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ABSTRACT. We study, in Carathéodory assumptions, existence, continuation
and continuous dependence of extremal solutions for an abstract and rather
general class of hereditary differential equations. By some examples we prove
that, unlike the nonfunctional case, solved Cauchy problems for hereditary
differential equations may not have local extremal solutions.

1. Introduction. It is well known that the theory of differential in-
equalities finds application in the study of the uniqueness and the continuous
dependence for solutions of ordinary and partial differential equations.

In the nonfunctional case several authors considered differential inequali-
ties: we limit ourselves to quote to V. Lakshmikantham—S. Leela [24], J. Szarski
[27], W. Walter [29], [30]. In these monographs estimates of solutions of dif-
ferential inequalities are obtained by extremal solutions of the corresponding
differential equations.

The wide theory of functional differential equations has given rise to a
natural development of a functional differential inequalities theory, mainly in
C1— setting ([1], [2], [23], [28]). In order to develop an analogous theory for func-
tional differential inequalities in Carathéodory assumptions, we start studying
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the properties of Carathéodory extremal solutions; in particular, in the present
paper we study existence, continuation, and continuous dependence of extremal
solutions for a class of hereditary differential equations introduced and studied
in [10].

As remarked in [10], let us point out that this hereditary structure is
rather general and includes several previous formulations as particular case ([14],
1151, [16], [17], 18], [19], [20], [21], [22]).

Let E be a closed, connected subset of R and let C(E) be the space of all
continuous functions mapping E into R, with the compact-open topology. Let
C be the set of all closed nonempty subsets of E. Let o : E — C denote a lag
function that maps every ¢ € E into a closed set a(t) C (—oo,t] N E. Given
a Carathéodory function g : E x C(FE) — R with the Volterra property (with
respect to a)

(va)
for every z,y € C(E) and t€ E, if z|,py=ylaw then g(t,x) =g(t,y),

we study the functional differential equation

(%) & = g(t,x)

where t € E, z € C(E).

The hereditary structure does not explicitly appear in the formulation of (x),
but it is a consequence of the Volterra property assumed on the function g. The
generality of the hereditary structure depends, in addition to the particularly
abstract formulation of (x), on the definition of the lag function. We assume that
« is not necessarily continuous, nor a compact neither a connected valued map.
Such a lag function was introduced and studied in [3], where its generality was
illustrated by examples and references ([16], [17], [19], [20], [22]).

About the existence of extremal solutions for the initial value problem re-
lated to (*), it should be emphasized that, unlike the nonfunctional case, solved
Cauchy problems related to hereditary differential equations may not have ex-
tremal solutions, as we shall prove with the Example 5.4.

We prove the existence of the Carathéodory maximal (minimal) solution
under the hypothesis, property (+), that the maximum (minimum) between two
solutions is again a solution. This property is naturally verified in the non-
functional case; moreover it also holds, for example, when the past «(t) is con-
tained in (—oo,tg] for every t € [tg,to+po] or when ¢ is monotone with respect
to the functional argument. The Example 5.5 proves that the property (4) can
be verified even if the function ¢ is not monotone.

The continuous dependence result for the extremal solutions is proved
assuming an additional condition, property (++), which is immediately verified
both in the nonfunctional case and in monotonicity hypothesis on function g.
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Examples 6.10, 6.11 show that the monotonicity condition with respect to the
functional argument is strictly stronger than condition (++), even if both of them
are not necessary for the continuous dependence of extremal solutions.

2. Notations and definitions. Given a closed, connected subset E of
R, let C(F) be the space of all continuous functions mapping E into R, with the
compact open topology. Let d indicate a metric that provides such a topology in
C(F) (cf. [26], page 31).

Let C be the set of all closed, nonempty subsets of F. Let o : E — C be
a set valued function nonnecessarily continuous, which maps every ¢ € E into a
closed set a(t) C (—oo,t] N E of the class C. Let g : E x C(E) — R be a function
with the Volterra property (with respect to a)

(vq) for every x,y € C(E) and t € E, if x |o)= ¥ |a@) then g(t,2) = g(t,y).

We consider the following differential equation

(%) (t) = g(t,x)

where t € E, © € C(F). The property (v,) insure that (%) is a functional
differential equation.

Given z € C(E) and Q € C, let T'(z,Q) = {(t,z(t)) € R? : t € Q} be the
graph of the restriction of z to Q and let G = {I'(z,Q) : x € C(E), Q € C} be
the set of all graphs.

Endowed the set G with a natural topology (see Section 3), let Z be
the family of all continuous functionals X : G — C(F) with the property
X(T(x,Q)) |o= z |q for every z € C(E), € C and, for every Q upper bounded,
X(D(x,9Q))(t) = z(t) for every t > t, where t = sup . This family is not empty,
as it was proved in [4] (see also Section 3).

Let us denote with IIg(-) and Ilg(g)(-) the standard projections of the
product topology in E x C'(E) into F and C(FE), respectively.

Given an open subset W C E x C(E), let tg € IIg(W) and let py be a
fixed positive number such that [to, to + po] C IIg(W). We put

I(to,po) =cl ( U (Oé(t) N (—Oo,to])) U {to}.

to<t<to+po

A pair (to, ¢o) with tg € lIg(W) and ¢g : I, p,) — R continuous function,
is called admissible data with respect to WW and o (W, a)-admissible) if there is
a functional X € Z such that (to, X(T'(¢o, L(t),p)))) € W-

Given a (W, a)-admissible pair (tg, ¢g), let Zp C Z be the subset of all
functionals X' such that (to, X' (I'(¢0, L1y ,py)))) € W- Let g : W — R be a function
with the Volterra property (vq).
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We consider the following Cauchy problem

(91) l‘(t) = g(t, x) a.e. in [to, to —|—p0]
(0)
(02)  x(t) = do(t) - Itg,po)-

Given a (W, a)-admissible pair (g, ¢g), the function z = x(tg, ¢¢) is said
to be a solution of the problem (6) in the extended sense [in the classic sense]
if there is a positive constant p, p < pg such that x is defined and continuous
on I, ) U [to,to + p], absolutely continuous on [to,to + p|, coincides with ¢g
on Iy, ) and there is a X € Zj such that, almost everywhere [everywhere] in
[to,to +p] (t, Tpx) € W and Yo satisfies the equation (61), where we put

X\(F(¢07I(to,po)))7 in (—OO,to] NnE
T)?:L‘ = x in [to,to —i—p] NnE
x(to + p) in [to + p, +00).

Remark 1. Let us point out that the Volterra property assumed on g
makes this definition independent of the choice of X in Z,.
Indeed, let x € C(E); if there is a X € Zj such that

[to, to + po] % {T)?x‘} cw,
then g can be extended to the set
W =W U{(t, Yxz) : t € [to, to + po), X € 2o}

by defining g(t, Txx) = g(t, Tpz).
This means that if there is 0 < p < pg and X € Zy such that [to, to+p] X {Tpa} C

W and Tpu satisfies the equation (61), then [to, o + p] x {Tyz} C W and Yyz
satisfies the equation (6;) for every X € Z.

As it was remarked in [3], [10], we observe that Iy, ) contains the set of
real numbers on which an initial data must be defined in order to integrate the
problem (@) on [to, to + po].

We shall study the Cauchy problem () for functions g satisfying the
Volterra property (vo) and the Carathéodory condition (c).

A function ¢(¢,2) : W — R is said to satisfy the property (c) if
(c1) is measurable in ¢ for each fixed z and continuous in z for each fixed t,
(c2) for any fixed (¢,z) € W, there is a neighborhood V of (¢,z) and a
Lebesgue

integrable function m(s) such that | g(s,v) |< m(s) for every (s,) € V.
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A set of functions G is said to verify the property (c) if each function g of
G satisfies the property (c), and (c2) holds uniformly with respect to g.

It is immediately verified that, if g : W — R satisfies the property (¢) on
W, the problem (0) is equivalent to the following integral equation

) o) =dolto) + [ gls,0)ds i ltoto+ po
@) “
z(t) = ¢o(t) 0 Ity po)-

The lag function « is not necessarily continuous, nor a compact neither a con-
nected valued map. Such a lag function was introduced and studied in [3], where
its generality was illustrated by examples and references (we limit ourselves to
refer to [16], [17], [19], [20], [22]).

For problem (), existence, continuation, and continuous dependence for
extremal solutions are given. The existence theorem is a functional version of a
classical result (see theorem 1.2 of [13]); the continuous dependence proof follows
the outline of the Theorem 3 of [10].

In [8], [9] the authors proved existence and continuous dependence of
extremal solutions, using the method of the under-solutions and over-solutions.

3. A topology on G. As in [4], we endow the set G={T'(z,Q):zeC(FE),QeC}
with a topology which represents a localization on compact sets of the Hausdorff
metric topology.

Given two elements I'(z,Q),I'(y,A) in G and a compact subset K of F,
we consider the quasi-distance

i (L(2,9),T(y, A)) = max{e(T'(z,2 N K),T(y, A)), e(I'(y, AN K),T(z,Q))},

where e(A, B) = sup,¢ 4 infpep |a — b|, A, B subsets of R?, denotes the excess of
A over B, with the convention e(0), B) = 0 and e(A, ) = 40 if A # O.

Definition 3.1. A sequence (I'(xy,, Qm))m C G, is said to be T-
convergent to IT'(xq, Qo) if for every compact subset K of E, the numerical sequence
(P (T'(z0, ), L' (zm, Qn)))m converges to 0.

The space G with the topology induced by the 7-convergence will be
denoted by (G, 7).

In [4] the T-topology in G is studied. Particularly, the connections between
this latter, the compact-open, the Attouch-Wets, the Kuratowski, and the graph
topology are given.
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The 7-topology induces a natural topology on C (still denoted by 7) which
coincides with the topology of the uniform convergence of distance functionals on
bounded sets of R.

In [4] the authors proved that the topological space (G, 7) is homeomorphic
to the quotient space [(C, ) x C(E)]|/R with respect to the equivalent relation R
defined as follows:

(Qla :E)R(QQ7 Z/) pl"OVided Ql = QQ and x|Ql — y|92

The homeomorphic property of the T-topology has a great relevance in the study
of functional differential equations of type (*). In fact, in [10] this homeomor-
phism allowed us to get existence, uniqueness, and continuous dependence of the
solutions of problem () in (G, T) by means of a classical fixed point theorem ap-
plied to the homeomorphic functional space; here, we apply this same procedure
dealing with extremal solutions.

The fundamental tool for proving the homeomorphic result is the exis-
tence of continuous functionals X € Z from the topological space (G, 7) into
C(F). An example is provided by the ‘linear extension’ Xy : G — C(FE). Pre-
cisely, for every € C let (a,b) be the smallest closed interval, bounded or
not, containing  and let (a;,b;), i € N be the open intervals whose union is
the complement of Q in (a,b). For every continuous function =z : Q — R, let
us consider the linear extension, say Xy(I'(z,Q)) : E — R, obtained by putting
Xy (T(2,2))(t) = x(a) for t € (—o0,a)NE, Xy(T'(x,Q))(t) = x(b) for t € (b, +00)N
E and X;(T(z,Q))(t) = z(a;) if t € [a, @], Xe(T(x,Q))(t) = x(b;) if t € [bs, by,
linear in the interval [a;, b;], where @; = a; + bi al, b =b; — u

In particular, we use the following proposition (see [4]).

Proposition 1. If (z,,), is a sequence of functions in C(E) converging
to xg and (), s a sequence in C T-converging to g, then (I'(xp, p))n —
(g, Qo) with respect to the T-topology in G.

4. Continuation result. Let VW be an open subset of Ex C(E) and let py
be a positive constant such that [to,to + po] C IIg(W). Suppose that g : W — R
satisfies property (v,) and (c), and let (¢g, ¢g) be a given (W, a)-admissible pair.
By virtue of property (cz), in correspondence with the point (to, X' (I'(¢0, L(1,p,))))
there exists a positive constant not greater than pg, that we again denote pg, and
a Lebesgue integrable function m(-) such that the ball

B(to, ¢0) = B((to, X(T'(¢0; Lt9,p0)))); P0) T W

(4.1) lg(t, )| < m(t) for every (t,v) € (to, o).
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Moreover, let p < pg be such that
t+p

(4.2) / m(s) ds < py.
to

4.a. Continuation of the solution for a particular lag function.
In this section we consider a particular definition of the lag function. For the
sake of clarity, we denote this particular lag function by a.

Let & : E — C be the set valued map defined by a(t) = (—oo,t] N E.
So, given tg € E and py € RT, Iy, ) = (—00,t0] N E = a(tg). Moreover, a
pair (to, o) with tg € lIg(W) and ¢ : a(tg) — R continuous function, is called
admissible data with respect to W and & ((W, &)-admissible) if there is X € Z
such that (to, X (I'(¢o,&(to)))) € W. We note that, by virtue of the definition of
& and the property of family Z, all the functionals of Z map I'(¢g, &(tg)) into
the same element of C'(E). So given a (W), &@)-admissible pair (g, ¢9), we have
Zy = Z. Therefore, in the present Section 4, X will denote an arbitrary element
of Z. Finally, we denote by (#) the Cauchy problem related to &. Moreover, in
this setting for every x € C'(F) we have Yyz = X (I'(z, &(to + po)))-

Theorem 4.1 (continuation). Suppose that g : VW — R satisfies proper-
ties (va) and (c). If zq is a solution of (0) on [ty, to + fo] passing through (to, do),
with By < p, then the solution xo can be extended to the whole interval [to,to+p],
i.e. there exists a solution @ of (0) passing through (to,do) on [to,to + p] such
that Z(t) = xo(t) for every t € a(to) U [to,to + Bol-

Proof. Let T C [By,p] X G be the set defined by:

(t,T(z,Q)) € T iff

(a1) Q= Iy Ulto, to + 1,
(a2) x is a continuation of xg in €,
(ag) for every (s,I'(y,[to,to + s])) € T, with s < t, we have that x is a continu-
ation

of y in Q.
By definition (5y, ['(zo,Q)) € T.

Let p = sup{t: (¢t,['(z,Q)) € T, for some I'(z,2) € G}.

Let ((tn,I'(zn,)))n € T be a sequence such that (¢,), converges to p.
We define a continuous function Z on [tg, to + D[ by

Z(t) = xp(t), ifteQy,n>1.

Now, for any two points t; < tg in [tg,tg + p| it follows that |Z(t1) — Z(t2)| <
to

[ m(s)ds.

t1
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This implies, by the Cauchy theorem for convergence, that & can be ex-
tended with continuity to [to, to+p]. We shall show that Z is a solution of problem

(0) passing through (to, ¢o) on [to,to + D).
to+p
It is sufficient to prove Z(to+D) = ¢o(to)+ [ g(s, X(T'(z,a(to+D)))) ds.
to

Indeed, by definition, we have

t0+>\n
(4.3) f(to + )\n) = an—l(to + )\n—l) + g(s, X(F(l‘n, d(to + )\n)))) dS,
tO“l’)\n—l

and by means of the property (vg), we can rewrite (4.3) into the form

(4.4) Z(to + An) = ¢o(to) + A g(s, X(L(Z,a(to+ A\pn)))) ds.

to

By construction, the first term of (4.4) converges to Z(tg + p) and, by (4.2) and
the Lebesgue dominate convergence theorem, the second term of (4.4) converges

to+p
to [ g(s,X(T(Z,a(to +Dp)))) ds as n diverges.
to
This proves that (p, I'(Z, L4y t9+5)U[to, to+p])) € T. Now assume that p <

p. Since (tg+D, ) is an admissible pair for problem (5) on [150 +D,to+po), in light
of the existence Theorem 2 of [10], there is a solution x of (#) on [ty + P, to +D+ €]
with € > 0, passing through (¢ + P, ).

Thus, (to+D+¢€,I'(z, [to,to+P+¢€])) € T, and we get a contradiction. O

4.b. General continuation result. In this section we will deal with
the general formulation of lag function . We observe that if (g, ¢g) is (W, a)-
admissible, then (to, X (I'(¢o, I, p,)) ) is (W, @)-admissible for every X' € 2.

‘&(to)

Theorem 4.2.  Suppose that g : W — R satisfies properties (vy) and
(¢). If x is a solution of (0) passing through (to, ¢o) on [to,to + Bo] with By < p,
then the solution x can be extended to the whole interval [to,to + p).

Proof. For any X € Zj, the function

xo(t :{ X (L (do, L(1y,p)))(1), if t € a(to);
0 x(t), if ¢ € [to,to + o]

is a solution of (¢) on [to,to + (o] passing through (to, X' (I'(¢o, L(1y,p)))la(t))-

By virtue of Theorem 4.1, there exists a solution Z of (0) on [to,to + ]
passing through (to, X' (I'(¢o, I(1,,)))) such that Z = xo on a(to + Bo).
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It is trivial to verify that Z is also a solution of (@) on [to,to + p] passing
through (to, (bo) with Z =z on I(toﬁo) U [to,to + ﬂo] O

5. Existence of extremal solutions.

Definition 5.1. If zps(xzy,) is a solution of (6) passing through (to, ¢o),
existing on some interval [to, to+ po|, with the property that, every other solution
x of (0) passing through (to, ¢o) and existing on [to,ty + p|, with p < po, is such
that x(t) < xpr(t) (z(t) > zm(t)) in [to, to+p|, then xar (x4,) is called a maximal
(minimal) solution of (6) on the interval [to,to + po] passing through (to, ¢o).

Clearly, the functions x; and z,,, if they exist, must be unique.

About the existence, it should be remarked that, unlike the nonfunctional
case, solved Cauchy problem related to hereditary differential equations may
not have extremal solutions (see Example 5.4). The existence of the extremal
solutions for problem () has been proved under the further following condition:

if z,y are two solutions of problem (#) in [to,to + po], then

() (zVy)t) = max{z(t),y(t)}, (z A y)(t) = min{z(t), y() }, € [to, to + po]
is also a solution of problem(#)inl[tg, ty + po]-

Remark 5.2.  In the nonfunctional case property (+) is naturally
verified. Moreover property (+) holds in the following remarkable cases:

(5.1) a(t) C (—oo,tp], for every t € [to,to + pol;

(5.2) g is monotone with respect to the functional argument.

The following result is a functional version of Theorem 1.2 of [13].

Theorem 5.3. Let g : W — R be a function satisfying the properties (c),
and (vy). If problem () verifies property (4) then, for every WV, a)-admissible
pair (to,¢0), to € Ug(W), ¢o : Iy,p — R, there exist the extremal solutions
T, Zpr of problem (0) on [to,to + p| passing through (to, ¢o).

Proof. We prove only the existence of z,s; analogously one can prove
the existence of x,,.

By the continuation theorem 4.2, all the solutions F = {z} of () passing
through (to, ¢o) exist on [to, to + p| and satisfy

/t2 m(s) ds

t1

(5.3) ‘l‘(tl) — l‘(tg)‘ < for every t1,t2 € [to,to —i—p].

From (5.3) it follows that the set F is an equicontinuous set of functions.
Further, from (5.3), putting ¢; = to, the set F is uniformly bounded on [to, to+p].
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Let ® be the function defined by ®(t) = sup,cr{z(t)}. Clearly, ® exists
and is uniformly continuous on [tg, %y + p]. It will be shown that ® € F, hence
D =zx,.

Fixed ¢ > 0, let §. be the positive number related to the equiuniform
continuity of the family F and the uniform continuity of ®.

Subdivide the interval [tg,to + p| into n intervals by the points tg = 79 <
71 < -+ < T, =1to+pin such a way that max (7,41 — 7;) < .

For every 7;, (i = 1,...,n), choose a solution x; € F so that

0 < P(ry) —zi(m) <e.

This is possible from the definition of ®. Now, for the given ¢, define the function
Ze as

ze(t) = max ;(t)  t € [to,t0 +p].

By property (4), z, is a solution of () passing through (to, ¢g), and having the
property

(5.4) 0<P(1y) —ze(ry) <€ (i=0,1,...,n).

Since the variation of ® and z, in each interval [, 7;41] is less that e, it
results from (5.4)

(5.5) 0 < P(t) — ze(t) < 3e for every t € [to,to + p].

1
Letting € = E(k € N), one obtain a sequence xj, of solutions which converges

uniformly, unless of passing to a subsequence, to ® on [tg,to + p].
By the integral representation of x; and the Lebesgue dominate conver-
gence theorem, we have

B(0) = dolto) + [ gls,@)ds 1€ fnto + 7],

that is, @ is a solution of () passing through (g, ¢g). O

Now, the Example 5.4 proves that the problem (f) may not admit, in
general, local extremal solutions if the property (+) is not satisfied; while the
Example 5.5 shows that the property (4) is strictly weaker than the monotonicity
condition with respect to the functional argument of g.
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Example 5.4. Let g :[0,1] x C([0,1]) — R and « : [0,1] — [0,1] be

defined by
1 (1 27
\/xu) (5] (ta) € |55 5| X CQO.1), me
1 1 (2 37
—\/x(t—5—n)—x(5—n>, (t,z) € _5—n,5—n_xC([0,1]), n e N;
g(t,z) = 2 1 (3 47
—\/x(t—5—n)—x(5—n>, (t,xz) € _5—n,5—n_xC([0,1]), n e N;
x(t—i>—a}(i) (t,z) € |— {XC([Ol]) n e N;
5n 5n ) 9 -577,’5“71 9 ) ?
0, otherwise,
0, it t=0;
1—1 1 . 1 1+ 1[ .
Oé(t): {t—S—n,S—n}, 1ft€ [5—n,5—n[726{1,2,3,4};n6N;
2
Z =1
)

We consider the following Cauchy problem

z(t) = g(t,x), a.e. in [0, 1];

()
z(0) = 0;

Assume that x )/ is the maximal solution of problem () in [0, €], e > 0. Let n > 1

1 1
be such that {5—71, F] C [0,€]. Put zy = zps (5—n>, the expression of x); in
1 1
[5—n, ﬁ} is forced to be the following
2
(t—2v) (12
Ty + 45 , n | =1
1 t—2)? . [2 37
x0+4'52n 1 , in En En :
xp(t) = 5 .
(t—=x)? ) 3 4
To — 4 3 m _7'L7 5_7’1 )
IR N G S )
o= o 52n 4 I 5n Hn—1
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1 1
It follows that xps (5—n> = xq, for every n € N, with Tl <e.

1
Therefore, xg is forced to be equal zero. So, zp/(t) < 0 in ] 5%, = {, for

every n € N+, with <e.

n—1
This is a con?cradiction, because the function z(t) = 0 on [0, 1] is also a
solution of problem ().
By taking —g(¢, x) in place of g(¢, ), the same reasoning shows that there
is not minimal solution for problem (#).

Example 5.5. Let g :[0,2] x C(]0,2]) — R and « : [0,2] — [0,2] be
defined by

sto) { ECK t€ [0,1[xC((0,2));
—VIz(t—1)—z(0) ], te[1,2]xC([0,2]),
0, if 0<t<1,;
():{ (0,6—1}, if te1,2.
We consider the following Cauchy problem
z(t) = g(t,x), a.e. in [0,2];
@) { x(0) = 0.

The function g clearly does not satisfy the monotonicity condition with respect
to the functional argument, but the property (+) holds.
Indeed, every solution of (6*) is of the following form:

0, if te€l0,d;
(t —40)27 if ¢ € le1];
=9 @ —40)2, if tell,1+d;
(1—40)2 _ (t—14—6)2’ if te[l+c2]

with ¢ € [0,1].
Therefore, since the set of the solutions of (0*) is totally ordered with
respect to the relation

x1 < xo iff x1(t) < 29(t) for every t € [0, 2]
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then the property (+) is trivially satisfied.

6. Continuous dependence of extremal solutions. In this section
we will deal only with maximal solutions, but analogous results hold also for
minimal solutions.

The continuous dependence result for the extremal solutions of problem
(0) needs some additional conditions with respect to the hypotheses of Theorem
5.3. In particular, we assume the following condition.

Given two triples (t1,¢1,91) and (t2,¢2,g2), let z;, i = 1,2, be the maximal
solution of the Cauchy problem

oi(t) = gi(t, x;) a.e. in [t t; + po]
(0:)
zi(t) = ¢i(t) in I(tmpo)’

We say that the triples (¢1,¢1,91) and (t2, ¢2, go) satisfy the property (++) if,
under the conditions

(d.1) | t1 — t2 [< po,

g1(t,x) < gao(t, x) for every (t,z) € W,
X(T(P1, L, po))) (1) < X (T (P2, L(1y,p)))(t) for every t € E,
o1(t1) + fttl g1(8,x1) ds < ¢o(t) for every t € [tl,tg], if t1 < ta,
¢2(t2) + fttQ gg(s,xg) ds < ¢1(t) for every t € [tg,tl], if to < tq,

then we have
X(F(J;‘l, I(thpo) U [tl,tl +p0]))(t) < X(F(JL‘Q, I(t27p0) U [tg,tg +p0]))(t)

for every t € (—oo,t1 At + pol.(1)

Remark 6.1. In the nonfunctional case property (++) is naturally
verified.

Now, we prove that if g1, go are monotone with respect to the functional
argument then property (++) is verified.

Indeed, by contradiction, let t* be the smallest point in (—oo, 1 A ta + po]
that verifies x1(t*) = z2(t*). In light of conditions (d.3), (d.4) and (d.5) t1 V2 <
t*, and let £ be such that t; V t < t < t*.

(*)For every a,b € R, we denote a A b = min{a,b} and a V b = max{a,b}.
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Therefore, in force of the monotonicity of g; and go, we get

N t* N t*
xo(t*) = xo(t) + : 92(8,x9) ds > x1(t) + : g1(s,x1) ds = z1(t%),

which proves a contradiction.

The following lemma is a continuous dependence result for a particular
sequence of Cauchy problems and it will be used in the general continuous
dependence Theorem 6.3.

Lemma 6.2. Suppose W be an open set of E x C(E). Let g : W — R
be a function satisfying (vy) and (c).

Fized pg € RY such that [to,to + po] C lIg(W), let ¢ : a(ty) — R be a
continuous function. Let (yn)n be a sequence of positive numbers converging to
Yo = 0.

If Y8, is, for h =0, the mazimal solution of the Cauchy problem

~ (t) = g(t,x) + v, a.e. in [to,to + pol;
(n) { o
z(t) = ¢(t) + vhs in alty),

property (+) holds for the problems (0y)n,h > 0, and property (++) holds for
each pair of triples (to,®,g), (to,® + vYn,g + yn) for h > 0, then there exists an
integer ho and for h > hg there exists the mazimal solution y%; of problem (6})
in [to, to + pol, such that X (T'(y%;, a(to+po))) converges to X (T(y8;, &(to + po)))
in C(E).

Proof. Given X € Z, since Xy3, = X(T'(y%;,&(to + po))) is a solution
of (0p) in [to,to + po], the compact set @ = Ute[to,tﬁpo](t,X(F(XyR/[,d(t)))) is
contained in W.

By Lemma 2 of [10], there exists a positive number ¢ and a summable
function m(-) such that B(Q,q) C W and

(6.1) lg(s, z)| < m(s) for all (s,z2) € B(Q,q).
Moreover there is an h* such that
(62 X(D(@+m.G(t0)) € B (T(6.(t0)))i )

for every h > h*.
By virtue of Theorem 5.3 (replacing m(-) with m(-) + 1), there is p € R,

p < min {g, po} and there exists the maximal solution yﬁ\l/ll of (A) in [to, to + D)
such that (to + p, X(T(y}y,, d(to + p)))) € B(Q.q) for every h > h*.
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By (6.1), (6.2) the set {y}; : h > h*} is relatively compact; let y be a
limit point of this set. By using (6.1) and the Lebesgue dominate convergence
theorem, it is easy to prove that y is a solution of the problem () in [to, to + D).
By virtue of (++) we can prove that y is the maximal solution of (6) in [to, to+p],
since yliy, (t) > 8, (t) for every h > h* and t € [to, to + p).

Now, we proceed by steps of width p. There is an integer h] > h* such that
for every h > hj we have X (I'(y}y,, a(to +p))) € B <X(I’(y?\4,d(to +p))); % :

As in the first step, for every h > h], we can construct the maximal
solution yﬁ\l/b of the problem (éh) in [to+p, to+ 2p|] with initial value yﬁ/h at to+p
and we can prove that (X (I(yl,, &(to+2p))))n converges to X (I'(y;, d(to+2p)))
in C(E).

With a finite number of steps we prove the lemma. 0O

Theorem 6.3 (continuous dependence).  Suppose W is an open set in
ExC(E). Let G = {gr : W — R,k € N} be a function set satisfying the property
(¢) and such that

1‘ b - b
(7) oy gr(s,%) = go(s,7)

for almost all s and for every .
Assume that g verifies the property (vy,) for every gr € G and
(6.3) 9k(8,0) > go(s,v) for every 1 and almost all s.

Fized pg € RY such that [to,to + po] C lIg(W), let (F(¢tk7l(tk,p0)))k be a
sequence in (G, 1) T-convergent to I'(¢iy, Lt po))-

Finally, suppose that there is Xy € Zo, i.e. Xo(I'(¢o, L(1y,p,))) € W, such
that

(6.4)  Xo(T(Ptyr L1ty po))) () = Xo(L (@19, Litg,p0))) (t) for every t € E k> 1;

there is a neighborhood U of (to, Xo(I'(do, [(typ,)))) such that

(6.5) go(t,x) <0 for every (t,z) € U;

(6.6)
gi(t,z) > 0 for every k > 1 and for every (t,z) € W with t € [ty,to] if tr < to.
If 2%, is, for k =0, the maximal solution of the Cauchy problem

(0x.1) @(t) = gr(t,x) a.e. in [tk tx + po
(Or)
(05-2) x(t) = ¢x(t) i L, po)s
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property (+) holds for the Cauchy problems (0y) for every k > 1 and property
(++) holds for each pair of triples (tg,dr + v, gr + 7), (to, ¢, go) with v > 0
and k > 0, then there exists an integer ko and there exists the maximal solution
ok =2k (te, dr, gr) of the problem (0k),k > ko, defined in Ity poy Y [t te =+ pol,
such that the sequence (T'(x%,, Lty po)Ylts tit+p0)]) )i T-converges to T(x;, Iy poy)U
[to,to + po])-

Proof. First of all consider the problems

(é ) (t) :gk(t ) a.e. in [tkatk +p0]
: z(t) = Xo(L (e, Lty po))) () in - G(tg).

T Jjo (F(¢t07 (to,po) [t()) tO +p0]))7 in d(tO)a
Xol M — .
0 Xo(D (@9, L1ty po)))s in [tg,+00) N E

is a solution of (fy) in [to, to 4 po], the compact set

Q= U (t,Tx I (Xoxhy, a(1))))
t€[to,to+po)

is contained in W by definition. By Lemma 2 of [10], there is a positive number
g and a summable function m(-) such that B(Q,q) C W and

(6.7) lg(s, z)| < m(s) for all (s,z) € B(Q,q) and for all g € G.

Moreover, as (Xo(L'(¢t,, L, py))))r converges to Xo(I'(¢dty, L4y ,p))) there is an
integer k such that

q q q
(68) ly € [to - §7t0 + 5]7 XO(F(¢tk7I(tk,po))) €B <X0(F(¢toa I(to,po)))7 §>

for every k > k.
By virtue of Theorem 5.3 (replacing m(-) with m(-) + 1), there is a p €

R™,p < min {%,po} and there exists the maximal solution m’fwl of () on [, tr+
p] such that

(te + p, Xo(T (2, altr +p)))) € B(Q,q) for every k > E.

By virtue of (6.7), (6.8), the set {xlfwl}sz is relatively compact; we denote by z
such a limit point of this set.
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Using (6.7), (), and the Lebesgue dominate convergence theorem, one
can verify that x is a solution of (9~0) on [tg,to + p).

Further z is the maximal solution of the Cauchy problem (fy) on [to, to +
po]. Indeed, by virtue of properties (6.3), (6.4), (6.5), (6.6), and (++) there is

k* > k such that for k > k* the maximal solution yj(\]f[’h) of the problem

1
@(t) = gr(t,x) + -, a.e. in [ty tx + pl;
k h
(Fr) ,
a(t) = XO(F(¢tk’I(tk7P0))) + n in - a(ty),

satisfies yg\lj’h) (t) > T, 2%, (t) on &ty Ato+p) for every h € N. Thus, the assertion
follows from Lemma 6.2.

This implies that x and 33(1)\4 must coincide on [to,tp + p]. Therefore, by
Proposition 3.2, Xo(I'(};,, &(t, + p)))k converges to Xo(T'(Ya,al,, a(to +p))) in
C(E).

Now, we proceed by step of width p.

There is an integer ky > k* such that, for every k > ki, we have

tk+p € [to, to+ 2p), XO(F(q;Ml, a(tk+p))) € B <XO(F(TXOJ:(])\4,6¢(750 +p))), g) )

As in the first step, we can construct the maximal solution z%,  of (0y) in [ty +
P, tx + 2p] with initial value xﬁﬁ at tx + p.

We can prove analogously that (Xy(I'(z%,, é(t, + 2p))))x converges to
Xo(T(T 32y (o + 2p)) in C(E).

With a finite number of steps we prove the existence of a kg € N, such that
for every k > kg, said 2%, be the maximal solution of problem (6;) on [tx, tx -+ o],
we have that (X (T'(z%,,a(t; + po))))x converges to X (T'(Yx,29;, &(to + po))) in
C(E).

It is easy to verify that :L"fw is also the maximal solution to problem (6y),
for k > ko, and that the sequence (T'(z%,, Ity poy U [tks ti + po]) )k T-converges to

L (237, L4y o) U [to, to + po]). O

Remark 6.4. In light of Remark 6.1, conditions (+) and (4++) are a
consequence of the monotonicity of g with respect to the functional argument.

Furthermore, we underline that hypothesis (6.5) can be omitted if ¢, < ¢
definitively; and hypothesis (6.6) can be omitted if t; > ¢y definitively.

Now, we present some examples, which state the necessity of hypotheses
(6.3), (6.4), (6.5), and (6.6).
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Example 6.5. Let W =] — 2,2[xR, «a(t) = {t}, tx = 0 and ¢%(0) = 0,
for every k € N. Consider the problems

z(t) = ,x), a.e. in , 1|;
00) { (t) = gx(t,z) [t tr + 1]

z(ty) = or(tr),

where for k > 1,

1
Vi, if x> o for every t;
gi(t, ) = ' 1
) Vk-z, if 0<z< e for every t;
0, if <0, for every t.

and
Va, if x>0, for every t;

go(t,z) = {

0, if x <0, for every t.

All hypotheses of Theorem 6.3 are satisfied, except (6.3). Each problem
(%), for k > 1 has an unique solution, z%, = 0 on [0, 1]. But the maximal solution
2
of problem () on [0,1] is x%,(t) = T
Example 6.6 Let W, a,t; be as in Example 6.5. Consider the problem
(0k), k € N, where for k > 1

1
Ve, if > o for every t;
L. 1 if 1 <z< 1 for every t
— — , if —<z<-—, forevery t;
() =1 FoIVE  —DVE R k '
’ 1 1
x—ﬁ, if nggﬁ, for every t;
L if f
2 it x <0, or every t.
1
o(0) = 3

and
Vo, if x>0, forevery t;

go(t,x) = {

0, if x <0, forevery t
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$0(0) = 0.

As in Example 6.5, all the hypotheses of Theorem 6.3 are satisfied except (6.3),
noticing that (6.4) holds strictly.

1
The problem (6;) has an unique solution, z%, = 7 on [0,1];but the
2
Z.
Example 6.7. Let W, a, t; be as in Example 6.5. Consider the problems

(0k), where for k > 1
+ 1 if z> 1 f t;
\/x o i po forevery &

maximal solution of (6y) is z¢(t) =

0, if < % for every t.
1
or(0) = -1
and
Vo, if x>0, forevery ¢t
g()(t,.l‘) = .
0, if x <0, forevery t.

¢0(0) = 0.
All hypotheses of Theorem 6.3 are satisfied except (6.4). The problem (6;) has

1
an unique solution, =%, = —gon [0, 1]; but the maximal solution of problem (6y)
12
on [0, 1] m.xo(t)::zf.

Example 6.8. Let W, «a be as in Example 6.5. Consider the problems
(0x), where for k > 1

1

-2, if xeR, t<—\/%;

V', ifxz%, t>— %

gr(t,z) = %, if nggé, > — %;
ST+ %a if —%Sx<0, t>— %,

2 1

0, ifx<_ﬁ’ > =
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2
—Zy=0
and
Vo, if x>0, t>0;
go(t,x) =14 0, if <0, t>0;
-2, if zeR, t<0,
¢0(0) = 0.
All the hypotheses of Theorem 6.3 are satisfied except (6.6). The unique solution
[ 2
of the problem (6;) in |———,1] is
p ( k) I \/E
2 2 1
9t + —=), if ——<t<—\/j,
k At T z
Trr =
IR
- i Y
k? P k?

and x%, converges to z(t) = 0. ,
t
But the maximal solution of problem () in [0,1] is x%,(t) = T
Example 6.9. Let W, «a be as in Example 6.5. Consider the problem
(0k), where for k > 1

1, if reR, t<1;
T —1, ifol—l—%, t>1;
! if 1< <1+1 t>1
T 1 ST > 7 )
gk(tvx): \/E k
1 1
Vi o4+ —=-Vk, if 1-><z<1, t>1;
vk FETS
1
0 frx<l——, t>1,
, it < E
1
2Y=0
¢k(k)
and
1, if reR, t<1;

go(t,x) =< Va—1, if z>1, t>1;
0, if z<1, t>1.
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¢0(0) = 0.
All the hypotheses of Theorem 6.3 are satisfied except (6.5). The unique solution
f problem (0) i [1 3]'
of problem () in |-, 5| is

1 1
t——, if Z<t<1;
k k
whr(t) = 3
1——, if 1<t<
) 1 P —2
and 2%, converges to
t,if 0<t<1;
z(t) = 3
1, 1f1§t§§

t, if 0<t<1;
0
Ty (t) = t—1)2

4 y 1§t§;

Finally, we study the relation between condition (++), the monotonicity condi-
tion with respect to the functional argument (see Remark 6.1), and the continuous
dependence of extremal solutions; in short, we give examples which prove that
the monotonicity condition with respect to the functional argument is strictly
stronger that condition (4++), and both of them are not necessary for the con-
tinuous dependence of extremal solutions.

Example 6.10. This example shows that condition (4+) is strictly
weaker than the monotonicity of g with respect to the functional argument. Let
W be as in Example 6.5. Let

—]z| if t>0

1
k .
ge(t,z) =4 2 om0
. 1
O 1ft<_ﬁ’
(t.2) —/|z] if t>0
9goll,T) =
0 if t<0,



Rita Ceppitelli, Loris Faina 90

a(t) =t.

Consider the Cauchy problems

#(t) = gr(t 2(a(t)) ace. in [_2% 1]

(Ok)
1
l‘(—ﬁ) =0
k> 1, and
z(t) = go(t,z(a(t))) a.e.in [0,1]
(60) (0) = 0.

It is easy to check that hypotheses (v), (6.3), (6.4), (6.5), and (6.6) hold, but
(9x), k > 0 do not satisfy the monotonicity condition with respect to the second
argument.

Problem () has as unique solution

1 1
k .
Q(t—’_ﬁ) if —ﬁgtgo
k(1) 1<t ! >2 i 0<t<—
pr— —_ —_— 1 _
M 4 951 B s
. 1
0 if t>—
2271

and problem (0y) has xo(t) = 0,t € [0,1] as maximal solution. Therefore (++) is
verified and (z%,)) converges to .

If, in Example 6.10, we modify the lag function as follows:

t if t<0
alt) =
0 if t>0,

then problem (fy) admits as unique solution

1 1
ﬁ@+—>ﬁ——§go
22k
xM(t) = 1

1.
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and problem () has still z(¢) = 0,¢ € [0,1] as maximal solution. This proves

1
that (++) is not verified since z%,(t) < xo(t) for ¢t > , but (2%, still

V 2k
converges to xg.

Finally, we give a sequence of Cauchy problems () which do not satisfy (4++)
and for which there is not continuous dependence of extremal solutions.

Example 6.11.  Let g : [-2,2] x C([-2,2]) — R,k > 0 and « :
[—2,2] — [—2,2] be defined by

1
—/|z(t) — x(0)] if ¢> 3
1 1
—\/|x(—t——)—x(0)| if 0<t< =
k .
. 1
0 if t< _2Tk’
i 1
—/]z(t) — x(0)] if t> 3
= 1 1
go(t, ) —\/\x(—t—g)—x(O)\ if 0<t< 3
0 if t<0,
t if —2<t<0
L 0}y if 0< L
at) = —t—§ u{o} i _t<§
1
{t} u{o0} if§§t§2.
Consider the following Cauchy problems,
. ) 1
z(t) = gr(t, z) a.e. in {—W,Q]
(Or) ) )
k> 1, and
z(t) = go(t, x) a.e. in [0, 2]
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All the hypotheses (), (6.3), (6.4), (6.5), and (6.6) hold; furthermore, problem
(0x) has as unique solution

and problem (6p) has zo(t) = 0,¢ € [0,2] as maximal solution. Thus, condition
(++) is not verified and (z%,)) does not converge to .

1]
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