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Abstract

This paper is mainly concerned with the existence of solutions for first order dynamic inclusions on time scales with nonlocal
initial conditions. By using Bohnenblust—Karlin’s fixed point theorem and Leray—Schauder nonlinear alternative for multivalued
maps, some sufficient conditions are established. An example is also included to illustrate our results.
© 2007 Elsevier Ltd. All rights reserved.
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1. Introduction

Recently, much attention has been paid to existence results for dynamic inclusions on time scales, for example,
Atici and Biles [1], Belarbi, Benchohra and Ouahab [2], Bohner and Tisdell [3]. In this paper, we are interested in the
existence of solutions for the following first order dynamic inclusions on time scales with nonlocal initial conditions

YA +p @)y (1) € Ft,y(t) ae.tel0,b], (1.1)
Y (0) + ) cxy (@) = yo. (12)
k=1

where 0,5 € T, [0,b] ={t € T:0 <t < b}and T is a time scale which has the subspace topology inherited from the
standard topology on R, p is regressive and right-dense continuous, F : [0, 5] x R — 2R is a multivalued function,
yvweER < - <ty,andcy £ 0,8 € [0,b] forallk = 1,2,...,m. o is a function that will be defined later and
Y7 (1) =y (o (1)).

Nonlocal Cauchy problems for ordinary differential equations (inclusions) have been studied by several authors,
see, for example, Boucherif [4,5], Byszewski [6] and the references therein. As pointed out by Byszewski [6], the
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nonlocal conditions can be applied in physics with better effects than the classical initial conditions. We note that
(1.1) and (1.2) have been studied by Boucherif [4] with T = R,» = 1 and p (#) = 0. Since dynamic equations
provide a unifying structure for the study of differential equations and finite difference equations, it is natural to
consider existence results for dynamic inclusions with nonlocal initial conditions. Based upon Bohnenblust—Karlin’s
fixed point theorem [7] and Leray—Schauder nonlinear alternative for multivalued maps [8], we shall prove some
existence results for the problem (1.1) and (1.2). Our results generalize those of [4], and an example is also given to
illustrate the main results.
For other more recent results about dynamic equations on time scales, we refer to [9-25] and references therein.

2. Preliminaries

In this section, we shall recall some basic definitions and lemmas which are used throughout this paper.
Let T be a nonempty closed subset (time scale) of R. The forward and backward jump operators o, p : T — T are
defined, respectively, by

o()=inf{s >¢t:5€T} and p(()=supf{s <t:seT}.

In this definition we put inf» = sup T and sup¥ = infT. A point ¢t € T is called left-dense if + > infT and
p (1) = t, left-scattered if p (r) < ¢, right-dense if ¢t < sup T and o (¢) = ¢, right-scattered if o (#) > ¢. If T has
a left-scattered maximum m, then T = T \ {m}, otherwise T = T. If T has a right-scattered minimum m, then
T, = T\ {m}, otherwise T, = T.

A function f : T — R is right-dense continuous provided it is continuous at right-dense points in T and its
left-sided limits exist at left-dense points in T.

Fory : T — Rand ¢ € T, we define the “delta derivative” of y (¢) , yA (1), to be the number (if it exists) with the
property that for a given & > 0, there exists a neighborhood A of r such that

Iy (0 (1) =y 1=y @) [0 (1) = 51| < elo (1) — 5]

foralls € \V.
If y is continuous, then y is right-dense continuous, and if y is delta differentiable at 7, then y is continuous at 7.
A function p : T — R is called regressive if

1+u@)p@)#0 forallt eT,

where p (t) = o (t) — t, which is called the graininess function.
If p is a regressive function, then generalized exponential function e, is defined by

t
ep (t,5) =exp {/ Eu (p (1)) Ar} , fors,teT,

with the cylinder transformation

Log(l +hz) .
=1 n 70
Z if h =0.
Let p, g : T — R be two regressive functions, we define
p
P®qg=p+q+upg, op = - ; pPSq=pd(©p).
I+ pp

Then the generalized function e, has the following properties.

Lemma 2.1 ([17]). Assume that p,q : T — R are two regressive functions, then

() ey (t,s)=lande,(t,t) =1;
(i) ep (o @),s) =1 +un@)p@)ep,s);
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(i) gy = eep (1. 5);
(iv) e (1.5) = g5 = €op (5.1);
) €p (t,s) Cp (s,r) = €p (t,r);
(Vi) ep (1, 5) eq (1, 5) = €paq (1, 5);
.. 1,8
(vii) ZZET;; = epoq (1, 9).
When we say “a.e.” in this paper, the measure we consider is A-measure on T. The construction of A-measure on
T and the following lemmas can be found in [19].

Lemma 2.2. For each ty € T \ {max T}, the single-point set ty is A-measurable, and its A-measure is given by
wa ({to}) = o (to) — 1o = 1 (t0) -
Lemma 2.3. If a,b € T and a < b, then

ua(la,b))y=b—a and ppa((a,b))=b—o(a).
If a,b € T\ {max T} and a < b, then
uaA((a,b) =0 (@) —o(a) and pa(la,b]) =o0(®)—a.

The Lebesgue integrals associated with the measure wa on T is called the Lebesgue A-integral on T. For a
measurable set £ C T and a function f : E — R the corresponding integrals of f on E is denoted by

/ f@t)At.
E

For further results about Lebesgue A-integral on T, we refer to a recent Ref. [20].
Let C ([0, o(D)], R) be the Banach space of all continuous functions from [0, o (b)] into R with the norm

Iyl =sup{ly ()| :7€[0,0(b)]}.

L' ([0, o ()], R) denotes the space of functions from [0, o(b)] into R which are Lebesgue integrable in the time
scales sense (see [1]) normed by

o(b)
Iyl g =/ ly (2) |At foreachyeLl([O,a(b)],R).
0

AC ((0, (b)), R) is the space of all continuous functions on (0, o (b)) such that they are a.e. A-differentiable on
(0, o (b)) with their first delta derivative yA belonging to L ([0, o (b)], R) (see [20]).

Let (X, | - |) denote a Banach space. Then a multivalued map G : X — P(X) is convex (compact) valued if G(x)
is convex (compact) for all x € X. G is bounded on bounded sets if G({2) = U,cp G(x) is bounded in X for any
bounded set {2 of X (i.e. sup,g{sup{|y| : y € G(x)}} < 0).

G is called upper semi-continuous (u.s.c.) on X if for each xg € X, the set G (xp) is a nonempty closed subset of X,
and if for each open set {2 of X containing G (x¢), there exists an open neighborhood V of xq such that G (V) C (2.
If the multivalued map G is completely continuous with nonempty compact values, then G is u.s.c. if and only if G
has a closed graph (i.e. X, = Xu, Yn = Vs, Yu € G(x) imply y, € G(x,)).

Let CC (X) be the set of all nonempty compact and convex subsets of X.

For each y € C ([0, 0(b)], R), let Sf,y be the set of selections of F defined by

&wz{feLW&owHJQQHUEFUJUDaﬂtemowﬂy

Definition 2.1. A function y € AC ([0, o(b)], R) is said to be a solution of the problem (1.1) and (1.2), if there exists
a function f € L' ([0, o(b)], R) such that

fOEF@Ey®), y2O+p®y @)=f@1) aetel0,ob)
and the condition (1.2) holds.
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The following lemmas are of great importance in the proof of our main results.

Lemma 2.4 (Bohnenblust—Karlin [7]). Let X be a Banach space, D a nonempty subset of X, which is bounded,
closed, and convex. Suppose G : D — 2%\ {0} is u.s.c. with closed, convex values, and such that G (D) C D and
G (D) compact. Then G has a fixed point.

Lemma 2.5 (Leray—Schauder Nonlinear Alternative_ [8]). Let X be a Banach space with C C X convex. Assume V
is a relatively open subset of C with0 € V and G : V — 2C€ is a compact multivalued map, u.s.c. with convex closed
values. Then either

(I) G has a fixed point in V; or

(I1) there exists a point v € 3V such that v € AG (v) for some A € (0, 1).

In [1], the authors extend the following lemma from the case [a, d] any compact real interval [26] to the case [a, d]
a compact interval on time scales T.

Lemma 2.6 ([1]). Let X be a Banach space. Let F : [a,d] x X — CC (X); (t,y) — F (t,y) measurable with
respectto t for any y € X and u.s.c. with respect to'y for a.e. t € [a, d] and Sf,y # ¥ for any y € C ([a, d], X) and
let I' be a linear continuous mapping from L! ([a, d], X) to C (la, d], X), then the operator

I'oSp:C(la,d],X) - CC(C([a,d], X))

y> (I'oSp)(y) =TI (Sr,y)

is a closed graph operator in C ([a,d], X) x C ([a,d], X) (i.e. the graph of I' o Sg is a closed subset of
C([a,d], X) x C([a,d], X)).

3. Existence results

In this section, we shall present and prove our main results.
We first consider the following ‘linear” problem

YA +p® Y 1) =f@), yo)=n 3.1)

For this ‘linear’ problem (3.1), we have the following lemma.

Lemma 3.1 ([18]). Let p : T — R be right-dense continuous and regressive. Suppose f : T — R is right-dense
continuous, ty € T and n € R. Then y is the unique solution of the initial value problem (3.1) if and only if

t

y(@) =egp(t,to)n+ / ecp (t,5) f(s) As.

fp

Let us list the following hypothesis:
(HI) ¢ #0foreachk =1,2,...,mand 1 4+ Y ;" cxegp (f, 0) # 0. Let

k=1 te[0,0 (b)]

-1
m
c=<1+2ckeep(tk,0)> . y= sup egp(1,0)cllyol

and

m
d=(1+ sup egp 0)]c| lck] ).
( 1€[0,0 (b)) ,;
(H2) t — F (¢, y) is measurable for each y € R.
(H3) y— F (t,y)isus.c. forae.t € [0, 0(b)].

H4) F :[0,0(b)] x R - CC(R).
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(H5) For each r > 0, there exists a function ¢, € L' ([0, o (b)], R,) such that
IF @ )|l =sup{lfl:f€FEy)}=e @)
for each (¢, y) € [0, 0(b)] x R with |y| < r, and

o(b)
liminf—/ or (1) At = B.
0

r—>-+o0o r

(H6) There exist a continuous nondecreasing function ¢ : [0, o0) — (0, 00), a function g € L ([0, 0 ()], Ry) and
a positive constant M such that

IF@E I <q@e¢dyD
for each (¢, y) € [0, 0(b)] x R, and
M
o (b)

y+3é sup ecp (t.5) (M) [y q (s) As
(t,5)€[0,0(b)]x[0,0(b)]

> 1.

Remark 3.1. By [1,27], it follows that for each y € C ([0, o(b)], R), the set S,y is nonempty.

Theorem 3.1. Assume that (H1)—(HS) are satisfied. Then the problem (1.1) and (1.2) has at least one solution on
[0, o (b)], provided that

sup ecp (t,5) Bd < 1. 3.2)
(1,5)€l0,0 (b)]1x[0,0 (b)]

Proof. We transform the problem (1.1) and (1.2) into a fixed point problem. Consider the operator N
C ([0, 0 (D)], R) — 2C00.0BLR) defined by

m I
Ny = {h €C(0,0D)],R):h(t) =egp(t,0)c (yo - ch/o eop (tk, 8) f(s) AS)
k=1

t
—i—/ eop (t,5) f(s)As, f e SF,y} . (3.3)
0
Clearly, the fixed points of N are solutions of the problem (1.1) and (1.2). We shall show that N satisfies all the
assumptions of Lemma 2.4. For the sake of convenience, we break the proof into four steps.

Step 1. N (y) is convex for each y € C ([0, o (D)], R).
In fact, if iy, hp € N (y), then there exist fi, f2 € SF,y such that for each t € [0, o (b)] we have

m 174 t
hi (1) =egp (t,0)c (yo — ch/o ecp (I, s) fi (s) As) +/0 egp (t,8) fi(s)As, =12
k=1

Let 0 < € < 1. Then foreach ¢t € [0, o(b)] we have
m [
(€hi + (1 —€)hp) (1) = egp (1,0) ¢ (yo - ZCk/O €op (tk, 8) left + (1 =€) f2](s) AS)
k=1

t
+/ eop (1, 5) [ef1 + (1 —€) f2] (s) As.
0
Since SF,y is convex (because F* has convex values), we have
ehi1+(1—¢e)hy e N(y).

Step 2. For each constant r > 0, let B, = {y € C ([0,0(b)],R) : ||y|| < r}. Then B, is a bounded closed convex
setin C ([0, o (b)], R). We claim that there exists a positive number r such that for each y € B,, N (y) € B,. If itis
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not true, then for each positive number r, there exists a function y, € B, such that 4, € N (y,) but |N (y,) || > r and

m 1 t
hy (1) =egp (1,0)c (yo - ch/() eop Tk, 8) fr (s) AS) +/O eop (t,5) fr (s) As
k=1

for some f, € Sr,y,. However, on the other hand, we have from (HS5)

r<|ING)I

m Tk
< sup egp(t,0)]c| (Iyol + Z ek sup egp (1, s)/o [ fr (5) |As>

te[0,0(b)] k=1 (t,5)€[0,0(b)]1x[0,0(b)]

t
+ sup eop (1, 5) fo . () | As

(1,5)€[0,0 (D)]x[0,0(D)]

IA

m tr
sup egp (1. 0) || <|yo|+Z|ck| sup eop (1.5) fo wr(S)AS>

te[0,0(b)] k=1 (t,5)€[0,0(b)]x[0,0(b)]

a(b)
+ sup eop (1, ) / or (s) As
(t,5)€[0,0 (b)1x[0,0 (b)] 0

IA

m o(b)
(1 + sup egp (1,0) el Y |Ck|) sup eop (1, 5) / ¢r (5) As
®)] 0

te[0,0 k=1 (t,5)€[0,0 (b)]x[0,0(b)]

+ sup egp (7, 0) [clyol
1€[0,0 (b)]

o(b)
) sup eop (1, s)/ or (8) As +y.
(t,5)€[0,0 (b)]1x[0,0 (b)] 0

Dividing both sides by r and taking the lower limit as r — oo, we conclude that
sup eop (1.5) B8 > 1,
(t,5)€[0,0(b)]x[0,0(D)]
which contradicts (3.2). Hence there exists a positive number r’ such that for each y € B,, N (y) € B,.
Step 3. N (B,/) is equicontinuous.
Lett, 1" €[0,0(b)],t' <t" and y € B,.. Foreach h € N (y) we have

| (") =k () |
m tr
< leap (1", 0) = eap (¢, 0) lIc] (Iyol +) ekl sup eop (1.5) fo o (5) As)

k=1 (1,5)€[0,0 (b)]x[0,0(b)]

t "
—|—/0 leap (1", 5) —eap (1, 5) lgy (s) As + / eop (1", 5) @ (s) As.
p

The right hand side of the above inequality tends to zero independently of y € B, ast” — ¢'.

As a consequence of Step 1 to Step 3 together with the Ascoli—Arzela theorem, we can conclude that N is a compact
valued map.

Step 4. N has closed graph.

Let y, — v, hy, € N (y,) and h, — hy as n — 0o. We need to show that 4, € N (y,). The relation i, € N (y,)
means that there exists f,, € Sr,y, such that for each ¢ € [0, o ()],

m 174 t
hn (1) = egp (1,0) ¢ <y0 - ZCkfo eop (t, s) fn (5) AS) +/0 eop (1, 5) fn (s) As.
k=1

We must show that there exists fi € Sy, such that for each ¢ € [0, o (D)],
173
0

m t
hy (1) = egp (t,0) ¢ (yo - ch/ eop (I, 5) f (5) AS> +/0 eop (1,5) fi (s) As.
k=1
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Consider the continuous linear operator

I':L'([0,6()],R) — C ([0,0b)],R),

t m 174
f= F(f)(t)=/0 eep(t,S)f(S)As—eep(I,O)CZCka eop (I, s) f (s) As.
k=1

Clearly,

I (hn (t) — egp (1. 0) yo) — (hs (1) —egp (1,0) yo) | = 0, asn — oo.

From Lemma 2.6 it follows that I" o S is a closed graph operator. Moreover, we have

hy () —Cop (l,O) Yo € F(SFvyrl) .

Since y, — y« asn — oo. Lemma 2.6 implies that

m

t Ik
hy (t) —egp (2, 0) yo=/0 eop (t,5) fu (s) As —egp (t,O)CZCk/O €op (tks §) fu (5) As
k

=1

for some fi € SFy,.
Therefore, N is a compact multivalued map, u.s.c. with convex closed values. As a consequence of Lemma 2.4, we
deduce that N has a fixed point y which is a solution of the problem (1.1) and (1.2). [

As an immediate result of Theorem 3.1, we can obtain the following corollary.

Corollary 3.1. Suppose that (H1)—(H4) and the following condition hold:
(H5') There exista (t),d (t) € L! ([0,0(D)],Ry), 0 € [0, 1) such that
IF (t.y) | <a@)+d @)yl foreach (t.y) € [0.0(b)] xR.
Then the problem (1.1) and (1.2) has at least one solution on [0, o (b)].
Theorem 3.2. Assume that (H1)—(H4) and (H6) are satisfied. Then the problem (1.1) and (1.2) admits at least one
solution on [0, o (b)].

Proof. Define the operator N : C ([0,0(b)],R) — 2C10.0MIR) 44 (3.3). In order to apply Lemma 2.5, we first give
a priori bound.

Let y be such that y € AN (y) for some A € (0, 1). Then, there exists a function f € Sf , such that for each
t € [0, 0(b)], we have

m I t
y () = Aegp (2,0) ¢ (yo — ch/o egp Tk, s) f(s) As) +)»/0 ecp (1,5) f (s) As.
k=1

This implies by (H6) that, for each ¢ € [0, o (b)],

m 73
eop (t,0) [c| (Iyol + Z |ck] sup eop (1, S)/O Lf (s) IAS>

ly@) | = sup
0.0 (b) k=1 (6.9)€El0.0®)]x[0.0(0)]

t€(0,0(b)]

t
+ sup €op (t,s)/o |f (s)|As

(7,5)€[0,0 (D)]x[0,0 (b)]

IA

m o(b)
G+wp%meZmo sup %wwA |f (s) |As
(t,8)€l

00 )] i 0.0 ()1x[0.0(5)]
+ sup egp (¢, 0) [cllyol
1€[0,6 (b)]
o (b)

y+8 sup eop (1,5) ¢ (Ilyll)/ q (s) As.
(1,5)€[0,0 (B)1x[0,5 (b)] 0

IA
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Therefore,

Iyl B

. <

y+6 sup eop 1) o (I J7P g (5) As
(t,5)€[0,0 (b)]x[0,0 ()]

Then by (H6), there exists M such that ||y|| # M. Define
V={yeCI0,0(®I,R):lyl <M}.

Just as in the proof of Theorem 3.1, we can show that the operator N : V — 2CU0.0DIR) §g o compact multivalued
map, u.s.c. with convex closed values. From the choice of V, there is no y € dV such that y € AN (y) for some
A € (0, 1). As a consequence of Lemma 2.5, we deduce that N has a fixed point y which is a solution of the problem
(1.1)and (1.2). O

Remark 3.2. Theorem 3.2 is even new when used to differential inclusions which has been studied in [4] with
T=R,b=1and p(t) =0.

4. An example

Suppose T = {n? : n € Ny} and p is a regressive function, where Ny is the set of nonnegative integers and 0, b € T.
We consider the following dynamic inclusions

YAO+p @y () eF @ y@®), tel0,b], .1
YO+ ) cky (t) = yo. (4.2)
k=1

where F : [0, 0(b)] x R — 2R / {#} is a multivalued map defined by

2 2
x
t,x) —> F(t,x) = + ¢, +r+1].
*x) @) [x2 +2 x2+1 }
It is clear that F satisfies (H2)—-(H4). Let f € I:x;_j—Z + ¢, xzx_j-l +t+ 1], then we have

x2 2
< ma t

for each (¢, x) € [0, 0(b)] x R. Therefore, ||F (t,x) || < 2 + o(b). Assume that (H1) holds. From Theorem 3.1, we
conclude that the problem (4.1) and (4.2) have at least one solution on [0, o (b)]. But this result cannot be deduced
from those that are discussed in [4,5].

X
, t+1) <2 b
x2+1++>_ +o(b)
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