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Existence principles for inclusions of
Hammerstein type involving noncompact acyclic
multivalued maps *

Jean-Francois Couchouron & Radu Precup

Abstract
We apply Monch type fixed point theorems for acyclic multivalued
maps to the solvability of inclusions of Hammerstein type in Banach
spaces. Our approach makes possible to unify and improve the existence
theories for nonlinear evolution problems and abstract integral inclusions
of Volterra and Fredholm type.

1 Introduction

In [17], the following two fixed point theorems of Monch type for multivalued
maps with convex and compact values were proved:

Theorem 1.1 Let D be a closed, convex subset of a Banach space X and N :
D — 2P\ {0} be a map with convex values. Assume graph(N) is closed, N
maps compact sets into relatively compact sets and that for some xg € D one
has

M cD, M=conv({zo}UN(M))

and M = C with C a countable subset of M } — M is compact.

Then there exists © € D with x € N(x).

Theorem 1.2 Let K be a closed, convex subset of a Banach space X, U be a
relatively open subset of K, and N : U — 25\ {}} a map with conver values.
Assume graph(N) is closed, N maps compact sets into relatively compact sets
and that for some xo € U, the following two conditions are satisfied:

M cU, M Cconv({zg}UN(M)) — . )
and M = C with C a countable subset of M — M is compact;

r & (1—Nxg+ AN(x) forallz € U\ U, X €]0,1][.
Then there exists v € U with v € N(z).
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In [17] and [18], some applications of Theorems 1.1 and 1.2 are presented for
Hammerstein integral inclusions of the form

u(t) 6/0 k(t,s)g(s,u(s))ds a.e. on [0,T]. (1.1)

Here k is a real single-valued function, while g is a set-valued map with convex,
compact values in a Banach space E. Equation (1.1) can be written in the
operator form

u € SG(u) (1.2)

where G is the Nemitsky multivalued operator associated to g, and S is the
linear integral operator of kernel k.

The aim of this paper is to present a unified existence theory for inclusions of
type (1.2) with linear and nonlinear operators S. Such inclusions arise naturally
in the theory of evolution inclusions of the form

u'(t) € f(t,u(t) + g(t, u(t))

subject to initial conditions. They also arise in the theory of boundary-value
problems for second order differential inclusions of the form

u(t) € f(t,u(t)) + g(t u(t)).

In both cases S is the solution operator assigning to each function w the solution
(assuming its existence and uniqueness) of the corresponding problem for

u'(t) € f(t u(t)) + w(t),

respectively
u”(t) € ft,u(t)) +w(t).

If S is nonlinear, we can not assume that the map N := SG has convex values
and so Theorems 1.1 and 1.2 do not apply. This was the motivation in [19] to give
extensions of Theorems 1.1-1.2 for multivalued maps with non-convex values.
These extensions are based on the Eilenberg-Montgomery fixed point theorem
[9] and generalize previous results obtained by Fitzpatrick and Petryshyn [10]
for condensing set-valued maps. Our approach to (1.2) and several hypotheses
are inspired from [5, 6]. Notice in [5] and [6] it is assumed that the nonlinear
operator S can be compared (in some sense explained latter) with a Volterra
linear integral operator. This assumption together with a suitable compactness
property of g guarantees that N is condensing with respect to a specific measure
of non-compactness in the space of continuous functions on [0, T]. In the present
paper, the hypotheses on S and g are more general, so that N have not to be
condensing, but just to satisfy a Monch type compactness condition. Moreover,
in this paper we discuss not only continuous solutions but also LP-solutions, and
this is done by a common existence theory. Our results improve and extend those
in [5, 6, 17, 18]. They also extend a lot of classical results on perturbed evolution
problems and abstract integral inclusions of both Volterra and Fredholm type.
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2 Preliminaries

First we recall some definitions. Let H, = {H,,},>0 denote the Cech homology
functor with compact carriers and coeflicients in the field of rational numbers
Q (see Gorniewicz [12]). A nonempty metric space X is said to be acyclic if

_JQ ifn=0
H”(X)_{ 0 ifn>1

i.e., X has the same homology as a single point space. A metric space X is said
to be contractible if there is a homotopy h : X x [0,1] — X such that h(z,0) = x
and h(z,1) = xp for every z € X and with 2o € X given.

The space X is an absolute retract (AR, for short) if for every metric space
Z and closed set A C Z, every continuous map f : A — X has a continuous
extension f:Z — X. We say that X is an absolute neighborhood retract (ANR
for short) if the above f has a continuous extension to some neighborhood of A.

It is well known that AR’s spaces as well as contractible spaces are acyclic.
So are Rgs-sets, i.e. compact metric spaces X for which there exists a decreasing
sequence (Ay)n>1 of compact absolute retracts such that X = (), -, A,. Also,
every convex subset of a normed space is contractible and every compact and
convex subset of a normed space is an ANR and is acyclic.

If X is a Hausdorff topological space, we let

P¢(X) ={A C X : Ais nonempty, closed},
Py(X)={A C X : A is nonempty, compact}.

If X is a metric space we define

P,(X)={A C X : A is nonempty, acyclic},
Po(X) ={A C X : A is nonempty, compact, acyclic}.

If X is a closed, convex subset of a normed space (E,|-|), then we define

P.(X)={A C X : A is nonempty, convex},
Pi.(X) ={A C X : A is nonempty, compact,convex},

and for any nonempty subset A C F we let |A| = sup{|z| : © € A}, By conv(A)
we mean the convex hull of A.
Now we state the Eilenberg-Montgomery fixed point theorem [9].

Theorem 2.1 Let = be acyclic and ANR, © a compact metric space, ® : = —
P,(©) an upper semi-continuous map and I' : © — = a continuous single-valued
map. Then the map T'® : E — 2% has a fized point.

An extension of this theorem for condensing (noncompact) acyclic maps is
due to Fitzpatrick-Petryshyn [10]. Next we recall a well-known result of set-
valued analysis (see [16], Proposition 1.2.17, Proposition 1.2.23 and Corollary
1.2.20).
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Theorem 2.2 Let X, Y be Hausdorff topological spaces.

(a) Let N : X — Py(Y), If N is upper semicontinuous, then graph(N) is
closed in X xY, Conversely, if graph(N) is closed and N(X) is compact,
then N 1is upper semicontinuous.

(b) Let N : X — P(Y) be upper semicontinuous. Then N(A) is compact for
each compact A C X.

Throughout this paper E will be a real Banach space with norm |-|. A
function w : [a,b] — FE is said to be strongly measurable on [a,b] if there exists
a sequence of finitely-valued functions u,, with

un(t) — u(t) asn — oo, a.e. on [a,b)].

By f; u(t)dt we mean the Bochner integral of u, assuming its existence. Recall
that a strongly measurable function u is Bochner integrable if and only if |u| is
Lebesgue integrable.

For any real p € [1,00[, we consider the space LP([a,b]; E) of all strongly
measurable functions u : [a,b] — FE such that |ul? is Lebesgue integrable on
[a,b]. Then LP([a,b]; E) is a Banach space under the norm

b
fulp = ( / fu(s) [Pds)/».

Also for p = oo, we let L*([a,b]; E) be the space of all strongly measurable
function w : [a,b] — E which are essentially bounded, i.e.

ess sup |u(t)] :==inf{c>0: |u(t)] <c ae. on [a,b]} < cc.
t€la,b]

L*([a, b]; E) is a Banach space under the norm |u|o = esssup;e(, s [u(t)|. When
E = R the space L”([a,b];R) is simply denoted by LP[a,b]. By |u|s we also
denote the max-norm on the space C([a,b]; E) of all continuous functions v :
[a,b] — E.

For a function u : [a,b] — E, we define the translation by h (0 < h < b—a),
to be the function 7w : [a,b — h] — E, given by mpu(t) = u(t + h). We now
state a compactness criterion for a subset of vector-valued functions. For the
proof see for example [13], Theorems 1.2.5 and 1.2.8.

Theorem 2.3 Let p € [1,00]. Let M C LP([a,b]; E) be countable and suppose
there exists some v € LP[a,b] with |u(t)| < v(t) a.e. on [a,b] for all u € M.
Assume M C C([a,b]; E) if p = co. Then M is relatively compact in LP([a, b]; E)
if and only if

(i) sup,eps |The — Ul L ([a,p—h;E) — 0 as h — 0;

(i) M(t) is relatively compact in E for a.a. t € [a,b].
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Next we state a weak compactness criterion in LP([a,b]; E) which follows
from the results of Diestel-Ruess-Schachermayer [8].

Theorem 2.4 Let p € [1,00[. Let M C LP([a,b]; E) be countable and suppose
there exists some v € LP[a,b] with |u(t)| < v(t) a.e. on [a,b] for allu € M. If
M (t) is relatively compact in E for a.a. t € [a,b], then M is weakly relatively
compact in LP([a,b]; E).

Finally we introduce the following definition. A map 1 : [a,b]x D — 2Y\ {0},
where D C X and (X, |-|x) (Y,]-]y) are two Banach spaces, is said to be (g, p)-
Carathéodory (1 < g <o0,1<p<o0)if

(C1) (., ) is strongly measurable for each z € D;
(C2) (t,.) is upper semicontinuous for a.a. t € [a, b];

(C3) (a) if 1 < p < oo, there exists ¢ € LI([a,b];R;) and d € R such that
[Y(t, )y < c(t) +d|z[% ae. on [a,b], for all z € D.

(b) if p = oo, for each p > 0 there exists ¢, € LI([a,b]; Ry ) such that
[¥(t, z)|y < c,(t) ae. on [a,b], for all z € D with |z|x < p.

A map ¢ which satisfies (C1)-(C2) is said to be a Carathéodory function.

3 Fixed point theorems

In this section, we present the extensions of Theorems 1.1 and 1.2 to set-valued
maps with acyclic values, which were established in [19]. For the reader conve-
nience, we also reproduce here their proofs.

Theorem 3.1 Let D be a closed, convex subset of a Banach space X, Y a
metric space, N : D — P,(Y) and J : Y — D continuous. Assume graph (N)
s closed, N maps compact sets into relatively compact sets and that for some
xg € D one has

M cD, M=conv({zo}UJN(M)) =5
and M = C with C' a countable subset of M = M is compact.  (3.1)
Then there exists © € D with x € JN(x).

Proof Since J is continuous, the map JN also has a closed graph and maps
compact sets into relatively compact sets.

Following the steps (a) and (b) of the proof of Theorem 3.1 in [17], we find
a convex set M C D with zg € M, M = conv({zo} UJN(M)) and K := M
compact. Next, instead of steps (c)-(d) of the above mentioned proof, we follow:
(¢*) Proofofinclusion JN(K) C K. Let € > 0 be fixed. According to Theorem
2.2, JN is upper semicontinuous. Consequently, for each x € M there exists an
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open neighborhood V, of z such that JN(y) C JN(z) + B:(0) for all y € V.
Since for € M, one has JN(z) C K, it follows that JN(y) C K. := K + B.(0)
for every y € V. Now M being dense in K, it results that {V, : z € M} is a
cover of K. Consequently, JN(K) C K.. Hence JN(K) C (., K. = K.

(d*) Application of the Eilenberg-Montgomery theorem. Since every compact
and convex subset of a Banach space is an ANR and is acyclic, we may apply
Theorem 2.1 to: E:= K, ©:=N(K), =N and I' = J. O

Remark 3.1 (a) Under the assumptions of Theorem 3.1, N : D — Py, (Y).
(b) According to Theorem 2.2, Theorem 3.1 is true under the following assump-
tions: N : D — Pio(Y) and N is upper semicontinuous.

The next result is a version of Theorem 1.2 for set-valued maps with acyclic
values.

Theorem 3.2 Let K be a closed, convex subset of a Banach space X, U a
convez, relatively open subset of K, Y a metric space, N : U — P,(Y) and
J:Y — K continuous. Assume graph(N) is closed, N maps compact sets into
relatively compact sets and that for some xo € U, the following two conditions
are satisfied:

M cU, M Cconv({zg}UJN(M))

and M = C with C a countable subset of M } — M is compact; (3.2)

x & (1—Nxzg+ NN (z) for allz € U\ U, X €)0,1]. (3.3)
Then there exists v € U with x € JN(z).

Proof. Let D =conv({zo} U JN(U)). Clearly, 7o € D C K. Let P: K — U

be .
xz forzeU

P(m){f forx e K\U

Here T = (1 — N)xg + Az € U \ U, X €]0,1[. It is easy to see that P is single
valued and continuous. B

Let N : D — P,(Y), N(z) = N(P(z)). It is easily seen that graph(N) is
closed and ~]\7 maps compact sets into relatively compact sets. Next we check
(3.1) for JN. Let M C D be such that M = conv({zo} UJN(M)) and M = C
for some countable subset C' of M. Since

P(M) C conv({zo} UM) C conv({zo} UJN(M))
= conv({zg} UJNP(M)),

P(M) = P(C), P(C) C P(M), and P(C) is countable, from (3.2) we deduce
that P(M) is relatively compact. Then JN(M) = JNP(M) is relatively com-

pact and Mazur’s lemma implies that M is compact. Thus (3.1) holds for .J N.
Now we apply Theorem 3.1 to deduce that there exists an z € D with
x € JN(x). We claim that x € D NU. Assume the contrary, that is x €
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D\U. Then z € JN(Z), where T = (1 — N)zg + Az € U\ U, X €]0,1]. Then
x = (1/N)Z + (1 = 1/N)zo € JN(T). Hence T € (1 — N)zo + AJN(Z), which

contradicts (3.3). Thus x € DNU and so « € JN(z). O

4 Inclusions of Hammerstein type

Let 0 < T < o0, I =[0,7], (E,|-]) be a real Banach space, p € [1,00] and
q € [1,00[. Let r €]1, 00] be the conjugate exponent of ¢, that is 1/¢+ 1/r = 1.

Consider g : I x E — 2F and the Nemitsky set-valued operator associated
tog, pand ¢ G: LP(I; E) — 2L () given by

G(u) ={w € LYI; E) : w(s) € g(s,u(s)) a.e. on I}.
Also consider a single-valued operator
S:LYI;FE) — LP(I; E).
We discuss here the inclusion of Hammerstein type
u € SG(u), weL’(;E). (4.1)
Theorem 3.2 immediately yields the following existence principle for (4.1).

Theorem 4.1 Let K be a closed, convex subset of LP(I;E) (1 <p<o0),U a
relatively open subset of K and ug € U. Assume

(H1) SG : U — P,(K) has closed graph and maps compact sets into relatively
compact sets;

MEU, M C conv({up} USG(M))

(H2) M =C, with C a countable subset of M

} = M is compact;

(H3) u ¢ (1 — Nug + ASG(u) for all A €]0,1] and u € U\ U.
Then (4.1) has a solution in U.

For the proof of this theorem, apply Theorem 3.2 to N = SG and J the
identity map of K.

Remark 4.1 (solutions in C(I; E)) (a) If the values of S are in C(I; E), then
any solution of (4.1) in K C LP(I; E) (1 < p < o) belongs to C(I; E).

(b) The existence theory in C(I; E) appears as a particular case, where p = co
and K C C(I; E).

According to Remark 4.1 (a), when S takes values in C(I; E), there is no
loss of regularity in ¢ if we work in an LP space instead of C(I; E). This is, for
example, the case of the mild solution operator S associated to the generator
of a continuous semigroup. On the other hand, we may image (by topological
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reasons, or others) that working in an LP space could be more flexible than
working in C(I; E) (especially if F is reflexive and separable).

In what follows, ug = 0 (so it is assumed that 0 € K). For the next result,
let U = Bp, the open ball {u € K : |u|, < R}. We give sufficient conditions on
S and g in order that the assumptions (H1)-(H3) be satisfied. Thus we assume:

(S1) There is a function k : I? — R, such that k(t,.) € L"(I), the function
t — |k(t,.)|, belongs to LP(I) and

[S(w1)(t) = S(wa) ()] < /k(t,S)\M(S) — wa(s)|ds (4.2)

I
a.e. on I, for all wy,ws € LY(I; E).

(S2) S : LYI; E) — K and for every compact, convex subset C' of E, S is
sequentially continuous from L% (I;C) to LP(I; E). Here L% (I;C) stands
for the set L(I;C) endowed with the weak topology of Li(I; E).

gl) g: 1 x E— Py (E).

g2) ¢(.,x) has a strongly measurable selection on I, for each = € E.
g3) ¢(t,.) is upper semicontinuous for a.a. ¢ € I.

(g1)
(g2)
(€3)
(g4) If 1 < p < oo, then |g(t,z)| < a(t) + blz|P/9 a.e. on I, for all x € E. If

p = 00, then |g(t,z)| < a(t) a.e. on I, for all € E with |z| < R. Here

a€ LYI)and b € R;.

(g5) For every separable closed subspace Ey of E, there exists a (g,p/q)-
Carathéodory function w : I x Ry — R, such that for almost every
tel,

B, (9(t, M) N Eo) < w(t, B, (M))
for every set M C Ej satisfying
M| < [S(0)(1)] + (Jaly + bRP/V)[K(t, )|,
if p < oo, and respectively
[M] < [S(O0)(®)] + lalqlk(E, )]

if p = co. In addition ¢ = 0 is the unique solution in LP(I;Ry) to the
inequality
o(t) < /k(t,s)w(s,cp(s))ds a.e. on I. (4.3)
I
Here (g, is the ball measure of non-compactness on Ey. Recall that for a

bounded set A C Ey, Bg,(A) is the infimum of ¢ > 0 for which A can be
covered by finitely many balls of Ey with radius not greater than .

(SG) For every u € K the set SG(u) is acyclic in K.
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Now we can state the main result of this section.

Theorem 4.2 Assume (S1)-(52), (91)-(95) and (SG) hold. In addition suppose
(H3). Then (4.1) has at least one solution u in K C LP(I; E) with |u|, < R.

The proof is based on Theorem 4.1 and the following two lemmas that extend
some results in [5].

Lemma 4.3 Let S : LYI; E) — LP(I; E) satisfy (S1)-(52), q € [1,00] and
p € [1,00]. Let M C LY(I; E) be countable with

lu(®)] < v(t) (4.4)

a.e. on I, for allu € M, wherev € L4(I). Let Eqy be a separable closed subspace
of E with u(t) € Ey a.e. on I, for every u € M US(M). Then the function
o(t) = Br,(M(t)) belongs to LI(I) and satisfies

B, (S(M) (1)) < /1 k(t, $)o(s)ds ac. on . (4.5)

Proof Let M = {u, : n € N}. The space E, being separable, we may
represent it as J,~, £, where for each k, Ej, is a k-dimensional subspace of Ey
with Ey C Eiy1. The fact that ¢ is measurable follows from the formula of
representation of 3 for separable spaces which yields

p(t) = lim sup d(un(t), Ex). (4.6)

Now ¢ € Li(I) since ¢(t) < v(t) a.e. on I.

Since M is countable, we may suppose that (4.4) hold for all ¢ € I and
u € M. We will prove (4.5) for any fixed t; € I. Let € > 0 and choose § > 0
such that for every measurable subset © of I we have

0] <5 — / k(to, $)v(s)ds < .
S]

Here || is the Lebesgue measure of ©. Also choose a constant p > 0 such that
|©1] < 6/3 for
©,={tel: v(t)>p}
So we have d(un(t), Ex) < |u,(t)] < pfort € I\O; and n, k € N. Consequently,
d(un(t), Ex) = d(un(t), Bx) with By, = {z € Ej : |z| < p}.
From (4.6) and Egorov’s Theorem there is a set O3 C I'\ ©1 with |©2]| < 4/3

and an integer ko such that

sup d(un(t), Br) < o(t) + ¢ (4.7)

n>1
fort € I\ (©1U©O2), n>1and k > kq. Since M is a countable set of strongly
measurable functions, we may find a set ©3 C I with |©3] < §/3 and a countable

set M = {t,, : n > 1} of finitely-valued functions from I to F with
fun(t) — Tn(t)] < & (4.8)
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for t € I\ ©3 and n > 1. From (4.7) and (4.8) we obtain
d(tin (t), Br) < @(t) + 2¢

forn € N, k > ko and ¢t € T\ © with © = 0; UO3UBO;. Then there exists a
finitely-valued function @, from I to By with

[tun(t) — Unk(t)] < @(t) + 3¢

forn > 1, k > ko and t € I\ ©. We put u,;(t) = 0 for t € ©. Note that
O] < 6.

For each fixed k > kg, Theorem 2.4 guarantees that the sequence (Un.k)n>1
is relatively compact in L% (I; By,). Then, from (S2) the sequence (S(ty, k))n>1 is
relatively compact in LP(I; E). Therefore, for every ¢ € I the set (S (U £ (t)))n>1
is relatively compact in E. Now using (S1), we obtain

|S(un)(to) — S(TUn,k)(to)]
< / k(to, 5)|tin (5) — T x(s)|ds

IN

k(to, s)(¢(s) + 3¢) ds—|—/ k(to, s)|un(s)|ds

IN
\
=
5“

(s)ds + 3¢e|k(to, |1 +/ k(to, s)v(s)ds
< /k to, s)p(s)ds + 3e|k(to, . )|]1 +&.

Hence {S(ty, 1) (to) : n > 1} is a relatively compact y-net of the set {S(uy,)(to) :
n > 1} with

v = /k(to, s)p(s)ds + 3e|k(to, )1 +& — /k(to, s)p(s)ds
I I
as ¢ — 0. O

Lemma 4.4 Assume (S1) and (52). Let M be a countable subset of L1(I; E)
such that M(t) is relatively compact for a.a. t € I and there is a function
v € LI(I) with |u(t)| < v(t) a.e. on I, for every u € M. Then the set S(M)
is relatively compact in LP(I; E). In addition S is continuous from M equipped
with the relative weak topology of LY(I; E) to LP(I; E) equipped with its strong
topology.

Proof. Let M = {u, :n > 1}. Let ¢ > 0. As in the proof of Lemma 4.3, we
can find functions 4, ; with values in the compact By C E such that

|un - an.,k‘q S £
for every n > 1. Then (S1) implies via Holder’s inequality that
1S (un) = S(Unk)lp < v = ellk(,.)|r|p- (4.9)
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On the other hand, from Theorem 2.4 the set {U,  : n > 1} C LI(I; E) is weakly
relatively compact in L9(I; E). Next (S2) guarantees that {S(%@, ) : n > 1} is
relatively compact in LP(I; E). Hence from (4.9) we see that {S(@, ) : n > 1}
is a relatively compact v-net of S(M). Since ¢ is arbitrary, we conclude that
S(M) is relatively compact.

Now suppose that (wp,),, converges weakly in LI(I; E) to w and w,, € M.
In view of the relative compactness of S(M), we may assume that (S(wm))m
converges in LP(I; E) towards some function h.,. We have to prove

heo = S(w). (4.10)

For each fixed € > 0, we have already seen that the proof of Lemma 4.3 again
provides a compact set K. and a sequence (wS,),, of K.-valued functions satis-
fying

W — W[, < € (4.11)

for every m > 1. The sequence (w¢

¢ )m being weakly precompact in LI(I, E),
a suitable subsequence (wy, ); must be weakly convergent in L(I, E) towards
some wS, . Then the Masur’s Theorem and (4.11) provide

S

lw—w|q <e. (4.12)

The triangle inequality yields

|hoo - S(w)|p S‘hoo - S(wmj)|p+ |S(wmj) - S(wvsn) P

. . . ! | (4.13)
+ 15 (wry, ) = S(wi)lp + [S(wee) = S(w)lp-
Passing to the limit when j approaches infinity in (4.13) and using Assumption
(S2) we obtain

hoe = Sl < limsup S(wn, ) = S,y +SWE) = Sy (414)

According to (4.11) and (4.12) we deduce from (4.14) and Assumption (S1)
|hoo = S(w)lp < 2¢[|k(t, . )|r|p-

Since € is arbitrary the proof of Lemma 4.4 is ended. O

Proof of Theorem 4.2 (a) First we show that G(u) # () and so SG(u) # 0 for
every u € Bg. Indeed, since g takes nonempty, compact values and satisfies (g2)-
(g3), for each strongly measurable function u there exists a strongly measurable
selection w of g(.,u(.)) (see [7], Proof of Proposition 3.5 (a)). Next, if u €
L?([0,T]; E), (g4) guarantees w € L([0,T]; E). Hence w € G(u).

(b) The values of SG are acyclic according to condition (SG).

(¢) The graph of SG is closed. To show this, let (uy,,v,) € graph(SG), n > 1,
with |u, — ulp, vy, —v], — 0 as n — co. Let v, = S(wy,), w, € LY([0,T]; E),
wy, € G(uy). Since |u, — ul|, — 0, by Theorem 2.3 we may suppose that for
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every t € I, there exists a compact set C C E with {u,(t);n > 1} C C.
Furthermore, since ¢ satisfies (g3) and has compact values, Theorem 2.2 (b)
guarantees that g(¢,C) is compact. Consequently, {wy,(t) : n > 1} is relatively
compact in E. If we also take into account (g4) we may apply Theorem 2.4 to
conclude that (at least for a subsequence) (w,,) converges weakly in LI(I; F) to
some w. As in [11], since g has convex values and satisfies (g3), we can show
that w € G(u). Furthermore, by using Lemma 4.4 and a suitable subsequence
we deduce S(w,) — S(w). Thus v = S(w) and so (u,v) € graph(SG).
(d) We show that SG(M) is relatively compact for each compact M C Bg. Let
M C Bpg be a compact set and (v,,) be any sequence of elements of SG(M).
We prove that (v,) has a convergent subsequence. Let w, € M and w, €
L%([0,T]; F) with

v, = S(wy) and wy, € G(uy).
The set M being compact, we may assume that |u, —u|, — 0 for some u € Bg.
As above, there exists a w € G(u) with w, — w weakly in L([0,T]; E) (at
least for a subsequence) and S(w,) — S(w). Hence v,, — S(w). Thus (H1) is
completely verified.
(e) Finally, we check (H2). Suppose M C Br, M C conv({0} U SG(M)) and
M = C for some countable set C' C M. Since

C C M Cconv({0} USG(M)) and C is countable,

we can find a countable set V = {v,, : n > 1} C SG(M) with C C conv ({0}UV).
Then, there exists u, € M and w,, € L([0,T]; E) with

v = S(wy,) and  w, € G(uy,).
From (S2) and (g4) with v,, € V and vy = S(0), we have
on(t) —vo(8)] = |S(wn)(t) = S(0)(®)]

< /Ik(t,s)|wn(s)|ds
s)(a(s u,, (8) [P/ ds
< /I’““’ )(a(s) + blun (s)/P/0)d
< (lalg + bRPV)[k(E, )],
Hence
lun (1) < 1S(0)(t)] + (Jal, + bRP/9)|k(t,.)|, a.e. on I (4.15)

for every n > 1. From M C C C conv ({0} UV) it follows that (4.15) is also
true with any v € M instead of v,. Since V and {w, : n > 1} are countable
sets of strongly measurable functions, we may suppose that their values belong
to a separable closed subspace Ey of E. Clearly, the same is true for M = C.
Now Lemma 4.3 guarantees

Br,(M(t)) = Br,(C(t)) < Br,(V(#))
B, ({S(wn)(t) : n > 1})

/1 k(t, )8, ({wn(s) : 0> 1})ds

IN
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while (gb) gives

Br,({wn(s) : n = 1}) < Br,(9(s, M(s)) N Eo) < w(s, Br, (M (s)))-

It follows

B, (C(1)) < / K(t, $)w(s, Bz, (C(5)))ds.

I

Moreover, the function ¢ given by ¢(t) = 0Og,(C(t)) belongs to LP(I;R,).
Consequently, ¢ = 0, and so ¢(t) = Bg,(M(t)) = 0 a.e. t € [0,T]. Moreover,
according to (4.15) and Assumption (g4) we have

wa ()] < alt) +b(S(0)()] + (laly + bRP/D)[k(E, )] )¢ = v(t)

a.e. on I, and v € LI(I). Let (vy,)r>1 be any subsequence of V. Then, as at
step (c), (wn, )k>1 has a weakly convergent subsequence in LI(I; E), say to w.
Owing to Lemma 4.4 the corresponding subsequence of (S(wn, ))k>1 = (Un,, )k>1
converges to S(w) in LP(I; E). Hence V is relatively compact. Now Mazur’s
Lemma guarantees conv({0} U V) is compact and so C = M is compact too.
Thus (H2) also holds and Theorem 4.1 applies. O

Remark 4.2 The following condition is sufficient for (SG) to hold:
(S3) S is affine, i.e.
S(Awy 4+ (1 — Nwg) = AS(w1) + (1 — A)S(ws)

for all wy,wy € LU(I; E), or for all wy, w1, wy € LI(I; E), the relation
S(wy) = S(ws) implies

S(Ljo,nwr + 1amwo) = S(1jp,ayw2 + 1z, 7wo)

for every A € I. Here 1j 4 is the characteristic function of the interval
[a, b].

Indeed, let v € K and vy € SG(u). Then vy = S(wy) for some wy € G(u).
Define H : [0,1] x SG(u) — SG(u),

H(\v) = S(p,a-xmw + Lja—xr1)w0)
where w € G(u) and v = S(w). According to (S3), the definition of H(A,v)
does not depend on the choice of w. Clearly,

H(0,v)=v and H(1,v)=wp.

It remains to prove the continuity of H. Let A, — A and v, — v with v, =
S(wy,) and w, € G(u). As at step (c¢) in the Proof of Theorem 4.2, we show that
a subsequence of (w,) converges weakly in L4(I; E) to some w, and w € G(u).
Finally, by Lemma 4.4 we obtain

S(Lio,(1=xrm)T1Wn + Lja—x, )7 m)w0) — S(Lj0,1= 21w + L[(1—x)7,7]W0)
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in LP(I; E). Hence H(\,,v,) — H(\ v). Thus SG(u) is contractible and so
acyclic for every u € K.

Note that (S3) holds whenever S is one-to-one. An open problem is to find
weaker conditions to guarantee (SG) in order to extend the applicability of
Theorems 4.1-4.2. For example, we may think to find conditions such that the
values of SG are Rg-sets. Such conditions are known for particular classes of
problems (see [2]).

Remark 4.3 A sufficient condition for (H3) is
(0], + (lalg + bRP/|Ik(t, )l |y < R (4.16)
if p < oo and respectively,
15(0)]oo + lalglk(Z, )lrloo < R
if p = oc0.

Indeed, if u € Bg is any solution of u € ASG(u) for some A €]0,1] and
u = AS(w) with w € G(u), then for almost every ¢ € [0,T], we have

lu(@)] = AIS(w)@)] < AIS(0)(?)] +A/Ik(t,5)(a(5) + blu(s)|P/*)ds
A[S(0)(t)] + Alk(t, ) la + blul?/9|,
AIS(0)(B)] + k(2 )l (laly + blul3/9)].
This and (4.16) yield
uly < AUSO)]p + [kt )| (|alg + blulb/®)]
< AUSO)lp + |1k, )l lp(lalg + bRP/9)] < R.

IA A

Hence (H3) is satisfied.

Corollary 4.5 Assume q < p and (S1)-(52), (91)-(94), (SG) and (HS3) hold.
In addition suppose

(95%) For every separable closed subspace Fy of E, there exists a function § €
Lra/(P=9)(T) such that for almost every t € I,

6E0 (g(tv M) N EO) < 5(t)ﬂEo (M) (417)
for every subset M C Ey satisfying
|M| < |S0)(t)] + (laly + bR/ 9)[k(2, )]s,
if p < 0o, respectively
[M| < |S0)(#)] + |alq|k(E, )]

if p=o00, and
10lpg/ (- |E(E, )] lp < 1. (4.18)

Then (4.1) has at least one solution v in K C LP(I; E) with |u|, < R. Here
pa/(p—q) =q if p=oc andpg/(p—q) =0 if p=q.
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Proof Let ¢ € LP(I;R) be a solution of (4.3) with w(t,s) = §(t)s. From
(4.17) via Holder’s inequality we obtain

o(t) < [kt )lrl0lpg/p—q)llp-
It follows
|@|p < |6|pq/(p7q)”k’(ta -)|T|p|90|:0'
This together with (4.18) implies |¢|, = 0 and so ¢ = 0, Thus (g5) also holds
and Theorem 4.2 applies. O
We say that (4.1) is in the Volterra case if the function k in (S1) satisfies
k(t,s) =0 for t < s.

Corollary 4.6 Assume (4.1) is in the Volterra case. In addition suppose that
all the assumptions of Corollary 4.5 except (4.18) are satisfied. Then (4.1) has
at least one solution uw € K C LP(I; E) with |u|, < R.

Proof In the Volterra case, from (4.3) we obtain

T

p(r) < k(1,5)d(s)p(s)ds < |k(7'v-)|7"|5|pq/(p—q)(/OT ‘p(s)pds)l/p'

0
Then

/O p(rydr <O /0 k(12 /O " o(s)Pds)dr.

Now Gronwall’s inequality implies fg o(T)Pdr =0for allt € I. So p = 0. Thus
(g5) holds without (4.18). O

Remark 4.4 In particular, if K = C(I;E), g =1, p = oo and

(g5**) there exists a function § € L'(I) such that for every bounded subset
M C E and almost every ¢t € I one has

Blg(t, M)) < 5(t)B(M),

the result in Corollary 4.6 was established in [5] by showing that the operator
SG is condensing with respect to a suitable measure of non-compactness on
C(I; E) and using the continuation principle for condensing operators.

Corollary 4.7 Assume (4.1) is in the Volterra case. Let 1 < ¢ =p < oo and
(S1), (52), (91)-(94) and (SG) hold. Suppose that for the function k in (S1)
there exists ' > 1 such that k(t,.) € L"[0,T] for a.a. t € I and the map
t — k(t,.) belongs to LP(I; L (I)). In addition suppose that for every separable
closed subspace Ey of E, there exists a function 6 € L (I) such that for almost
everyt € I,

By (9(t, M) N Eg) < 0(t)BE, (M) (4.19)
for every subset M C Ey satisfying
[M] < [S0)®)] + (lalp + 0R)[E(E, )]
Then (4.1) has at least one solution u in K.
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Proof We apply Theorem 4.1 to U = {u € K : ||u|| < R}, for any R > |S(0)|,
and a suitable equivalent norm || - || on L?(I; E).

According to the proof of Theorem 4.2 and of Corollary 4.6, the assumptions
(H1)-(H2) are fulfilled. It remains to guarantee (H3). Let u € K be any solution
of u € ASG(u) for some A €]0,1[. Then, for any § > 0, we have

lu(®)] < AISO)(B)] + /\/0 k(t, s)e” (Ja(s)| + blu(s)le™*)ds.

Define an equivalent norm on LP(I; E), by
-0
lull = lu(t)e™"" ;.

Then, since 1/r' + (' —r)/(rr') +1/p = 1, Holder’s inequality guarantees

t
[u(@)] < AIS0)@)] + Alk(t, )| (Jalp +b ||u||)(/O e/ /e gg) =/ ()
r—r ' —r)/(rr’
< ASO)®)] + Alk(E, )l (Jalp + b HUH)(W)( ) eft,
Consequently
r—r r'—r)/(rr’
[ull < A[IS(0)]p + (lal, + b HUH)(W)( VT (2, ) o ). (4.20)

Now we choose 6 > 0 so large that

r—r r'—r)/(rr’
SO} + (aly + bR (5"l )]l < R
Then, since A < 1, from (4.20) we have |Ju|| < R, so (H3) holds. O

5 Examples

The aim of this section is to show the wide field of applications of our abstract
existence principles. Roughly speaking, our theory yields existence results for
perturbed problems by a multivalued state-depending term, when the unper-
turbed original problem has a unique solution and the solution operator satisfies
(S1), (S2) and the condition of acyclicity. Thus, our theory gives applications
whenever a univoque operator S with the above required properties is detected.

First we note that if S is any operator from L!(I; E) to C(I; E) such that for
every compact, convex subset C' of E, the operator S is sequentially continuous
from Ll (I;C) to C(I;E) (this being condition (a2) in [5] and [6]), then S
satisfies our condition (S2) for every p € [1,00], ¢ € [1,00[ and K = LP(I; E).
Also note that condition (al) in [5], [6] guarantees (S1). This remark shows
that all the examples of an operator S given in [6] can be used in our more
general framework. In particular, by applying Corollary 4.6 and Corollary 4.7
we obtain extensions of a lot of classical results on the Cauchy problem for



EJDE-2002/04 Jean-Frangois Couchouron & Radu Precup 17

semilinear evolution inclusions (see [14] and [20]). The extension comes from
the generality of our compactness condition for the perturbation term g and
also, in case of Corollary 4.6, from the localization of solutions in a given ball
of LP(I; F). New existence results for evolution problems with Osgood type
perturbations (see [4]) will be presented in a forthcoming paper.

Another new feature in this paper, contrary to [5] and [6], is that the theory
is achieved in a such way that the case of Fredholm type inclusions be included.
For Hammerstein integral inclusions involving linear operators of the form

S(w)(t) = /1 k(t, s)w(s)ds,

this was realized in [18]. A source of such operators are the boundary value
problems for second order abstract linear ordinary differential equations, when
k is the corresponding Green function.

Nonlinear operators of Fredholm type arise from the theory of boundary
value problems for second order nonlinear differential equations in abstract
spaces. For example, let us consider the following boundary-value problem

(5.1)

From [3] (Corollary 5.2.1) if follows that if E is a real Hilbert space and A is
a maximal monotone set in E x E, then for each w € L?(I; E) there exists a
unique solution v € H?(I; E) of the problem

u”’(t) € Au(t) + w(t) a.e. on [

u(0) = u(T) = 0. (5:2)

Let us consider the solution operator S : L?(I; E) — C(I; E), given by S(w) =
u, where u is the unique solution of (5.2). Assume 0 € AO0.

Proposition 5.1 The above operator S satisfies (S1) and (S2).
Proof First we show that S satisfies (S1). For this, let wy, we € L3(I; E).
Denote u; = S(w;), i = 1,2. We have u = p; + w;, where p;(t) € Au;(t) a.e.
on I. Then

(u1 — u2)"(t) = p1(t) — p2(t) + wi(t) — wa(?).

Multiplying by w;(t) — ug(t) and using the monotonicity of A, we obtain
1
5 (lua(t) = uz (1)) — Juy (t) — us(6)* = (wi(t) — wa(t), ua(t) — ua(t)).
Hence —(Ju; — u2]?)” < —2(wy — wo, u; — uz) a.e. on I. Consequently

luy (t) — ug(t)]? < —Z/IG(t, $)(wi(s) — wa(s), ui(s) —ua(s))ds. (5.3)
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Here G is the Green function of the differential operator —u" corresponding to
the boundary conditions «(0) = u(T) = 0. It follows

uy (t) = uz(8)]* < mluy — ug|o /1 lwi(s) — wa(s)|ds

where m = 2max; )2 G(t,5). As a result, we obtain

1S(wn)(t) — S(ws) ()] < m / [wi(s) — wa(s)|ds. (5.4)

Thus (S1) holds.

Next we prove that for each compact, convex subset C of F, S is sequentially
continuous from L2 (I;C) to C(I; E). This is achieved in three steps:
(1) First we show that graph (S) is closed in L2 (I; E) x C(I; E). For this, let
w; — w weakly in L?(I; F) and S(w;) — u strongly in C(I; E). Then

(w; —w, S(wj) — S(w)) — 0 strongly in L*(I).
Using (5.3) we find that for each ¢ € I, one has
|S(w;)(t) = S(w) () — 0 as j — oo.

Hence S(w) = u.
(2) For each positive integer n, we let

Jo=J+ntA)7 A, =n(J - T,)

(J being the identity map of E) and we consider the map S, : L*([; E) —
C(I; E), given by Sp,(w) = u,, where u,, is the unique solution to
ur(t) = Apun(t) +w(t) a.e. on I

n un(0) = u,(T) = 0. (5.5)

Using the well known machinery on approximate solutions (see [3]), we can prove
that for each bounded M C L?(I; E) and every € > 0, there exists a positive
integer ng = no(M, ) such that

|She(w) — S(w)|ew <& forallw e M,

that is Sy, (M) is an e-net for S(M). We omit here the details.
(3) From (5.4) we see that for each n and any bounded M C L*(I; E), the set
Sy (M) is bounded in C(I; E). In addition, using

T
un(t) = — / G(t, ) Antin(s) + w(s)]ds
0
and the Lipschitz property of A,,, we obtain

T
|un (£) = un ()] < / G(t,5) = G(t', s)|[2nfun(s)] + |w(s)[]ds.

0
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This implies the equicontinuity of S, (M).

Now we consider a compact, convex subset C' of E and a countable set
M cC L*(I;C), We claim that S, (M)(t) is relatively compact in E for every
t € I. Indeed, for any w € M, the unique solution u,, = Sy, (w) of (5.5) satisfies

"
—U,, + nup =nJpuy, —w a.e. on I.

If we denote by G the Green function of the operator —u" + nu corresponding
to the boundary conditions u(0) = u(7T") = 0, then

U, () :/0 G(t, ) [nTnun(s) — w(s)]ds. (5.6)

Using a result by Heinz, really a particular case of Lemma 4.3, the nonexpan-
sivity of J,, and the inclusion M (s) C C a.e. on I, from (5.6), we obtain

T
Bo(Su(M)(1)) < n / Gi(t, 5)0(Sn (M) (5))ds. (5.7)

Here (3p is the ball measure of noncompactness corresponding to a suitable
separable closed subspace of F. Let

T ~
@(t) = Bo(Sn(M)(t), wv(t)= /O G(t, s)p(s)ds.

We have
—v" +nv=1¢, v(0)=v(T)=0.

According to (5.7), ¢ < nv. Hence —v” < 0. This, since v(0) = v(T) = 0,
implies v < 0 on I. The function v being nonnegative, it follows v = 0. Thus
Bo(Sn(M)(t)) = 0 for all ¢t € I, that is S, (M)(t) is relatively compact in E. As
a result, S, (M) is relatively compact in C(I; E).

Therefore, we have shown that for each € > 0, there exists a relatively
compact e-net of S(M). By Hausdorff’s Theorem, S(M) is relatively compact
in C(I; E). O

Remark 5.1 Proposition 5.1 together with Theorem 4.2 gives new existence
results for the problem (5.1) if the multivalued perturbation g satisfies (gl)—
(g5) and (SG).

Similar results can be obtained for problems of type (5.1) with some other
boundary conditions like those in [1] and [15].
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