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1. INTRODUCTION

The theory of fractional order differential equations and inclusions represents a
powerful tool in applied mathematics to study a lot of problems from different
fields of science and engineering, with many break-through results found in math-
ematical physics, finance, hydrology, biophysics, thermodynamics, control theory,
statistical mechanics, astrophysics, cosmology and bioengineering. Recently, nu-
merous research papers and monographs have appeared devoted to fractional
differential equations and inclusions, for example see the monographs of Abbas
et al. [8, 9], Kilbas et al. [24], the papers of Abbas et al. [1, 7, 10, 11], Darwish
et al. [14, 15, 16], Diethelm [19], Kilbas and Marzan [23], Vityuk et al. [28, 29]
and the references therein.

The method of upper and lower solutions has been successfully applied to
study the existence of solutions for ordinary and partial differential equations
and inclusions. See the monographs by Benchohra et al. [12], Heikkila and
Lakshmikantham [20], Ladde et al. [25], the papers of Abbas and Benchohra
[2, 3, 4, 5], Benchohra and Ntouyas [13] and the references therein.

Recently, in [7], Abbas et al. used the upper and lower solutions method
to investigate the existence of solutions and extremal solutions to the following
class of discontinuous fractional partial differential inclusions at fixed moments
of impulse of the form

Cng (%) € G(.’L’,y,U(II),y)), (xvy) € Jka k= 07 sy,

(1) Julzl,y) =ule,,y) + L(ulzg,y); ye[0,0], k=1,...,m,
U(IL',O) = 90('/1")7 T e [0,&], U(O,y) = ¢(y)7 Yy e [Ovb]v ()0(0) = ¢(0)7

where a,b > 0, Jy = [0,21] x [0,0], Jx := (g, Trr1] X [0,0]; kK =1,...,m, O =
(2g,0); k=0,....,m, 0 =g <21 <+ < Tpy < Typy1 = @, Cng is the fractional
Caputo derivative of order r = (ry,r2) € (0,1] x (0,1], G : J xR = P(R),
J =[0,a] x [0,b], P(R) is the class of all nonempty subsets of R, f:J xR —
R* I : R — R; k = 1,...,m, are given continuous functions, R* = R\{0},
¢ :[0,a] - R and ¢ : [0,b] — R are given absolutely continuous functions.

In pharmacotherapy, the above instantaneous impulses can not describe the
certain dynamics of evolution processes. For example, one considers the hemody-
namic equilibrium of a person, the introduction of the drugs in the bloodstream
and the consequent absorption for the body are gradual and continuous process.
From the viewpoint of general theories, in [6, 21, 27] the authors studied some
new classes of differential equations with not instantaneous impulses.

In this paper, we use the method of upper and lower solutions for the existence
of solutions of the following partial discontinuous fractional differential inclusions
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with not instantaneous impulses

cng (%) € G(z,y,u(z,y)); if (x,y) € Iy, k=0,...,m,
w(z,y) = ge(z,y,u(z, ,y)); if (z,y) € Sy, k=1,...,m,
(2) u(z,0) = ¢(z); = € 0,d],
u(0,y) = ¥(y); y €0,0],
L#(0) = ¥(0),

where a,b > 0, Iy = [0,21] x [0,b], I := (Sg, Txr1] X [0,0], Jp := (zg, sg] x [0, b],
E=1,...,m, 0, = (s;,0); k=0,...,m,r = (r1,r2) € (0,1]x(0,1],0 = 59 < 21 <
$1<x9< <81 <Tym <SSy <Tmy1=a,G: [ xR—PR); k=0,....,m
is a compact valued multi-valued map, f : Iy x R = R*, gp : Jy x R — R are
given continuous functions, and ¢, are as in problem (1). Our approach in
this paper is based on a combination of a fixed-point theorem for multivalued
maps in Banach Algebras due to Dhage [17] with the concept of upper and lower
solutions. Next, we study the existence of extremal solutions under Lipschitz,
Carathéodory and certain monotonicity conditions.

This paper initiates the application of upper and lower solutions for such
class of problems.

2. PRELIMINARIES

Let J := [0,a] x [0, b]. Denote by L!(.J) the space of Lebesgue-integrable functions
u :J — R with the norm

a b
lullos = /0 /0 fu(z, y)|dydz.

By L*(J) we denote the Banach space of measurable functions u : J — R which
are essentially bounded, equipped with the norm

lu||pee = inf{c > 0: |u(z,y)| < ¢, ae. (z,y) € J}.

As usual, by AC(J) we denote the space of absolutely continuous functions from
J into R, and C := C(J) is the Banach space of all continuous functions from J
into R with the supremum (uniform) norm || - ||sc.

In all what follows consider the Banach space

PC = {u:J—)R:uGC(IoU U(xkaxkﬂ) X [O,b]);
k=1

(fL‘;,y) = u(xkvy)v Yy e [O,b]}’
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with the norm

lullpc = sup |u(z,y)|.
(z,y)ed

Define a multiplication “ - ” by
(u-v)(z,y) = u(z,y)v(z,y) for each (z,y) € J.

Then PC is a Banach algebra with the above norm and multiplication.

Let (X, d) be a metric space induced from the normed space (X, || - ||).
Denote Py(X) = {Y € P(X) : Yclosed}, Ppa(X) ={Y € P(X) : Y bounded},
Pep(X) ={Y € P(X) : Y compact} and Pepe(X) = {Y € P(X) : Y compact

and convex}.

Definition 2.1. A multivalued map 7 : X — P(X) is convex (closed) valued if
T'(x) is convex (closed) for all z € X, T is called upper semi-continuous (u.s.c.)
on X if for each z¢ € X, the set T'(z¢) is a nonempty closed subset of X, and if
for each open set N of X containing T'(z¢), there exists an open neighborhood
Ny of z¢ such that T(Nyg) € N. T is lower semi-continuous (l.s.c.) if the set
{t € X : T(t) n B # (0} is open for any open set B in X. T is said to be
completely continuous if T'(B) is relatively compact for every B € Ppy(X). T
has a fixed point if there is € X such that z € T(z). The fixed point set of
the multivalued operator T will be denoted by Fixz(T). The graph of T' will be
denoted by Graph(T) := {(u,v) € X x X :v € T'(u)}.

Consider Hy : P(X) x P(X) — [0,00) U {oo} given by
H,(A, B) = max {sup d(a,B),sup d(A, b)} ,
acA beB

where d(A,b) = infsea d(a,b), d(a, B) = infpep d(a,b). Then (Ppga(X), Hg) is a
Hausdorff metric space.

Definition 2.2. For each u € C, define the set of selections of the multivalued
Fou:JxC— P(C) by
Srou={v:€ L'(J) : v(z,y) € F(x,y,u(z,y)); (z,y) € J}.

Definition 2.3. A multivalued map G : J — P, (R), is said to be measurable if
for every v € R the function (z,y) — d(v,G(x,y)) = inf{|v — z| : z € G(z,y)} is
measurable.

Definition 2.4. A multivalued map G : J xR — P(R) is said to be Carathéodory
if

(i) (x,y) — G(z,y,u) is measurable for each u € R;
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(ii) u+— G(z,y,u) is upper semicontinuous for almost all (x,y) € J.

G is said to be L!-Carathéodory if (i), (ii) are satisfied and the following condition
holds.

(iii) For each ¢ > 0, there exists a positive function o, € L'(J) such that

HG(CC,y,U)H’p = Sup{|g| ‘g€ G(:Cayau)}
< oc(z,y) for all |u| < ¢ and for a.e. (z,y) € J.

Lemma 2.5 [22]. Let G be a completely continuous multivalued map with non-
empty compact values, then G is u.s.c. if and only if G has a closed graph (i.e.,
Up, = U, Wy — W, Wy, € G(uy) imply w € G(u)).

Lemma 2.6 [26]. Let X be a Banach space. Let G : J x X — P(X) be an
L'-Carathéodory multivalued mapping with Sgoy # 0, and let £ be a linear con-
tinuous mapping from L'(J, X) into C(J, X), then the operator

Lo Sgo) : C(J, X) = Pep,ew(C(J, X)),
u E(SGou)7
is a closed graph operator in C(J,X) x C(J,X).

Let us recall now some basic definitions and facts on the theory of Banach
algebras. Let X be a Banach algebra.

Definition 2.7. An operator 7' : X — X is called compact if T'(S) is a relatively
compact subset of X for any S C X. Similarly T" : X — X is called totally
bounded if T maps a bounded subset of X into the relatively compact subset of
X. Finally T : X — X is called completely continuous operator if it is continuous
and totally bounded operator on X.

It is clear that every compact operator is totally bounded, but the converse may
not be true.
A non-empty closed set K in a Banach algebra X is called a cone if
(i) K+ K CK,
(i) AK C K for A€ R, A > 0 and
(i) {—=K} N K =0, where 0 is the zero element of X.
The cone K is called to be positive if

(iv) Ko K C K, where “o” is a multiplication composition in X.
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We introduce an order relation <, in X as follows. Let u,v € X. Then u < v
if and only if v —u € K. A cone K is called to be normal if the norm || - || is
monotone increasing on K. It is known that if the cone K is normal in X, then
every order-bounded set in X is norm-bounded.

Now, we introduce notations and definitions concerning to partial fractional
calculus theory.

Definition 2.8 [8, 28]. Let # = (0,0), 71,72 € (0,00) and r = (r1,r2). For
f € LY(J), the expression

g f)(z,y) = / / Y1y — )2 f (s, t)dtds,
(r1)L(r2)
is called the left-sided mixed Riemann-Liouville integral of order r, where I'(-) is
the (Euler’s) gamma function defined by I'(¢) = [;~ ¢~ te~!dt; £ > 0.

In particular,

(Igf)(x,y) = f(z,y), (I§f)(z,y) = /Ow /Oy f(s,t)dtds; for almost all (z,y) € J,

where 0 = (1,1).
For instance, I}, f exists for all r1,ro € (0,00), when f € L(J). Note also
that when u € C, then (I} f) € C, moreover

(I f)(z,0) = (Ig £)(0,y) = 0; x € [0,a], y €[0,b].

Example 2.9. Let \,w € (—1,0) U (0,00) and r = (r1,7r2) € (0,00) x (0, 00),
then

P+ M1 +w) AT et

Irx)\ w
0 T A A DL+ w + o) 4

for almost all (z,y) € J.

By 1 — 7 we mean (1 —71,1—r) € [0,1) x [0,1). Denote by D2, :=

82
. . . . 8xay ’
the mixed second order partial derivative.

Definition 2.10 [8, 28]. Let » € (0,1] x (0,1] and f € L'(J). The Caputo
fractional-order derivative of order r of f is defined by the expression

D2
D) = (I D2, 0) = ==y | e s

The case o = (1,1) is included and we have

‘DG f)(z,y) = (Dgyf)(x,y); for almost all (z,y) € J.
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Example 2.11. Let \,w € (—1,0) U (0,00) and r = (r1,72) € (0,1] x (0, 1], then

F(1+)‘)F(1+w) x}\ T, W— 7“2

D} Aw _ ] | o ;
6% Y F(1+)\—r1)r‘(1+w_r2) Y or almost a. ( )E

Let ay € [0,a], 27 = (a1,0) € J, J, = (a1,a]x[0,b], 1,72 > 0and r = (ry, ra).
For u € L'(J,), the expression

T 1"1 1 ro—1
@) = ppy L ) = 0=t g

is called the left-sided mixed Riemann-Liouville integral of order r of u.

Definition 2.12 [8, 28]. For u € L'(J,) where D?,u is Lebesgue integrable on .J,,
the Caputo fractional order derivative of order r of u is defined by the expression

(“DLiu)(x,y) = (I7"D2,u)(z,y).
Set

B o(z) Y(y) _ ¥ (0)
M) = F0.0@) T Ty 00)  F0.0.00)

Lemma 2.13 [1, 8]. Let g € Sgou. Then the Cauchy problem

Dy, (7pistls) = g(e,v); if (2,9) € 7,
u(z,0) = ¢(x); x € [0,al,

u(0,y) = ¥(y); y € [0,0],

©(0) = 1(0),

has the following unique solution
4) u(w,y) = f(o.y,ul@,) (pl,y) + (IG,9)(@,9)).

As a consequence of the previous lemma and Lemma 3.4 in [1], we have the
following Lemma

Lemma 2.14. A function u € PC is a solution of problem (2) if and only if there
exists g € Sgou Such that u is a solution of the fractional integral equations
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)
u(x,y) = f(x,y,u(z,y))[u(z,y)

z x—s)"1 " (y—t)r2—1 .
5 S e g (s, tdeds| i (e.y) € Do,

_ o(z) 9k Sk yu(@, y)  gr(sk,0u(zy ,0))
u(@,y) = fz,y,ulz,y)) [f(a:,o,so(a:)) t Foewulony)  Fer0u(sk.0))

x r—s) 11 (y—t)r2—1 .
+ fSk foy ( )F(ln)éy(r;)) 2 g(s,t)dtds} ioif (myy) €y, k=1,...,m,

u(z,y) = ge(z,y,u(z,,y)); if (x,y) € Jp, k=1,...,m,

u(:C,O) = @(x); HAES [O’Q]’ u(O,y) = ¢(y), Y€ [0’ b] and 90(0) = ?/)(0)

3. UPPER AND LOWER SOLUTIONS METHOD RESULT

Definition 3.1. A function w € PC such that its mixed derivative Dgy exists
and is integrable on Iy; k = 0,...,m, is said to be a solution of the problem (2)
if and only if there exists g € Sgow such that

w(z,y)
flay,w(z,y))

(ii) w satisfies Dy (%) = g(z,y) on I and the conditions

(i) the function (z,y) — is absolutely continuous, and

{U}(fb,y) = gk(:c,y,w(:c,;,y)); if ('T’y) €Jp, k=1,...,m,
w(x,O) - ‘P(x); (S [O,CL], w(ovy) - w(y); yE [07 b]v 90(0) = ¢(0)7

are satisfied.

Definition 3.2. A function v € PC such that its mixed derivative Dgy exists
and is integrable on I; k = 0,...,m, is said to be a lower solution of the problem
(2) if and only if there exists g' € Sgo, such that

; ; v(zy) s ;
(i) the function (x,y) Ty S absolutely continuous, and

(i) w satisfies “Dp (}"(zqgjx;v(yz)y))> < g'(z,y) on I} and the conditions
{v(w,y) < gil(@,y, (@, ) if (2,y) € Je, k=1,...,m,
v(x,0) < p(x); x €0,a], v(0,y) <P(y); y € [0,0], ¢(0) <(0),

are satisfied.

A function w € PC such that its mixed derivative Dgy exists and is integrable
on Ix; k=0,...,m, is said to be an upper solution of the problem (2) if and only
if there exists g2 € Sgow such that
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(i) the function (z,y) — #ﬁ?y)) is absolutely continuous, and

(i) w satisfies “Dp (%) > g2(x,y) on I} and the conditions

{w(m,y) > gr(z,y,w(z, ,y)); if (z,y) € Jp, k=1,...,m,
w(z,0) > ¢(z); z €[0,a], w(0,y) > ¥(y); y € [0,0], ¢(0) >(0),

are satisfied.

We use the following fixed point theorem by Dhage [17] for proving the existence
of solutions for our problem.

Theorem 3.3. Let X be a Banach algebra, A : X — X be an operator and
B: X — P(X) be a multivalued operator. Assume that A and B satisfy

(a) A is Lipschitz with a Lipschitz constant «,

(b) B is compact and upper semicontinuous, and

(¢) 2Ma < 1, where M = ||B(X)]| := sup ||B(u)|p.
ueX

Then either

(i) the operator inclusion uw € Au Bu has a solution, or
(i) the set {u € X : Au € AuBu; X\ > 1} is unbounded.

Consider the following modified problem

°Dy (%) € G(z,y, (hu)(z,y)); (z,y) € Ix; k=0,...,m,
w(z,y) = gr(z,y, (hu)(z,y)); if (z,y) € Jp, k=1,...,m,
(5) u(z,0) = ¢(x); = € [0,a],
u(0,y) = ¥(y); y €[0,],
¢(0) = (0),

where h : PC — PC is the truncation operator defined by

v(z,y),  u(z,y) <v(w,y)
(hu)( ) - U CC,y), U(.’E,y) S’UJ(.’E,y) Sw(xay)
w(z,y),  w(z,y) <u(r,y)
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A solution to (5) is a fixed point of the operator N : PC — P(PC) defined by:

( 2(z,y) = f(2,y, u(z,y))
1. ST 1
X \u(zy)+ 5 fS )lrl)%m)) g(s,t)dtds| ;
if (x,y) € Iy,

2(z,y) = f(z,y,u(z,y))

_ . o(z) 965k, (hw) (1Y) gi(sk,0,(hu)(z, ,0))
(Nu)(z,y) = 2 € PC: q X {f(z 0. T T ey alsr) (o0 u(5,0))

1. S 'rl 1 t —1
+ fSk fo rl)ry(m)) (s,t)dtds} :
if (x,y) €Iy, k=1,...,m,

2(z,y) = gi(z,y, (hu)(z},y));
if (x,y) € Ji, k=1,...,m,

where
g e glGohou = {g € Sé’ohou : g(x,y) > gl(CC,y) on Al’
and g(z,y) < g*(z,y) on Az},
A ={(z,y) € It; k=0,....,m:u(z,y) <v(z,y) <w(z,y)}
Ay ={(z,y) € Ii; k=0,....,m:v(z,y) <w(z,y) <u(z,y)},
and

Stiohou = 19 € L'(It) : g(z,y) € G(x,y, (hu)(z,y)),
for (z,y) € Iy; k=0,...,m}.

The following hypotheses will be used in the sequel.

(H1) There exists a strictly positive function o € C such that for each u,u € R,
we have

|f(33,y, ) f(CC Y, u )|<CM(IE y)|u_u| (m,y)GIk, ]CZO,...,TTL,

(H) The multifunction G is L!-Carathéodory, and G(z,y,u) has compact and
convex values for each (z,y,u) € I x R; k=0,...,m,

(H3) There exist v and w € PC, lower and upper solutions for the problem (2)
such that v(z,y) < w(x,y) for each (x,y) € J,

(H4) For each (z,y) € Ji; k=1,...,m we have
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vizy) gk y h(u)(zg,y))
[ (sk: g, 0@, 9)| ~ welow] [ f(sk:y, ul@, )l
< max &Y MW(E,Y) o wlzy)
T uelu]  [flspysul@y))|l T | (s g, wa )l

Remark 3.4. (A) For each u € PC, the set Sciohou 18 nonempty. In fact, (Ho)
implies that there exists ¢3 € Sgonou. SO We set

9=g"xa, +d°xa, + G°X a3

where x4, is the characteristic function of A;; ¢ =1,2,3 and
Az ={(z,y) € J 1 v(z,y) < u(z,y) < wlz,y)}.

Then, by decomposability, g € S'Gohou.

(B) By the definition of h it is clear that G(-,-, (hu)(,-)) is an L'-Carathéodory
multi-valued map with compact convex values and there exists ¢ € L>(J,Ry)
such that

|G (z,y, (hu)(x,y))||lp < ¢(z,y); for eachu € PC and (x,y) € Iy; k=0,...,m.

(C) By the definition of h and from (Hy), for each (z,y) € Ji; k=1,...,m, we
have

’U(SC,y) < gk(x,y,h(u)(x,;,y)) < ’LU(SC,y)
|f sy v(@ o)l = | f(sky,u(@ )|l — [ f(sky, w(z, y)l

Set

B = 2 (e (‘ f(skq,}g(/g,cv?zo)c,y)) ' 7 'f(skiu?fj(lﬂ)cay)) ') '

Theorem 3.5. Assume that hypotheses (Hy)—(Hy) hold. If

a™b"|¢|| Lo } 1
< o
(1+T1)F(1+T2) 2

©) M i= ol Il + 25+

then the problem (2) has at least one solution u such that

v(x,y) <u(z,y) <w(x,y); for all (x,y) € J.
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Proof. From Lemma 2.14 and the fact that h(u) = u for all v < u < w, the
problem of finding the solutions of (5) is reduced to finding the solutions of the
inclusion u € N(u). Let A : PC — PC be the operator defined by

(Au)(:v,y) = f(:c,y,u(x,y)); if (:Cay) €ly, k=0,...,m,
(Au)(z,y) = f(sky,ulsk,y)); if (z,y) € Sy, k=1,....m,

(7)

and B : PC — Pepev(PC) be the multivalued operator defined by

z(z,y) = p(z y)1
(z—s)"1 t)r2—
+Jo Iy r1)1“gzr2)) g(s,t)dtds;
if (‘T’ y) € IO’

»(z)
22,Y) = 700w

_ . gk (559, (hu)(x y)  gr(5k,0,(hu)(z, ,0))
®)  (Bu)(w,y) = 2 € PC+ 5 yutsrw) (Sko,u(Sk,'5>)

x—s)"1~ 1 t
—i—fSk fy( F(n ym)) g(s,t)dtds;

if (x,y) €Iy, k=1,...,m,

gk (zy, (hu)(z, 1Y) .
(x y) f(8k>Ys U(SkZJ)) ’

if (z,y) € Jg, k=1,...,m,

7

where g € Sk, Clearly (Nu)(z,y) = (Au)(z,y)(Bu)(z,y); (v,y) € J. Solving
the problem (5) is equivalent to solving the operator inclusion

(9) u(z,y) € (Au)(z,y)(Bu)(z,y); (z,y) € J.

We show that operators A and B satisfy all the assumptions of Theorem 3.3.
The proof will be given in several steps and claims.

Step 1. A is a Lipschitz operator.
Let uy,ug € PC. Then by (H;), for each (z,y) € J, we have

|(AU1)(SC,y) - (AUQ)(SC,y)| = |f(SC,y,U1(.’E,y)) - f(x’y’u2($ay))|
< o, y)ur(@,y) — vz (@, y)| < llaf|sollur — uz|lpe-

Thus,
[Aur — Augllpe < |laf|oollur — uzllpe-

Hence, A is a Lipschitz with a Lipschitz constant ||a/||ec-



UPPER AND LOWER SOLUTIONS 167

Step 2. B is compact and upper semicontinuous with convex values on PC.

The proof of this step will be given in several claims.

Claim 1. B has convezx values on PC.

Let 21, 20 € B(u). Then there exist goi1, go2 € Séohou such that for each (z,y) € Iy
we have

_ 1"1 1 _ o 4\ra—1
ale.s) = uten) + [ [T sy dedss 1€ 1,23
and for each (z,y) € Iy; k=1,...,m, we have
alzy) = e(x) 9k (sk,y, (hu) (@, y)) — gr(sk, 0, (hu)(zy . 0))
f(,0,0(z)) f (st y,u(sk, y)) f(sk,0,u(sg, 0))
€T — S T'1 1 _ t)TQ*l .
/ / (?“2) goi(s,t)dtds; 1 € {1,2},
and for each (z,y) € J; k=1,...,m, we have
Zl(x,y) _ gk(xaya (hu)(x];’y))7 l e {1’2}

f(Sk,y,U(Sk,y))
Let 0 < A < 1. Then, for each (z,y) € Iy, we have

[)‘Zl + (1 - A)ZQ](xvy) - M(xvy)

_ 7‘1 1 _ t)T'Q*l
/ / [)\901 =+ (1 — )\)902](8, t) dt dS,
(7“2)

and, for each (z,y) € I; k=1,...,m, we have
_ plz)
[Az1 + (1= N)zo](z,y) = 700, 9(@))
gk (sk,y, (hu)(x,y)) — gr(sk, 0, (hu)(z; . 0))
f(sk,y,u(sk,y)) f(sk,O,u(sk,O))

r—s)"1(y —t)r2l
/ / ( [Agor + (1 = N)goa](s, t) dt ds.
’I“Q)

Since Sk, 18 convex (because G has convex values), we have that

[Az1 + (1 = N)zo(x,y) € B(u); (z,y) € Ix; k=0,...,m
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Also, for each (z,y) € Jx; k=1,...,m, we have

) gk-(x,y, (hu)(xlzvy))

[Az1 + (1= A)zg)(z,y) = oy alony) © B(u).

Hence
[Az1 + (1 = N)z(z,y) € B(u); (z,y) € J.

Claim 2. B maps bounded sets into bounded sets of PC.

Let z € B(u) for some u € S, where S is a bounded set of PC. Then there exists
g€ S, such that for each (z,y) € Iy

ohou

2(z,y) = p(z,y) + / / )y — )2 g (s, t) dt ds,
[(ry)T(r2)
and for each (z,y) € Iy; k=1,...,m, we have

o(x) +9k(8kay,(hu)($;§ay)) 9k (81, 0, (hu) (., 0))
f(z,0,¢0(z)) f sk, 9, u(sk, ) f(5%,0,u(sk,0))

/ / x_srl . (r2)t)r2_19(s,t)dtds,

and for each (z,y) € J; k=1,...,m, we have

z(z,y) =

gk(SC, Y, (hu)(‘rlzay)) )

Z(xjy) B f(skayau(skay))
Set (@)
— sup |— P\
L zG[OI,)b] f(xa 0, QO(‘T)) '

From (H3) and (Hs), for each (x,y) € Iy, we get

a"b"2|[@| o
F(l + Tl)r(l + 7“2)

a™b"(| | p
T(1+r)D(1+7rs)

Izllpe < llullse + < lulloe +28 +

and for each (z,y) € Iy; k=1,...,m, we get

a™ b || oo
L(1+r)C(1+rg)

a™b™| ¢l Lo
F(l + Tl)r(l + 7“2)’

lzllpe < L+ 28+ < |lplloo + 28 +

and for each (z,y) € Jg; k=1,...,m, easily we get

a™b"||¢|| Lo
F(l + rl)F(l + ’I“Q) '

Izllpe < B < llplloo + 25 +
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Hence, for each (z,y) € J, we get

a0 lgle M
F1+r)TA+7r2) ol

llzllpe < ||lplloo + 28 + =/

Claim 3. B maps bounded sets into equicontinuous sets of PC.

Let z € B(u) for some u € S, where S is a bounded set of PC, and let (71,y1),
(T2,y2) € J, with 71 < 79 and y; < yo2. Then there exists g € SG such that for
each (z,y) € Iy, we have

ohou

E (7'2,?/2) —2(r1, )| < |plr1,91) — w72, y2)
Y1
el M GRS RN ESECEBE RS
7"1 T2

X |g(s,t)|dtds
e L L 2 e g ) e

N TR Ty — 9 — :

T(Tl) (r2) Jry

T1
/‘/ Y (g — 07 g(s,0)] di ds
T2 Y1
Y1
+————/(/@yww*@—wa@Mﬁ@
9 0

6] o~
1+ T(r)T(L + ra)
1,72

+ 7ty — T tyyt —2(me — ) (y2 —y1)?] — 0, as T — 12 and Y1 — yo.

< |u(r1,y1) — w(ro, y2)| + [2y5° (12 — 71)"™ + 275" (Y2 — y1)"™

Again, for each (z,y) € I; k=1,...,m, we have

i p2)  p(n)
) ==l < | B - A

gk(Sk,yz,(hu)(ﬂf;}yz)) gk(Sk,yl,(hU)(%,yl))'

f(8k7y27 U(Sk, Y2 ) f(8k7y17 (Skvyl))
yl
/ / 7_2 _ 5 r1— 1(?/2 o t)rzfl o (7_1 o S)rlfl(yl o t)rgfl]
Tl T2
X |g(s,t)| dtds

;Tg y2T_Sr11 _r218 <
+F(r1)f‘( /Tl/(2 )T (g2 =) g(s, 1) dt d

T1
/°/ (73— 8) Mo — )72 Vg (s, )| dt ds
L(r)T(r2) -
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; T2 Y1 o — g ri—1 p\ra—1 s <
T ) /7'1 /0 (12 = )" (y2 = 1) |g(s,t)| dt ds.

Thus, for each (z,y) € Iy; k=1,...,m, we get

f(72,0,0(12))  f(71,0,0(m1))
9k (ks Y2, (hu) (7, y2)) gk(Sk,yl,(hU)(%ayl))'

|2(T2,92) — 2(T1,31)| <

p(72) e(11) ‘

f(SkaiUQaU(Sk,?D)) a f(Sk:,?/l,U(Sk;ayl))
[[72]] oo r
2 2 o 71 2 T1 o T2
T I Timr @ gy 202 (2 = )" 421 (2 =)

1,72 1,72

+ iy Yyt —2(re — 1) (y2 — )] — 0, as 11 — 12 and y1 — yo.
Also, for each (z,y) € Jg; k=1,...,m, we get

gk(TQ) Y2, (hu)(ﬂ?/;,?n)) _ gk‘(Tla Y1, (hu)(x];ayl))
I (sks y2, u(sk, y2)) f(8k, y1, u(sk, y1))
— 0, as 1 = 1 and y1 — Y.

|2(T2,92) — 2(71,91)| <

As a consequence of Claims 1 to 3 together with the Arzeld-Ascoli theorem, we
can conclude that B is compact. Moreover, from Claim 2, we get

M

[

= [I1B(PO)|| < 75—

Then, by assumption (6), we get
2)|afloo < 2M < 1.

Step 3. B has a closed graph.

Let up, — ux, 2z, € B(u,) and z, — ze. We need to show that z, € B(uy).
zn, € B(uy,) means that there exists g, € SGohou such that

(2n(2,y) = p(e,y)
m Pt 1
—i—fo fo )Frl)Fy(rgt)) — gn(s,t)dtds; if (z,y) € I,

R0)) gk (sk.ys(hun) (1Y) gr(8k,0,(hun)(z) ,0))
n(0,Y) = 500@) T Feoeymsr ) s 0rtn (5.0))

—i—fSk fy (2= slj(lnl y—t)"=- 1gn(s,t)dtds; if (x,y) €, k=1,...,m,

I(r2)

(@, y) = gk((sk,g u:()s(ac’c iz)/))’ if (z,y) € Jk, k=1,...,m




UPPER AND LOWER SOLUTIONS 171

We must show that there exists g, € 5’%; such that,

ohou

ze(w,y) = p(w,y)
(z— S)T1 Hy—t)r2~ o
+f0 fo gx(s,t)dtds; if (z,y) € I,

7’1)F(T‘2)
e 9k (S, (hus) (@ y)  gr(sk,0,(hus) (z,0))
%(8Y) = Feoe@) T fonwm oes) Tl 0182 (5,00)
—i—fSk fy (= Sif(lrll(y ik 1g*(s,t)dtds; if (x,y) €I, k=1,...,m,

2)
z,y,(hus)(z, ,y .
[ (@,y) = B2 mt i (2,y) € Jy, k=1,...,m
Clearly, for each (z,y) € Iy, we have

120 = 1) = (22 = W)llpe = lzn — 24llpe = 0 as n— o,

and for each (z,y) € Iy; k=1,...,m, we have

(e - ) = (09~ s )|

< |lzn — 2z«llPpc = 0 as n — oc.

Thus we have (z, — p) — (2« — p), and (zn(x,y) - %) — (z*(;g,y) —

W%) as n — 0o. Now, consider the continuous linear operator £ : L'(.J) —

PC; g — (Lg)(x,y) such that

m S 'r 1 .
(Lg)(z,y) =[5 JS 1“ Fy(r;)) 2 g(s, t)dtds; if (z,y) € I,

(Lg)(z,y) = gk (sk,y:(hu) (. y) gk (sk,0,(hu) (z ,0))

f(skvy ’U/(Sk,y)) f(Sk,O,U(Sk,O))
+f5k fo (G srr(lrll(yT )) g(s,t)dtds; if (x,y) €y, k=1,...,m,

z,y,(hu)(z, , .
(Lg)(w,y) = LELIVCDD it (3,9) € Jy, k=1,...,m,

From Lemma 2.6, it follows that Lo S%Ohou is a closed graph operator. Moreover,
we have

(o) = o). (2alo0) = 00 ) € £ (Sbonon)
Since u, — u., we have that (z.(x,y) — p(z,y)), (z*(az,y) - %) €

L’(S%Ohou*). Therefore, there exists g, € SlGohou* such that
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(2.(z,y) = < g
+ Ji S g (s, t)dtds; if (x,y) € Io,
e gk (soys(hus) (2 5y)  gr(sk,0,(hus)(zy ,0))
(@, y) = TG0y T 7 1f<sk,y,u*<s,€,§>> o0 (5.0))
S S e g s, Ddtds; i (2,y) € Ty k=1,..,m,
z,y,(hus)(z, , .
(22 y) = gk}(sz,g u*()ikfo)?)j))a if (v,y) € Jk, k=1,...,m.

Thus the multivalued operator B has closed graph. Consequently, in view of com-
pactness of B, it is (u.s.c.) on PC.

Step 4. The conclusion (ii) of Theorem 3.3 is not possible.
Set

fr=sup{|f(z,y,0)| : (x,y) € It;; k=1,...,m,}.
Let u € PC be any solution to (5), such that for any A > 1 we have Au € N(u).
Then, there exists g € SGOhou, such that
Au(z,y) = f(2,y,u(z,y))
m S 'r 1 T 1
< lay) + [ J) S =g (s, tdtds |« if (x,9) € o,

Au(z,y) = f(2,y,u(z,y))

|: go(:v) gk(sk,y,(hu)(:v;,y)) _ gk(skvov(hu)(zgvo))
f(@,0,0(2)) T (skys U(Skvy)) f(sk,0,u(sk,0))

+ fsk fy e slf(lrll(yr )) - g(s,t)dtds] ; if (x,y) € Ika k= 17 cee, M

)

)\U(Cl?,y) = gk(xaya (hu)(‘rk ’y)) f(.’E y) €y, k=1,.

Therefore,

otea)] < 15 utea)] (Ieto)l + 28+ o)

S[’f(mvyvu(xay))_fx Y, )“f"f.%‘ Y, )H

a’ b"?(| || oo

le'f‘Q 0o
< lotutel + 1 (Il + 28+ o).




UPPER AND LOWER SOLUTIONS 173

Hence
—*L M
[ullpc < = M".
lafloo(1 = L)

Thus the conclusion (ii) of Theorem 3.3 does not hold for A > 1. Consequently,
the problem (5) has a solution on .J.

Step 5. The solution u of (5) satisfies
v(z,y) <u(z,y) < w(x,y); for all (z,y) € J.
Case 1. If (z,y) € Jg; k=1,...,m, Then from (Hy) it is clear that
v(@,y) < u@,y) = gk, y, (hu)(zy,y) S wlz,y); k=1,...,m.
Case 2. Now, we prove that the solution u of (5) satisfies
v(z,y) <u(z,y) <w(x,y); forall (z,y) € Iy, k=0,...,m.
First, we prove that
u(z,y) <w(x,y) forall (x,y) €Iy, k=0,...,m.

Assume that u — w attains a positive maximum on (s}, 2y ;] x [0,b] at (Ty,7) €
(slj,:c,a_l] x [0,b], for some k =0, ..., m, that is,

(u = w) (@, 7) = max{u(z,y) —w(z,y) : (v,y) € (s, 75,,] x [0,0]} >0,

for some k = 0,...,m. There exists (z},y*) € (s}, ;1) % [0,b] such that
u(z,y)  w(y) }r[ u(epy)  w(zg,y) ]
flysuley)  flayswey )] L (g yuleg,y)  fgy,wizg, )

< 0;

— ?

[f(w};,y*w(xz,y*)) [,y u(xy, y*))

for all (2,9) € ([}, @) x {y}) U ({x} x [y b)), and

w0 [ ulep) o) ]

(11) o) wley) o,

flx,y,ulz,y)  flz,y,w(z,y))

for all (x,y) € (x},Tk] x (y*,b]. By the definition of g one has

(12) CD@(%) € Glz,y,w(z,y)); for all (z,y) € [¢}, 7] x [y, 1.



174 S. ABBAS, M. BENCHOHRA AND M.A. DARWISH

An integration of (12) on [z}, z] x [y*,y] for each (x,y) € [x},Ty| x [y*,b] yields

ul@y) u(ay,y*) o ul@yt) u(zg,y)
flayu(@,y)  flagys (g, y?)  floysul@y)  fegyw@g,y)
(13) ()T () / / 1y — 8)2 g (s, t)dids,

where g(z,y) € G(z,y,w(x,y)). From (13) and using the fact that w is an upper
solution to (2), we get

u(z,y) uw(xy,y") B u(z,y*) B w(xy,y)
[y, u(z,y)  flapysu(zg,y®)  fleySu(zy)  flog,y,ulag,y)
w(z,y) w(xy, y*) o wly)  w(rgy)
= fyw(y) o flegp vt wgyt)  fleyt e, yt)  f(agyw(g,y)

Then, we get,
ulz,y) w(,y) ] < [ ulz,y*)  w(z,y") }
flxy,u(z,y)  fzy,w(z,y)) flxy* u(z,y*)  flo,y* w(z,y*))
(z3,9) B w(zy,y)
+ [f(xkaya ('T,It;’y)) f(xz;’y’w(xz;’y))]

B u(zy, y”) w(zy,y")
(14) [f(xz,y*,U(w};,y*)) f(w};,y*,w(w};,y*))] '

Thus, from (10), (11) and (14) we obtain the following contradiction

u(z,y) w(z,y)
0 < Lf(z,y, u(z,y)) f(w,y,w(w,y))]
o umy)  w@y) }
U@yt ulzy)  flr gt w(z,y*))
+' u(xy,y)  w(zhy) ]
L f(xgysulzy,y) gy w(zg,y)
[ (e yn) B w(zy, y*) ]
Lf(@g v u(eg, ) f(ag, vt (g, y*)

< 05 for all (z,y) € [xf,Tk] X [y", b].

Thus
u(z,y) < w(zx,y) for all (z,y) € Iy, k=0,...,m.



UPPER AND LOWER SOLUTIONS 175

Analogously, we can prove that
u(z,y) > v(z,y), for all (z,y) € Iy, k=0,...,m.
From cases 1 and 2 we get
v(z,y) <u(z,y) < w(x,y), for all (z,y) € J.

This shows that the problem (5) has a solution u satisfying v < u < w which is
solution of (2). [

4. EXISTENCE OF EXTREMAL SOLUTIONS

We need the following definitions and preliminary facts for proving the existence
of extremal solutions for our problem

Definition 4.1. A multivalued mapping G(z,y,w) is called strictly monotone
increasing in w almost everywhere for (z,y) € J if G(z,y,w) < G(z,y,w) a.e.
(z,y) € J, for all w,w € R with w < w. Similarly, G(z,y,w) is called strictly
monotone decreasing in w almost everywhere for (z,y) € J if G(z,y,w) >
G(z,y,w) a.e. (z,y) € J, for all w,w € R with w > w.

Definition 4.2. Let X be an ordered Banach space. A multivalued operator
G : X — Py(X) is called strict monotone increasing if u,v € X with u < v, then
we have that G(u) < G(v). Similarly, G is called strict monotone decreasing if
G(u) > G(v) whenever u < v.

We equip the space PC with the order relation < with the help of the cone
defined by
K ={uePC:u(z,y) >0; V(x,y) € J}.

Thus v < @ if and only if u(x,y) < @(z,y) for each (z,y) € J.
It is well-known that the cone K is positive and normal in PC (see [20]). If
u,u € C(J) and u < u, we put

[u,u] ={u e PC:u<u<u}

Definition 4.3. A solution ujs of the problem (2) is said to be maximal if for any
other solution u to the problem (2) one has u(x,y) < up(z,y), for all (z,y) € J.
Again a solution w,, of the problem (2) is said to be minimal if u,,(z,y) < u(x,y),
for all (z,y) € J where u is any solution of the problem (2) on J.

Lemma 4.4. [18] Let K be a positive cone in a real Banach algebra X and let
ui, U2, v1,v2 € K be such that u1 < v and us < vy. Then ujug < v1vs.
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For any v,w € X,v < w, the order interval [v, w] is a set in X given by
[v,w] ={u e X :v<u<w}

We use the following fixed point theorem by Dhage [18] for proving the ex-
istence of extremal solutions for our problem under certain monotonicity condi-
tions.

Theorem 4.5. Let K be a cone in a Banach algebra X and let v,w € X. Suppose
that A : [v,w] - K and B : [v,w] — Pu(K) are two operators such that

(a) A is Lipschitz with a Lipschitz constant a,

(b) B is completely continuous,

)
(¢) AuBu C [v,w] for all u € [v,w], and
(d) A is nondecreasing and B is strict monotone increasing on [v,w],
)

(e) 2Ma < 1, where M = || B([v,w])||.

Further if the cone K is positive and normal, then the operator inclusion u €
Au Bu has a least and a greatest positive solutions in [v,w].

The following hypotheses will be used in the sequel.

(Hs) f:J xRy = R, 5585 > 0 on [0,] and

plz) o #0)
f(@,0,9(x)) — £(0,0,4(0))

for all = € [0, a).

(Hg) f(x,y,w) is nondecreasing in w almost everywhere for (z,y) € J,
(H7) G:J xRy — Pep(Ry),

(Hg) G(x,y,w) is strictly monotone increasing in w almost everywhere for
(z,y) € J,

(Hy) The problem (2) has a lower solution u and an upper solution @ with u < @.

Theorem 4.6. Assume that hypotheses (Hs),(Hy) and (Hs)—(Hg) hold. If the
condition (6) is satisfied, then (2) has a minimal and a mazimal positive solution
on J.

Proof. Consider a closed interval [u, @] in PC. Define the operator A : [u,u] —
PC and the multivalued operator B : [u, 4] — Pep,e(PC) by (7) and (8), respec-
tively. We show that operators A and B satisfy all the assumptions of Theorem
4.5. As in Theorem 3.5 we can prove that A is Lipschitz with a Lipschitz constant
||| and B is completely continuous operator on [u,u]. We shall show that A
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is nondecreasing and B strictly monotone increasing on [u,u]. To see this, let
u1,uz € [u,u] be such that u; < ug. Then by (Hg), we have

(Aul)(x’y) :f(x’y’ul(xay)) Sf(x’y’UQ(xay)) = (AUQ)(‘T’y); fOT all ('T’y) € J,
and by (Hs) and (Hg), we get
(Bun)(x,9) < (Bus)(e.y);  for all (z,y) € J.

So A is nondecreasing and B strictly monotone increasing on [u,u]. By Lemma
4.4, we get
Au(z,y)Bu(z,y) < Au(z,y)Bu(z,y) <u(z,y),

and
w(z,y) < Au(z,y)Bu(z,y) < Au(z,y)Bu(z,y),

for all (z,y) € J and u € [u,u]. As a result
u(z,y) < Au(x,y)Bu(z,y) <u(z,y), V(z,y) € J and u € [u, ).
Hence Au Bu € [u, ], for all u € [u,u]. Notice for any u € [u, 7],

a” b2 |[h| e
F(l + Tl)r(l + 7“2) '

C=|B(lwa))[| < llrlloo +28 +

Then .
lorf|ool < M < 5

Thus the operators A and B satisfy all the conditions of Theorem 4.5 and so the
inclusion (9) has a least and a greatest solution in [u, @]. This further implies that
the problem (2) has a minimal and a maximal positive solution on .J. ]
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