe ){ D*u(t) + AD*1u(t) € coF(t,u(t)),ae. t € 1
O B im0 =0, u(1) = 12,u(1)

have at least a solution in Wy’ L(I).
(b) Let fo € LL(I)) such that
fo(t) € coF(t,uy,(t))

1

ug, (t OGtst s)ds,Vt €I

Then, for every € > 0, there exists f € LL(I) such that

f(t) € F(tug(t)), ae.

1
up(t) = /0 G(t,s)f(s)ds, Wt € 1
and

sup [|up(t) —ug(t)]] <e.
tel

Proof. We will proceed in several steps.

Step 1. (a) follows from Theorem 9 applied to both F and coF taking account of (H1) — (Hz). Let uy, (+)
bea Wg:ll; (I)-solution of the problem (Pgr) thatis, ug, € Sp_,

fo(t) € coF(t,ug (1)), aet €1, (25)

1
g, (1) ::/O G(t,s) fo(s)ds, ¥t € I 26)

Let Sk and SL denote the set of all LL(I)-selections of the set valued mappings t — F(t,u (1)
and t — CoF(t,ug, (t)) By (Hs3), the multifunction t — F(t,ug (t)) is closed valued and integrable:

d(0, F(t,ugy (1)) < c(t)(1+ [[ug (D))

so that SL is non empty. Then, according to Hiai-Umegaki [37], S = coSL where co is taken in LL(I).
This equahty along with fo(t) € coF(t,ug(t)), aet € I'yields fo € coSL. Let e > 0. There exists
ge € LL(I) such that g € coSk and |[fo fggHLE(I) < JeA7'M! so that

1
[lugy (1) = ug (D] < 5eA™".
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As gg € coSL, then Qe = Y Aifr with f; € L}:«(I), fi(t) € F(t,ufo(t)), A >0, Y0 A =1
Let ®(t) := {f;(t : 1 < i < n}, then ®(t) is a compact valued integrably bounded mapping with
[P (1)) g r( ) i= supy;, |fi(t)]- Then, from [38], there exists

hy € LE(I), hy(t) € D(t) C F(tug (1)), Vt € 1
such that

sup \|/ [ (s) — ge(s)]ds| <78M Izl

0<t<t<1

so that

-1 1 1
iy () = e (1] = | [ G, () = ges)as]| < Mol [ [in(s) = ge(s)is]| < 5ea ™.
Consequently,

™) [lun, (8) — gy (B)]] < ea™".

Step 2. We shall construct inductively sequence {h,(-)},_; such that the following conditions are
fulfilled, foralln > 1,
hy € LE(I) and  hyy1(t) € F(t,up, (1), t €1, 27)

g1 () = (D[] < (0 +1)p" M (1)eA™, (28)

/01 G(t,8)[Iyg1(s) = hu(s)]ds|| < (n+1)p"eA" e 1 (29)

1, (5 = s, ()| =
¢ The multifunction F(-, uy, (-)) is Lebesgue-measurable and
iy (F(twn, (1)), F(tugy (1)) < 108 s, (5) = ugy ()]
This implies that, for t € I,
dy (F(t, iy (£), E(t g (¢ ) <I(t)eA™),
<

As hi(t) € F(t,ug(t)), we have d(hy(t), F(t, up, (1))
multifunction X : I — ¢(E) defined by

I(t)eA™1, t € I. Let us consider the

(1) = {v € F(tyu, (1) < llo = (1)) < 21(t)sA’l} .

Clearly, X; is Lebesgue measurable with nonempty closed values. In view of the existence
theorem of measurable selections (see [29]), there is a measurable function i, : [ — E such that
hy(t) € 4(t) for all t € I. This yields

ha(t) € F(t,up, (1), ||ha(t) = ()| < 21(H)eA™,

for all t € I. Thus, it is easy to see that h, € LL(I) and

< 2p£A*1,

1
Ja0a(0) =, (0] = [ [ Gt 9lhate) = )1

forallt € I.
¢ Suppose that we have constructed integrable functions hy, hy, . .., h, such that

hiy1(t) € F(t,up (1)), aetel,
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7isa (8) = Bi(B)]) < (i + 1) H(E)en™,
foralli=1,2,...,n—1. Then,

1 .
[ ) =, 0] = | [ 6060 a9 = 1| < -+ e,

fori=1,2,...,n—1.
¢ The function h,, .1 is constructed as follows. We have

d(hn(£), F(t, iy, (1)) < dr(F(t,y, (), F(t, 1, (1))
<) up, (1) =, (1) < mp" MH(E)eA
The multifunction X, : I — ¢(E), defined by
a(t) = {o € F(t,, (1) : Jlo = ha(t)]| < (n+1)p" (1A,

is Lebesgue measurable with nonempty closed values. Thus, there exists a measurable function
hy 11 such that

hus1 () € F (bup, (1), 1 () = (D] < (n+1)p" M (H)eA™,

forall t € I. Then, it is clear that, forall t € I,

[ G (9) ~ m(s))is| < (n+ 1pren?,

41,0 (8) = 1, )| =

Thus, a sequence {h, };._; satisfying (27)-(29)exists.

Step 3. It follows from (28) that, for all n > 1, we have

1
Mhasr = Bl gy = [ a8 = ha(®)l e < (n D" 1y eA™ (30)

On the other hand, by p < 1, the series Y3 ; (1 + 1)p" ! is convergent (using d’ Alembert’s ratio
test). Now, we assert that {hn(-)};,”:1 is a Cauchy sequence in L% (I). Indeed, using (30), for n,m € N,
such that m > n, we have the estimate

1 =Bl ry < Wnga = Bl oy + Wnr2 = B llp oy + - A = Bl
< [(n + )" M (n+2)p" 4+ mp’”‘z] Il (r) eA!
R
< ( kz("“)”“> By, en
=n

Letting n — oo in the above inequality, we see that ||}, — hy|| 11(1) 8oes to 0 when m, n goes to

o0. Since the normed space L% (I) is complete, (/1) norm converges to an element f € LL(I). By the
properties of our Green function and the definition of u;,, , we conclude that u;, pointwise converges
with respect to the norm topology to 1y where

1
up(t) = /0 G(t,5)f(s)ds.
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Moreover, from (29), we deduce that

i (8) = 15 )| < o, () = g, )4 oy () = g, (O] 4+ Ll () = i, (O

n .
< (ij’1> eA”!
=1

forall t € I. Recall that A = Y2 ; np"~1. Thus, by letting n — oo in the last inequality, we get

= max Huf(t) — ufo(t)H <e.

H”f_”fo Ce(l)  tel

Now, we claim that f(t) € F(t,uf(t)), a.e.t € I. Let us write
d(f (), F(t,us(t)) < )d(f(f)/F(fruf(f)) —d(hn(t), F(t,up(t))
+d(hn(f), F(t,uf(t)). (31)
On the other hand,
d(f (), F(t up(t)) — d(hn(f)/F(ffuf(t)))’ <|If®) = ()], (32)

and, by hy(t) € F(t,up,_(t)), t € I, we have

d(ha (), F(t,up(t)) < dir (F(t,m, (1), F(t,ug(2)))

< 1(8) [, () = up(0)| (33)

Since (hy,),en norm converges to f € LlE(I ) we may, by extracting subsequences, assume that
[|hu(t) — f(£)||E — 0 a.e. Now, passing to the limit when n — co in (31)-(33), we get

d(f(t),F(t,us(t)) =0 aet €l

This implies that f(t) € F(t,us(t)), a.e.t € I because F is closed valued. Hence, uy is a solution
of the problem (Pr), satisfying the required density property. The proof of theorem is complete. [

6. Conclusions

In the context of separable Hilbert space, our algorithm and tools are fairly general and they
allow for treating several variants of system of fractional differential inclusion coupled with a time and
state dependent maximal monotone operators with Lipschitz perturbation, in particular the second
order solution of evolution inclusion governed time and state dependent maximal monotone operators
with Lipschitz perturbation. Our results contain novelties. Nevertheless, there are several issues—for
instance, the existence of solutions for the case of closed unbounded Lipschitz perturbation that is
needed in the optimal control.
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Abstract: In this article, we introduce the #-fuzzy (L*)” spaces for 1 < p < oo on triangular
norm-based *-fuzzy measure spaces and show that they are complete *-fuzzy normed space and
investigate some properties in these space. Next, we prove Chebyshev’s inequality and Holder’s
inequality in *-fuzzy (LT)? spaces.
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Function spaces, especially L¥ spaces, play an important role in many parts in analysis. The impact
of L? spaces follows from the fact that they offer a partial but useful generalization of the fundamental
L! space of integrable functions. The standard analysis, based on sigma-additive measures and
Lebesgue-Stieltjess integral, including also several integral inequalities, has been generalized in
the past decades into set-valued analysis, including set-valued measures, integrals, and related
inequalities. Some subsequent generalizations are based on fuzzy sets [1,2] and include fuzzy measures,
fuzzy integrals and several fuzzy integral inequalities. Our aim is the further development of fuzzy
set analysis, expanding our original proposal given in [3]. In fact, we use a new model of the fuzzy
measure theory (*-fuzzy measure) which is a dynamic generalization of the classical measure theory.
Our model of the fuzzy measure theory created by replacing the non-negative real range and the
additivity of classical measures with fuzzy sets and triangular norms. Moreover, the *-fuzzy measure
theory has been motivated by defining new additivity property using triangular norms. Our approach
is related to the idea of fuzzy metric spaces [4-7] and can be apply for decision making problems [8,9].

In this paper, we shall work on a fixed triangular norm-based *-fuzzy measure space (X, C, jt, *)
introduced in [3] which was derived from the idea of fuzzy and probabilistic metric spaces [5-7,10,11].
Using the concept of fuzzy measurable functions and fuzzy integrable functions we define a special
class of function spaces named by «-fuzzy (L*)P. After some overview given in Sections 2-4 and
devoted to the basic information concerning *-fuzzy measures and related integration, in Section 5 we
define a norm on #-fuzzy (L")? spaces and show these spaces are complete *-fuzzy normed space in
the sense of Cheng-Mordeson and others [12-15]. This definition of *-fuzzy norm helps us to prove
Chebyshev’s Inequality and Holder’s Inequality.
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1. x~Fuzzy Measure

First, we recall some basic concepts and notations that will be used throughout the paper. Let X
be a non-empty set, C be a o-algebra of subsets of X. Unless stated otherwise, all subsets of X are
supposed to belong to C. Here, we let I = [0,1].

Definition 1. ([10,11]) A continuous triangular norm (shortly, a ct-norm) is a continuous binary operation
from I? = [0,1]? to I such that

(a) ¢xt=txgandgx (Txv) = (¢*T)=*vforallg,T,v e 0,1];
(b) ¢x1=cgforallgeI;
(c) ¢*xT <v*rwheneverg <vandt <iforallg,7,v,1€ L

Some examples of the ct-norms are as follows.

1.  ¢#*pT =g (: the product t-norm);
2. ¢*y T =min{g 7} (: the minimum #-norm);
3. ¢x*. T =max{¢+ 7 —1,0} (: the Lukasiewicz -norm);
4.
0, ifc=1=0,
C*HT = 1+11,1' otherwise,
¢t

(: the Hamacher product t-norm).

We define
6= Grrgak s x gy

fork € {2,3,-- -}, which is well defined due to the associativity of the operation *. Moreover,
*io 16 = lim *ngi,
k—o00

which is well defined due to the monotonicity and boundedness of the operation *.

Now, we introduce the concept of *-fuzzy measure.

Definition 2 ([3]). Let X be a set and C be a o-algebra consisting of subsets of X. A fuzzy measure on
C x (0,00) is a fuzzy set p : C x (0,00) — I such that

i) u(@,t)=1 Vte(0,);
(ii) ifA;€C,i=1,2,---,are pairwise disjoint, then
P21 A, T) = 2 (A, T), VT € (0, 00).
Saying the A; are pairwise disjoint means that A; NA; = @, if i # j.

Definition 2 is known as countable *-additivity. We say a fuzzy measure y is finitely *-additive if,
foranyn € N

u(Uig Ay, T) = #iqp1(Ai, T), VT € (0,00).

whenever Ay, - - - , A, are in C and are pairwise disjoint. The quadruple (X, C, jt, *) is called a *-fuzzy
measure space (in short, *-FMS).
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Example 1. Let (X, C, m) be a measurable space. Let x = xp and define

T

Ho(A,T) = Tm(A)

, VT € (0,00),
then (X,C, uo, %) is a x-FMS.
Example 2. Let (X, C,m) be a measurable space. Let x = xp. Define
_m(4)
wo(A,t)=e T , Ve (0,00).
Then, pg is a -FM on C x (0,00).

2. x-Fuzzy Measurable Functions
Now, we review the concept of *-fuzzy normed spaces, for more details, we refer to the works

in [12-15].

Definition 3. Let X be a vector space, * be a ct-norm and the fuzzy set N on X x (0, 00) satisfies the following
conditions for all x,y € X and T,0 € (0, 00),

(i)  N(x,7)>0.
(i) N(x,7)=1&x=0.
(iii) N(ax,7) =N x,WT‘) for every o # 0.

(iv) N(x,7)*N(y,0) < N(x+y,7+0).

(v) N(x,.):(0,00) — (0,1] is continuous.

(vi) lim N(x,7) =1and lim N(x,7) = 0.
T—00 70

Then, N is called a x-fuzzy norm on X and (X, N, «) is called s-fuzzy normed space.

Assume that (R, |.|) is a standard normed space, we define: N(x, ) = with * = xp, itis
T

T
+ ||
obvious (R, N, #p) is a *-fuzzy normed space.
Let (X, N, ) be a *-fuzzy normed space. We define the open ball B(x, 7, T) and the closed ball
B|x,r, ] with center x € X and radius 0 < r < 1, T > 0 as follows,

B(x,r,t)={ye X:N(x—y,t)>1-r}, @
Blx,r,7]={ye X:N(x—y,t)>1—r}. )

Let (X, N, %) be a *-fuzzy normed space. A set E C X is said to be open if for each x € E, there is
0 < ry < 1and 7y > 0such that B(x,ry,7¢) C E. Aset F C X is said to be closed in X in case its
complement F® = X — F is open in X.

Let (X, N, %) be a *-fuzzy normed space. A subset E € X is said to be fuzzy bounded if there exist
7> 0andr € (0,1) such that N(x —y,7) >1—rforallx,y € E.

Let (X, N, %) be a *-fuzzy normed space. A sequence {x,} C X is fuzzy convergent to an x € X
in *-fuzzy normed space (X, N, *) if for any T > 0 and e > 0 there exists a positive integer Ne > 0
such that N(x, — x,T) > 1 — € whenever n > N.

Now, we define *-fuzzy measurable functions.

Definition 4. Let (X, C) and (Y, D) be *-fuzzy measurable spaces. A mapping f : X — Y is called x-fuzzy
(C, D)-measurable if f~1(E) € C forall E € D. If X is any *-fuzzy normed space, the c-algebra generated by
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the family of open sets in X (or, equivalently, by the family of closed sets in X) is called the Borel c-algebra on X
and is denoted by Bx.

3. x-Fuzzy Integration

In this section, we recall the concept of *-fuzzy integration by using fuzzy simple functions on the
*-FMS (X, C, *, u) and add some new results.

Definition 5. Let (X, C, x, it) be x-FMS, we define
Ly ={f:X —[0,00) | f isfuzzy (C, Bg)-measurable function} .

If ¢ is a simple fuzzy ((C, Bg)-measurable) function in Ly with standard representation ¢ = i aiXE;
i=1
wherea; > 0and E; € C fori=1,...,n,and E;(\E; = @ for i # j, we define the fuzzy integral of ¢ as

Jygtanem = [ Vagduten) = s (. 7).

In [3], the authors have shown that, with respect to u(A, ), u satisfies the following statement;
(i) p:(A.):(,00)— [0,1]is increasing and continuous.
T T T
. TS T T
() u (A, a+b> >u (A, a> * U (A, b) forevery a,b > 0, T € (0, c0).
(iii) lim (*{.‘:1 (A, Tn)> =k lim p(A;, 1) for every A; NA;j=0Q.

T—T Tn—T0

(iv) Tlinoy(E, 7) =0and hm y(E, T)=1
(v) _lim lim (y <Em T ) > = lim lim (y (Em, T—;’[) > .
Ty —>T) M—>00 am M—>00 Ty —T) a

If A € C, then ¢x4 is also fuzzy simple function (4)}( A =
[ ¢(x)du(x,7) tobe [ pxadu(x, ).

“iXAﬁE,-)z and we define

L=

1

Theorem 1 ([3]). Let ¢ and ¢ be simple functions in L. Then, we have

(i) [x0du(x,7) =1.

(i) If ¢ € (0,1] then [y(c¢)(x)du(x,T) > c [x¢p(x)du(x,T), and for ¢ € [1,00) we have
Jx(ep)(x)du(x,7) < c [y p(x)du(x,T), VT € (0, 00).

(iii) If ¢ <, then [y p(x)du(x,7) > [ p(x)dp(x, T).

(iv) Themap A — [, ¢p(x)du(x, ) is a fuzzy measure on C, VT € (0, 00).

In the next theorem, we prove an important fuzzy integral inequality for fuzzy simple functions.

Theorem 2. Let ¢ and  be fuzzy simple functions in L, then

[+ weante ) = ([omants) « ([ o).
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Proof. Let ¢ and 1 be fuzzy simple functions in L, then we have

J @+ #) @),

/X ((Xn: aiXE,(X)) + <§: ijF](X))) du(x, 1),
i=1 j=1

- /X (Z(ai + bj)XE,ﬂFj(x)> du(x,T),

ij

T
*ig *]y‘":l M <(Ei ﬁF]) /(ﬂiJFbj)> .

On the other hand,
( X(])(x dp(x,T) / P(x)du(x, T))
- ( (DZXE )dy )) (/ (2%( )) nx, r>)
X =1
= ( i=1¥j= 1%‘( (Ei ij)r%)) * (*}nﬂ*?—lﬂ ((Eimljj)';>>'
- g (n(@om). 2) n (@0m) 7).
< Al A ENE), —
S K >"j:l H ( ! ]),(ai‘i‘bj) '
From (3) and (4), we get

/;((¢+l/’)( )du(x, T) (/ o(x)du(x, T > (/)'(lp(x)dy(x,r)).

O

Now, we extend the concept of fuzzy integral to all functions in L.

Definition 6. Let f be a fuzzy measurable function in L., we define fuzzy integral by

[ f@ntx)
inf {/).(tp(x)dy(x, )| 0<¢p<f, ¢isfuzzy simplefunction} .

®G)

*)

By Theorem 1 (iii), the two definitions of [ f agree when f is fuzzy simple function, as the family
of fuzzy simple functions over which the infimum is taken includes f itself. Moreover, it is obvious

from the definition that [ f > fgwheneverf <gand [cf>c [ fforallc € (0,1]and [cf <c [ f

forallc € [1,00)and [(f+g) > ([ f) = ([ g).

Definition 7. If f € L., we say that f is fuzzy integrable if [ fdu(x,T) > 0 for each T > 0. Let (X,C, p, %)
be a x-FMS. We define

Lt := {f : X — [0,00), f is measurable function and [ f(x)du(x,T) > 0}.
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Theorem 3 ([3]). (The fundamental convergence theorem). Let (X,C,u,x) be a -FMS. Let f,, be a
sequence in L such that f,, — f almost everywhere, then f € L™ and [ f = lim I fa-
n 00

s«-Fuzzy L Spaces

Here, we are ready to show that every L™ is a *-fuzzy normed space. It is clear if we define

L:={f:X — R, fis fuzzy measurable function},

then (L, +, .)R is a vector space. Moreover, in [3] the authors proved thatif f,¢ € L*, then |f — g| € LT.
Using definition L and L™ we can show Lt C L. In L* we define f < gif and only if f(x) < g(x) and
so (LT, <) is a cone.

Note. Recall that, due to the continuity of t-norm #, for any systems {a, },en and {0y },en of
elements form I we have inf{a, * b, } = inf{a, } *inf{b, }.

In the next theorem we define a fuzzy norm on L and prove that (LT, N, *) is a *-fuzzy

normed space.

Theorem 4. Let N : Lt x (0,00) — (0,1] be a fuzzy set, such that N(f,t) = [ fdu(x, ), then (L, N, %)
is a x-fuzzy normed space.

Proof.
(FN1) N(f,7)= [ fdu(x,7) > 0.
(EN2) By theorem 4.5 of [3] we have
N(f,7) =1 /fdy(x,r) —1e=f=0
almost everywhere.

n
(FN3) Letf =¢ = Y ajxg, and ¢ > 0so,
i=1

N(cg,7) = /cgbdy(x,r), (5)
= /ZaiXE,d.“(er)/
i=1

T
=B )

N ((,b,%) = /(]de (x,%) , (6)
= /;“:’X&dﬂ (x%)

T
=% (E,‘, C—ﬂ]) .

On the other hand,

From (5) and (6) we conclude that

T

N(c$,T) =N <¢, 7) . (7)

[
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(FN4)

Now, if f € LT we have {¢,} C L™ such that ¢,, T f, then c¢¢,, T cf so

[ etmintx, o) 1 [ efdn( ).
By (7), we have [ c¢ndu(x,7) = [ ¢pndp(x, %), and so

[ puinte D) 1 [ efnte)

On the other hand,
[ D)L [ fantx D),
by (8) and (9) we have,
T
[efanteo = [ fanx, ),
N(ef,7) = N(f, 2).

m n
Let f = 'Zl aiXE, 8§ = 421 bjxr; then,
i= =
N(p+p,s+1) = /(4>+1l7)dy(x,~r+s),
= /Z(“z‘ + b)) xenrdu(x, T +5),

T+s
:*l,]l’{<E mF], l+b>

On the other hand
NG N 7) = ([ ptutae) « ([ yuteo)),
(/Z%XE nrdp(x > </Zb]XE nrdp(x, T))
_ <*i,jy(5impj,;i)> ; (*i,jy(gimpj,gj)>,
*a/(V(Ei”Fjr%_) *V((Eiﬂﬁszj))

. S T
< *i,j<m1n {P‘(Ei nE, ;l.)’y <(Ei NE 171) })

s T
Now, we assume o < b From (10), we conclude
i j

N(‘P;S) * N(1l1, T) S *il]'],{ (Ez n F]', 5) .
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Again, from — < b] we get — < ajj—_ls?j because
bjs < a;T,
then
a;s +bjs < ajs+a;T,
and
(a; +bj)s < a;(T+35),
and so
s T+s
— < .
a; a; + b]
Therefore, from (11) we have
s
N(ps) < N(p ) < sgn(EiEL ), 12)
1
and
H T+s
u(EnE, ) <su(ENFE 1
*1,]”( in ]/al_>_*t,jﬂ( N ]'a+b> (13)

From (12) and (13) we have
N(¢p,s)* N(yp, T <*1]}4<E ﬂF TS >,

:N(qb—i—yb,s—i—r).

Now let f,¢ € L%, then there exist {¢,} C LT such that ¢, T f. Similarly, there exist
{$n} C LT such that ¢y, T g,and ¢, + ¥, T f + g, then

inf{/<¢n+¢n>dy(x,T+s)} =/<f+g>dy(x,r+s).
Also according to (12), we get
/ (% +¢n>dﬂ(x/7+5) 2 /(pndy(x,s) */wdy(x, 7),

and

/. (f—&—g)dy(x,‘r-‘rs) = inf{/ <(Pn +1Pn>d}l(X,T+5)}
> inf{/qbndy(x,s) *./lpndy(x,T)},

> inf{/(pndy(x,s)} *inf/l,bndy(x, T)
| fants)+ [ san(x,),
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then
/ <f+g>dpt(x,r+s) > /fdy(x,s) * /‘gdy(x,r).

k
(FN5) Let f = ) a;xg,, then
i=1

k
N(f ) = [ L aixedn(xw),
i=1

T
= *i'(:ll’l (Ef/ LT’:)’

lim N(f, ) = lim %5 ]y< E)

and

Tn—T0

According to Definition 5 (iii), we get

lim N(f, Tn): hm * M(Euf)

=T a;

= *k _1 lim —"
Ti—T aj

and by Definition 5 (i),

koo T
i N7 = ot (5,2,

1
k T
= % E’/i ,
171”( ' ﬂi)

= [ fantx )
= N(f,To).

Now, let f € LT, then

N(fF) = [ fan(x ),
— inf { [ bud(x,5)lgn 1 f},
= Jim_ [ gudn(x, 7).
and

lim N(f,t)= lim lim /<pmdy(x,rn),

Tn—T0 Tn——Tp M——>00

k
— 3 3 nl
= Tnhmm mhmoa / igl aj XE;ndy(x, Tn),

lim lim = T
Ty—Ty M—s00 1 g "u:"

71



Mathematics 2020, 8, 1984
According to Definition 5 (v), we get

T—T Ty —Tp M—>00

lim N(f,7) = lim lim *5 V(E’m'a;';)

= lim lim 5 ?‘(Esza;i)

m—>00 Ty—Tp

and by Definition 5 (iii), we get

lim N(f, Tn): lim  lim_ 5 y(Em Tn),

Ty—T0 n—>00 Ty—T) al.
— 1 k m

= lim x;_; lim u(E/", —

m—ro0 Tn—T0 111

Using Definition 5 (i), we get
lim N(f‘(): Jlim € lim o EP T
T —T n o =l i 11:”
. k T0
= Jm i1 <E:‘ﬂr ﬁ) ’
1

— lim /¢md;4(x, W),

m—o0

- inf{/ Pmdp(x, To)}/

= [ fan(x )
= N(f, To).

k
(FN6) Let f = Y a;x,, then
i=1

N(f,7) :/fdu(xfr),
= /ia,‘)(gid}l(x"f)/
i—1

T
=g (Eir ;)
1

and
= lim T
Jim N(7 ) = tim (B, ).
According to Definition 5 (iii), we have
i = lim #~ T

k . T
=% lim pu( E;, — |,
i=1 T*}OM< ! ai>
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and by Definition 5 (iv),
lim N(f,7) =+, lim p(E, =
T—0 T e A B B a; )’
= 40,
=0.

Now let f € LT, so
N ) = [ it ) =int{ [ puipt ),

i { [ puins, 0},
= lim {N((j)m,r)}.

m—>00

Then,

lii)nON(f,T): lim  lim {N(([Jm,r)},

T—0Mm—0

= lim lim *iv‘:ly(E;”,alm).

T—0m——>00 i

According to Definition 5 (v), we get

Jim N(f,7) = lim  lim *521;4(15;”,

and from Definition 5 (iii), we get

Jim N(f,7) = lim_lim *,k:ly(Eim,lm),

From Definition 5 (iv), we get

T
lim N(f,7)= lim . lim u(E", —
—0 (f, ) m—soo =1 THOV 1’a;_l1 '
= lim *LIO,
m—00

=0.

Similarly,
Th_r)nooN(f,T) =1
O
We have proved (L", N, x) is a *-fuzzy normed space. Define M : L™ x L™ x (0,00) — (0,1] by
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Mf,7) = N(1f =8l ) = [ 1f = gldntz ),

then M is a fuzzy metric on L™ and (L™, M, x) is called the *-fuzzy metric induced by the *-fuzzy
normed space (L, N, ).
n
Theorem 5 ([3]). If f € Lt and ¢ > O, there is an integrable fuzzy simple function ¢ = Y, ajXE, such that
j=1

JIf — ¢ldu(x,T) > 1 — € for each T > 0 (that is, the integrable simple functions are dense in L™).
Now, we show L is a complete space.
Theorem 6. L is a *-fuzzy Banach space.

Proof. Let {f,} C L" is a Cauchy sequence, then {f,(x)} C R is a Cauchy sequence for every
x € X and R is complete so there exist y € R such that f,(x) — y. Weget f: X — R, f(x) =y
according to corollary 3.16 [3], f is fuzzy measurable so f € L and according to Theorem (3), f € L™
so, lim fu(x) = f(x) almost everywhere or Jim fy = f. O
4. x-Fuzzy (L1T)? Spaces

In this section, by the concept of fuzzy measurable functions and fuzzy integrable functions we
define a class of function spaces.
Definition 8. Let (X, C, ) be a *-fuzzy measure space. We define

(L)

= {f : X — R inwhich f is fuzzy measurable function and /f"’d;t(x, T)>0,p> 1}.

There is an order on ((L1)?, <) such that f, g € (LT)? we have f < gifand only if f(x) < g(x).
Furthermore, if f, g € (LT)? then |f — g| € (L*)?,and |f — g|P < 7 or g” hence [ |f — g|Pdu(x,T) >

max[f fpd]’{(x/ T)/ f g”dy(x, T)]
In the next theorem we prove *-fuzzy (L+)V is a *- fuzzy normed space.

Theorem 7. Define N : (L1)P x (0,00) — (0,1] by Ny (f,7) = [ fPdu(x, T) then ((LT)?, Ny, *) is a %-
fuzzy normed space.

Proof.

(EN1) N,(f,7) = [ fPdu(x,7) > 0.
(EN2) By theorem 4.5 of [3] we have,
Np(f,7) =1 <= [ fPdu(x,7) =1 < fF =0 <= f = 0, almost everywhere.

n
(FN3) Letf =¢ = Y a;xg, then,
i=1

Ny(ep, ) = [ (co)Pdp, (14
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On the other hand,
T T
Np(g ) = [ Pdutx, ), (15)
. n p T
= / (l; aiXE;) du(x, CT’)’

n p T
= /l; a; X dp(x, 55,

T
*1 E;,— |.
1-1.”( 1 cpaf

From (14) and (15) we conclude that

T

Ny(cf,7) = N, (f, ;>.
Now let f € (L*+)?, then we have
Nef, ™) = [ (ehPiantm) =int{ [(eoPantsn: (@) 1P} a0
On the other hand,
Ny(f,5) = [ fran(x D) 17)
= int{ [ ghants, s o1 71}
From (14) and (15) we get
[ (ebu)ante,r) = Ny(ego,7) = Ny, 0) = [ ¢hu(, D).
Using (16) and (17) we get
Ny(ef, ) = Ny(f, 2).

(FN4) Let f = ¢ and ¢ = ¢ be simple functions. Then,

Np<¢+1/;,s+r> = Np(iﬂiXEi+ib/XFj/5+T>/ (18)

i=1 j=1

=Np ( Y (@i +b))xE,nF, s + r),

]

/ (Z(“i + bj)XE,-ﬁF]-> pdy(x,s +1),

i
- /Z(a,- + b)) X dp(xs + 1),
7

S+ T
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(ENb)

On the other hand,
Np(¢,) * Np(9, 7) </¢de X, ) </¢pdy(x,1)>, (19)
( (Z'lzXE mF]>pdy(x,s)> * (/ (ébjxamg)pdﬂ(x,l'))
(/Eu XEFAH(x,s ) </ih XEngdu(x, T))
= (*z‘Jﬂ(EiﬁFf/g)) : <*fff”<E mF]’bj’))
ol ) (e )
< % <;I<Ez' ﬂﬂfmin{ﬁé}))

s+T
< *i,j#(E NE, 7@ e )p)

k
Let f = ¥ a;xg,;, then
i=1

and so

tim, N, 7) = tim oy (i 5 ):

Tn—T0

Using Definition 5 (iii), we get

lim Np(f, )= lim *5 1;4<E,v, Ty"p)

T—T T —T

_ Lk . T
= *i1 Tnlinm " (El/ (ﬂi)p > ’

and according to Definition 5 (i),

lim N,(f, ) =, lim y( (;—”>

Ty —T0 Tn—T0
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Now let f € (LT)?, we have

Ny(f ) = [ fPd(x )
—int { [(@udntmlon 1/
= m@m/(ﬁi’rn)pdﬂ(ern)'

Then,

lim Ny(f,7y) = lim_ Lm [ (¢n)Pdu(x, ),

T— T Ty —T) M—00

k
= lim lim (Z al xpm)Pdp( x,T,,))

Ty ——T) M—>00 ]

T
lim  lm E', —— n_ )
Ty —— Ty M—>00 1”( (ulm)l’

Using Definition 5 (v), we get

lim Np(f Tn) = lim lim *k 1y<Eim’ ( Z)p)’
i

T —T Ty —T) M—00

!/
— k m
= lim lim *; 1V<Ei , (a;")ﬁ>

Mm—>00 Ty —Tp

and according to Definition 5 (iii)

lim Np(f Tn): lim lim * ]J(E’" T >,

Ti—T M—>00 Ty — T

= lim *k lim W
T Moo 1r~>-ro‘u (a',")P ’

By Definition 5 (i), we have

lim Np(f,7) = lim #, lim y(Elm, o >r

T —T m—soo T—Ty ( ;””)P
_ 0
- lnhi>n *l 1#( (a;”’)l’)'
Jim [ (@)t ),
inf{ / (zpm)"’dy(x,rg)},

= [ frantx ),
= Np(f, To).
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k
(FN6) Let f = ) a;xg,, then
i=1

Ny(f, 1) = [ frautx ),
= / <iéﬂi7(a) pdﬂ(x/ ),
T

=B )

and so
. . k T
lim Np(f,7) = lm *i_qu E,-,W .

T—7) T—7

Using Definition 5 (iii),

Now, let f € (L1)P, then
No(f,7) = [ PG e) = int{ [ )Pt g £,
= lim {/‘(tpm)’”dy(x,*r)},

m—->00

and so

lim Ny(f,7) = lim lim {Np(gbm,r)},

T—0 T—0 m—>c0

1 . k m T
n Tlg()mh—n}oo izt (Ei ! (af”)p>'

Using Definition 5 (v), we get

T
li =1l li k m
TLnONP(f'T) 1m m *z:lV(El ’ ( :71);7)’

T—0m——>00

= lim lim *Lﬂ(E?l,( T)p>,

m—00 T—0
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and by Definition 5 (iii), we have

; k m T
TIE?ON,,(f,T) lim ll)no* 1;4<E1 T lm)p>,

m—»00

= Jim £ tim p(EP, h
- minoo =1 m ‘u (um)p '
from Definition 5 (iv), we get

lim N = lim #f
Jimm, Np(f, 7) = Jim, #2410,

Il
o -~

|

We proved ((LT)P, N, *) is a *-fuzzy normed space. Now, define the fuzzy set M : (L*)? x
(L*)P x (0,00) — (0,1] by

Mf,7) = Ny (1f =5l 7) = [ 1f = Pt )

Then, M is a fuzzy metric on *-fuzzy (L*)? and ((L*)P, M, *) is called the x-fuzzy metric
space induced by the *-fuzzy normed space ((L*)?, Ny, *). Now, we study further properties of
x-fuzzy (L1)P.

n
Theorem 8. For 1 < p < oo, the set of simple functions g = Y. a;xg; where u(E;, t) > 0 for all
i=1
i €{1,2,..,n}and forall T > 0, is dense in *-fuzzy (L*)P.

Proof. Clearly simple functions ¢ = Z a;xg, are in x-fuzzy (LT)P. Let f € (L")”, by theorem 3.20

in [3] we can choose a sequence { f, } of 51mple functions such that f,, 1 f almost everywhere, and so

(f = fu)? 4 0.
We assert (f — f,)P € L because
(f = fa)V < 17,
and so

[ = fraute) = [ franco) >0,

then (f — f4)? € L* and (f — f»)? — 0. Using the fundamental convergence Theorem 3, we get
i — £ = =
Jim [ (F = f)rdu(x o) = [ oau(e ) =1

) ) N,
Then, lim Np(f— fu,7) = lie, fu L fo0
In the next theorem we prove that x-fuzzy (L*)P spaces are complete.
Theorem 9. For 1 < p < oo, *fuzzy (L)? is a -fuzzy Banach space.
Proof. Let {f,} C (L")” be a Cauchy sequence, then for every x € X, {f,(x)} C R is a Cauchy

sequence in R and since R is complete, there exist y € R such that f, (x) — y, we define f : X — R
by f(x) = y. Since f, — f almost everywhere, so (f,)? — (f)? almost everywhere, and (f,)? € L+
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by the fundamental converge Theorem 3 we have (f)? € L™ and lim [ (f,)?du(x,7) = [(f)Pdu(x,7),
hence f € (LT)P. O

5. Inequalities on *-Fuzzy (LT)?

In this section, we are ready to prove some important inequalities on x-fuzzy (L*)P.
Lemma 1 ([16]). Ifa > 0,b > 0,and 0 < A < 1, then
a*b' ™ < Aa+ (1-A)b,

we have equality if and only if a = b.

Theorem 10 (Holder’s Inequality). Suppose 1 < p < oo and % + % = 1. If f and g are fuzzy measurable

functions on X then,

then

Then,

N <f~g, T) = Np (f/ (NT) * Ny <g, (q)%T>‘
O

In the next theorem we compare two *-fuzzy (L*)? spaces.

Theorem 11. If0 < p < q < r < oo, then (L)1 C (L*)P 4 (L*)", that is, each f € (L*)7 is the sum of a
function in x~fuzzy (L*)P and a function in x-fuzzy (LT)".
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Proof. If f € (LT)7,let E = {x: f(x) > 1} and set g = fxr and h = fxfc, then

f=rL
= f(XE + XEe),
= fXE+ fXEe,
=g+h
However,
&’ = (fxe)? = fPxe < flxe
then,
/g”dﬂ > /quEdﬂ >0,
then,
ge(LH
On the other hand,
W= (fxee)" = f'xee < flxee,
then,
/h’dy > /qugcdy >0,
and so
he (Lh).
O

Now, we apply Holder’s inequality Theorem 10 to prove next theorem.

Theorem 12. If0 < p < g <r < oo, then LP N L" C L7 and

iz () ) o ) )

where A € (0,1) is defined by A =

==
=

==
==
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Proof. From [ fidu(x,7) = [ f*.f(0-"4dy(x, ) and Holder’s inequality Theorem 10, we have
[ ) = /'fM.fW-Wy(x, ),

NGEORTORVIEES

=(/ Mﬁ@xﬂ)(/@“”ﬂﬂwmﬂ)

(/

N

\Y

() o) (5
() 5) (02’
(o8 )1l 5) )

w5 () ) w o ) )

Another application of Holder’s inequality Theorem 10 helps us to prove next theorem.

then,

O

Theorem 13. If (X, 7) > 0and 0 < p < q < oo, then LV (u) D L () and,

Jor(aiy )

Proof. By Theorem 7 and Holder’s inequality Theorem 10, we get

==

Mmﬂzm04>

1
p

N, (f,T) = /f”.ldy(x,r),

O

Finally, we prove the Chebyshev’s Inequality in *-fuzzy (L) spaces.

Theorem 14 (Chebyshev’s Inequality). If f € (LT)P(0 < p < oo) then for any a > 0, Ny(f,T) <

Ny(xE,, §) with respect to E; = {x : f(x) > a}.
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Proof. We have,

P> (fxe,)’ = fPxe.

then
/f’”dy(x,r) < /f”dy(x,’r))gga = /E fPdu(x,7), (20)
and on E, we have
/Ea fPdu(x,7) < '/Eu aPdu(x,7) = / aPxg,du(x, 7). (21)
By (20) and (21) we get

[ fauce ) < [ dp(n),

- / (a;(Ea>pdy(x, 7).

Then,

Np(frT) < Np(‘lXEarT)r
T
= NP(XEH/E)
O

6. Conclusions

We have considered an uncertainty measure y based on the concept of fuzzy sets and continuous
triangular norms named by *-fuzzy measure. In fact, we worked on a new model of the fuzzy measure
theory (x-fuzzy measure) which is a dynamic generalization of the classical measure theory. *-fuzzy
measure theory has gotten by replacing the non-negative real range and the additivity of classical
measures with fuzzy sets and triangular norms. Moreover, the *-fuzzy measure theory has been
motivated by defining new additivity property using triangular norms. Our approach can be apply for
decision making problems [8,9].

We have restricted fuzzy measurable functions and fuzzy integrable functions and defined
important classes of function spaces named by *-fuzzy (L")?. Moreover, we have got a norm on
x-fuzzy (LT)P spaces and proved that x-fuzzy (L")? spaces are *-fuzzy Banach spaces. Finally,
we have proved Chebyshev’s Inequality and Holder’s Inequality.
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Abstract: In the present paper, we are interested in studying first-order Stieltjes differential
inclusions with periodic boundary conditions. Relying on recent results obtained by the authors
in the single-valued case, the existence of regulated solutions is obtained via the multivalued
Bohnenblust-Karlin fixed-point theorem and a result concerning the dependence on the data of
the solution set is provided.

Keywords: periodic boundary value inclusion; Stieltjes derivative; Stieltjes integrals; Bohnenblust-Karlin
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1. Introduction

Allowing the study in a unique framework of many classical problems: ordinary differential or
difference equations (in the case of an absolutely continuous measure—with respect to the Lebesgue
measure—respectively of a discrete measure), impulsive differential problems (for a sum of Lebesgue
measure with a discrete one), dynamic equations on time scales (see [1]) and generalized differential
equations (e.g., [2,3]), it is clear why the theory of differential equations driven by measures has seen a
significant growth (e.g., [1,4]).

Using a natural notion of Stieltjes derivative with respect to a non-decreasing function (c.f. [5],
see also [6] or [7,8] for applications), measure-driven differential equations can be expressed, in an
equivalent form, as a Stieltjes differential equation.

On the other hand, the set-valued setting covers a wider range of problems ([9-12], see also [13-15]),
therefore passing from the single-valued to the multivalued case brings a real improvement.

Based on the results obtained in [4] for measure-driven differential equations with periodic
boundary conditions, in the present paper we focus on nonlinear differential inclusions of the form:

)

where ué denotes the Stieltjes derivative of the state u with respect to a left-continuous non-decreasing

function g : [0,T] — R. This form is preferred since in many real-world problems the linear,
respectively the nonlinear term has different practical meanings.

In the particular case of the identical function g, periodic differential problems have been widely
considered in the literature; to mention only a few works, we refer to [16-18] for the single-valued
setting and to [19,20] (without impulses) or [21,22] (allowing impulses) in the set-valued framework.
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As far as the authors know, periodic differential problems driven by a non-decreasing left-continuous
function g have been studied only in the single-valued case in [4].

Applying Bohnenblust-Karlin set-valued fixed-point theorem, we prove that the specified
problem (1) possesses solutions and characterize the solutions as Stieltjes integrals with an appropriate
Green function.

We then study the dependence of the solution set of (1) on the data; specifically, we want to
estimate the perturbation of the corresponding solution set if perturbations occur in the values of b and
F. Such an estimation is provided in the case where the multifunction does not depend on the state.

New results for impulsive periodic inclusions (studied, e.g., in [21,22]) can be deduced by
considering as function g the sum of an absolutely continuous function with step functions. Moreover,
no restrictions are imposed on the number of impulses (it can be countable, so Zeno behavior
is allowed).

Having in mind that the theory of measure-driven equations is equivalent, in most situations,
with the theory of dynamic equations on time scales ([1], see also [23]), our study could be used to
deduce new existence and dependence on the data results for periodic dynamic inclusions on time
scales (see [24,25]).

The outline of the paper is as follows. After introducing the notations and recalling some necessary
known facts, in Section 3 we present an existence result for the single-valued case and then we proceed
to the main results in Section 4: we prove (for the multivalued setting) an existence result and also a
result on the dependence of the solution set on the data.

2. Notations and Known Facts

A regulated map u : [0, T] — R¥ [26] is a map with right and left limits u(t+) and u(s—) at every
point t € [0,T) and s € (0, T]. It is known that regulated functions have at most countably many
discontinuities [27] and that the space G([0, T], R?) of regulated functions u : [0, T] — R? is a Banach
space with respect to the norm [|u|c = sup, (o 7y [lu(t)]-

A collection A C G([0, T],R%) is said to be equiregulated if the following conditions hold:

e foreacht € (0,T] and & > 0, one can choose & € (0, T] such that forall u € A
lu(t') —u(t—)| <e forevery t' € (t — 64 t)
e foreacht € [0,T)and e > 0, one can choose d¢; € (0, T — ] such that forall u € A
lu(t") —u(t+)| <e, forevery t' € (t,t+ dgt).
Let us recall an Ascoli-type result.

Lemma 1. ([26], Corollary 2.4) A set A C G([0, T), RY) is relatively compact if and only if it is equiregulated
and pointwise bounded.

It is not difficult to check that:
Remark 1. A set A of regulated functions is equiregulated if
fu(t) —u(t)|| < |x(t) —x(t)], VO<t<t'<T, VueA

for some regulated function x : [0, T| — R.
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In the whole paper, g : [0, T] — R will be a non-decreasing left-continuous function and y, the
Stieltjes measure defined by g. Without any loss of generality, suppose g(0) = 0. We deal with the
Kurzweil-Stieltjes integral; we recall below the basic facts concerning this integral.

Definition 1. (Refs [2,3,27,28] or [29]) One says that f : [0, T] — R is Kurzweil-Stieltjes integrable (or
KS-integrable) with respect to g : [0, T] — R if there is fOT f(s)dg(s) € R* with the property that for every
e > 0, one can find J; : [0, T) — R satisfying

k

Y A@ (&)~ 8( 1))~ [ fe)dg(s)

i=1

<e

for every bg-fine partition {([t;_1,t;],¢;) : i =1,..,k} of [0, T]. (A partition {([ti—1,t],&;): i =1,...,k} of
[0, T] is be-fine iff [ti1,ti] C (§i — 0c(&i), Gi + 0¢()) , forall 1 < i < k).

The well-known Henstock-Kurzweil integral (see [30-32]) is recovered in the case where g is the
identical function and d = 1.

In general, the Lebesgue-Stieltjes integrability with respect to g (i.e., the abstract Lebesgue
integrability with respect to the Stieltjes measure ji¢) yields the Kurzweil-Stieltjes integrability with
respect to g. When g is left-continuous and non-decreasing, by ([28], Theorem 6.11.3) (or ([27],
Theorem 8.1)),

[} £©ste) = [ FEns(e) = Fs(e4) ~50) = [ Feus(s), ve € 0.1).

(Ref [29], Proposition 2.3.16) asserts that the KS-primitive F : [0, T] — RY, F(t) = fot f(s)dg(s) is
regulated whenever g is regulated, it is left-continuous if g is left-continuous and for every t € [0, T),

F(t+) — F(t) = £(1) [g(t4) — g(1)]-

Consequently, if g is continuous at some point, then F is also continuous.
To recall more properties of the primitive, we need a notion of (Stieltjes) derivative of a function
with respect to another function, given in [5] (see also [33]).

Definition 2. Let g : [0, T] — R be non-decreasing and left-continuous. The derivative of f : [0, T] — R¥
with respect to g (or the g-derivative) at the point t € [0, T] is

fet) = tl/lg} % if ¢ is continuous at t,
/ : )Y —f8)
g(t) = t/li)rg_ % if g is discontinuous at t,

if the limit exists.
The g-derivative has found interesting applications in solving real-world problems where periods

of time where no activity occurs and instants with abrupt changes are both present, such as [7] or [8].
Define the following set:

Dg={t<[0,T]:g(t+) —g(t) >0},
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namely the collection of atoms of jig; remark that if t € Dg, then

flt+) = f()

50 = o) sy

There is a set where Definition 2 has no meaning, more precisely,
Cy = {t € [0,T] : gis constant on (t — ¢,t + ¢) for some € > 0}.
It is convenient, when working with the g-derivative, to also disregard the points of the set
Ny = {un, vy :n € N} \ Dy,

where Cg = Uy en (i, vn) is a pairwise disjoint decomposition of C¢ (such a writing is possible due to
the fact that Cq is open in the usual topology of the real line, see [5]).

To warrant this, take into account that 1, (Cq) = pg(Ng) = 0[5] and, when studying differential
equations, the equation has to be satisfied yg-almost everywhere.

The connection between Stieltjes integrals and the Stieltjes derivative is given by Fundamental
Theorems of Calculus ([5], Theorems 5.4, 6.2, 6.5).

Theorem 1. ([5], Theorem 6.5) Let f : [0, T] — R be KS-integrable with respect to the non-decreasing
left-continuous function g : [0, T] — R. Then its primitive

t
F) = [ f)dg(s), e 0T,
is g-differentiable pg-a.e. in [0,T] and Fy(t) = f(t), pg-a.e. in [0,T].

As our aim is to study a differential inclusion, we end this section with basic notions of set-valued
analysis (the reader is referred to [34,35] or [36]).

Let Py (R?) be the space of all non-empty bounded, closed and convex subsets of R? endowed
with the Hausdorff-Pompeiu distance

D(A,A") = max(e(A, A"),e(A, A)),
where the (Pompeiu-) excess of the set A € Py (R?) over A’ € Py (R?) is given by

e(A,A") =sup inf [a—d|.
acAdEA

If A € Py (R?), denote by |A| = D(A,{0}) = sup,4 [la].-

Let X,Y be Banach spaces and let F : X — P(Y) be a multimapping. F is said to be upper
semicontinuous at uy € X if for each & > 0 there is J¢,, > 0 such that whenever || — ug|| < ¢,

F(u) C F(ug) + €B,

B being the closed unit ball of Y.
Moreover, F has closed graph if for all (i1,),eny C X, (0n)peny C Y with

up »u€X, vy,—veY, v,€F(u,), nen,

we have v € F(u).
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3. Preliminary Result—Existence Theory for the Single-Valued Problem

In this section, relying on the theory in [4], we present an existence result for the linear Stieltjes
differential equation with periodic boundary conditions
B +b(t)u(t) = f(t), pg —ae.in[0,T],
=1u

ué(
u(0) = u(T),

where ¢ : [0,T] — R is non-decreasing and left-continuous and b : [0, T] — R is a yg-measurable
function satisfying the non-resonance condition:

@

1—b(t)ug({t}) #0, foreveryt e [0,T]. (3)

Definition 3. A function u : [0, T] — R% is a solution of problem (2) if it is left-continuous and requlated,
constant on the intervals where g is constant, g-differentiable pg-a.e. in [0, T| satisfying

ué(t) +b(t)u(t) = f(t), pg —ae. in [0,T]

and

Let us remark that when b € L!(jig), the following condition is fulfilled:

2 [loglt = b(t)ug({t})]] < co. @

teDg

Indeed, if Dy is countable, we note its elements by {f,},cry and we get
Y bEpg({Ea ) < [1Bll1 ) < o
n=1
which implies b(E, )pg({f:}) — 0as n — oo. Then, since

im |log|1 - b(zn)ﬂg({fn}m _
o (B )

(4) comes from the Limit Comparison Criterion for the convergence of numerical series. If Dy is finite,
then (4) is trivially fulfilled.

It turns out (see [4]) that for some positive constant J,
11— b(t)g({1})] > 0, VE € Dy

Moreover, t — |b(t)ug({t})| is bounded on [0, T] since on [0, T] \ Dy it vanishes, while on Dy
we may see that is obviously bounded if Dy is finite, respectively b(f;)pug({f,}) — 0asn — oo if Dy
is countable.

To solve the problem (2), the sign of 1 — b(t)p({t}) has to be taken into account.
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Asin[7],if b € LL([0, T]), the set

Dy = {t € Dg:1-b(t)ug({t}) <0}

is finite since

o> [bllyy > X b(Ous({}) > 1 1.

tEDg tGDg

Denote by t; < ... < t; its elements and, for simplicity, let t) = 0 and t;,q = T. Let

tx(i’)* 1,if0§i’§t1
o (71)i, Zf h<t< tiv1, i=1,..,k

and
b(t), if t € [0,T]\ Dg

b(t) = { —log|1=b(Hp ({1
Tt})g, if t € Dy.

Applying Theorem 1, the following existence result can be proved:

Theorem 2. Let b : [0, T] — R be LS-integrable with respect to g, satisfying (3) and let f : [0, T] — R be
such that f(t) = %}2(“}) is KS-integrable with respect to g.
Denoting by

(r)dg(r)— [ b(r .
o) = 1 { w(T)el ENag=[[bNdgr) jro<s<t<T

w(T)els B0 _1 | e KEDa0) jfo<t<s<T,

the function u : [0, T] — R,

P T L. C) R
®) a(t)/o 1—b(s )P’g({s}) §(t,s)f(s)dg(s),

is a solution of problem (2).

Proof. Obviously, the LS-integrability of b with respect to g follows from condition (4) and the
LS-integrability of b.
One can see that forall t € [0, T],

u(t) = (6)

= L[ s s Jabndg) | 7
(Tl B0 g {“(f)eo ¢ /0 a(s)elo PN - f(s)dg (s)

1t hrag(r T Sb(r)dg(r
+ e I )dg()./t w(s)eds B )dgo-f(s)dg(s)}.

Let t € [0, T] \ Dg be a point where the maps [ b(r)dg(r) and [« (5)eJo Pd3() . F(5)dg(s) are
g-differentiable (we know that it happens pi¢-a.e.).
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We notice that « is constant on a neighborhood of t, so, by the product differentiation rule (see [5],
Proposition 2.2),

wy=—
a(T)elo BO)dg(r) _q

«(T) efoTE(r)dg(r)g*fél;(r)dgv)(_g(t))/ a(s)elo s . F(5)dg(s)

a(t) 0

+ “((Z)) elo Bg(r) o= [y (g () g () o B . 7( )
o

. ﬁf J 00 () ./tTtx(s)efg b)) . F(s)dg(s)
+ ﬁf [y B0 (g (1) o B () -f(t))]
= L0 @ OO gt

(el gt 1 a(t) Jo
4o [ @ LB s)dgto)| + In(ryel 080 171}
- —E(t)ﬁ /()Ta(s)g(t,s)f(s)dg(s) +f(t)

= —b(H)u(t) + f(t) = =b(H)u(t) + f(t) (recall that t € [0, T] \ Dy).

When calculating the g-derivative of the exponential function, we used a chain rule ([5],
Theorem 2.3) together with Theorem 1, namely:

— [ibdg) —f’B<r>dg<r>.<_ s )
(e 0 ) e o /Ob(r)dg(r)

8

!/

g
e IGLGN (=b(t)).

The equality ug(t) = —b(t)u(t) + f(t) at the points in Dg can be proved exactly as in ([4],
Theorem 17). [

Remark 2. If we impose the LS-integrability with respect to g of f, then the LS-integrability (therefore,
the KS-integrability) of H}(tf;% comes from the inequality

1 1
T=b(Oug({£1)] < max (1,5) , Vtelo,T].

Remark 3. The reciprocal assertion of Theorem 2 is also valid (see [4], Theorem 19). Specifically, if b, §, f are as
postulated in Theorem 2 and u : [0, T] — R¥ is a solution of (2), then

u(t) = L/T ) o) f(s)dg(s), te (0]
a()) Jo T=b(s)ug({sp& %80 a
Remark 4. As seen in [4], the application (s',s") € [0,T] x [0,T] — eJi B)g(s) g regulated in both
variables, therefore it is bounded. If
M= sup el B9
(s,8")€(0,T]x[0,T]
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then from the definition of § it can easily be deduced that

max(M, M?)

| < T
‘a(T)eJO bndg(r) 1

18(t,s) , Vs, t €0, T].

Obviously, if
1—b(t)ug(t) >0 forallte[0,T],

then a(t) = 1 for every t € [0, T}, therefore the formulas and the computations become much simpler.
4. Main Results
4.1. Existence of Solutions

We aim to obtain the existence of solutions for the set-valued periodic boundary value problem (1):

L
u(

The notion of solution adapted from the single-valued case (Definition 3) reads as follows.

(t) +b(t)u(t) € F(t,u(t)), pg—ae. in[0,T],
0) = u(T).

Definition 4. A function u : [0, T] — R? is a solution of problem (1) if it is left-continuous and regulated,
constant on the intervals where g is constant, g-differentiable jig-a.e. in [0, T| and

ug(£) +b(t)u(t) = f(#)
with f(t) € F(t,u(t)), pg —a.e.in [0, T].
We shall apply the following fixed-point theorem for multivalued operators.

Theorem 3. (Bohnenblust—Karlin) Let X be a Banach space, M C X be closed and convex and the operator
A M — P(M) with closed, convex values be upper semicontinuous such that A(M) is relatively compact.
Then the operator has a fixed point.

Theorem 4. Let b : [0, T] — R be LS-integrable with respect to g and suppose that (3) is fulfilled.
Let F: [0, T] x R — Py (R?) satisfy the following hypotheses:

e foreveryt e [0,T], F(t,-) is upper semicontinuous;
e foreveryu € RY, F(-,u) is pg-measurable;
’ s 8 7
e there exists a function ¢ LS-integrable with respect to g such that

[F(t,u)| < ¢(t)

for every t € [0, T),u € RY.

Then the Stieltjes differential inclusion (1) has solutions. Moreover, the solution set of (1) is ||||c-bounded.

Proof. Let X, be the subspace of G([0, T],R%) consisting of the functions being continuous on
[0,T]\ D.

Condition (4) together with the LS-integrability with respect to g of b imply that b has the
same feature.

Following Remark 4, we note by

M= sup efss’” b(s)dg(s)
(s,8")€[0,T]x[0,T]
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By condition (4), for every t € [0, T],

1 1 _
T By ()] < max <1'5> )

so we shall denote by
¢(t) = max <1%> -$(t), vt e [0,T).

Consider

2
M={vexy:|ofc < — XM M) /
‘ T)g]l) b(’ dg(r) 1‘

and the operator A : M — P (M) given, for each u € M, by

Au = {v € Xg:o(t) = ﬁ /OT %g(m)ﬂswg@) fe 5P<-,u<->>}

with § as in Theorem 2 and

Srea()) = {f € L (ug/ R : f(1) € F(tu() g —ae.}.

Ais well defined: for each u € Xg, Sp(. ;,(.)) is non-empty and whenever u € X, i.e., u is regulated
and continuous on [0, T] \ Dy, each element of Au has the same feature. Indeed, we note that a is
constant in a neighborhood of ¢ € [0,T] \ Dy, and writing each element of Au as in (6), by ([29],
Proposition 2.3.16) we deduce that it is regulated and continuous on [0, T] \ Ds.

2
We next show that |uf|c < % fo s) implies that every v € Au satisfies the
(rdg(r ‘

same inequality.
Indeed, fix t € [0, T]. Then every v € Au is given (by the definition of the operator A) by some
selection f of F(-,u(-)) and we can see, by Remark 4, that

ool < max(13) [Mlge 9l )l dse
< max<1,(1s>‘ (r;:}:MM —l‘/ |f(s)|dg(s)
1 max( M M2
< max <1,3> ‘“( ) l‘/ s)dg(s),
whence ol max(M M2 / o(s)ds
et o P8

Let us next check that the operator has closed, convex values.

Letu € M. Obviously, Sg(.,(.)) is convex (recall that F has convex values), therefore, Au is convex
as well.

To prove that it is closed, take (v, ),en C Au uniformly convergent to v € M; specifically, for each
n € N, one can find f, € Sg(. ,(.)) such that

/ 1— Vg {s}) 3(t,s)fu(s)dg(s), t € [0, T] and v, — v uniformly.
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One can see that
[fa(B)Il < ¢(t), YneN, t€[0,T],

so there exists a subsequence (fy, ey weakly L!(jig, RY) convergent to a function f € L!(jg, R?)
(Dunford-Pettis Theorem). In a classical way (Mazur’s theorem and properties of norm-convergent
sequences in L' (g, R%)), a sequence of convex combinations tends pointwise Hg -a.e. to f, whence

FC) € SECu()-

By a dominated convergence result (see [28], Theorem 6.8.7) applied for the components of
(fue)ken, f, one deduces that

o) = 115 /OT %g(t,sm@)dg(s) -
27 ) T g ()
and so,

1 T a(s) -
o(t) = M/ﬂ Wg(t,s)f(s)dg(s), teo,T],

thus Au is closed.

We will prove that A satisfies the hypotheses of Theorem 3.

We check that A(M) is relatively compact, using Lemma 1.

Take 0 <t <t <T.

For each u € M and each v € Au (defined via a selection f of F(-,u(-)) LS-integrable with respect
t0g),

L C
20 b TR E) ~&EF)ds6)

a(t)
H(a(lt oc(lt’ )/OT% (t',s)f(s))dg(s)| -
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We note that |a(t)| =1 for each t € [0, T], so we can write

T st
20 ToBE ey ) — 8 F6)igs
1

< —
|a(T)els B2 — 1]

t Ty I T Vs
[ «(T) /0 %(eﬁ] Br)dg(r) = [ br)as(r) _ gy B)dg() =[5 B0)ds () £ (5)dg (s)

b(o)ns ()
T ale) (e
i€ O e P RO ot
/ a(s) 1 b(r)dg( TYeld BOdg(r)—[7 BrZ (Y £ (5)do(s
| g s —a(r) O f(s)dgs)|
1
el ]
P as) b0 b)) (1 — o I B0 £s)dg (s
7 = e sl

Tooals) — [ B dg(r) ,f B(r)dg(r) _
e TS e (h ¢ e S =1)f(s)dg(s)

O B O T)eli B0dg(— [ Br)dg(1)) £ (s)dg(s
/t T o (o)) M0 —a(T) §0)f(s)dg(s)

On the other hand, again by |a(t)| = |a(t)] =1,

(G5 a7) Tt st
= 1a0) =) | [ Ty ey 8 )

+

|

and using the definition of § together with Remark 2 one gets

‘ <T a(t ) 1—b P‘g {s} g(t s)f(s)dg(s)

: la(T |)aefo et ,1‘ [ /t 1-b efo b(r)dg(r) f b(r f(s)dg(s)

T 06(5)
el Bnds ()~ Brds() £ )

) e F s

< max (1%) " |;"€(f0) D;E;t,3|_1| [

"l B £ dg(s)] .

+
t

But
eJo B —[BAS0) < A2 and  elo BOSO)—f Bdg(r) < pg2,
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We thus get
[o(t) = o(t)]|
: ‘a(T)efoT;:f)dgm ] e (%) {M /(:
+f
sem) [l ag)|

ORGSR AR
|a(T)edo D)) _ 1| (%;) {M /0 1£(s)lldg(s)

[ 1766 ldgts)]

1— e I 0080 £(s) g (s)

el B0iste) 1. 15 (9)ts)

so, taking into account the definition of ¢, it follows that

lo(t) = o(t)]

{M ‘1 —e J Bnag)] /OT¢(s)dg(s)

= Jamel B |

et B0l [ ggagts) + 4w [ g0t

T
M+ 1)) = o) [ 9l6g(s)]
But

’1 _ o Bndg() o~ JBg(r) _ o= i Br)dg(r)

<M

and similarly for efti b(r)dg(r) _q , while

[ o)g(s) = [ os)dg(s) — [ o(5)dgs).

Remark 1 yields now that the set A(M) is equiregulated.

The pointwise boundedness is immediate, therefore Lemma 1 implies that {Au : u € M} is
relatively compact.

Next, let us prove that A is upper semicontinuous. As A(M) is relatively compact, it suffices to
verify that A has closed graph (see [36], Proposition 2.23).

Let (#y)yeny € M converge uniformly to u € M and (v,)eny C M converge uniformly to
v € M be such that v, € Au, foralln € N.

One can find, foreveryn € N, f, € S F( () such that

= L Tizx(s) g(t,s s s
v"(t) - Dé(t)_/() 1—b(5)]/lg({5})g(t, )fﬂ( )dg( )/ te [O’T]

As before,
Ifa(O)l <@(t), VneN, t€0,T],
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so there is a subsequence (fy, )rcry convergent in the weak-L! (jg, R?) topology to a function f €
Ll(],tg,]Rd). It follows that a sequence of convex combinations of {f,, : k € N} tends pointwise
(ng-a.e.) to f. On the other hand, F is upper semicontinuous with respect to the second value also with
closed values , thus it has closed graph with respect to the second value (see [36], Proposition 2.17).
Combining these two facts, we may easily check that

fe SF(»,u(»))~

By a dominated convergence result (see [28], Theorem 6.8.7) applied for the components of
(fi, )ken and f, one deduces that the corresponding sequence of convex combinations of (v, )k

converges to
1ot a(s) N
W/o Wé’(m)f(s)dg(s)
whence

/ 1—b yg T 0(s)pu (]S §(t,5)f(s)dg(s), t € [0,T]

and consequently v € Au.
Finally, Bohnenblust-Karlin fixed-point theorem yields that the operator has fixed points,
which are solutions to problem (1) by Theorem 2. [

4.2. Dependence on the Data

Let us now study in which manner the solution set of problem (1) depends on the data. For this
purpose, we are forced to drop the dependence on the state of the right-hand side. To be more precise,
if we consider functions by, b, as in Theorem 4 and multifunctions F;, F; : [0, T] — Ppc(R?) such that
the considered problem has solutions, we are interested in finding the relation between the solution

set S of
g
u(

E
u(

The perturbation of b shall be measured through

(t) + by (t)u(t) € Fi(t), pg—ae.in [0,T]
0) =u(T)

and the solution set S, of

(£) + ba(t)u(t) € Fr(t), pg—ae.in [0,T]
0) = u(T).

T
b1 = ballc = sup [b1(t) —b2(t)] or |[|by — Dol :/ |b1(s) — ba(s)|dg(s)
t€[0,T) 0

while the perturbation of F through

Dc(Fl,Fz) = sup D(P](t),Fz(t)) or DU (Fl,Fz) :/TD(Fl(S),Fz(S))dg(S).
te[0,T) 0

Correspondingly, one can measure the distance between the ||| c-bounded sets Sj, S of regulated
functions in the following ways:

Dc(81,82) = max(ec(Sy, S82),ec(S2, S1)),
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where the Pompeiu-excess of the set S; over the set S; is defined by

ec(81,82) = sup inf [u—u'lc
ueS; 4 €S,

or

DL1 (31, 82) = max(ep (81, Sz),EU (Sz, 81)),

where the excess of S; over S is

e1(81,8) = sup inf |lu—u'||1.
ues, u'eS;

Let us note that

Remark 5. Forany x1,x; € [a,b] CR,
(i)

et —e2| < eb|xy — xa).
(ii) ifa >0,

1
|log 1| ~log 2| < 11 — xa.

Theorem 5. Let by, by : [0, T| — R be LS-integrable with respect to g and suppose that (3) is fulfilled for both
bl and bz.
Let Fi, Fy : [0, T] — Py (RY) satisfy the following hypotheses:

. Fy, F; are yg—meusurable;
o there exists a function ¢ LS-integrable with respect to g such that

|Fi()| < $(t), i =1,2, ¥t € [0,T).

Then there exist positive constants C;,i = 1,6 such that for every uy; € Sy, one can find uy € S, satisfying,
forallt € [0,T],

e (6) — a8
T
<€ [ Ih1(s) ~ ba(6)ldg(s) + Calas (T) — ax(T)

T ; B
45 [ 36 (9) ~ a2(9)ldg(s) +Ca [ 1(5) = ba(5) )
+Cs /O'T D(F(s), Fa(s))dg(s) + Celar (t) — aa(t)].

Proof. Let u; € S;. Then there exists a selection f; of F; which is LS-integrable with respect to g
such that

= 1 ! “l(s) 51(t, s s s
ul(t) - a1(t)/0 1—b1(5)]/lg({5})gl(t, )fl( )dg( )/ te [O’T]’

where
Dy~ ={t € Dg:1—bi()pg({t}) <0} = {#],....t;}

(with the obvious convention t(l) =0and t}( =0
1,ifo<t<tl
ap(t) = { jo=tsh

(1), ifth <t<tl,, i=1,.k

98



Mathematics 2020, 8, 2142

bi(t), if t€[0,T]\ Dg

1(t)—{ —logll—by (g ({t])]
— mam o teDg

and

Jo Br(ndg(r)— 15 (r)dg(r)
§i(t,s) = 1 {M(T)EU ! ! ,if0<s<t<T

al(T)gfoTb”l(r)dg(r) _1 | e Ja0dgn), if0<t<s<T.
By ([34], Corollary 8.2.13) we can choose f; as the jg-measurable selection of F, satisfying
1£1(8) = (D]l = d(f2(8), F2(£)), ¥ £ € [0, T]
s0, by the very definition of the Pompeiu-Hausdorff distance,

I1(t) = f2(8) | < D(Ri(t), F2(#)), ¥ t € [0, T].

Consider now the function us : [0, T] — R given by

= 1 ! “Z(S) 5 (t,s s s
)= 2 | T h e @G OROE6), 0]

where
Dy~ = {t € Dg:1—by(thug({t}) <0} ={H, ... t7}

(again, with the convention 3 = 0 and t,2 =1,

(-1, if<t<e2,,i=1..,1

1,if0<t<f
az(f)—{ fost<h
i+17

By(t) = { by(t), if t € [0, T\ Dg

> Clogl-ba (g (1D
— mam o teDg

and

i ba(n)dg(n) - [ B2(dg(r)
&(t,s) = 1 {“Z(T)eo 2 2 LifO<s<t<T

az(T)gfoTb-z(')dg(r) 1| e I ba(r)dg(r), if0<t<s<T.
Obviously, u, € S; by Theorem 2. Let us see that it satisfies the requested inequality for some

well-chosen constants C;,i = 1, ..., 6.
First, we may write

|1 (t) — ua ()|l
Lo ay(s) y
/0 1-b ! ({S})gl(trs)fl(s)dg(s)

#a() o
‘a;(t) /OT - bz‘fﬁ)(z( &t 9f()dg(s)

: ‘xll(t) ./oT 1- blugi)(;l({s})gl(trs)fl(s)dg(S)
_all(t) /<;T 1- bzo(‘z)(;l({s})@(t'S)fz(s)dg(S)

! all(t) /oT 1- b;zg)(;l({s})gzufS)fz(S)dg(s)
7“210) ./oT 1- bzo(‘z)(;l({s})gz(trs)fZ(S)dg(S)
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Using the remark that |a1 ()| = 1 and also |ap(t)| = 1 for every t € [0, T|, we obtain
([ () — uz(£) |
T a1(s) a(s)
<| [ (rn e 6 9h ) — e @t 26 dst)

T ay(s)

(@106 = 02)) [ 38y gy ) f)dg(6)

Jr

1 1
o ?(t)‘ = |a1(t) — ap(t)], for every t € [0, T}).

Let us evaluate the first term of the sum (7):

T a1 (s) s a .
J (1—bl<>ug<{s}> 1A = 75

T a1(s) a(s) -
< (o9 - T rm ) Aok

ao(s)

;T Wﬁz(t,sm(s)—fz<s>>dg<5>

(please note that ‘

and by Remark 2,

w(s ms)
'1—h1<>q<{s}>gl” T b (o) pg (e )

0(1(5) 0(2(5) N
" ‘ (1 ~hS)ug({s})  1- bz(s)ug({s})) &a(ts)
w1(s) — ax(s) + (w2 (s)br(s) — a1 (5)ba(5)) pg ({s})
(1 =b1(s)pg({s}))(1 = ba(s)ug({s}))

< |y 6 - 60)

(s
(s)n
0(1(
T—by(s)pg({s})

+

({S}) gl ts) gZ(t 5))

( 1
<max (1, —
1

)
g
)
g
>|81f5 - &(ts)]
5)

+max< max( ) [$2(t,8)|(Jar (s) — aa(s)]
Flar(s) = az(s)| - [b2(s)ug ({s})| + [b1(s) = b2 (s)[ug({s})),

where d1 , 0, are the corresponding positive constants in Remark 2 for by , b, respectively.
Since the condition (4) is verified, |by(s)pg({s})| is bounded, say by n1,. Then

' a1(s) s (s) s
/0 (mgl( s) — mgz(t,s)> f1(s)dg(s)
<max (1,3 ) [Isi(t) - @t IAG 1506
Jmax (12 [ @+ mlatt AG laas) — o) ldsts)

1

1 =
+max< '
1

1 T
max (1, 5 ) max (1,2 ) (1) [ 1ga(6,9)l11(5) = ba9)| 13 (5)g(s).
We can also see, by the choice of f, that

S

"(‘ D 182(t:5)(fi(5) = fa(s))dg(s)
gmax( l) [ 18,91 DEEE), Es))dss).
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We are now evaluating the second term of the sum (7):

T az(s)

(@100 =aal) [ 3 ) gy lt9) g o)

< max (1, 1) oa (1) = a)] [ 18200, 9)206) [45(6)

As in Remark 4, we denote by

1\/11 — sup ejsl bl d?()
(s',s")€[0,T]x[0,T]
respectively
M, = sup efsi// ba(s)dg(s)
(s',")€[0,T] % [0,T)
and so,
max (M, M?) =
Ig1(t,9)| < ‘ efo a0 l‘ =M
respectively
max(M,, M3) =
$alt,5)] < aa (el B 1] - M
It follows that
1 (£) — ua(£) |
1\ (T, .
<max (1,5) [ 181009 - 20, AG )
1 1\ /T
+max (1, — | max (1, — /(1+mz)\gﬁ(trs)\\|f1(s)|||0<1(s)*“2(S)|dg(s)
51 (52 JO
1 1
max (1,3 max (1,1 ) 8(0) [ 20,9110 5) ~ b2 l13(6) gl
1 T
+ max (1, E) /0 |$2(t, )| - D(Fy(s), Fa(s))dg(s)
1 T
max (1,2 ) Iaa(t) ~aa0)] [ 12t 5)a(s) (s
12 0
S0

o) = a0 < max (1,5-) [ 161(45) = a0 ) p(s)t)

max (1,5 ) 1+ )M [ 59)lor(5) — el gl
max (1,5 ) Bag() [ [ (5) = b9 605

Mo [ D(F:(s), F(s))dg )

2laa ()~ 28] [ Fo)g ). ®

N N S~~~

Flm &= Tl 3=
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We are now evaluating the difference ¢ (t,s) — §2(t,s). It can be seen that

Si(t,s) — ga(ts)

@ (T) oo B (g ()~ [ B (rdg(r) _ a(T) oo B2(1)dg(r)— [ Ba(r)dg(r)
wy (T)edo B1(ds(r) _q wy(T)eld B2s()

if0<s<t<T

(Lo E—- O (O
wy (T)eld 1 (st _q wx(T)eld B20s(r)

if0<t<s<T.
In the firstcase (0 <s <t <T),

1§1(t,s) = &a(t,s)]
1

< T T
|(ar (T )efo by (r)dg(r) _ 1) (aa(T )efo ba(r)dg(r) _ 1)
[ fo by (r)dg(r) fOTEZ (rdg(r) |~ S b1(r)dg(r) e S ba(r)dg(r)

+‘ L(T)edo B~ [LB0)a) _ o (T)elo 2018~ [ Ba(1)
1
< 7= T
[(aa(T)el 10V0) —1)(a <>efo b2<*>dg<f>—1>|
[efo Bi(Ndg(r) o fo B2(r)dg(r) | o= [ B1(Ndg(r) _ o= [ B2(r)dg(r)

]

| () (e M) BOVEC) _ ] Bt ) )|
ot (T) — ap(T) e 20150~ alr)i0)]
and, by Remark 5(i),

|g1(t,5) = g2(t5)]

1
S

w (T )efo by (r)dg(r) _ 1)(a2(T)efoTEz(r)dg(r) —1)|
[ 51t~ [ B0
[T 51000~ [B10)is) - [ Ea(r)ig(r) + [ gt

ot (T) = o (T) | M3

|:M1M2 max Ml, Mz)

+max(Ml,M2)

1
|(a1(T)elo Br0d8() — 1) (ay(T)elo B2)d5(r) _ 1)

[ (10 max (1, M) -+ max(3, 1)) [ (9~ Ba(o)ldg(s) + I (T) — ) ]

IN

Similarly, in the second case (0 < t < s < T) it can be proved that

§1(t5) = &a(t,s)|
1

T (@ (T)els BOMS0) _ 1) (ay(T)elo B2)s() _ 1)

(M1 My + max(My, My)) /OT |b1(s) — by (s)|dg(s) + |a1(T) — a(T)| MMy | .
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Denoting by
M; = max (M1M2 max(M;, Mp) + max(M?, M3), M; M, + max(M;, Mz))

respectively
Mz = max (M%,Mle) ’

we may say that for every s, t € [0, T],
~ T ~ ~ ~
§1(t,5) = &a(t,5)| < My /0 [b1(s) = ba(s)|dg(s) + Ma|ay (T) — az(T)]. ©)
We use next Remark 5(ii) and the fact that from (4), any t € Dy satisfies
1=bi(Oug({tH) > and 1 =ba(D)ug({t})] > &2

to see that for each t € Dy,

-] = [oB O] oglt = 1)

1 1
max (E'g> |by(t) — ba(t)].

IN

It is immediate that for each t € [0, T},
. . 11
1B1(£) — Ba(1)] < max (1, —, — ) |ba(£) — ba(£)- (10)
5’ 5

Finally, exploiting (8), (9), (10) we obtain that for all t € [0, T],

i (t) — ()]
<max(1.1) [ T B(5)dg(s) ([ " 1By (5) — Ba(s)1dg(s) + Moo (T) — (1))
+ max (1,%) max (1,(51—2) (1+my)M, _/OT$(S)|“1(S) —ax(s)|dg(s)
max (1,5 ) max (1, ) Fig(1) [ 1169 — b))t

1\ T
+ max (LE> 2/0 D(Fi(s), Fa(s))dg(s)
+max (1, 1) Flaa ()~ a2(6)] | 5dg(s)
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[le1 (£) — uz(2)]|
T T
ng/o #()dg(s) - max (1%) . max (1%%) /0 b1 (s) — ba(s)|dg(s)

+ M, max (1, 51—1> /OT$(s)dg(s) o (T) — aa(T)|
+(1 4 my) My max (1,%) max <1, 51*2) '/()T$(5)|“1(5) — aa(s)|dg(s)
+Myg(T) max (1, 51—1> max (1, 51—2> . /OT [b1(s) — ba(s)|p(s)dg(s)
_ 1 T
+htmax (1,5 ) - [ D(F(9) B(s)dg(s)
+hamax (1) [ 36)s(6) o1 (1) ool

Denoting thus by

C =

C =

Cy =

Cs =

T
M, /0 ¢(s)dg(s) - max (1, (51—1> - max (1, %, (51—2> ,
M, max <1 l) /Tf(s)d (s), C3 = (1 + mp) M, max (1 l) max <1 l)
2 "5 047 g(s), C3 = 2) My "5 5 )"
Myg(T) max (1, l) max (1, l) ,
5 5
T
‘M, max (1, 51—2> , C6 = M max (1, 512) /0 ¢(s)dg(s)

one gets the required inequality. [

Consider

now

LT 1 1)\2
G o= ¢(s)dg(s)~max<1,g,g),

Cy = max(M,, Mp)g(T) max 1,i max 1,l ,
) )

C: max(Mp, M) max 1,1,l .
61" 6

0O
(9]
I

Corollary 1. Under the assumptions of Theorem 5, if for every t € [0, T]

then:

(i)

1—by(t)pg(t) >0 and 1—by(t)pg(t) >0

De(S1,8) < (Gg(T) v &(s)dg(s>> by — ballc + Csg(T) - De(Fu, ).

(it) if ¢ is bounded,

Dpi(81,8) < <C1 +Cy SFp]tP(f)> 8(T)[1br = b2l 1 + Csg(T) Dya (Fy, o).
tel0,T
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Proof. Under the additional hypothesis on b; and by, it can be seen that a1 (t) = ay(t) = 1 on the
whole interval and so, Theorem 5 yields that for every 1; € &; one can find 1, € S such that for all
te[0,T],

T T _
() ()] < Cr [ b(s) = ba(s) dg(s) + C [ [b1(s) = bals)(s)dg(s)

T
+ G5 [ D(F(s), E(s)dg(s). ay

(i) By taking the supremum in (11) over ¢ € [0, T],

T_
i =l < (Cug(T)+Co || FsMg(s)) - = bl + Cg(T) - Dy o).
By the definition of the Pompeiu-excess, it follows that

cc(1,82) < (Cg(T) +Cu [ §o)ig(s)) -1~ ballc + Csg(T) - Dehy o)

and, by interchanging the roles of S; and S, one obtains the announced estimation.

(ii) If ¢ is bounded, the inequality (11) implies that

l[ua (8) = ua(B)[] < <C1 +Cy sup fP(t)) 161 = bal[ 1 + CsDpi (Fy, B2)
te[0,T)

By integrating it with respect to g on [0, T] we get

g —wallpn < <C1 +Cy SFP]tp(f)) 8(D)l|br = ballpr + Csg(T) Dy (Fi, F2)
tel0,T

whence

ep(S1,8) < <C1 +Cy sup ¢(t)) 8(T)l[br = bal 1 + Csg(T) Dy (Fy, F2).
te[0,T]

and the inequality comes from interchanging the roles of S; and S,. [
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1. Introduction

In recent years, impulse theory has been significantly developed, especially in the cases of
impulsive differential equations or differential inclusions with fixed moments; see the monographs of
Lakshmikantham et al. [1], Samoilenko and Perestyuk [2] and Perestyuk et al. [3] and the references
therein. The study of impulsive problems with variable times presents more difficulties due to the
state-dependent impulses, and in a large part of the literature, a finite number of impulses are still
allowed. Some extensions to impulsive differential equations with variable times have been done
by Bajo and Liz [4] and Frigon and O’Regan [5,6], and in the multivalued case, for instance, by
Baier and Donchev or Gabor and Grudzka [7-9]. In the case of impulses at variable times, a "beating
phenomenon" may occur, i.e., a solution of the differential equation may hit a given barrier several times
(including infinitely many times). Then we will be in the presence of "pulse accumulation” whenever a
solution has an infinite number of pulses which accumulate to a finite time +*. Impulsive differential
equations or inclusions have applications in physics, engineering or biology where discontinuities,
which can be seen as impulses, occur [3,10]. In this paper we consider a class of initial value problems
(IVPs) for differential equations with impulses at variable times on [4, b], allowing pulse accumulation:

x(t) = f(t,x(t)), t ¢ t(x)

) —x(t7) = I(x(t=)), teT(x)
) —x(t) = L(x(t)), tet(x)

where f : [a,b] x R — R, if not otherwise stated, is a continuous function; 7(x) C [a,b] is at most
countable; and I, I; : R — R and xy € R. Our consideration is presented for single-valued
problems, but it is still valid for multivalued problems, as can be observed in [3,11], eventually
by using multivalued integration [12-14].
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Note that for a given function x the set 7(x) need not be a singleton. We study the case
of accumulation points for the set 7(x). For an interesting discussion in this topic; see [15],
where necessary and sufficient conditions are given to assure pulse accumulation. For problems
having more than one common point of a solution and a barrier sufficient conditions are described in
[16] (Theorem 4) or [1-3,17].

In this paper we study impulsive IVPs in the space G([a, b]) of regulated functions, which seems
to be the natural space of solutions for impulsive problems (see [18-20]), and we investigate properties
of solutions as elements of this space. This allows us to cover and extend earlier approaches. Note
that usual IVPs should be treated as impulsive problems with negligible jumps. In this case the
space C([a, b]) or C!([a, b]) are considered, and they are subspaces of G([a, b]). We should note that
impulsive differential equations with varying times of impulses are treated in [21] (Section 5) as
generalized ordinary differential equations, but accumulation points for the set of discontinuity points
are not allowed and solutions are functions of bounded variation. In [22] BV solutions are expected
for impulsive problems. This approach was initiated by Silva and Vinter for the study of optimality
problems driven by impulsive controls, but this space is not a proper choice in our study, as we need
to consider only operators preserving bounded variation of functions and the norm in BV ({4, b]) is not
directly related to the supremum norm in C([a, b]). One of our goals is to unify the study for impulsive
and non-impulsive problems. In the literature, IVPs with impulses at finite and fixed times have been
studied in the subspace PC([a,b], t1,t2, ..., ty) of the space PC([a, b]) of piecewise continuous functions,
so that the space of solutions depends on times of jumps. In [23,24] the case of finite number of jumps is
considered and the space of solutions is independent on times of jumps. In case of impulsive problems
with variable times of jumps (state dependent jumps), a new space CJi([a, b]) is considered in [8,9,11]
(for multivalued problems); it is a good choice for problems having the property that every solution has
exactly k jumps; still, the space of solution depends on the choice of impulsive problem. We generalize
previous approaches; indeed we have (some inclusions are taken in the sense of isometric copies)

C'([a,b]) € C([a,b]) € PC([a, b, t1, ... t) C CJi([a,b]) € PC([a,b]) C G([a,b]).

One of the advantages is that we are able to cover the case of beating phenomenon, till now
studied separately and in very particular cases.

The paper is organized as follows. In Section 2 we recall basic notions on the space G([a, b]),
and introduce, as space of solutions, the subspace Z. of regulated functions which admit only left
accumulation points and have a canonical decomposition. We consider impulsive IVPs and provide
conditions on the barriers which guarantee that solutions are global. In particular, condition [B4]
requires that the sum of jumps (left and right) is finite and this condition implies that any solution is
continuable to the point b. In Section 3 we give the equivalent representation of impulsive IVPs by
means of operators acting on the space of regulated functions, and in the remaining part of the section
we provide sufficient conditions for [B4]. An example is given in Section 4. Finally, in Section 5 we
compare our results with earlier ones.

2. Impulsive Problems, Regulated Functions and Barriers

We denote by G([a,b]) the space of all real-valued regulated functions x defined on the interval
[a,b]; that is, G([a, b]) is the set of all x : [4,b] — R such that there exist finite the right x(t*) and
left x(s~) limits for every points t € [a,b) and s € (a,b]. The space G([a, b]) is a Banach space when
equipped with the supremum norm (see [25]). The space C([a, b]) of continuous functions and the
space BV([a, b]) of functions of bounded variation on [a, b] are proper subspaces of G([a,b]), so on
BV([a,b]) the induced norm is considered. Every regulated function is bounded, has a countable
set of discontinuities and is the limit of a uniformly convergent sequence of step functions (cf. [26]).
Given a regulated function x € G([a, b]) we denote its set of discontinuity points by 7(x); if necessary,
we distinguish the points of left-discontinuity 77, (x) and right-discontinuity g (x).
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The following result, being an immediate consequence of a result by Bajo [15] (Theorem 1), implies
that we need to restrict ourselves to some subspaces of regulated functions. Some necessary properties
of solutions are described in the lemma below. We focus our attention on the subspace of regulated
functions, denoted by G%([a, b]), of all x € G([a, b]), for which 7(x) has at most a finite number of left
accumulation points (see [B2] for a more precise formulation).

Lemma 1. Ift* € [a, b] is an accumulation point for the set of discontinuity points T(x) of a regulated function
x : [a,b] — R, then the size of the jumps is convergent to 0 when t, — t*; i.e.,

lim  |x(t) —x(t*=)| =0 and lim  [x(t"+) —x(t)] = 0.
tet(x) =t — teT(x) t—t +

Now for x € G ([a, b]), we denote the left and right jump functions, respectively, by

Ju(x)(t) = x(t) —x(t=) and Jr(x)(t) = x(t+) — x(t),

for t € [a,b], where x(a~) = x(a) and x(b™) = x(b). Moreover for t € [a,b] we define

Hy(x)(t) = ) Ju(x) ()

teety(x)a <t <t

and
Hg(x)(t) = Y Jr(x) (t)
teTr(x),a <t <t
with Hr(x)(a) = 0. In the case of a finite number of left accumulation points it is understood that
we will calculate the sum of the series of jumps separately for each such a point. Thus, we allow for
conditional convergence of series as well. The key point of the paper is to decompose such a class
of regulated functions as a sum of continuous and steplike functions (cf. [27]). Denote by Z. the
subspace of GL([a, b]) consisting of regulated functions for which the sums Hy (x)(t) and Hg(x)(t) are
finite for each t € [4,b]. Then a function x € Z1. can be uniquely written as the sum of a continuous
function and a steplike function.
The functions x4, x¢ : [4,b] — R defined by setting

xg(t) = Hp(x)(t) + Hr(x)(t)

and

xe(t) = x(t) = x4(t)
for t € [a,b] are called discrete and continuous parts of x. We will refer to x = x; + x, as
to the canonical decomposition of x; such a decomposition is unique with x;(a) = x(a) (cf.

also [28] (Theorem 3)). We observe that for t € 7(x) we have Jp(x)(t) = x4(t) — x4(t—) and
xc(t) — xc(t—) = 0, and analogously Jr(x)(t) = x4(t+) — x4(¢) and x.(t4+) — xc(t) = 0, and

—o0 < ) Jo(x) (k) + ) JR(x)(t) < co.

teety(x)a <t <b teTr(x),a <tp<b

Moreover all functions x € Z. are characterized by the condition that ] (x), Jr(x) € I1([a, b]).

The spaces C([a,b]) and BV ([a, b]) both are subspaces of Z .. Moreover, also the space CJ([a, b])
is a subspace of Z1. Let us stress that the function x; is of bounded variation, but x. need not have
this property. For the sake of completeness we have to recall that a decomposition is possible for any
function x € G([a, b]), but without uniqueness (see [27-29]).
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Let us consider the IVP for differential equations with impulses at variable times on [, b]

() = f(t,x(t)), t ¢ t(x)
X(Il) = X0, (1)
x(t) —x(t7) = L(x(t—)), teT(x)
x(tT) —x(t) = L(x(t)), teT(x),

where f : [2,b] x R — R, T(x) C [a, ] is at most countable and I;, I; : R — R, and x € R. Here I, and
I; describe right and left jumps when x(t) "touch" the barrier 7; i.e., t € T(x). If we expect one-side
continuous solutions (cddlag functions, for instance), then I; or I should be trivial.

As a barrier we will understand a curve of the plane T = {(t,x) : t = a(s),x = B(s),s € R} or
simply the graph of an equation x = 7y (t) for t € [a,b]. Therefore, T(x) = {t € [a,b] : x(t—) € T},
and the functions I, and I; describe, respectively, right and left jumps of a solution x(t) in the point
t € [a, b] for which x(t—) "touches" the barrier T.

Throughout, we will consider the following conditions:

[B1] The point (a,x) & T.

[B2] If the set T(x), for a solution x of (1), is not finite, then 7(x) has at most a finite number of
accumulation points. For any accumulation point +* of T(x) there is an increasing sequence
{tx}ren in T(x) such that tp — * and t ¢ T(x) whenever t € (t, t;i1).

[B3] In case of presence of more than one barrier (or connected components of the barrier) 7,
they should be disjoint sets on a plane (7x N 7; = @ for k # j). These barriers will be always
assumed to be piecewise continuous curves.

[B4] For any accumulation point ¢* of 7(x) the jump functions I, I; have locally bounded sums of
jumps in +¥; i.e.,

—o0 < Y. I (x) (k) + Y. I (x) () < oo. @)
eT(x),a <t<t* heT(x),a <t<t*

Moreover, either T is bounded or if a solution x has the property that x(t;) — co for some
te € T(x), k = 1,2..., then (2) holds with the sums taking over k.

Conditions [B1]-[B4] allow one to cover existing cases and to study the problem of the solvability
of the impulsive differential equation in presence of the beating phenomenon. The first three
assumptions are quite natural and are usually assumed in earlier papers. In particular, [B1] implies
that we have always a time #; > a such that x(t—), for t € [a,t;), does not touch the barrier. This
enables us to propose a step-by-step procedure for t; < t, < ... at least to the first accumulation point
of T(x). We observe that [B1] can be relaxed, if a is a point of discontinuity, then it should be isolated
in 7(x) and we need to replace the initial condition x(a) = x by x(a+) = x¢. In the sequel we are
interested in obtaining sufficient conditions for [B4]; we point out that condition [B4] implies that any
solution is continuable to the point b. In case of more than one barrier (or connected components of the
barrier), it may happen than the jump functions can transfer points between them. Let us recall that
we have two jump conditions and then when x(#; —) € 71 we have the first left jump. Thus, if after the
jump x(t1) € 1, it is still not a reason to get again the new left jump (as x(t1—) & 12). Only the right
jump occurs and x(t;+) is calculated as x(t;+) = x(t1) + I;(x(t1)). As we assume that a couple of
actions for Ty is always required, it is the jump function associated with the first barrier 7y, a trajectory
continues with the new initial value condition x(t;+); i.e., the mapping does not jump twice or more
than once at the same moment. Condition [B3] guarantees that any solution of (1) does not jump more
than once at the same moment.

Definition 1. A function x € G%([a,b]) is said to be a regulated solution of the impulsive IVP (1) if it is
differentiable except at most countable set T(x) = {t; : k € N}. Moreover, ifa ¢ T(x), then x coincides with
the interval [a, t1), where t; = min T(x), with the solution of the differential equation z'(t) = f(t,z(t)) with
initial condition z(0) = xo, and x coincides with the interval (ty, ty.y1) with the solution of the differential
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equation z' (t) = f(t,z(t)) with initial condition z(ty) = x(t,+), and the function x satisfies, at the points of
the set T(x), jump conditions with functions I; and I,, respectively.

Remark 1. Ifwe expect only that x € AC((t, ty11)) fork € N, i.e., differentiability a.e. on such intervals, then
the above definition can be also considered (the Carathéodory case instead of continuous functions f). In the case
of lack of jumps (i.e., for all x we get T(x) = @) we have C'-solutions. In the case of the connected components of
the barrier in the form of vertical lines T(x) = {t1, tp, ..., t } for any x, we have piecewise continuous solutions.
For the case of CJ-solutions we need to identify such solutions with regulated solutions with precisely k barriers,
each of them describing exactly one point ty, i.e., T(x) = ty. Let us mention that even solutions being of
bounded variation considered in some papers are also included in our class of requlated solutions.

We look for regulated solutions globally defined on [a, b]. Let us consider the IVP of the ODE
associated with (1)

x(a) = xp.

{ x(t) = f(t,x(t)) 3)

If for a given solution of the impulsive IVP (1) we have only a finite number of discontinuity
points, then the solution is global iff the solution of the IVP (3) is so, and thus usual assumptions
guaranteeing globality of solutions are sufficient for impulsive problems too. The case of countable
number of discontinuity points for some solutions is more complicated. Indeed, as claimed in [3] (p. 9),
it is not true that if a solution of the IVP (3) cannot be extended to some interval, then a solution of the
impulsive IVP (1) cannot also be extended to the same interval. We will show that it depends rather on
the barrier and jump functions than on the solution of the impulsive IVP. So it is important to have
combined assumptions for the barrier and jump functions. Note that also the growth of the function f
is important. Let us discuss the following example, modified from [17] (Example 3.1).

Example 1. Consider the following (IVP) problem in (0, 27).

X)) = 1 t & t(x)
x(0) = -m
x(t)— x(t) = L(x)() tet(x),
x(t)—  x(t7) = L)) tet(x),

where T(x) = arctan(x) + 71, I;(x)(t) = 1 and I;(x)(t) = 0. Clearly, the Cauchy problem x'(t) = 1,
x(0) = —7t has unique solution x(t) = t — 7t defined globally on [0,27]. This solution touches the barrier,
for the first time for t; = 7, s0 a jump occurs and we get x(7t+) = 1 and the solution of the IVP is defined as
x(t) =t — 7t + 1 up to the next point when its trajectory touch the barriet, say t,. We can proceed with points
t and we get limy_, o t = 37", so we have an accumulation point for T(x) and the solution of the IVP is not
defined globally on [0, 27], despite the fact that Cauchy problem has a global solution.

1

Now consider the same problem with I,(x)(t) = [COEEsE In this case we have the same solution on [0, t1]
1

and even the first jump is the same and the next jumps are: x(tr+) — x(t) = O]
easily calculate the points ty and we get Y5 1 [x(tp+) — x(ty)] = M < coand as ty — T < 3% and we can
put x(t) = x+ M — T for t € [T,27t|. We still get a global solution for the impulsive problem.

, etc. We can also

3. Integral Form of Impulsive Problems

We will study impulsive problem (1), representing it by means of operators acting on the space of
regulated functions. To this end, let us consider the operator F defined on the space G ([a, b]) in the
the following way:

FOO=x+ [ foxdst T @)+ L L0m. @

ety (x),a <t <t teeTr(x),a <t <t

113



Mathematics 2020, 8, 2164

Notice that for x € Z1,t € [a,b], we have

I(x) (=) =} I(x(s—)) and ) L(x)(te) = ) Ir(xa(s))-

et (x)a <t <t ass<t tetr(x)a <t <t a<s<t

The discrete part F;(x) of the operator F, which will depend only on x,, has to preserve the
finiteness of sums of jumps, whenever x,; has this property. This condition depends on the barrier and
jump functions I, I;. In case of pulse accumulation, their acting on barriers should decrease jumps
and the corresponding conditions for jump functions should compensate possible divergence, so in
the presence of pulse accumulation they should be rapidly decreasing in the neighborhood of such
a point. We allow one to have a finite number of such points, and we will present some sufficient
conditions guaranteeing that even in this case all solutions are global. In case of finite number of jumps
there are no new restrictions. Let us observe that for any discontinuity point ¢ € 7(x) we have direct
dependence of the values of both x(t) and x(t;+) on the value x(t,—), so they also depend on the
barrier T considered in (1); indeed:

x(tt) = x(te) + L(x(ty)) = x(Be—) + I(x(t=)) + L [x(te—) + L (x ()] - )

We will investigate operators on Zs: of the following form:

t
F(x)(t) = xo + / fls,x(s)) ds+ 3 hlxa(s=)+ ) I(xa(s)). ©6)
a a<s<t a<s<t
We need to check the existence of the integral, the convergence of discrete parts and that this
decomposition is canonical. Some differentiability properties of x outside of T(x) and finite limits on
T(x) are also necessary to be solutions of (1).

Proposition 1. Assume that the conditions [B1]-[B3] hold true and that

(F1) f e C([a,b] x R);
(J1) forany x € Zgr and t € [a, b]

a<s<t a<s<t

Then F, defined in (6), maps Z 1. into itself. Moreover, the operator F has the unique canonical decomposition
F(x) = Fe(x) + F4(x), with

R0 =50+ [ fls.x(5)) ds

and

F(x)(t) = ) I(xa(s—))+ Y Ir(xa(s)),

a<s<t a<s<t

s0 Fe(x) is the continuous part of F(x) and Fy(x) is its discrete part.

Proof. Let us recall that if f € C([a,b] x R), the superposition operator Ny(x)(t) = f(t, x(t)) maps
GE([a, b)) into itself (cf. [30] (Theorem 3.1) and [31]). Hence, the operator F. is well-defined and
F.(x) € C([a,b]). Assumption (J1) implies that F; : Z5. — Zqi; since Fe : Zg — C([a, b]), we have
that F maps Zq: into itself. Let x € Z; and decompose F(x) canonically as y. + y;. We need to
prove that y. = F.(x) and y; = F;(x). First we investigate the discrete part. As no jump occurs,
due to [B1], at the point 2 we have y;(a) = 0 = F4(x)(a). Clearly, both functions y; and F;(x)
should have exactly the same points of discontinuity. Thus, for t € [a,t;) both are null functions.
Asy(ti—) = JL(y)(t1) = F(x)(t1—) and y(t1+) = Jr(y)(t) = F4(x)(t1+) we get the same jumps
at t = t1, so the values y(t1) and F;(x)(t1) are the same. Thus, the left limits at the next point of
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discontinuity, say t,, are the same (both are equal to the right limits at ¢;). Due to our assumption on
the set of discontinuity points for x we can proceed until the endpoint of existence of both functions,
so that y; = F;(x). Then, y. = F(x) —y; = F(x) — F4(x) = F(x). O

It is important to provide a sufficient condition to check the assumption (J1) occurs (cf. also [B4]).
Let us observe that we need to verify only the convergence of jumps at accumulation points t* of
sets T(x). For an interesting discussion about the presence or absence of such points, see [15] or [32].
For a given solution function x, if the set 7(x) has no accumulation points and the barrier and jump
functions are bounded, then it can be defined on a whole interval (global solutions) (cf. example in [15]
(Remark)). If we allow it to have some accumulation points, the problem is much more complicated.
We need to find some conditions ensuring that all solutions pass through the accumulation points
of T(x), so they are global and can be prolonged up to the point b (see [16,33], for instance). As the
problem in a whole generality is very hard to be described, we restrict ourselves to one non-trivial
jump function and to the barrier defined as the graph of a continuous function.
Example 2. Let f(t,x) = Colztfor 0<t< Fand f(t,x) = 0fort > Z. Consider the following problem:
x'(t) = f(t,x), x(0) = 0,L;(u) = —1,L(u) = 0and y(t) = 1. It is easy to see that this problem has a
unique solution x defined on [0, o0) with T(x) = arctan (N). Clearly, T(x) has a left dense accumulation point
t = Z. Despite that iy and x are bounded and defined for all t > 0, the assumption [B4] is not satisfied and
x € GE([0, )\ ZgL and x & GL([0, Z]).

Let us present some extensions for [15] (Theorem 2) and (Corollary 1).

Proposition 2. Let f € C([a,b] X R), v : [a,b] — R be a continuous function, the barrier T be the graph of
x = q(t) and I; € C(R,R) be associated with «y. Let t* € (a, b] and let x be a regulated solution of the problem
(1) such that the point t* is a left accumulation point for the set T(x). Assume that the following conditions hold:

There exists a positive constant M such that |f(t,x)| < M forall t € [a,b] and x € Zg1;
The barrier T satisfies [B1]-[B3];

7y is nonincreasing on the interval (t* — ¢, t*) for some ¢ > 0;

I} is nondecreasing and I;(u) < 0 for u € (y(t1),y(+*)) and some t; € (+* —c, t*).

W=

Then Yop<s<p —11(x4(s—)) < oo and x can be extended to the right of t*, [B4] holds true, and so any
solution of the problem belongs to Z ..

Proof. Let x be a regulated solution of the impulsive problem (1) for which t* is a left accumulation
point of 7(x). Set u* = (t*); then, due to the continuity of -, the point (¢*,u*) € 7. Let (t) be
a sequence in [a, t*) convergent to t*. Without loss of generality, we may assume that t; > t* —¢,
S0 7 is nonicreasing on (1, t*). Fix an arbitrary regulated solution x of the impulsive problem (1).
Fix k € N. Denote 1y = x(ty—) = v(t). Then (t,ux) € T. We can estimate the position of the next
point. Consider the system of equations: x = 7(t) and x = M - t + uy + I;(ux) — M - t; and denote by
tf ., the first solution to right of t;. Moreover, as [x'(t)| = | f(t, x(t)| < M for t & T(x), we also have
tf 11 < tky1- Since ti, is a solution of the equation M - t + uy + Ij(ug) — M -ty = (t), using the fact
that <y is nonincreasing, we have

M- tipq +up — (=L (ug)) = M-ty > M-t g — (L (ug)) — M-t = () = Y(te) = g

From the latter we deduce

M- (tisr — t) — (g — ug) = =L (ug) > 0.
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Thus, for any N > 1, we have

M=

N N
(=I(u)) < M'kZ(ka — ) = ) (g1 — i),
=1

k k=

Il
—_
—_

and passing to the limit, we obtain

Yo -hwm) = Y —L(x(h—)) = Y —Ii(xa(s—))
k=1 k=1 a<s<t
N N
< Hm [ MY (beer — ) — Y (ugen — i)
N—eo k=1 k=1
= lim M'(tN+1—t1)— lim (M]\H,]—M]):M'(t*—tl)-‘r(ul—u*)<OO.
N—co N—c0

|

The analogy of Proposition 2 holds when v is nondecreasing.

Proposition 3. Let f € C([a,b] x R), 7y : [a,b] — R be a continuous function, the barrier T be a the graph
of x = y(t) and I; € C(R,R) be associated with vy. Let t* € (a,b] and let x be a regulated solution of the
problem (1) such that the point t* is a left accumulation point for the set T(x). Assume that conditions 1 and 2
of Proposition 2 hold true and also:

3. «yis nondecreasing on the interval (t* — c,t*) for some ¢ > 0;
4. I is nonincreasing and I;(u) > 0 for u € (7y(t1), y(+*)) and some t; € (£* — ¢, t*).

Then Y-y <s<p+ I1(x4(s—)) < coand x can be extended to the right of t*, [B4] holds true and so any solution
of the problem belongs to Z .

Proof. In this case we have an equation x = —M -t + uy + I;(uy) + M - fy, and if £, denotes a solution
of the equation —M - t + uy + I (uy) + M -ty = ¥(t), then

M- (tr1 = t) + (upgr — ux) > I (ug)-

Arguing as above we obtain

Y hx(-) = YD (=) = ¥ D) < o
k=1 k=1

a<s<t
O

In view of (5) we can formulate similar sufficient conditions considering both left and right
jump functions.

Theorem 3.1. Let f € C([a,b] X R), v : [a,b] — R be a continuous function, the barrier T be the graph of
x=q(t)and I;, I, € C(R,R). Let t* € (a, b] and let x be a regulated solution of the problem (1) such that the
point t* is a left accumulation point for the set T(x). Assume that the following conditions hold:

1. There exists a positive constant M such that |f(t,x)| < M forall t € [a,b] and x € Zg1,;

2 The barrier T satisfies [B1]-[B3];

3.y is nonincreasing on the interval (t* — ¢, t*) for some ¢ > 0;

4. I and I, are nondecreasing and I;(u) < 0, I () < 0 for u € (y(t1),y(t*)) and some t; € (+* —c, t*).

Then (J1) holds true; ie.,, —00 < Y ,<s<t II(Xa(5—)) + La<s<t Ir(xa(s)) < oo, and x can be extended to
the right of t*.
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Proof. We consider the affine function:
x = M-t 4w+ I (ug) + I(ug + L (ug)) — M-ty
and we get similar estimation as in Proposition 2,

g = v(tg1) < v(tepy) = Mot e+ D) + (g + L (ug)) — M-t

As I;(uy) < 0, then ug + I;(uy) < ug. Thus

I (x(te=)) + Ir(x(t)) < M(tiq — b)) + (g — tieq1)-
The convergence of the series can be deduced as previously. [J

Remark 2. An analogous result of the previous Theorem can be obtained considering hypotheses (3') and (4)
of Proposition 3.

Corollary 1. Under the assumptions of Proposition 3.1 there exists constant A such that all solutions x of the
IVP (1) have equi-bounded sums of jumps:

Z“[Xd \+Z\I,xd |<A.

a<s<t a<s<t

Proof. We restrict ourselves to proving the result in the case of left jumps. Put ay = (t), where (t})
is the sequence constructed in Proposition 2, and let A = Y2 ; a;. Observe that for any solution x
points of jumps t; > tf, so by the property of v we get y(t;) > v (t) and then I;(y(t;)) > I (7 (t)).
For any x we get Yy« 1(xg(5—)) = L5y [i(ug) < Lpyap = A < oco. [

Finally, we show that existence of solutions of IVP (1) is equivalent to existence of fixed points of
operator F defined in (6) that are solutions of the following integral equation:

t
t) = x0+/ fls,x(s))ds+ Y Li(x(s=))+ Y I(x(s)). 7)
a a<s<t a<s<t
Theorem 3.2. Assume that the conditions [B1]-[B3] hold true and conditions (F1) and (J1) are satisfied. Then a
function x : [a,b] — R is a requlated solution of problem (1) on [a, ] if and only if it is a fixed point of the
operator F given by (6), i.e., a requlated solution of the integral Equation (7).

Proof. (<) Let x be a solution of (7). Due to Proposition 1 we know that it belongs to Z;. C Zg C
G([a,b]) and has a decomposition into a continuous part xg + [ a“ f(s,x(s)) ds and a discrete part
Yacs<t Ii(x(s=)) + Lacs<r I (x(5))-

Immediately, we get that x satisfies the initial condition. Let t € [a,b] be a point of continuity,
ie,t & t(x). Then x'(t) = (fatf(s,x(s)) ds)’ = f(t,x(t)) so the differential equation is satisfied at
such a point t. Now, let t € T(x). Let us calculate the jumps at this point. We have

x(H) —x(t—) = x0+/ fls,x(s))ds+ Y L(xg(s—))+ Y L(xa(s))

a<s<t a<s<t
- x0+/fsx ds—i—Zleds) ZI,xd
a<s<t a<s<t

= Ii(x(t=)),

so the jump is precisely described by the function ;. For the right jump we have similar calculation,
so that x(t+) — x(t) = L(x(t)).
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(=) Let x be a regulated solution of the problem (1). As the superposition f(-,x(-)) is again
regulated (cf. Proposition 1), it is an integrable function. Then if t € [a,]] is a point of continuity,
we get (j; f(s,x(s)) ds) = x'(¢).

Since its left and right jumps at the points t € 7(x) are described by jump functions I;(x(t))
and I,(x(t)), respectively, then by the definition of the discrete part, x; is a sum of jumps, so x4(t) =
La<s<t Ii(%a(5=)) + Lacsar I (xa(s)) and finally x(£) = xc(£) + x4(t) = Fe(x) () + Fa(x) (8). O

Now, let us present some consequences of our approach to the theory of differential inclusions.
We will restrict our attention to the case of impulsive differential inclusions considered, for example,
in [34] or [10] (cf. also [8,9]):

x'(t) € F(t,x(t)), t & 1(x)
x(0) = xo, ®)
x(t) —x(t7) = I(x(t), tet(x)
x(tT) = x(t), te t(x)

where F : [0,1] x R — P (R?) is a multifunction with compact non-necessarily convex values in a
real Euclidean space. In order to draw the readers’ attention especially to new aspects of the paper,
and not to focus their attention on the concepts of multi-valued analysis, let us refer them to [34] for
definitions from multivalued analysis which will be used here after. In our evidence, we will only
focus on the application of the previously obtained results, and the remaining details can be found in
the literature.

We need to recall that in [34] the jump condition is of the form

Ax[i_gy = Si(x), i=1,...,p, x(t) R )

By an R-solution we mean an absolutely continuous function on each (7, 7;1) fori =0,1,...,p,p +
1(n = O0and 111 = 1) with impulses Ax[,_r ) = Si(x(n(x)7)); ie, x(t(x)T) = x(z(x)") +
Si(x(7;(x)™), which satisfy x(t) € F(t,x(t)), x(0) = xp with t # 7;(x) and (9).

The definition of R-solutions is more general than continuous or piecewise continuous solutions,
but still it is more restrictive than ours. Consequently, we are ready to prove some results under less
restrictive assumptions. Indeed, from our point of view, the most restrictive assumptions are those
relating to barriers (cf. [34] (Assumptions (A1) and (A2))), which implies existence of at most p points
of discontinuity for any solution x. Clearly, any R-solution is a regulated one, but not conversely.

Let us present two immediate generalizations of Proposition 2.

Proposition 4. (cf. [34] (Theorem 2.3)) Let F : [0,1] x RY — R¥ be almost usc multifunction with convex
(and compact) values. Assume that the following conditions hold:

1. There exists a constant C such that |F(t,x)| < C for every x and a.e. t € [0,1].;

2. The barrier T satisfies [B1]-[B3];
7y is nonincreasing on the interval (t* — c,t*) for some ¢ > 0, provided that the point t* is a left
accumulation point for the set T(x) and for any continuous function x satisfying x'(t) € F(t, x(t)) and
x(0) = xo;

4. I is nondecreasing and I;(u) < O for u € (y(t1),y(t*)) and some t; € (+* — ¢, t*).

Then there exists at least one regulated solution x for (8) and all solutions for this problem are global,
i.e., they can be extended up to the right endpoint of the interval.

Proof. The proof is quite classical, so we want to draw attention to the differences resulting from
our approach and related to the new definition of regulated solutions. The boundedness of F
(hypothesis (A3) of [34] (Theorem 2.3)) allows us to conclude that if G¢(t,x) = cOF(([t —¢,t+ €] N
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[0,1]) \ A, x + ¢B) then |Ge(t,x)| < C, where A is a null set and B C R is the open unit ball. Then the
set of functions being solutions of the initial value problem x” € F(t,x) , x(0) = x( is nonempty.

Let 0 be a point of impulse. Then we consider (8) with an initial condition x + Lx(0).
Consequently, one can suppose without loss of generality that 0 is not a point of discontinuity.
Thus, the differential inclusion without impulses

{x’(t) € F(t,x(t)) t€[0,1] ae,
x(0) = xg

has continuous solutions (and the set of such solutions is compact in in C([0, 1], R¢). For any such
function x, either its graph touches the barrier 7 on a set T(x) consisting of finite numer of points,
so by classical procedure (cf. [2,3]) it can be prolonged up to the point 1, or there exists some left
accumulation point t* for the set of T(x).

Now, we take a solution of the above problem on [0, t1], where t; = min 7(x) (see Definition 1),
and step by step we construct our regulated solution on the whole interval [0, t*]. We can repeat our
procedure presented in Section 3; i.e., by Proposition 2 we get a function from Z: defined to the right
of the point t*. Recall, that this procedure is one of the main goals of this paper.

This procedure replaces the original one from [34] without any additional assumptions
guarantying solutions with a number of discontinuity points prescribed by additional assumptions.
Moreover, Proposition 2 implies that any solution exists on the interval 0,1]. O

Let us consider also the lower semicontinuous case. The main idea of how to change the proof is
essentially the same as in previous proposition.

Proposition 5 ( cf. [34] (Theorem 2.8)). Let F : [0,1] x RY — R? be an almost lower semi-continuous on
A, with some negligible set A; F(-, x) is measurable for every x; F(t, ) is upper semi-continuous with convex
values on ([0,1] x RY)\ A.

Assume that the following conditions hold:

1. There exists a constant C such that |F(t,x)| < C for every x and a.e. t € [0,1];

2. The barrier T satisfies [B1]-[B3];

3. is nonincreasing on the interval (t* — c,t*) for some ¢ > 0, provided that the point t* is a left
accumulation point for the set T(x) and for any continuous function x satisfying x'(t) € F(t,x(t)) and
x(0) = xo;

4. Iy is nondecreasing and I;(u) < O for u € (y(t),y(+*)) and some t; € (+* —c, t*).

Then there exists at least one regulated solution x for (8) x and all solutions for this problem are global,
i.e., they can be extended up to the right endpoint of the interval.

4. Example

We present an explanatory example. We consider a classical Cauchy problem without uniqueness
with the impulsive "stopping condition" on the interval [0,4]. To show the idea, it is sufficient to
consider only one surface T(x) with the property, that any solution with its graph reaching this surface
has a jump. Put H(x)(t) = x(t) — J(x), where J(x) = 0 for x < 1and J(x) =1 for x > 1, so 7(x) is the
set of points  with x(t) — 1 = 0. Clearly Hc(x) = x and Hy(x) = —J(x).

X)) = 2y/x(b) t & t(x)
x(0) = x(0+)=0 (10)
x(t+)— x(t—=) = Hy(x(t)) tet(x).
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As claimed above, let us find all the positions and the number of the points of discontinuity,
i.e., the set T(x). This set is depending on a solution x and then earlier results are not applicable in
such a case.

Let us consider the integral form of this problem with F(x fo 2,/x(s) ds + Hy(x(t)),
with xp = 0. The operator F takes the set of regulated functions Zg 1nt0 1tself For any x € Z; we know
that Hy(x,;) has uniformly bounded sums Z,I(\':O vk, where N is the number of jumps for a solution x,
i.e., provided this sum is still less than a.

L. First let us present a general form for an arbitrary solution of (10). Since we know the formulae
for all the solutions for the Cauchy problem (without the impulse condition), i.e., a trivial one x((t) = 0
and x¢(t) = 0for t € [0,C] C [0,4] and xc(t) = (t — C)? fora > t > C, we can easily describe the set
Sp of all solutions for (10). All the intervals are considered here as intersections with [0, a]; i.e., t < a.
Clearly, if x(t) = 0, then xy € Sy. Consider now an arbitrary function xc. For t; = C 4+ 1 we have
xc(t1) = 1, so, using our condition, the function is "stopped" and x¢(t1+) = 0. In such a way, we are
again in the axis y = 0 and we are able to continue our procedure. The solution could be zero till the
next point Cy_q in which we take x¢(t) = (t — Cy11)? or up to a. That means, the solution need not be
determined by selecting only one point C. Then, for any set Q = {Cy € [0,4] : k € K C N}, satisfying
Cis1 > C + Vk (k € K), we associate a function xg having the form xg(t) = (t — Cx)? with some
intervals (Cy, Cx + V/k] for all C € Q and vanishing elsewhere. Since x( is a bounded and regulated
function, So C Zg C G([0,4],R).

II. Note that different solutions of the considered problem can have different number of
discontinuity points. Clearly, we have also infinitely many continuous solutions of our problem
(x = 0 and all functions having values zero up to a point C; for which (t — Cy)? < 1 for t € [Cy, a]).

The strength of our approach is more visible when we consider multivalued problems. Such a
case is of special interest for unifying continuous and discontinuous approaches. Consider a modified
problem from the previous example with the differential inclusion

{02\/7} te T(x

with the same set of conditions for impulses. Now, for arbitrary solution of previously considered
problem at any point of its trajectory we can either prolong it as a constant function or continue as
in Example 4. However, all solutions, both continuous and discontinuous, are still in our space Z¢.
The case of convexified values of the above multifunction can be studied in the same manner.

5. Remarks about an Earlier Approach

In [9] (cf. also [8]) the following multivalued impulsive problem was studied:

y'(t) € F(ty(t)), forte[0,a],t#7(y(t),j=1,...,m
y(0) = yo, 1)

y(t") =y() + L(y(t), fort=7(y(t),j=1,...,m
where F : [0,4] x RN — ZRN, I RN — RN,j =1,...,m, are given impulse functions, 7; € Cl(RN,R)
with 0 < 7;(y) < a,and ty = {t[t = 5(y(t))}. The hypersurface t — 7;(y) = 0 is called the j-th pulse

hypersurface and will be denoted by o;. If for each j = 1,...,m, 7; is a different constant function,
then impulses are in the fixed times.
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The authors are looking for (discontinuous) solutions in a special space. Let CJ,([0,4]) :=
C([0,4]) x (R x RN)™ with following interpretation: the element (g, (I;, vj)]m:l), where [; € [0,a] we
will interpret as the function with m jumps in the times ji defined as follows:

p(t), 0 <t <l

j
(f)(t) = (P(t) + ';1 Yo (i) lv(j) <t< la(j+1)r
m

where ¢ is a permutation of {1,2,...,m} such that I, ;) < I, (i11)-

The authors announced a mutual correspondence between the functions on interval [0, a] with m
jumps and the sets {(¢, (I;, Uj);'":l) € CJm([0,a]) : I; <11}, with  — (&, (1, I]-(év(l]-)));-":l), where the
function { is { with reduced jumps, / ; is j-th time of jump and the function [; is an impulse function.

The space CJ,,([0, a]) with the norm

(e, (1, 0Ll == sup (1l + _le(ll;\ + o)
=

te(0,a]

is a Banach space. In our approach it means that the considered functions are sums of continuous
parts and discrete parts having finite number of discontinuity points. As the nature of mutual
correspondences is not investigated in [9], solutions of the considered problem are included in this
space CJ,([0,a]). Thus, the problem is defined on a subset of continuous functions and the solution
set is in a different space. Our approach allows one to eliminate such a problem. In contrast to our
approach, the number of discontinuity points for solutions is then prescribed.

It is worthwhile to stress that our approach is based on analytical rather than topological methods
and can be easily used for differential problems of various types having discontinuous solutions.

Let us mention that the main result in [9] is devoted to investigate the structure of the set of
solutions for (11), and it was proved that under some assumptions this set is an R, set in CJ,, ([0, a]).
Despite that it exceeds the scope of this paper, it is an interesting problem and will be studied. Let
us mention one big difference: our approach allows one to study problems with numbers of jumps
depending on the solutions, including possibly infinite numbers of jumps.

The key difference in both cases is that we do not expect that all solutions of the considered
should have prescribed (finite) number of discontinuity points. In [8,9] the authors have a finite
number of "barriers" such that any solution meets each barrier (exactly one time). This means that
several technical assumptions on that curves are required (conditions (H1)—~(H3) in [11], for instance).
As claimed above (and in our Example 4), the solutions studied by us have neither finite numbers of
discontinuity points, nor the same number and placements of these points. An added value is that the
space of solutions is universal for all problems having discontinuous solutions.

As claimed in Section 3, the same idea of solutions for differential inclusions having limited
number of (possible) discontinuity points indicated by barriers met at once can be found in [34]
or [10]. The space of solutions considered there consists of all functions x which are L-Lipschitz on
[ti(x)", Ti41(x)] and have no more than p jump points 73 (¥) < T(x) < --- < Ty(x). Note that in
general 7; depends on x; i.e., the impulses are not fixed times. Clearly, all such solutions are regulated.

Remark 3. We propose to treat all such problems in an unified manner. First, we need to choose a proper
subspace of G([a, b],Y) and to define an operator on this space. Then either we have already a decomposition
of this operator in its continuous and discrete parts (defined as in the formulation of a problem), or we need to
decompose it like in our main theorem.
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order continuity, bounded variation, convergence are obtained. An application of interval-valued
multifunctions to image processing is given for the purpose of illustration; an example is given in case
of fractal image coding for image compression, and for edge detection algorithm. In these contexts,
the image modelization as an interval valued multifunction is crucial since allows to take into account
the presence of quantization errors (such as the so-called round-off error) in the discretization process
of a real world analogue visual signal into a digital discrete one.
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1. Introduction

The theory of multifunctions is an important field of research. Since interval arithmetic,
introduced by Moore in [1], it appears a natural option for handling the uncertainty in data and in
sensor measurements, particular attention was addressed to the study of interval-valued multifunctions
and multimeasures because of their applications in statistics, biology, theory of games, economics,
social sciences and software, to keep track of rounding errors in calculations and of uncertainties
in the knowledge of the exact values of physical and technical parameters (see for example [2-5]).
In fact, since the uncertainty of information could affect an expert’s opinion, the ability to consider the
uncertainty information during the process could be very important, see for example [2—4,6-11] and
the references therein.

However, in some recent papers, interval-valued multifunctions have been applied also to some
new directions, involving signal and image processing. Digital images are in fact the result of a
discretization of the reality; namely sampled version of a continuous signal. Hence, there are different
sources of uncertainty and ambiguity to be considered when performing image processing tasks, see for
example [12,13]. For instance, the applications of fractal image coding for image compression [14,15] is
one of the topic in which interval-valued multifunctions have been applied. Clearly, image compression
techniques [16] are very useful in order to speed up the processes of digital image transmission and to
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improve the efficiency of image storage for high dimensional databases [17]. Further, applications of
interval-valued multifunctions to the implementation of edge detection algorithms can also be found
(seee.g., [13,18]).

In the literature several methods of integration for functions and multifunctions have been studied
extending the Riemann and Lebesgue integrals. In this framework a generalization of Riemann sums
was given in [19-37] while another generalization is due to Kadets and Tseytlin [38], who introduced the
absolute Riemann-Lebesgue |RL| and unconditional Riemann-Lebesgue RL integrability, for Banach
valued functions with respect to countably additive measures. They proved that in finite measure
space, the Bochner integrability implies |RL| integrability which is stronger than RL integrability that
implies Pettis integrability. Regarding this last extension contributions are given also in [21,23,34,39].

In the last decade the study of non-additive set functions and multifunctions has recently received
a wide recognition, (see also [3,9,10,40—-46]). In this paper, motivated by the large number of fields in
which the interval-valued multifunction can be applied, we introduce a new type of integral of an
interval-valued multifunction G with respect to an interval-valued submeasure M with respect to the
weak interval order relation introduced in [4] by Guo and Zhang. Although the construction procedure
of the integral is similar to the one given in [34,38,39], the integral proposed is a generalization of
it since we are concerned with the study of a Riemann-Lebesgue set-valued integrand with respect
to an arbitrary interval-valued set function, not necessarily countably additive. So the novelty of
this construction concerns not only the codomain of the integrands but also the non-additivity of the
measure with respect to which they are integrated. The main results on this subject are Theorem 1,
in which the additivity of the integral is proved even if the pair (G, M) does not satisfy this property;
the monotonicity and the order continuity are established in Theorems 2 and 4 and a convergent result
given in Theorem 5.

The paper is organized as follows: in Section 2 the basic concepts and terminology are introduced
together with some remarks. In Section 3 we introduce the RL-integral of an interval-valued
multifunction with respect to an interval valued subadditive multifunction and we provide a
comprehensive treatment of the integration theory together with a comparison with other integrals
defined in the same setting (Remark 8). An example of an application in image processing is given in
Section 3.1. The applications concerning image processing discussed in the present paper is given for
the purpose of illustration and is new. The main reason for which we discuss the above application
is to provide examples and justifications of the uses of interval-valued multifunctions to concrete
applications in Image Processing. The advantage of using the notion of interval-valued multifunction
in signal analysis is that this formalism allows to include in a unique framework possible uncertainty
or the noise on the evaluation of an image at any given pixel.

2. Preliminaries

Let S be a nonempty at least countable set, P(S) the family of all subsets of S and A a o-algebra of
subsets of S. The symbol R denotes, as usual, the set of non negative real numbers.

Definition 1 ([34], Definition 2.1).

(i) A finite (countable) partition of S is a finite (countable) family of nonempty sets P = {A;}i=1, _»

({An}nen) C Asuchthat A;N Aj = @,i # jand igl A =S (ngNAn =8S).

(ii)  If P and P’ are two partitions of S, then P’ is said to be finer than P, denoted by P < P’ (or P’ > P),
if every set of P’ is included in some set of P.

(iii)  The common refinement of two finite or countable partitions P = {A;} and P' = {B;} is the partition
PAP = {Ai N B]}

(iv) A countable tagged partition of S if a family {(By,sn), n € N} such that (By), is a partition of S and
Sy € By, for every n € N.
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We denote by P the class of all the countable partitions of S and if A € A is fixed, by Pa we
denote the class of all the countable partitions of the set A.

Definition 2 ([34], Definition 2.2). Let m : A — [0,+00) be a non-negative function, with m(®) = 0.
Aset A € Ais said to be an atom of m if m(A) > 0 and for every B € A, with B C A, it is m(B) = 0 or
m(A\B) = 0.
m is said to be:
(i) monotone if m(A) <m(B),VA,Be A with AC B;
(i) subadditive if m(AU B) < m(A) + m(B), for every A,B € A, with ANB = @;
(ii))  a submeasure (in the sense of Drewnowski [47]) if m is monotone and subadditive;
“+0o0
(iv)  o-subadditive if m(A) < Y., m(A,), for every sequence of (pairwise disjoint) sets (An)yen C A,
0

n=

with A= 1) Ay,
(v) order-cont?r:l(t)ous (shortly, o-continuous) if nlgrc}o m(Ay) = 0, for every decreasing sequence of sets
(An)nen C A, with Ay \ @;
(i) exhaustive if lim m(Ay) = 0, for every sequence of pairwise disjoint sets (A,)pen C A.
(vii)  null-additive if m(A U B) = m(A), for every A,B € A, withm(B) = 0;

Moreover m satisfies property (o) if the ideal of m-zero sets is stable under countable unions (see for
example [34], Definition 2.3).

We denote by the symbol ck(R) the family of all non-empty convex compact subsets of R,
by convention, {0} = [0,0]. We consider on ck(R) the Minkowski addition (A+ B := {a+b:a €
A, b € B}) and the standard multiplication by scalars. || A| := sup{|x|: x € A}. dy is the Hausdorff
distance in ck(R), while e(A, B) = sup{d(x, B), x € A} and dy(A, B) = max{e(A, B), e(B, A)}.

(ck(R),dp) is a complete metric space ([48,49]), but is not a linear space since the subtraction is
not well defined.

If A = [a,b] then |A|| = max{|a|,|b|}. Moreover

dr([a,b], [c,d]) = max{|a —c|,[b—d|}, Vab,cdeR
dy([0,a],[0,b]) =|b—a] VabeR].

In the family ck(R) the following operations are also considered, for every a,b,¢,d € R:

(i)  [a,b]-[c,d] = [ac,bd);

(ii) [2,0) C [c,d]ifand onlyifc <a < b <d;
(iii) [2,b] <X [c,d]ifand only ifa < cand b < d; (weak interval order)
@iv)  [a,b] A[c,d] = [min{a, c}, min{b,d}];

(v)  [a,b]Vc,d] = [max{a,c}, max{b,d}].

In general there is no relation between ” <" (iii) and " C” (ii); they only coincide on the subfamily
{[0,a], a > 0}. Let ck(R{) := {[a,b], a, b € Rand 0 < a < b}.
In this paper we consider (ck(RJ),dp, <), namely the space ck(R]) is endowed with the

Hausdorff distance and the weak interval order. As a particular case of [20] (Definition 2.1) we have:
Definition 3. Let (a,)n, (bn)n be two sequences of real numbers so that 0 < a, < b,,Vn € N.
The series Y 2_o[an, by := {0 Yn : a0 < Yn < by, Yn € N} is called convergent if the sequence of

partial sums Sy = [Y}_o ak, Lo bx] is dg-convergent to it.

Remark 1. It is easy to see that Y 5_o[an, by] = [u,v], with0 < u < v < co, ifand only if Y 5" g a, = uand
Yoobn = 0.
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We recall the following definition for the integrable Banach-valued functions f : S — X with
respect to non-negative measures given in [38,39]:

Definition 4. A function f is called unconditional Riemann-Lebesgue (RL ) m-integrable (on S) if there exists
b € X such that for every € > 0, there exists a countable partition P; of S, so that for every countable partition

= {Ay}nen of S with P > Py, f is bounded on every A,, with m(A,) > 0 and for every t, € Ay, n € N,
the series Y% f(tn)m(Ay) is unconditional convergent and

IIthn (An) =l <e

The vector b (necessarily unique) is called the Riemann-Lebesgue m-integral of f on S and it is
denoted by (RL / fdm. The RL definition of the integrability on a subset A € A is given in the

classical manner.

Remark 2. We remember that, in the countably additive case, unconditional RL-integrability is stronger
than Birkhoff integrability (in the sense of Fremlin), see Ref. [23] and the references therein; while the notion
of unconditional Riemann-Lebesgue integrability coincides with Birkhoff’s one given in [21] (Definition 1,
Proposition 2.6 and note at p. 8).

For the properties of this integral with respect to a submeasure we refer to the results given in [34].
Moreover we have that

Proposition 1. Let g, : S — Ry be an increasing sequence of bounded RL integrable function with respect to
a submeasure y : A — RY of bounded variation. If there exists a g : S — Ry such that

(a)  gn — g uniformly,
(b)  sup, (RL)/Sg,,dy < 400,

then g is RL integrable with respect to p and
hm (RL / gndy = (RL)/ gdp.

Proof. Since g, T, by the monotonicity we have that (RL) / gndp 1 so sup, (RL) / gndp =
S S

lim (RL) / gndpy = u € Rar . Thanks to uniform convergence g is bounded; let L > 0 an upper
S

n—oo

bound for g.
Let e > 0 be fixed and consider k(¢) € N be such that

€
‘g(t) 7gk(g)(t)| < m Vte S, and
&
(RL)/Sgk(E)dy —ul < 3

For every countable partition P := (Ay), finer than P, 3 (,) (the one that verifies Definition 4 for gi(,))
and for every t, € A, we have that Y% ¢(#,)p(An) converges since y is of bounded variation.
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In fact g(t,)pt(An) < Lu(Ay) for every n € N and, for every k € N, itis 0 < YX_ u(A,) <
7(S). Moreover

+o00 +oo +oo
g\tn )P\ Ap) —U| = 8\tn )P\ An) — 8k(e) \tn ) An
Y g(ta)p(An) < | st pu(An) = Y 8kie) (tn)i(An) | +
n=0 n=0 n=0
+oo
+ ng(s)(fn)ﬂ(f‘n)*<RL>/Sgk(s)dH +
n=0

+ (RL)/Sgk(S)d;l —ul <e

O

Remark 3. We can extend Proposition 1 to the bounded sequences (g, )y that converge p-almost uniformly on
S (namely to the sequences (gy)n such that for every € > 0 there exists B(e) € A with u(B(e)) < e and gy
converges uniformly to g on S\ B(g)), if we assume that even g is bounded.

We can proceed in fact in the same way, as in the previous proof, taking P} := P,;3-) A{S \ B(e), B(e)}
and, for every countable partition P := (A, )y finer than Pf, dividing Y% ¢(tn)u(An) in two parts: the one
relative to S\ B(e), where the uniform convergence is assumed, and the remining part.

Convergence results in Gould integrability of functions with respect to a submeasure of finite variation are
established for instance in [50].

Given two submeasures 1, 2 : A — Ry with pi1(A) < pp(A) forevery A € Alet M : A —
ck(R7) defined by

M(A) = [1(A), p2(A)]. )

M is called an interval submeasure. For results in this subject see for example [3,43].
Let M : A — ck(Ry). We say that M is an interval valued multisubmeasure if

s M(@)={0};
e M(A) < M(B) forevery A,B € Awith A C B (monotonicity);
e M(AUB) = M(A) + M(B) for every disjoint sets A, B € A (subadditivity).

In literature the multimeasures that satisfy the first two statements are also called set valued fuzzy
measures (see for example [4] (Definition 1), [3,11,42—44] and the references therein).

A very interesting case of interval-valued multisubmeasure was given, for the first time, in [6,8]
where Dempster and Shefer proposed a mathematical theory of evidence using non additive measures:
Belief and Plausibility in such a way for every set A the Belief interval of the set is [Bel(A), PI(A)].
This theory is capable of deriving probabilities for a collection of hypotheses and it allows the system
inferencing with the imprecision and uncertainty. If the target space is ck([0,1]) it is used for example
in decision theory.

We say that M is an additive multimeasure if M(A U B) = M(A) + M(B) for every disjoint sets
A,Bc A

If a multimeasure M is countably additive in the Hausdorff metric dy, then it is called a
dy-multimeasure. In this case we have that limy, o dp (11 M(Ag), M(A)) = 0, for every sequence of
pairwice disjoint sets (A, ), C A such that U, A, = A.

Remark 4. By Ref. [43] (Remark 3.6) M(A) = [pu1(A), p2(A)] is a multisubmeasure with respect to < if
and only if py, po are submeasures in the sense of Definition 2 (iii). Moreover M is monotone, finitely additive,
order-continuous, exhaustive respectively if and only if the set functions pq and iy are the same (see [40]
(Proposition 2.5, Remark 3.3)).
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Definition 5. Let M : A — ck(R{). The variation of M is the set function M : P(S) — [0, ++oo] defined by
n
M(E) = sup{}_ [IM(A)|l, {Ai}.y C A A CEANA =0, i #j}.
i=1

M is said to be of finite variation if M(S) < oo.

Remark 5. We can observe that if E € A, then in the definition of M one may consider the supremum over all
finite partitions {A;}'_, € Pg. If M is finitely additive, then M(A) = M(A), for every A € A.

If M is subadditive (countably subadditive, respectively) of finite variation, then M is finitely additive
(countably additive, respectively). Finally, if M(A) = [u1(A), u2(A)], for every A € A, then M = Ti,.

3. RL Interval Valued Integral and Its Properties

In this section, we introduce and study Riemnn-Lebesgue integrability of interval-valued
multifunctions with respect to interval-valued set multifunctions, pointing out various properties
of this integral. For this, unless stated otherwise, in what follows suppose S is a nonempty set,
with card S > Ry (card S is the cardinality of S), A is a o-algebra of subsets of S.

The multisubmeasure M here considered is an interval-valued one and satisfies (1).

Given g1,92 : S = Ry with g1(s) < g»(s) foralls € S, let G : S — ck(R]) be the interval-valued
multifunction defined by G(s) = [g1(s), g2(s)] for every s € S. For every countable tagged partition
I1:= {(By,su), n € N} of S we denote by

(=)

O'G,M(H) = ilG(S”) . M(Bn) = Z [gl(sn)ﬂl(Bn)rgz(sn)VZ(BnH =

n=1

- {iym v € [81(5)11(Ba), g2(50)ua(B)], m € N},

By [20] (Lemma 2.2) the set 0,y (I1) is closed and convex in R7, so it is an interval [ug/l}e/l, 0811\)/1]

Definition 6. A multifunction G : S — ck(Ry) is called Riemann-Lebesgue RL integrable with respect to M
(on S) if there exists [a,b] € ck(Rg) such that for every e > 0, there exists a countable partition Pe of S, so that
for every tagged partition P = {(Ay, ty) }nen of S with P > Py, the series o p(P) is convergent and

d11(06,(P), [a,b]) < e. @
[a, ] is called the Riemann-Lebesgue integral of G with respect to M and it is denoted

[a,b] = (RL)/ GdM.
s

Obuiously, if it exists, is unique.

Example 1. Suppose S = {s,|n € N} is countable, {s,} € A, for everyn € N, and let G : S — ck(R{) be
such that the series )  gi(sn)pi({tn}), i = 1,2 are convergent. Then G is RL integrable with respect to M and
n=0

o) [ Gam = {io gu(s)p(fsa}), io galsna(fsa}) | -
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Observe moreover that, in this case, the RL-integrability of such G with respect to M implies that the
product G « G, as defined in i), is integrable in the same sense. In particular, if such G is a discrete or countable

interval-valued signal, the (RL) / G - G dM represents the energy of the signal.
s

If M is of bounded variation and G : S — ck(R]) is bounded and such that G = {0} M-a.e., then,
by [34] (Theorem 3.4), G is M-integrable and (RL) / GdM = {0}.
S

From now on we suppose that G is bounded and M is of finite variation.

Proposition 2. An interval multifunction G = (g1, g2| is RL integrable with respect to M on S if and only if
gi are RL integrable with respect to y;, i = 1,2 and

/SGdM = {(RL)/Sgldﬂlr (RL)/ngd]/lz] . 3

Proof. Suppose that G = [g1, g2 is RL integrable with respect to M = [i1, ji2], that means there exists
[a,b] € ck(]Rar ) such that for every ¢ > 0, there exists a countable partition P of S, so that for every
tagged partition P = {(Ay, tn) }yen of S with P > P, the series 0 p(P) is convergent and

dpt ([, 05 ), [a,8]) = max{[ulsy, —al, [olth, —b]} <.

By this inequality it follows that

max{| i 81(tn)p1(An) —al, | igz(tn)}lZ(An) —b[}<e  VneN,

n=1 n=1

for every tagged partition P = {(Ayp, ty) }nen of S with P > P, and then g; are RL integrable with
respect to y;, i = 1,2. Formula (3) follows from the convexity of the RL integral.

For the converse, for every e > 0, let Pg,,i = 1,2 two countable partitions that verify the
definition of RL integrability for g;,i = 1,2. Let P; be a countable partition of S with Pe > P o) A Peg,.
Then, for every P := {B,, n € N} > P and for every t, € By, itis

“+oo
Y silt)p(Br) — ko) [ | < e i=1,2
n=0

Since g;, i = 1,2 are selections of G this means that

dy ([ug])vpvgj)w], [(RL) /Sgﬂim, (RL) /ngdﬂzb <e

and then the assertion follows. [J

Remark 6. By Definition 6 and Proposition 2 we obtain the following definitions for the following cases:

o M= {u}: A — Ry is an arbitrary set function and G = [g1, g2] with g1(s) < ga(s) for every
s € S then

/SGdM: {(RL)/Sgldy, (RL)/ngdy}.

o IfM=[m,polasin(1)and G = {g}: S — R then
/s GdM = {(RL) /sgdyl, (RL) ‘/Sgdyz}.

131



Mathematics 2020, 8, 2250

Proposition 3. Let G be an interval valued multifuncion. The RL integrability with respect to M is hereditary
on subsets A € A . Moreover G is RL integrable with respect to M on A if and only if Gx 4 (where x 4 is the
characteristic function of the set A) is RL integrable with respect to M on S. In this case, for every A € A,

(RL)/AGdM = (RL)/SG)(A dM.

Proof. Assume that G is RL integrable in S with respect to M. Let A € A and denote by [s, ] the
integral of G; then, for every ¢ > 0, there exists a countable partition P; of S, such that, for every finer
countable partition P’ := {A, },cy and for every t, € A, itis

dy (oc,m(P'), [a,b]) <&

Let Py be a partition such that Py > P, A {A, T\ A}, and we denote by P4 C Py the corresponding
partition of the set A. Let IT4 be a partition of A finer than P4, and extend it with a common partition
of S\ A in such a way the new partition is finer than P%.

It is possible to prove that g n(I14) satisfy a Cauchy principle in ck(R]), and so the first
claim follows by the completeness of the space. The equality follows from [34] (Theorem 3.2) and
Proposition 2. [

Remark 7. It is easy to see that, if G is RL integrable with respect to M, for every a > 0 it is:
(1)  aG is RL integrable with respect to M and (RL) /ocG dM = «a(RL) /GdM.
S S

(b) G is RL integrable with respect to «M and (RL) / Gd(aM) = a(RL) / GdM.
5 s

Theorem 1. If G is an interval valued RL integrable with respect to M multifunction, then I : A — ck(R7)
defined by

Ic(A) = (r0) / GdM
A
is a finitely additive multimeasure.

Proof. By Proposition 3 we have that I (A) € ck(R{) forevery A € A. In order to prove the additivity
we can observe that, for every A,B € Awith ANB =0

I(AUB) = (rD) /S Gxaus dM = (RL) /s (Gxa + Gxs) dM. 4)

If we prove that for every pair of interval valued RL integrable with respect to M multifunctions
G1, Go we have that

(RL) /S(G1 +Gy)dM = (RL) /s Gy dM + (rL) /S Gy dM 5)
the assertion follows. In order to prove formula (5) let ¢ > 0 be fixed. Since Gy, G, are RL integrable

with respect to M, for every ¢ > 0 there exists a countable partition P. € P such that for every
P ={Au}tpen > Prand every t, € Ay, n € N, the series (TG’.,M(P), i = 1,2 are convergent and

dy <UG,,M(p)r(RL)/SGidM> < ;, i=1,2.

Then o¢, 1, m(P) is convergent and, by [48] (Proposition 1.17),

dy (U'Gﬁer,M(P)r(RL)/S.Gl dM-i—(RL)/S.szM) <&
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So G + G is RL integrable with respect to M and formula (5) is satisfied.
Now applying formula (5) with G; = Gxa, Go = Gxp to formula (4) we obtain the additivity
of IG. |

The set-valued integral is monotone relative to the order relation "<" and the inclusion one,
with respect to the interval-valued integrands.

Proposition 4. If F, G are two RL integrable with respect to M interval valued multifunctions with F < G
then, for every A € A, Ip(A) < Ig(A).

Proof. We will prove for A = S. Let F(s) := [f1(s), fa(s)], G(s) = [g1(s), g2(s)]. By the integrability of
F and G we have, by Proposition 2

Ir(S) ::(RL)/SFdM: {(RL)/Sfldyl,(RL)/szd}lz} ,
I5(S) ::(RL)/SGdM: {(RL)/Sgld]q,(RL)/ngdyQ}.
Since fi(s) < gi(s) foralls € Sand i = 1,2 by [34] (Theorem 3.10) we have that

(RL) /S fdpy < (RL) /S gudpy,  (RL) /S fadpz < (RL) /S g2djia,
and so by the weak interval order, iii), we have that Ir(S) < I5(S). O

Corollary 1. IfF,G, F A G, FV G are RL integrable with respect to an interval valued multisubmeasure M
then, for every A € A,

(@ (RL)/SF/\ GdM = Ir(A) A I (A);

B Ir(A)VIg(A) < (RL)/SF V GdM.

Proof. Let F(s) = [fi(s) fa(s)],G(s) = [g1(5),82(5)],h«(s) = min{fi(s),g1(s)},h*(s) =
min{f(s),g2(s)}. By [34] (Theorem 3.10) (RL)/Sh*dyl < {(RL)/Sﬁdyl,(RL)/Sgﬁyl} and an

analogous result holds for (RL) / h*duy. So the result given in 1.a) follows from the definition of
Js

=<and A.
The second statement follows analogously. [

Proposition 5. Let F,G : S — ck(R{") be bounded so that F, G are RL integrable with respect to M. If F C G,
then Ip(A) C Ig(A) forall A € A.

Proof. As before we will prove for S. Let ¢ > 0 be arbitrary. Since F, G are RL integrable with
respect to M, there exists a countable partition Il; of S so that for every other countable partition
IT = {By},en € P, with IT > I, and every choise of points s, € By, n € N, the series

| agki
agk

F(sn) - M(By),
0 n

G(sn) - M(By)
0

n

are convergent and

dy (IF(S),

=
L

F(s,,)~M(Bn)> < g; i (16(5), i)G(s,J-M(B,J) <

@[ m
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Then, by the triangular property of the eccess ¢,

e(If(8),16(S)) < du <IF(5), F(sn) - M(By), ), G(sn) - M(By)) +

=
gk

F(Sn)'M(Bn)> +e(

=
ir-e
=
g}]" 2

e

+ du (i G(sn) 'M(Bn)/lc(5)> < %Jre(i F(sn) - M(By), ¥ G(sn) - M(By)).

n=0 n=0 n=0

Since the series Z F(sp)« M(By) and Z G(sn) » M(By) are convergent in ck(lRar ), and, by hypothesis,

n=0 n=0
fee]

S F(su) - M(Ba) € Y. Glsy) - M(By), then
n=0 =0
E(éF(sn) - M(By), iG(sn) - M(By,)) = 0.

Consequently, from the arbitrariety of e > 0, e(I¢(S), I(S)) = 0, which implies I¢(S) C Ig(S). O

We can observe moreover that
Proposition 6. If G is bounded and RL integrable with respect to M, with M of bounded variation, then

@ e(S) = @ [ g2dpz = w0 [ Gl M].
(b)

I6(5) = sup{}_ |Io(A)], {Ayi=1,...n} € P} =
i=1

= sup{z (RL)/A 'yl d}lz, {Ai, i= 1,. ..,n} S P} = (RL)/ng d}lz
i=1 i

Proof. Itis a consequence of the properties of dyy and [34] (Proposition 3.3, Theorem 3.5). [

Proposition 7. Let G : S — ck(IR7") be a bounded multifunction such that G is RL integrable with respect to
M on every set A € A.

(a)  If M is of bounded variation, then I < M (in the e-6 sense) and I is of finite variation.
(b)  If moreover M is o-continuous (exhaustive respectively), then Ig is also o-continuous
(exhaustive respectively).

Proof. The statements easily follow by Proposition 6. [

Moreover

Theorem 2. Let G : S — ck(Ry") be a multifunction such that G is RL integrable with respect to M on every
set A € A. The following statements hold:

(a) If M is monotone, then I is monotone too.
(b)  If M is a dg-multimeasure of bounded variation then I is countably additive.

Proof. Let A, B € Awith A C B. By monotonicity y;(A) < p;(B) fori =1,2. We divide Bin A, B\ A
and we apply [34] (Theorem 3.2, Corollary 3.6). The conclusion follows by (iii).

Since M is a dy-multimeasure, then M is countably additive too and o-continuous.
Applying Proposition 7 I is o-continuous too. Let (A;) ey C A be an arbitrary sequence of pairwise
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disjoint sets, with |J A, = A € A. We denote by B, the set B, := |J Aj. Since B, \, @, then
n=1 k=n+1
limy, 0 ||Ig(By)|| = 0. Since I is finitely additive, we have

n n n
lim dis(16(4), Y I6(Ax) = lim dis(Y I6(Ax) + I6(Ba), Y. I6(A) < lim [I6(B,)] = 0
k=1 k=1 k=1
which ensures that I is a dy-multimeasure. [J

Proceeding as in to the proof of the formula (5) and applying [34] (Theorem 3.8) we obtain the
following result:

Proposition 8. Letbe My, My : A — ck(R]) , with My (@) = Mz(@) = {0} and suppose G : S — ck(Ry)
is RL integrable with respect to both My and M. If M : A — ck(Ry) is the interval-valued multisubmeasure
defined by M(A) = My(A) + Mp(A), for every A € A, then G is RL integrable with respect to M and

(RL)/SGd(Ml + M) = (RL)/SGdMl—‘r(RL)/SGsz.

Theorem 3. Let M be of bounded variation and F, G : T — ck(IR7") be bounded interval-valued multifunctions.
If F, G are RL integrable with respect to M, then

dy <<RL>/S'FdM, (RL)/éGdM) < supdy (F(s),G(s)) - M(S).

SES

Proof. Since F, G are M-integrable then f, g1 are yiq-integrable and f5, » are pip-integrable functions.
According to [34] (Theorem 3.9), we have fori = 1,2,

(RL) /Sfidm — (RL) /ngdm

< sup|fi(s) = &i(s) [ () (6)
seS
Therefore, by (6) and Remark 5, it follows

dy <(RL)/SFdM, (RL)/SGdM> :max{

< max {Sup fa(s) = g1(S)\W(S),51€1153 Ifa(s) = gz(S)Isz(S)} <

s€S

’

(RL) /S frdpr — (RL) /S g1dm

(RL)_/szdVZ*(RL)/ngd}lz

}

< max {Sg [f1(s) = &1(s)], sup |f2(s) = g2(s)] } m(s) <

= sgd,,(p(s),c(s»msy

|

Theorem 4. Let My, My : A — ck(R7) and G : S — ck(IR]") be RL integrable with respect to both My and
My. Then

(@ IfMy < My, then (m/sc My < (RL)/SG AM,.

(b)  IfM; C My, then (RL) / GdM, € (x) / GiM,.

Proof. Let Mj := [y, p*] and My := [v,, v*]. Both the results are consequences of Theorem 2 and [34]
(Theorem 3.11). It is enough to observe that if M; < M, then p, < v, and p* < v*, while if M; C M,
thenv, <p, <p* <v*. 0O
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As a particular case of Theorem 4 and Corollary 1 we have that for every G which is RL integrable
with respect to both positive submeasures 7 and p, then

(RL)/SG d(p A pp) = (RL)/SG duy A (RL)/SG dyiy.
Moreover a convergence result can be obtained using Proposition 1.

Theorem 5. Let G, = [ggn), gé")} be a sequence of bounded RL-integrable interval valued multifunction with
respect to M = [py, pp| such that G, = G,,41 for every n € N. If M is of bounded variation and there exists a
function G = (g1, §2] such that:

(a)  dy(Gn, G) — 0 uniformly;

®  sup, ||(rL) /andM < too,

then G is RL-integrable with respect to M and
lim dyy ((RL)/ Gy dM, (RL)/ GdM) —0.
n—00 J S J s

Proof. Since G, X G,;+1 we have that gl(") T for i = 1,2, this is a consequence of Proposition 4 and

Definition 6. By dyy (G, G) — 0 uniformly we have that max{| gf”) —gil, i = 1,2} converges uniformly
to zero. We can use now Proposition 1 and we obtain

lim (RL) / ng")dui = (RL) / ngdm, i=12

n—oo

For every ¢ > 0 let k(¢) € N be such that

d(G(1), Gy (1) <€ V€S, and

(RL)/SgEk(S>)dyi - (RL)/Sg,-d],t," <e i=1,2

So,

dy <<RL> / Geoy @M, {(m [ im0 [ ngdyzD <e

Let P; be the countable partition of S given by A;_;, P, (the ones that verify Definition 4 for

gf(g),i = 1,2 respectively). Then, for every countable partition P = {A;},cn of S with P > P,

and for every t, € A, the series 0 p(P) is convergent and

dy (‘TG,M(P), [(RL)/SgldVL(RL)/ngdM]> <dpy (VG,M(P)/UGk(E),M(P)) +
+dy (UGk(€>,M(P>/ (RL)/SGk(s)dM> +
+dy ((RL)'/SGk(S)dM, |:(RL)V/Sg1d;41,(RL)V/ngd;lz]) .
From previous inequalities and by the arbitrariety of e the RL-integrability of G follows. [1

Remark 8. Since this research starts from the papers [34,43], this part ends with a comparison between the two
types of integral considered: the RL integral with the Gould one given in [43] (Definition 4.7).

If the interval-valued multifunction F is bounded and yy is of finite variation then, analogously to
Proposition 2 it is, by [43] (Proposition 4.9),

(©) [, Fam = [(G) [ frdis, (G) [ ]
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So, the two kinds of integral coincide on bounded interval-valued multifunctions with values in ck(Rg") when
ui, i = 1,2 are complete countably additive measures by [34] (Proposition 4.5) or u;, i = 1,2 are monotone,
countably -subadditive by [34] (Theorem 4.7).

Without countable additivity the equivalence does not hold; an example can be constructed using [34]
(Example 4.6). In the general case only partial results can be obtained on atoms when y;, i = 1,2 are monotone,
null additive and satisfy property (o): the proof follows from [34] (Theorem 4.8).

Accordingly with the comparison between Gould and Birkoff integrals given in [28] we have that Birkhoff,
Gould, RL integrals of the bounded single valued functions agree in the countably additive case, see [28]
(Theorem 3.10), while in [43] (Remark 5.5) an analogous comparison is given with the Choquet integral.

A comparison between simple Birkhoff and RL integrabilities, introduced in [23,28], in this non additive
setting can be obtained using [34] (Theorem 4.2).

Finally we would like to observe that the Radstrom’s embedding tell us that (ck(X),dy, C),
when X finite dimensional, is a near vector space with 0 element and order unit By. In this case,
using [51] (Theorem 5.1), it is a near vector space (see [51] (Definition 2.1) for its definition) that
could be embedded, for example, in {o or in C(Q)) with O compact and Hausdorff in such a way the
embedding is an isometric isomorphism which takes into account the ordering on the hyperspace.

If we consider instead (ck(]Rg ),dy, =), since in general there is no relation between “=<" and “C”
the Radstrom embedding provide only the integrability of the interval-valued functions and does not
take the weak interval order into account. For this reason we preferred to give the the construction of
the RL integral and the proofs, both related to <, independently of the Radstrom’s embedding.

3.1. Applications of Interval Valued Multifunctions

Now, in order to explain what could be the benefits of this approach we give an example of an
application of interval valued multifunctions on interval valued multisubmeasure in image processing.
In fact a signal can be modeled as an interval-valued multifunction as in [12]. In fact, when the value of
the points can not be assigned with precision, it might be preferable to use a measure-based approach.

The advantage of using the notion of interval-valued multifunction in signal analysis is that this
formalism allows to include in a unique framework possible uncertainty or the noise on the value of
a point.

This situation usually occurs in signal and image processing when images are derived by a
measure process, as happens for instance for biomedical images (in CT images, MR images, etc), and in
several other applied sciences. In particular, we can apply this representation to a digital image in such
away:

Example 2. To each pixel (or to a set of pixels) of the image is associated an interval which measures the
round-off error which is that committed on the detection on the signal due by the tolerances and by the limits
on computational accuracy of the measurements tools ([52]).

When we consider subsets of pixels we are taking into account the so-called time-jitter error, i.e., the error
that occur in the measure of a given signal when the sampling values can not be matched exactly at the theoretical
node but just in a neighborhood of it (see, e.g., [53]).

In this sense, if [ = (m; ;) is the matrix associated to a n x m static, gray-scale image, we can consider the
space S := (0,n] x (0,m] C R?, and hence the interval-valued multifunction Uy : S — K corresponding to
I, will be given by:

Up(x) == [ug(x), ua(x)], xeS.

The model of a digital image by an interval-valued multifunction as Uj, and obtained by a certain discretization
(algorithm) of an analogue image, allows to control the round-off error in the sense that, the true value assumed
by original signal at the pixel x belongs to the interval [uq(x), uz(x)], in fact providing a lower and an upper
bound on the possible oscillations of the sampled image.
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For example, in fractal image coding, the functions uq and uy represent respectively the lower and upper
contraction maps of an image, which take into account of the round-off error in the contraction procedure, and can
be chosen as follows:

ur(x) :=aqu(x) + Bi(x),  ua(x) :=au(x) + f2(x), x€S,

where a;, i = 1,2, are suitable integer scaling parameters, B; : S — N, i = 1,2, are suitable functions,
and u : & — N is the continuous model associated to the starting image I. The functions uq and uy provide for
each pixel the interval containing the true value of the compressed image.

In particular, in the algorithm considered in [15], the functions uy and uy are piecewise constant, and for a
starting image of 225 x 225 pixel size, they have been defined as follows:

Up(x) = [u1(x), up(x)] = [u(x) — B(x),u(x) + p(x), x€S, @)
where:
u(x) = m;, xe€(@-Lix({-1j, ij=1,.,225

and
0, xe (0,115 x (0,115],
B(x):=< 40, «x € (115,225] x (115,225], 8)
20, otherwise.

~

As an example we use the interval-valued multifunction (7) to operate with the well-known image of
"Baboon” given in Figure 1 (left); the images generated by uq and uy using the function p defined in (8) are
given in Figure 1 (center and right).

Figure 1. Baboon (left); The images generated by u; (center) and u; (right) using the interval valued
multifunction (7), with B defined in (8).

Here, also numerical truncation have been taken into account, in order to maintain the values of the pixels
in the (integer) gray scale [0,255].

For other examples of functions uy and uy, see, e.g., [13,54]. For instance, in [13] the image representation
by multifunctions is used for the implementation of edge detection algorithms, and in this case the corresponding
functions uy and uy are:

u1(x) := max {0, mi?) {1(x") —1}}, uy(x) := min {255, ma(x){l(x/) +1}},
x'en(x x'en(x

where 1(x) represents the value of a pixel at a position x € S, while n(x) denotes any set of 3 x 3 pixels centered
at x. For more details, or other applications, see [13,18].

This example was built with the aim to highlight a useful link between the abstract theory of the
interval-valued multifunction and the concrete application to image processing. One of the crucial
tool in the above set-valued theory is provided by the Hausdorff distance between sets. This special
metric plays an important role in the context of digital image processing, where it is used, for example,

138



Mathematics 2020, 8, 2250

in order to measure the accuracy of certain class of algorithms, such as those of edge detection,
already mentioned in the previous list of possible applications. More precisely, if A is the region of
interest (ROI) of a given image and B is the corresponding approximation of the ROI A detected by a
suitable edge detection algorithm, the Hausdorff distance measure the displacement between A and
B, in fact evaluating the accuracy (i.e., the approximation error) of the method. For instance, in [55]
the Hausdorff distance has been used in order to evaluate the degree of accuracy of an algorithm
for the detection of the pervious area of the aorta artery from CT images without contrast medium.
This procedure is useful, for example, in the diagnosis of aneurysms of the abdominal aorta artery,
especially for patients with severe kidneys pathology for which CT images with contrast medium
can not be performed. A similar use of the Hausdorff distance could be done for the edge detection
algorithms considered in [13,18].

4. Conclusions

A Riemann Lebesgue integral is defined for interval-valued multifunction with respect to
interval-valued multisubmeasures. Properties of the integral are established showing in particular that
the multimeasure generated is finitely additive. Sufficient conditions for the monotonicity, the order
continuity, bounded variation and convergence results are also obtained. A comparison with other
integrals is sketchced; an example of an applications in image processing is given highlighting that the
advantage of using the notion of interval-valued multifunction in signal analysis is that this formalism
allows to include in a unique framework possible uncertainty or the noise on the evaluation of an
image at any given pixel. In a future research we will generalize these results in the setting of Banach
lattices and we will compare this method with other DIP (digital image processing) algorithms.
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1. Introduction

Romanian mathematician D. Pompeiu in [1] initiated the study of distance between
two sets and introduced the Pompeiu metric. Hausdorff [2] further studied this concept
and thereby introduced the Hausdorff-Pompeiu metric H induced by the metric d of a
metric space (X, d), as follows:

For any two subsets A and B of X, the function H given by H(A, B) = max{sup,. ,
d(x,B),sup,.zd(x, A)} is a metric for the set of compact subsets of X. Note that

H(A,B) = max{Bsupd(x,B)+ (1—p)supd(x,A),Bsupd(x,A)

xXeA XEB xE€B
+ (1—p)supd(x,B)}forp=0orl. 1)
x€A

Nadler [3] extending the Banach contraction principle introduced multi-valued con-
traction principle in a metric space using the Hausdorff-Pompieu metric H. Thereafter
many extensions and generalizations of multi-valued contraction appeared (see [4-7]).
In 1998, Czerwik [8] introduced the Hausdorff~Pompeiu b-metric H}, as a generalization of
Hausdorff-Pompeiu metric H and proved the b-metric space version of Nadler contrac-
tion principle. Czervik’s result drew attention of many researchers who further obtained
many generalized multi-valued contractions, named g-quasi contraction [9], Hardy Rogers
contraction [10], weak quasi contraction [11], Ciric contraction [12], etc. and proved the
existence theorem for such contraction mappings in a b-metric space. The aim of this work
is to introduce new variants of the Hausdorff~-Pompeiu b-metric and thereby introduce
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various types of multi-valued HP-contraction and prove fixed point theorems for such
types of contractions in a b-metric space. It is shown that for any b-metric space (X, ds)
and B € [0, 1], the function given in (1) defines a b-metric for the set of closed and bounded
subsets of X. We call this metric Hf-Hausdorff-Pompeiu b-metric induced by the b-metric
ds. Thereafter, using this H ﬁ-Hausdorff—Pompeiu b-metric, we have introduced various
types of multi-valued HP-contraction and proved fixed point theorems for such types of
contractions in a b-metric space. The multi-valued Nadler contraction [3], Czervik con-
traction [8], g-quasi contraction [9], Hardy Rogers contraction [10], Ciric contraction [12],
weak quasi contraction [11] existing in literature are all one or the other type of multi-
valued HP-contraction; however, it is shown with proper examples that the converse is
not necessarily true. Finally to demonstrate the applications of our results, we prove the
existence of a unique multi-valued fractal of an iterated multifunction system defined on
a b-metric space and also an existence theorem of Filippov type for an integral inclusion
problem by introducing a generalized norm on the space of selections of the multifunction.

2. Preliminaries

Bakhtin [13] introduced b-metric space as follows:

Definition 1 ([13]). Let X be a nonempty set and ds: X x X — [0, 00) satisfies:

1. ds(x,y) =0ifand only if x = y forall x,y € X;

2. ds(x,y) =d(y,x) forallx,y € X;

3. there exist a real number s > 1 such that d(x,y) < s[ds(x,z) + ds(z,y)] forall x,y,z € X.

Then, d; is called a b-metric on X and (X, ds) is called a b-metric space with coefficient s.

Example 1. Let X = Randd : X x X — [0,00) be given by d(x,y) = |x — y|?, forall x,y € X.
Then (X, d) is a b-metric space with coefficient s = 2.

Definition 2 ([13]). Let (X, ds) is a b-metric space with coefficient s.

(i) Asequence {x,} in X, converges to x € X, if lithy_ycods(xn, x) = 0.

(ii) A sequence {x,} in X is a Cauchy sequence if for all € > 0, there exist a positive integer n(e)
such that ds(xp, xm) < € for all n,m > n(e).

(iii) (X, ds) is complete if every Cauchy sequence in X is convergent.

For some recent fixed point results of single valued and multi-valued mappings in a
b-metric space, see [9,14-18]. Throughout this paper, (X, ds) will denote a complete b-metric
space with coefficient s and CB% (X) the collection of all nonempty closed and bounded
subsets of X with respect to ds.

For A, B € CB%(X), defineds(x, A) = inf{ds(x,a) : a € A},6,.(A, B) = sup,. 4 ds(a, B)
and Hy (A, B) = max{44, (A, B),5,,(B, A) }. Czerwik [8] has shown that Hy_ is a b-metric
in the set CB% (X) and is called the Hausdorff~-Pompeiu b-metric induced by ds.

1
Motivated by the fact that a b-metric is not necessarily continuous (as —st (x,y) <
s

. FE 1 .
llimnﬁoods(xn/yn) < llmnaoods(xm]/n) < Szds(x/y) and gds(x/y) < llﬂnaoods(xnly) <

Wn%oods(xn,y) < sds(x,y) see [19-21]), Miculescu and Mihail [12] introduced the follow-
ing concept of x-continuity.

Definition 3 ([12]). The b-metric ds is called *-continuous if for every A € CB% (X), every x € X
and every sequence {x, } of elements from X with it _seoXy = X, we have ity _oods(xy, A) =
ds(x, A).

Proposition 1 ([17]). Forany A C X,

a€ A< ds(a,A)=0.
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Lemma1 ([12]). Let {x,} beasequencein (X, ds). If there exists A € [0,1) such that ds(x, x,11) <
Ads(xp—1,%n) forall n € N, then {x,} is a Cauchy sequence.

The following lemma can also be proved using the same technique of proof of the
above Lemma.

Lemma 2. Let {x,} be a sequence in (X, ds). If there exists A, € € [0,1), with A < € such that
ds(xn, Xp11) < Ads(xy—1,%n) + €" forall n € N, then {x, } is a Cauchy sequence.

Czerwik [8] introduced multi-valued contraction in a b-metric space and proved that
every multi-valued contraction mapping in a b-metric space has a fixed point.
Definition 4 ([8]). A mapping T : X — CB%(X) is a multi-valued contraction if there exists
1 .
ae (0, g), such that g', g € X implies Hy (Tg', T¢)) < ads(g',8).

Theorem 1 ([8]). Every multi-valued contraction mapping defined on (X, ds) has a fixed point.

Thereafter using Hausdorff-Pompieu b-metric H;,, many authors introduced sev-
eral generalized multi-valued contractions in a b-metric space (see Definitions 5 to
8 below) and proved the existence of fixed points for such generalized multi-valued
contraction mappings.

Definition 5 ([9]). A mapping T : X — CB% (X)) is a g-multi-valued quasi contraction if there
1
exists g € (0, E)’ such that ¢', ¢/ € X implies

Hy (Tg', Tg!) < qmax{ds(g',¢'),ds(g', Tg'), ds(g!, Tg!), ds(g', Tg!), ds (8, Tg') }-

Definition 6 ([12]). A mapping T : X — CB% (X) is a g-multi-valued Ciric contraction if there
exists q,c,d € (0,1), such that g', ¢/ € X implies

d
Hy (Tg', Tg) < qmax{ds(g', '), cds(g', Tg'), cds(g), Tgh), 5 (ds(g", Tg/) +ds(¢/, Tg')) }-

Definition 7 ([10]). A mapping T : X — CB%(X) is a multi-valued Hardy—Roger’s contraction
if there exists a,b,c,e,f € (0,1), a+b+c+2(e+ f) < 1, such that ¢',g/ € X implies
Hy (Tg', Tg)) < ads(g',¢) +bds(g', Tg') +cds(g), Tg)) +eds(g', Tg)) + f s (¢, Tg')-

Definition 8 ([11]). A mapping T : X — CB%(X) is a multi-valued weak quasi contrac-
tion if there exists ¢ € (0,1) and L > 0 such that g',g/ € X implies Hy (Tg', Tg') <
qmax{ds(g', &), ds (8", Tg"),ds (¢, Tg)} + Lds(g', Tg)).

3. Main Results
3.1. The HP Hausdorff-Pompieu b-metric
Definition 9. For U,V € CB%(X), B € [0,1], we define

RP(U, V) = Béa, (U, V) + (1~ B)éa,(V, U)

and
HF(U,V) = max {RF(U,V),RF(V,U)}.

Proposition 2. Let U, V, W € CB% (X), we have
(i) HP(U,V)=0ifand onlyif U = V.

(i) HP(U,V)=HF(V,U).

(i) HP(U,V) < s[HP(U, W) + HP(W, V)].
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Proof. (i) By definition, Hf (U, V) = 0 implies max {86, (U, V) + (1 — B)d, (V, U), (1 —
B)é4, (U, V) + Bd4,(V,U)} = 0. This gives 6, (U, V) = 0 and 6, (V,U) = 0. Now,
34,(U, V) = 0implies ds(u, V) = 0 for all u € U. By Proposition 1, we haveu € V = V
forallu € Uand so U C V. Similarly, 6, (V,U) = 0 willimply V C Uandso U = V.
The reverse implication is clear from the definition.

(ii) Follows from the definition of HP(U, V).

(iii) Let u, v, w be arbitrary elements of U, V, W, respectively. Then we have

ds(u, V) < s[ds(u,w) +ds(w, V)).
Since w is arbitrary, we get
ds(u, V) < slds(u,w) + 84, (W, V)] < sl[ds(u, W) + 54,(W, V)].

Again, since u is arbitrary, we get

04, (U, V) < s[04, (U, W) + 64, (W, V)].
Similarly, we have

54,(V,U) < (60, (V, W) + 64, (W, D).
Therefore,

RA(U,V) = Béa(U,V)+(1—B)éa(V,U)
< PBsléa, (U, W) + 64, (W, V)] + (1 = B)s[d4,(V, W) + 64, (W, U)]
= s[Boa, (U, W) + (1= B)da, (W, U)] + s[Bda,(W, V) + (1 — B)éa,(V, W)]
= s[RE(U, W) + RF(W, V)].

Similarly
RE(V,u) < s[RP(V,W)+RF(W,U).

Then, we have

HP(U, V) max {RF(U, V), RP(V,U)}
max {s[RF(U, W) + RF(W, V)],s[RF(V, W) + RF(W,U)]}
max {sRﬁ(U, W),sRE(W, U)} + max {SR/S(W, V),sRP(V, W)}

s[HP (U, W) + HF(W,V)].

IN N

O

Remark 1. Inn view of Proposition 2, the function HP : CB%(X) x CB%(X) — [0, +0), isa
b-metric in CB% (X) and we call it the HP-Hausdorff-Pompeiu b-metric induced by ds.

Remark 2. For g € [0,1] HF(A,B) < H, (A, B) and for =0V 1 HP(A,B) = Hy_ (A, B).
Remark 3. The Hausdorff-Pompeiu b-metric HP is equivalent to the Hausdorff-Pompeiu b-
metric Hy, in the sense that for any two sets A and B, HP(A,B) < H, (A,B) < 2HF(A, B).
However, the examples and applications provided in this paper illustrates the advantages of using
HP-Hausdorff-Pompeiu b-metric in fixed point theory and its applications.

Theorem 2. Forallu,v € X, U,V € CBdS(X) and B € [0, 1], the following relations holds:

M ds(u,0) = HP({u}, {v}),
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(2) UcS(V,r),VcSUr)=HPU,V) < rwhere r =max{Br1 + (1—B)ry, fr2 +
(1-pB)n},

(3) HP(U,V) <r= 3r,r > 0such that r = max {pry + (1— B)ra, fro+ (1 — B)r1 } and
U cCS(V,n),VCSU,r).

Proof. (1) This is immediate from the definition of HP.
(2) Since U C S(V,r1),V C S(U,r;), we have that

Vu e U,Jv, € V satisfying  ds(u,0v,) <1

and
Yo e V,3u, € U satisfying  ds(uy,v) <1
= infds(u,v) <ry forevery u € Uand inf ds(u,v) <ry forevery v e V.
veV uel
= itelg (32‘f/d5(u,v)) <rjand ilell\; (ngflds(u, v)) <.
Then, HA(U, V) < r where r = max {Br1 + (1 — B)ro, 12+ (1 — B)r1 }.
(3) Let Hﬁ(u, V) = k < r. Then, there is some ki, k, > 0 satisfying
k=max{Bky + (1 —B)ko, Bka+ (1 —B)k1 },

(U, V) = sup(inf ds(1,v)) = k1, 6(V,U) = sup(inf ds(u,v)) = k.
uely veV vey uel

Since 0 < k < r, we can find 1,7, > 0 such that ky < ry, kp < rp and r = max {fr+
(1—PB)ra, Bra+ (1 —B)ry }. Thus,

in‘f/ ds(u,v) < ky < forevery u € Uand ianIds(u,v)) <k, <ryforevery ve V.
ve ue

Then, for any u € U there is some v, € V satisfying

ds(u,vy) < inf ds(u,0) +71 —ky < rq.
veV

and, for any v € V there is some u, € U satisfying

ds(up,v) < inf ds(u,v) +10 —kp < 17.
ueld

Thus, for any u € U and v € V we have

ue |JS(wnr)and ve |J S(u;r),
veV uel
which implies
UcS(V,r)and V C S(U,rp).

O

Remark 4. From Theorem 2 (2) and (3), it follows that the following statements also hold:
@YU c S(V,n),V C S(U,r) = HF(UV) < r where r = max{Br + (1 —
B)ra, Bra+ (1= B)ri}
and
(3") HF(A,B) < r = 3ry,r2 > 0 suchthat r = max{Bri + (1 — B)ra, fro+ (1 —
B)r1}and U C S(V,r1),V CS(U,r).

Theorem 3. Let U,V € CB%(X) and B € [0,1]. Then the following equalities holds:
(4) HB(U, V) =inf{r >0: U C S(V,r1),V C S(U,r)};

147



Mathematics 2021, 9, 12

HP(U, V) <inf{r

(5) HP(U, V) =inf{r >0: U C S(V,r),U C 5(V,r)},
where r = max {Br1 + (1 — P)ra, fro+ (1= P)r1 }.

Proof. By (2'), we have

>0:UCS(V,n),UCS(V,r)}r=max{fr + (1 —B)r,pro+ (1—B)r1}. )

Now let H¥(U,V) = k, and let t > 0. Then HF(U,V) < k+ t. By Condition (3) of
Theorem 2 we can find t1, t, > 0 with max {t; + (1 — B)tp, fto+ (1 — p)t1} = tsuch that
UcCS(V;k+t)and V C S(U;k + t;). Thus,

{r>0:UcCS(V,r1),BCSU,r)}D{k+t:t>0UCS(V,k+1t),VCSUk+t)}.
This implies that
inf{r >0:UcCS(V,r),VCSUrnr)} <inf{lk+t:t>0}=k=HU,V).

To conclude,

HP(U,V) =inf{r >0: UCS(V,n),VCS(Ur)}r=max{pri+(1—B)ra,pra+ (1—p)r}. ®)

|

Theorem 4. If (X,ds) is a complete b-metric space, then (CB% (X), HP) for any p € [0,1] is also
complete. Moreover, C(X) is a closed subspace of (CB% (X), HP).

Proof. Suppose (X, ds) is complete and the sequence {A;},en in CB%(X) is a Cauchy
sequence. Let B= {x € X: Ve > 0,m € N,3n > m for which S(x,e) N A, # D}.

Let € > 0. By definition of Cauchy sequence, we can find m(e) € N for which,
n > m(e) implies HP(A,,, Ay(e)) < €. By Theorem 3 (4), 3 e1,€2 > 0 with € = max {Be; +
(1—PB)es, Ber+ (1 — B)er} and m(e), m(ez) € N such that min{m(e1), m(e2)} > m(e),
Ap C S(Ay(e) €1) for n > m(er) and A,y C S(An,€2) n > m(ez). Then we have
B C E(Am(el),el), and so

(1) B C E(Am(e.l),ﬁlé‘]) holds.
Now set € = ;—i,k € N, and choose ny = m(€;) € N such that sequence {n }ren is

strictly increasing and
HP(Ay, An) < &, Y > .

For some p € Ay, = Ayy(c,), consider the sequence {py, }ren With pr, = p, pr, € Ay,
and ds(pn,, pn,_,) < % It follows that the sequence {py, }reN is a Cauchy sequence in
the complete b-metric space (X, ds) and so converges to some point / € X.

Additionally, ds(pu,, pn,) < 4€1 implies ds(1, p) < 4ej and so infds(p,y) < 4€;, that

yeB
is, p € S(B,4€1), from which we get
(i) An, C S(B,4eq).

Now, relations (i), (ii) from above and Theorem 2 (2) yields H! B (Apy, B) < 4ey. Since
HP is a b-metric on CB% (X), we have

HP(Ay,, B) < s[HP(Ay, Any) + HP(Any, B)] < 5s€1,

for any n > m(e;) = np. Hence, sequence { A, } e is convergent and (CB% (X), HP) is
complete. [
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For the second part, consider the Cauchy sequence {A; },en in C(X) and consequently
in CB% (X) and converging to some A € CB% (X). Thus, if € > 0 is chosen, we can find
m(e) € N for which

HP(An, A) < g Vn > m(e),n € N.
Using (4) of Theorem 3, we get 3 1,6, > 0 with € = max {Be1 + (1 — B)ep, Ber + (1 —
B)er} and m(ey), m(e;) € N such that min{m(e), m(e;)} > m(e), Ay C S(A,%l) for
n>m(er) and A C S(An,%) forn > m(ey).

€

For any fixed 19 > m(ey), we have, A C S(Ay,, 7) and the compactness of A, in X
. I
(due to which it is also totally bounded) gives us xfz,i €1,psuchthat A,y C U S (xfz, %2 ),
i=1

P

whence A C U S(x{?,€,). Therefore, A € C(X).
i=1

3.2. Applications to Fixed Point Theory

We begin this section by introducing various classes of multi-valued Hf-contractions
in a b-metric space:

Definition 10. T : X — CB% (X) is a multi-valued HP-contraction if we can find B € [0,1] and
k € (0,1), such that

HP(Tg', T¢)) < k-ds(g', &) forall g', ¢ € X. 4)

Definition 11. T : X — CB% (X) is a multi-valued HP-Ciric contraction if we can find g € [0,1]
and k € (0, %) such that forall g', ¢ € X,

ds(g', Tg!) +ds(g/, Tg')

HP(Tg', Tg/) < k- max{ds(g',8'), ds(8", T8"),ds(8/, Tg'), %

NG

Definition 12. T : X — CB%(X) is a multi-valued HP-Hardy-Rogers contraction if we can find
Bel0,1]anda,b,ce,f € (0,1) witha+b+s(c+e)+ f <1, min{s(a+e),s(b+c)} <1
such that forall ', g/ € X,

HF(Tg', Tg)) <a-ds(g', Tg") +b-ds(g/, Tg)) +c-ds(g', Tg') +e-ds(8), Tg') + f - ds (8", &) (6)

Definition 13. We say that T : X — CB% (X) is a multi-valued HP-quasi contraction if we can
find p € [0,1] and k € (0, %), such that forall g', g € X,

HF(Tg', Tg!) < k-max{ds(g",g'), ds(g', Tg"), ds(g', T§'), ds(8', TS'), ds (8, T8") ). (7)

Definition 14. We say that T : X — CB% (X) is a multi-valued HP-weak quasi contraction if we
1
can find p € [0,1], k € (0O, g) and L > 0, such that for all g, ¢/ € X,

HP(Tg', Tg/) < k- max{ds(g",§)), ds(g", T§"), ds(8', T¢')} + Lds(g", Tg).- ®)
Example 2. Let X = [0, g] U{1}and ds(g', ¢') = |g — &1 forall g',¢) € X.

Then {X,d;} is a b-metric space. Define the mapping T : X — CB%(X) by
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7
= 1 —
7 1¥ for g' € [0,9]

15 .
{O’g’ﬁ}’ for ¢ =1.

Then T is a multi-valued HP-contraction with 8 = 3 and 217 <k < 1 as shown below.

We will consider the following different cases for the elements of X.
. 7
@ &g €05l

By Theorem 2(1), we have H4(Tg Tg) =ds (gZ gz) <kds(g',¢), k> 1176
(i) g'€lo, }gffl

We have ’the following sub cases:
1

1
()@ g € [0, ] ¢/ = 1. Then Tg {g—} and 0 < gz < % Therefore, we have
5 15 !
4,(Tg', 1) = 05, ({51,053, 1) and 6, (T1, Tg") = 8,,({0, 3, =2}, {5}). Note
1
that for 0 < gz < % gz is nearest to 0 and farthest from 15—2 Therefore, 65, (Tg', T1) =
2
& _op =& ands, 5 gp_ 987308 +25
S _or=25" T1,T D _dpoZs Toe T
18 02 =8~ and s (11,Tg) = |5~ & o
Therefore,

Hi(Tg', T1) 7max{ 54,(Tg!, T1) + 5d (T1,Tg"), 5d§(T1 Tg') + 5,,, (Tg', T1)}
25 10g'  4g” 75 30y

=max {57~ o7 * s 576 192 }
75 30g' ng 279
= < kds 1),k> —
576 192 T 64 = K81k =57
279 . . . o . . .
(== is the maximum value of k which satisfies the above inequality for different values of
576 ettty

g'in[0,3])

(i)0) g € (5, 5)8 = 1.

1 1
Then Tg' = {&}andg <8< 1

4 — 36
Therefore, we have d; (Tg', T1) = st({g 1.{0, % 3 152})andédq(Tl Tg') = 64.({0, 3 152},
1 1
{gz}) Note that for % < é < 3% 4 8 is nearest to % and farthest from2 152 Therefore,
g 1, ¢ 2%¢ g , g% 10¢
04.(Tg", T1) = |& —Z]*=2— -2+ —and 6, (TL, T =515 sy
a(Tg', T1) = | \ T 12+9an 4. (T1,Tg') = | | 6~ 18 T14

Then, we have

Hi(Tg', T1) _max{ 54.(Tg, T1)+45d;(T1 Tg'), (sd;(n Tg)+ (Sd;(Tg T1)}

73 34¢ 4g 91 38g
576 192 64’576 192 ©
_ 91 38g"  4g7 217

el > 227
576 192 T 4 = Kds(81) k= o

= max {
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7
However, we see that for g' = 5 g =1,

HT(3), T() = g7 = (3,1

and hence T does not satisfy the contraction Condition of Nadler [3] and Czervic [8].
Example 3. Let X = {0, 411'1}’ ds(g', ¢)) = |g8 —¢|* forall ¢',¢ € Xand T: X — CB(X)

be as follows: T(g') = { {0}, for g' e {Ozi}
{01}, for g =1,

We will show that T is a multi-valued HP-contraction mapping with p € (%, %) Ifg', g €

{0, %} then the result is clear. Suppose §' € {0, %} and g/ = 1. Then 6, (Tg', T1) = 0 and
04.(T1,Tg") = 1 so0 that HP(Tg', T1) = max{B,1— B}. In addition, we have ds(g',1) = 1

or . Ifp € (%,1], then HP(Tg',T1) = 1—f. Now 1 — B € [%'%) Therefore,

16 2
1-p= 19—6(175)19—6 and1—p < 19—6(175)1, thatis1—p < 156(17‘3)1715(57‘,1). Thus, we

have HP(Tg', T1) = 1 — B < kds(g', 1), where k = 19—6(1 —B) < 1. Similarly if p € [%, 19—6), we
get HP(Tg', T1) = B < kds(g', 1) where k = 19—6,8 < 1. Thus, T is a multi-valued HP-contraction.
However T is not a multi-valued quasi contraction mapping. Indeed, for g* = 411 and g/ =1,
we have

Hy (T(),T) = max{s (T(), T, 6 (T T(;)} =1

> ke max{ds (3, 1),ds(3, T}, ds(L, T, ds(1, 1), (1, (1))

for any k € (0,1). Therefore, T does not satisfy the contraction conditions given in Definitions 4—7.
Now we will present our main results in which we establish the existence of fixed

points of generalized multi-valued contraction mappings using H? Hausdorff-Pompeiu
b-metric. Hereafter, 7{T} will denote the fixed point set of T.

Theorem 5. Suppose ds is x-continuous and T : X — CB%(X) is a multi-valued mapping
satisfying the following conditions:

(i) There exists p € [0,1], a,b,c,e, f,h,j > 0,a+b+s(c+e+ g) + f+j<1and min{s(a +

e+ g),s(b+c+ g)} < 1such that forall §', ¢ € X,

HF(Tg', Tg)) < a-ds(g',Tg') +b-ds(g), T¢') +c-ds(g, T¢') +e-ds(g), T¢")

ds(8', Tg!) +ds(g', Tg") | . ds(8', Tg")ds(g’, Tg!)

h-
* 2 1+ds(g%, ¢)

+f-ds(g', &) )

(ii) For every g' in X, g/ in T(g') and € > 0, there exists g in T(g/) satisfying
ds(g',8) < HA(Tg', Tg)) +e. (10)

Then F{T} # ¢.
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ds (S Snt1)

Proof. For some arbitrary g, € X, if gfy € Tgf, then gfy € F{T}. Suppose g}, ¢ Tg}. Let
g} € Tgp. Again, if g} € Tgj then g} € F{T}. Suppose g} ¢ Tg}. By (10), we can find
g5 € Tg} such that

ds(g1,82) < HP(Tg}, Tg)) +e.

If g € Tgh then g4 € F{T}. Suppose g ¢ Tgh. By (10), we can find g§ € Tg} such that
ds(83,85) < HP(Tg), Tgh) + €2
In this way we construct the sequence {gj, } such that g}, ¢ Tg;, &, € Tg;, and

ds(gh 84 1) < HP(Tgh 1, Tg) +€".

Then, using (9), we have

HF(Tg, ,,Tgy) +€"

a-ds(8y_1,Tgu—1) + b ds(g, Tgn) +c-ds(8y-1,Tgn) + e ds(gn, Tgy_1)

581, T8n) +ds(8n T8}, 1) 4 ds (81, T8y —1)4s (8, Tgn)
2 1+4ds(g),1.8h)

<
<

h

+

f (i1 gh) + e,
that is,
. h
(1=b—sc— 1) - ds(gh gosr) < (a+sc+ 5 + ) de(hy, gh) +e" (11)

Using symmetry of H?, we also have

. h
(1—a—se—j) 'ds(glnrgznﬂ) < (b+se+ %‘f‘f) ~ds(g5,_1,8n) +€". (12)

Adding (11) and (12), we get

h .
ds(8h/&us1) < (a+b+s(c+e+ 5) +f+7) - ds(gh-1,8n) +e€"

By Lemma 2, the sequence {g',} is a Cauchy sequence. Completeness of (X, ds) gives
im0 ds(gh, &) = 0 for some g'* € X. We now show that ¢'* € T¢"*. Suppose, on the
contrary, that g'* ¢ Tg¢'*. Then,

B-04(Tgy, T"™) + (1— B) - 64, (Tg'"", Tgy) < HP(Tg), Tg'™)

<a-ds(gy, Tgy) +b-ds(8", Tg"™) +c-ds(g), Tg"™) + - ds(g'", Tg,)

ds(8h, Tg'"™) +4ds(g'", Tgy) | . ds(gh, Tgh)ds (8", Tg') x

h- . cdo(ot , 1

2 +] 1+ds(g§1,gl*) +f S(gn 8 )

<a-ds(gy 8ni1) +b-ds(g, TS"™) +c-ds(g), TS"™) +e-ds(", 8 11)

] ds (g1, TS"™) +d5(81*r82+1) n ds(g’,,,glnﬂ)ds(g”;, Tg'™) s ds(g;,g‘*).
2 1+ds(gh,87)

+

+h

and using the *-continuity of ds, we get
* h
liminf B - 04, (Tg;,, Tg"") + (1= B) - 04,(T8", Tgyy) < (b +c+3) - ds(g"”, Tg").
Similarly,

* * h * *
liminf § - 04, (Tg", Tgy) + (1= p) - 04, (T8, T¢") < (a+e+ ) -ds(g", Tg").
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It follows that
ds(g'", Tg"") = B-ds(g'"", Tg"™) + (1 = B) - ds(Tg"", ") < s[B - 04, (Tgy, T8™)
+(1 = B)-04,(Tg", Tg)] +5.ds(8},41.8")

that is,

ds(",Tg") < s[liminf[B 3y (T8, T8") + (1 B)dg, (T8, Tgy)l] + s[liminfds (g, 1,8")]
<s(b+c+ g)ds(x*, Tg™)
and
ds(Tg",8") = B ds(Tg'"",8"") + (1 — B) - ds (8", Tg"") < s[B-04,(Tg"", Tgy)
+(1—B) - 04,(Tg), Tg")] +5 - ds (8", },11)

that is,

ds(Tg'",8") < s[liminf[B - 54, (Tg", Tgy) + (1= B) - 84, (Tg3,, T8"")]] + s[liminf ds(8"", g3,41)]

<s(a+e+ g) ds(Tg™, x*).

Since min{s(a+e¢+ g), s(c+e+ g} < 1,wegetds(¢"*, Tg"") = 0 which from Proposition 1
implies that ¢'* € Tg'* and since Tg'" is closed it follows that ¢'* € Tg'*. [

Remark 5. Theorem 5 is true even if we replace (9) by any of the following conditions:

Forsome 0 < k < %,
1 ] j 1
H(T, Tg) < k- max{ds(g', /), du(g", T5') du(g, Tg)), 8T8 (S TS

ds(g', Tg')ds (¢!, Tg/) (13)
1+4ds(g',87) '

7

HF(Tg, Tg)) < k-max{ds(g',g),ds(g", Tg"),ds(g', Tg)), ds(g', Tg),

ds(¢', Tg")ds (¢!, TS/
i, 1), ST (14)

The following result is a consequence of Theorem 5 and Remark 5:

Corollary 1. Suppose ds is *-continuous and T : X — CB% (X) satisfy Condition (10) and any
of the following conditions:

(i)  Tisamulti-valued HP-Ciric contraction.

(i) T is a multi-valued HP-Hardy-Roger’s contraction.

(iii) T is a multi-valued Hﬁ—quasi contraction.

(iv) T isamulti-valued HP-weak quasi contraction.

(v)  Tisamulti-valued HP-contraction.

Then F{T} # ¢.
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Taking T : X — X in Corollary 1 (ii) and using Theorem 2 (i), we have the follow-
ing corollary.

Corollary 2. Suppose ds is *-continuous and T : X — X. If there exists non-negative real
numbers a,b,c,e, f suchthata+b+s(c+e)+ f <1, min{s(a+e),s(b+c)} < 1and

ds(Tg', T') <a-ds(g',g')+b-ds(g',Tg'") +c-ds(¢/, TV) +e-ds(g', T)) + f-ds(¢/, TS'), forall g', ¢ € X, (15)

then F(T) # ¢.

Remark 6. For B = 1, Condition (10) is obviously satisfied and hence, (Theorem 5 [3]), (Theo-
rem 2.1 [8]), (Theorem 2.2 [9]), (Theorem 2.11 [10]), (Theorem 3.1 [12]) and (Theorem 3.1 [11]) are
all particular cases of Corollary 1. However, the examples which follow illustrate that the converse is
not necessarily true.

We now furnish the following examples to validate our results.

Example 4. Let X, ds and T be as in Example 2. Then, as shown above, T belongs to the class of
multi-valued HP-contraction with p € (1, 2) and consequently T satisfies all the contraction
conditions given in Definitions 11-14. We will show that T satisfies (10):

For g € [0, Z], Tg' is singleton and so the result is obvious. Now for g' = 1,if g/ =0 € Tg'

then g = 0 € Tg will satisfy (10). If g/ = 1 € Tg', then g = i € T¢ andif g = i € Tg

then g = 5 g € T) will satisfy (10). Thus, T satzsfles conditions of Theorem 5 and Corollary 1 and

0,1€ F(T )
However, as shown in Example 2, T does not satisfy the contraction condition of Nadler [3]
and Czervic [8].

Example 5. Let X, ds and T be as in Example 3. Then as shown above, T belongs to the class of

7
multi-valued HP-contraction with p € (=—

9
61 6) and consequently T satisfies all the contraction

conditions given in Definitions 11-14.
We will show that T satisfies (10):
1
For g' € {0, Z}' Tg' is singleton and so the result is obvious. Now for g' = 1,if g/ =0 € Tg'

then g = 0 € Tg will satisfy (10). If ¢ = 1 € Tg' then g = 1 € Tg/ will satisfy (10).
Thus, Theorem 5 and Corollary 1 are applicable and 0,1 € F(T). However, we see that T does not
satisfy the conditions of (Theorem 2.2 [9]), (Theorem 2.11 [10]) and (Theorem 3.1 [12]).

115 34
] 1 of 1ol :
Example 6. Let X = {0, '3 13’ 18’ ,1},d5(g,8) = |§' —¢| forall ¢',¢) € Xand T : X —

CB*(X) be as follows:
T(0) = T(35) = {0}, T(3) =T(:3) =T(3) = {35} T ={0.3, 51},

4
Then, T is a multi-valued HP-quasi contraction for f = Z with 2—4 <k < 1asshown

below:

3 34 1 34 1
] = i —
M Ifg = andg 1, then (sd‘(T(48) T1) = 5d5({12} {0, 318’ 1) = 5 and

b, (T1, T(ignzéds({o; b iph =1y
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.

34

(T(5) 1)

IN

IN

2T + 360, (TLT(og), 20, (TLTC)) + 364, (TCog), T1}

— {3 1 +111 311+1 1, 34
a 4’12 412412 4127 48

= max{§(5dq(T(

44 4
< k— for any k > Z

48’ 4
- K, T(j‘;))
34 34
< kmax{d5(4 1), ds(@ T( ) ds(1,T1), ds(@/T ),ds(1, T(48))}
1 34

QT g — é and g/ — 1. 5,,,5(T( D)) = 6,,({0,10, 5

54,10, 5, 25, 11,0) = 1.

1
331D = 0 8 (TLT(5;)) =

3 1 1.3 1 1 1 3
max{ 264, (T(55), T + 104 (T T(55), 360, (TL T(5)) + 364, (T(55), TN} =
k.1, foranykzz
1
k-ds(1, T(12))
k- do( L 1), do( L, T, 4,1, T1), do(L, T1), do (1, T(=
max{dy (13, 1),ds (35, Tl35),ds(1, T1), ds (35, T, ds (1, T(55))}-
1 1 1 1 1 1
T = ] = i = i =
(3) If ¢ 5 and ¢ 3 then J, (T (12) T(3)) 5d5({0,{12}) 1 and

1 1

0, (3, T(55)) = b, ({15),0) =

max{éad,.(T(%), T(3)+ %(M,(T(%), T(), 260, (T(3), T(g) + 360 (T(), T}

1 1
< >z
127k foranyk74
1
k- ds( (E)

For all other values of g* and g/, a similar argument as above follows. Thus, T is a multi-
valued H/S—quasi contraction. We will show that T satisfies (10): For ¢' € {0, 11—2, %, %, Z—g ,
Tq' is singleton and so the result is obvious. Now, for ¢' = 1, if ¢/ = 0 € Tg¢' then
g = 0 € Tg/ will satisfy (10). If g/ = % or % € Tg' then, g = 11—2 € Tg/ will satisfy (10).
Thus, Theorem 5 and Corollary 1 are applicable and 0,1 € F(T). However, we see

34 11 34 14 34 34 30
ot H(T(g), 1) = 1234where A1) = g 4 TGg)) = g/ 4LT(D) = 0,

d(@, (1) =0and d(1,T(55 4 3 N} = Epl and so T does not satisfy the conditions of (Theorem
2.2 19]), (Theorem 2.11 [10]), (Theorem 3.1 [12]) and (Theorem 3.1 [11]).

Proposition 3. Let Ty, Tp : X — CB% (X)), satisfy the following:
(3.1) Forall q,r € {1,2}, every g' in X, g/ in T,(g') and € > 0, there exists g in T,(g)) satisfying

ds(g),8) < HA(T,g', T,g!) + €
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(3.2) Any of the following conditions holds:

(i) Ty and Ty is a multi-valued HP-Ciric contraction;

(ii) Ty and T, is a multi-valued Hﬁ—quasi contraction;

(iti) Ty and Ty is a multi-valued HP-weak quasi contraction;

Then, for any u € F{T,}, there exist w € F{T,} (q # r) such that

ds(u,w) < sup Hﬁ(qu, Tix),

— MxeX

where k is the Lipschitz’s constant.
Proof. Let gl € F{T;}. By (3.1) we can find g} € T»g}, such that

ds(gh,84) < HP(Tigh, Togh) + €.

By (3.1), choose g5, € T>gj such that

ds(gh,g5) < HP(Tagh, Tugh)-

Inductively, we define sequence {gj,} such that g/ ., € T»(gj,) and

ds(8}, ghy1) < HP(Tagh 1, Tagh) +e. (16)

Now, following the same technique as in the proof of Theorem 5, we see that the sequence
{g},} converges to some ¢’ in X and g’ € F{T»}. Since € is arbitrary, taking ¢ — 0 in (16)
we get

ds (83 8n11) < HP(Tagy, 1, Tagh)-

Then, using (Section 3.2), we get

ds (8, &ny1) < K"ds(80,81)-

Then, we have d(gf, g4) < Yo" ds(gh 1,8h) < s(1+sk+ (sk) +---)ds(g}, &) <
s

1—sk

it gives that for each g) € F{T,} there exist ¢} € T1g) and g’ € F(T) such that

(HP(Togi, T1gh) + €). Interchanging the roles of Tj and T, and proceeding as above,

d(gh ") < 1o (HP(Tigh, Tagh) +€).

Now the result follows as € > 0 is arbitrary. [J

3.3. Application to Multi-Valued Fractals

Inspiring from some recent works in [18,22,23], we provide an application of our result
to multi-valued fractals. Let P; : X — CB%(X),i = 1,2,--- 1 be upper semi continuous
mappings. Then, P = (P, Py, - - P,) is an iterated multifunction system (in short IMS)
defined on the b-metric space (X, ds). The operator Tp : CB(X) — CB(X) defined by
Tp(Y) = Ui Pi(Y) is called the extended multifractal operator generated by the IMS
P = (P, Py, -- Py). Any non empty compact subset of X which is a fixed point of Tp is
called a multi-valued fractal of the iterated multifunction system P = (P, Py, - - - P,).

Theorem 6. Let P;: X — CB(X),i=1,2,---n be upper semi continuous mappings such that
foreachi=1,2,---n the following conditions hold:
We can find B € [0,1) and a,e € (0,1), a +2se < 1, such that forall x,y € X,i=1,2---n

Hﬁ(Pix, Py) < ads(x,y) + elds(x, Piy) + ds(y, Pix)]. 17)
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Then,

(i) Forall Uy, U, € CB(X), HF(Tp(U), Tp(Uy)) < a HP(Uy, Up) + e[HP (U, Tp(U)) +
HP (U, Tp(Uh)))-

(ii) A unique multi-valued fractal U* exists for the iterated multifunction system
P= (PP Py).

Proof. Suppose condition (17) holds. Then, for U;, U, € CB(X), we have

RP(P,(Uh), Pi(U2)) = PS(Pi(Uh), P(U)) + (1 — B)S(Pi(Ua), Pi(ULy))

= B sup (inf HP(P;(x), Pi(y)) +
xel Vet

(1= p) sup (inf HP(P:(x), Pi(y))
yell, *€t

< B sup (innlgz {u ds(x,y) +elds(x, Piy) + ds (y, Pix)]}

xell

+(1= ) sup (inf {ade(x,y) + elds(x, Poy) + ds(y, Pix)] }

= a HF(Uy, Up) + e[HP (Uy, P(Up) + HP (Ua, P(U4))].-

Similarly, we get

IN

RP(P(Uy), Py(Un)) a HP (U, Uy) + e[HF (U, Pi(Uh) + HF (Uh, P(U))]-
Thus, we have, fori =1,2,---n,

HF(P;(Uy), Pi(Ua)) < aHP(Uy, Up) + e[HF (U, Py(Uy) + HP (Uy, P (U))].-

Note that

H“(CJP&LIl),ﬂJPi(uz)) < max{HP(Py(Uy), Py(U)), HF(Py(Uy), Po(Up)), - - - HP (P, (Uy), Pa(U2)) }
i=1 i=1

and so
HP(Tp(Uh), Tp(Uy)) < aHP(Uy, Uz) + e[HP (Uy, Tp(Uz)) + HP (U, Tp(Lh))].

Thus, Tp : CB(X) — CB(X) satisfies the conditions of Corollary 2 in the metric space
{CB(X),HP}, with b = ¢ = 0 and ¢ = f and hence has a fixed point U* in CB(X),
which in turn is the unique multi-valued fractal of the iterated multifunction system
P=(P,Py,---P,). O

Remark 7. Since HP(A, B) < H(A, B), Theoren 6 is a proper improvement and generalization
of (Theorem 3.4 [18]), (Theorem3.1 [22]) and (Theorem 3.8 [23]).

3.4. Application to Nonconvex Integral Inclusions

We will begin this section by introducing the following generalized norm on a vec-
tor space:

Definition 15. Let V be a vector space over the field K. For some p > 0 and v > 1, a real valued
function ||.||[5 : 'V — Ris a generalized (p, y)-norm if for all x,y € V and A € K

1) |lx||5 > 0and ||x| = 0 if and only if x = 0.

@ Azl < AP]lly.

@) llx+ylly < lllxlb + vl
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We say that (V, ||.||§ is a generalized (p, 7)-normed linear space.

Remark 8. The following are immediate consequences of the above definition:

(i) Every norm is a generalized (p, y)-norm with p = 1 and v = 1.

(ii)  Every generalized (p, y)-norm induces a b-metric with coefficient vy, given by d.(x,y) =
I = wll-

Example 7. Every norm defined on a vector space is a generalized (p, y)-norm.
Example 8. Let V = R. Define ||x||§ = |x|2. Then ||.| is a generalized (2,2)-norm.

Example 9. Let V = R". Define ||x||f, = Ty x|, 1 < p < oo. Then ||.| is a generalized
(p, 2P=1)-norm.

The convergence, Cauchy sequence and completeness in a generalized (p, )-normed
linear space is defined in the same way as that in a normed linear space.

Throughout this section we will use the following notations and functions:

@i A=[1, >0

(ii) L(A):is the v-algebra of all Lebesgue measurable subsets of A.

(iii) Z:is a real separable Banach space with the generalized (o, 7)-norm |. /¥, for some
p>0andy > 1

(iv) P(Z):is the family of all nonempty closed subsets of Z.

(v) dy is the b-metric induced by the generalized (o, v)-norm H||ﬁ; and HP is the HP-
Hausdorff-Pompeiu b-metric on P(Z), induced by the b-metriv d.,.

(vi) B(Z): is the collection of all Borel subsets of Z.

(vii) C(A,Z): is the Banach space of all continuous functions g(.) : A — Z with norm
18l = sup,e g (B

(vit) A(): A — Z.

(ix) p(,):AXZ—Z.

) Q(.): AxZ—P(Z).

xi) q(,.,.): AXAXZ— Z.

(xi)) V: C(A,Z) = C(A,Z).

(xiii) a1, 0 0 AX A — (—o0, +00).

(Xiv) Ly o () = Q(t, V(x, 00) (1), x € Z,AL € C(A, Z),0 € LY (A, Z).

(xv) Spe(o) ={p() € LYAZ): (1) € Ly ()}

(xvi) L1(A, Z) : is the Banach space of all integrable functions u: A — Z, endowed with
the norm

T
()l = [ (M MMM ) 1y 1) 6

where m(t) = fot k(s)ds, t € A, My, Ma, M3, My, M5 are positive real constants.

It is well known (see [24]) that L, ,(t) is measurable and S¢(c) is nonempty with
closed values.
We consider the following integral inclusion

K1) = A0+ [ o1 (69) ple, () + aalt9) (6, u() s as)

u(t) € Q(t, V(x')(t)) ae.te A (19)

We will analyze the above problem (18) and (19) under the following assumptions:
(AS71) Q(+, ) is L(I) ® B(X) measurable.
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(AS;(i)) There exists k(-) € L'(A, R.) such that, for almost all t € A, Q(t, -) satisfies
HA(Q(L, %), QL)) < k(1) lx— vl
forall x,y in Z.
(ASy(ii)) Forallx,y € Z,e > 0,if wy € Q(t, x) then there exists wy, € Q(t,y) such that
i (8) = wa (D)5 < HA(Q(L,x),Q(Ly)) +e.
(AS,(iii)) Forany o € L1(A,Z),e > 0and 0y € Sy (0), there exists 02 € S,/ (c7) such that
lor = aalli < HP(Sye(0), Spe () +e.
(AS3) The mappings f : AXAxXZ—Z,g:AxZ— Zare continuous, V: C(A,Z) —
C(A,aZIRd there exist the constants My, My, M3, My > 0 such that (AS3(i)) and either
(AS3(ii)(a))
or (AS5(ii)(b)) holds Vt,s € A, uj,uy € LY(A,Z),x1,x € C(A,Z).
(ASs (i) [V (1) (1) — V) (D] < Myl (1) — x2(8) .
(ASs(ii)(a))  [lg(ts,u1(s)) —q(t,s,u2(s)) |15 < M1 N(uy,u2),
(s, u1(s)) = p(s,ua(s)) [y, < Mz N(uy, u2).
(AS3(ii) (b))  |lq(t,5,u1(s)) — q(t,s,u2(s)) |5 < My n(ug, uz),
p(s,u1(s)) = p(s,u2())[15 < Man(uy,uz),

where

N (u,u3) = max {||ur(s) — ua(s)|I%, |1 (s) — Sy (ua) |5, ua(s) — Sye(u) |5, llur(s) = Sye(ua) 15, [lua(s) — Sye(ur) |l 3,

n(uy, uz) = max {|Jur(s) — ua(s)[15, |1 (s) — Sye (wn) 4, llua(s) — Sy (u2) 5} + K lus(s) — Spe () 15

and

llu(s) = S3(@)15 = wejér:f(v) lu(s) = w(s)][5-

(ASs) &1, ay are continuous, |a1(t,s)|° < My and |ay(t,s)|F < Ms.

Theorem 7. Suppose assumptions (ASy) to (ASy) hold and let A'(-), u’(-) € C(A,Z), v(-) €
LY(A, Z) be such that d(v(t), Q(t, V(y')(t)) < 1(t) ae. t € A wherel(-) € LY(A,R) and
yO(t) = pl(tu(t) +@(u)(t), Vit € Awith®(u)(t) = fot[:xl(t, T)p(T,u(t)) +aq(t, T, u(1))]
dt, t € A. Then, for every 1y >« and € > 0, we can find a solution x'(-) of the problem (18) and (
19) such that for every t € A

(MgMp+MsMy)Mzm(T)

Oyt 0 yel
(1) = y" (1) < 1A= w1 1+ = ]

M (MyMy+M;)Mzm(T) T (MgMa+MsMy ) Mam(t)
+77(M4M2+M5M])€'7 e l(t)dt
0
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Proof. For Al € C(A,Z)and u € EI(A,Z), define
o (0 = N0 + [ Toa(0,5) pt1(5)) + aa,)q(t,5,(5) s,
Letoy,0» € L1(A,Z), w1 € Sye(0y) and
H(1) = Lyt gy N {z €Z: |Jwi(t) —z|| < (MyMy + MsM;) Msk(t) /; N(c1,0) ds +a}.
By assumption (AS(ii)), we have
o (@1 (1), Ly ) < HP QU V(20 10) (1), QUL Vg )(8)) e

KONV (g, 00) (D) = V(g ) ()] + €

< Mok, (8) = g e (1) -
< Mak(0)| [ a1 (0,9)p(t,02(5)) = plt,02(5)) s
+ [ laalt,9)Pla(es,01(6)) — (e 5, 02(5)) ] +

< M3k(t) [(M4M2 + M5M]) A[ N(U’l,U'z)dS} +e€.

Since € is arbitrary, we conclude that () is nonempty, closed, bounded and measur-
able.

Let wy(-) be a measurable selector of H(-). Then, w, € S,/(¢2). If assumption
AS3(ii)(a) is assumed, then we have

T
flewr —wallh :/0 o1 (MMatMsMOMam() 20, (1) — oy (1) |t
T t
< /0 MM MMM () Mok (1) (My My + MsMy) /0 N(o1,02)ds|dt
45 /‘TE—W(M4M2+M5M1)M3m(f)dt
0

< lNl(O'l,O'z) + (5/T ¢~ 1 (MaMa+MsMy)Mzm(t) gy
=3 o

where N'(01,02) = max {||o1 — oa|1, [lo1 = Sre (1) |1, lo2 = S (02) 11, |l = Spe (@) 11, [l —
Sye(o1)]|1}- Since 6 is arbitrary, we have

. 1
dy(wl,SAy(U'z) = inf le *wzl‘l S *Nl((Tl,U'z).
w2€S, ¢ (02) U
Therefore,
1
57(SA[(01),SM(02) = sup d’y(wl,SA[(Uz) < 7N1((71,(72), (20)
w1€S,¢(01) U

Similarly, we also get

1
0y(Spi(02),Spe(on) = sup  dy(wy,Sye(0n) < ;Nl(al,tfz). (21)

w1€S, (1)
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Multiplying (20) by B and (21) by 1 —  and adding, we get
p It
HP(S50(01), Sy (02)) < g (01, 02).

Thus, S,(-) is a HP-quasi contraction on £'(A, Z).
Now let .
Q(t,x) := Q(t,x) +1(t),
By (8) = O V(x,p)(0),  tel,
Su(0) == {9() € LYAZ);9(t) € Ly o (1).

It is obvious that Q(-, -) satisfies Hypothesis 5.1.
Let¢ € S)/(0),6 > 0 and define

A = Ly N {z € Z: p(t) =2l < Msk(t)|A* = [l +1(t) + 6.
Proceeding in the same way as in the case of 7(-) above, we see that #(-) is measur-

able, nonempty and has closed values.
Letw(:) € Sy{((T). Then

T MyMp+MsMy)Mam(t 4
=l < [ MM MMM 1) — o (1)t

T
< [ MM MMM (1) 1Y — i 4 1(0) + el
T
_ ”/\é _ I/H* /O e—n(M4M2+M5M1)M3m(t)M3k(t)dt

+ /T e*’?(M4M2+M5M1)Msm(f)l(t)dt ) /T o1 (MyMa+MsMy)Mam(t) g4
0 0

1

< P
S e + My Y

+ /T e (MaMaA MsM)Msm(6)] (1) gt 4 5 /T o 1(MyMa+MsMy)Mam(t) g1
0 0

As 6 — 0 we get

1
171(MyMa + MsMy)

+ /T o1 (MsMatMsM)Msm(b) () ¢,
0

Hﬁ(SA[(U),SNH[(U)) < H/\Z_P/”*

(22)

~ 1
Since S,((.,.) and Sﬁ(., .) are HP-quasi contractions with Lipschitz constant — and since

v(-) € ]-'{51,5} by Proposition 3 there exists u(-) € F{S,:} such that

iy

o~ ully <~ sup HF(,0x,5,0x).
xeX

Using (22), we have
v ¢
v—ul < A
| I _(’7*7)(M4M2+M5M1)”

Y0 [T g (MM MM Mo ()
=7

—

(23)
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References

Now let
R0 =20+ [T (69 ple, () + a2l )qlt,,u(s))] s
Then, we have
() = Y0 < INC0) — ' O+ (May + MsMy) [ (s) = o) s

<A = pb )l + (MaMp + MsMy ) MaMat MsMOM3m(T) 1y ]|
Using (23) we get
(MyMp+MsMy)Mam(T)

)

) el
(1) = y' () < A = w1 [1+ 7

+ (MyMy + MsMy el MaMat-My) Mam(T) /T ¢ (MaMa+ MsMyMsm(t) ().
=" 0

This completes the proof. [

Remark 9. Since HP(A, B) < H(A, B) and the class of generalized (p, y)-norms includes the
usual norm ||.||, we note that the hypothesis conditions AS, (i) and AS3(i), (ii) are much weaker
than the corresponding hypothesis conditions (Hypothesis 2.1 (ii) and (iii)) of [24]).

3.5. Conclusions

The HP-Hausdorff-Pompeiu b-metric is introduced as a new tool in metric fixed
point theory and new variants of Nadler, Ciric, Hardy-Rogers contraction principles for
multi-valued mappings are established in a b-metric space. The examples and applications
provided illustrates the advantages of using HP-Hausdorff-Pompeiu b-metric in fixed
point theory and its applications. The new tool of Hf-Hausdorff-Pompeiu b-metric can
be utilized by young researchers in extending and generalizing many of the fixed point
results for multi-valued mappings existing in literature and investigate how the new tool
would enhance, extend and generalize the applications of the fixed-point theory to linear
differential and integro-differential equations, nonlinear phenomena, algebraic geometry,
game theory, non-zero-sum game theory and the Nash equilibrium in economics.
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