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De la Vallée Poussin Summability,

the Combinatorial Sum Zigf (2,5)

and the de la Vallée Poussin Means
Expansion

Ziad S. Ali

ABSTRACT: In this paper we apply the de la Vallée Poussin sum to
a combinatorial Chebyshev sum by Ziad S. Ali in [1]. One outcome of
this consideration is the main lemma proving the following combinatorial
identity: with Re(z) standing for the real part of z we have

2n—1

> <2:) — Re <<2:>2F1(1, 1/2+n; 1+ n; 4)

k=n

4
- (2n>2F1(1, 1/2 4+ 2n; 1 + 2n; 4)) .
n

Our main lemma will indicate in its proof that the hypergeometric
factors

oF1(1,1/24+n;14n;4), and oF1(1,1/2 4+ 2n;14 2n;4)

are complex, each having a real and imaginary part.

As we apply the de la Vallée Poussin sum to the combinatorial Cheby-
shev sum generated in the Key lemma by Ziad S. Ali in [1], we see in the
proof of the main lemma the extreme importance of the use of the main
properties of the gamma function. This represents a second important
consideration.

A third new outcome are two interesting identities of the hypergeomet-
ric type with their new Meijer G function analogues. A fourth outcome is
that by the use of the Cauchy integral formula for the derivatives we are
able to give a different meaning to the sum:

o]

k=n

COPYRIGHT (© by Publishing House of Rzeszéw University of Technology
P.O. Box 85, 35-959 Rzeszéw, Poland



6 Z.S. Ali

A fifth outcome is that by the use of the Gauss-Kummer formula we
are able to make better sense of the expressions

2 4
( n>2F1(1,1/2+n;1+n;4), and <2n)2F1(1,1/2+2n;1+2n;4)
n n

by making use of the series definition of the hypergeometric function. As
we continue we notice a new close relation of the Key lemma, and the
de la Vallée Poussin means. With this close relation we were able to
talk about the de la Vallée Poussin summability of the two infinite series
Yoo pcosnf, and > ((—1)"cosnb.

Furthermore the application of the de la Vallée Poussin sum to the
Key lemma has created two new expansions representing the following
functions:

2D (1 4 2)"(-1+2"(1+2)")

n2r 1) ,  where x = cos#,

and

—2(=D(—1 27 (1 — z)*)(1 — z)"
n(2z —1) ’

in terms of the de la Vallée Poussin means of the two infinite series

o0
E cosnb
n=0

where x = cos@

and
o0

Z(—l)” cosnb .

n=0

AMS Subject Classification: 47TH09, 47TH14, 54E35.
Keywords and Phrases: Complete metric space; Hyperbolic space; Infinite product;
Nonexpansive mapping; Random weak ergodic property.

1. Introduction

The Gauss’ Hypergeometric function is given by:

o ab ala+1)b(b+1) 4 = (@)n(b) 2"
2Pi(e biesz) =14 72+ 5 o) =2

where the above series converges for |z| < 1 and (a), is is the Pochhammer symbol
defined by:

(a)o=0, and (a),=ala+1)(a+2)...(a+n—-1).
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We further note that:

I'(a+n)

L(a) ’

where the symbol T" refers to the gamma function.
Now we like to bring up two definitions related to de la Vallée Poussin; one is

related to the de la Vallée Poussin means, and the other is related to the de la Vallée
Poussin sum. We have: the de la Vallée Poussin means of the infinite series

)
D an
n=0

(a)n =

are defined by (see [3]):

viman) JZ (n—j)! n+J) Y
Let T; be the Chebyshev polynomials. Then Charles Jean de la Vallée-Poussin
defines (see [2]) the de la Vallée Poussin sum SV, as follows:

Sn + Snt1+ ..+ S
n b

SV, =

where

n
S, = fco )+ Z ci(f
j=1

We shall refer to the S, as the Chebyshev sum or the Chebyshev expansion of f.
The very important properties of the gamma functions that were used in this work,
and helped immensely in the proof of the main lemma are:

™

I(z+1) =2I'(z), and T(z)I(1-2z2)=

sinmz

Let f by holomorphic in an open subset U of the complex plane C, and let
|z — 29| <r, be contained completely in U. Now let a be any point interior to
|z — 29| <r. Then the Cauchy integral formula for the derivative says that the n-
th derivative of f at a is given by:

n! 1(2)
n = — 7(1 .
f"(a) i /Z_ZO_T (z — a)nt! Z
The Meijer G function is defined by

 lan. 7S)H?1F(lfaj+8) )
G ) 72, z°ds .
1y---bg T 2mi HJ e DA =05+ ) [T5_, 1 T(a; — )
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The L in the integral represents the path of integration. We may choose L to run
from —ico to +ioco such that all poles of I'(b; — s),j = 1,2,...,m, are on the right of
the path, while all poles of I'(1 — ax, + s),k = 1,2,...,n, are on the left.

The Meijer G function, and the Hypergeometric function ,Fjy are related by:

q
atyeovap N =i TOR) 1p l—ay,....,1—a,
qu(bl,...,bq’Z) P Tlag) TP \0, 1= by, 1—b 7)

2. The close relation between the Key lemma and
the de la Vallée Poussin means

In [1] we have the following Key lemma:

Lemma 2.1. For 1l <r <n, and 0 real we have:

(i) Z (nzfr) (cosrd + (—1)" ") = 2" (1 4 cos6)".
r=1

(ii) Zn:(—l)’“ (n2"r> cosrl + ;(2:) = 92771(1 — cosh)".

r=1
Before we move to the main lemma and its proof we state two theorems which are
direct consequences of the Key lemma. We like to indicate before we state them that
they are related to the de la Vallée Poussin means of the the following two infinite

series: - -
Zcosnﬂ, and Z(fl)" cosnb .

n=0 n=0

Clearly from the Key lemma we have :

/2 1/2
Z( " >cos7‘9< n> =2""1(1+cosO)" ,
n—r 2\ n

- {2 1/2

E (—1)7< " )cosr@—( n) =2""11 —cos )" .
= n—r 2\ n

Accordingly with

V(n,cosnh)

being the de la Vallée Poussin means of

o0
E cosnb,

n=0
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and
V(n, (—1)" cosnb)

being the de la Vallée Poussin means of

o0
Z(—l)”cosn@ .
n=0
‘We have:
on—1(1 o))" 1
V(n,cosnb) = ((;)COS) + R
and

2711 —cosO)™ 1
@y tTa-
() 2
Now it can be shown that for each real § # 2kn, where k is an integer the following
limit:

V(n,(=1)" cosnf) =

2n—1(1 o
lim (+COS) =0, and
n—00 (n)

for each real 6 # kw ,where k is an odd integer the following limit

n—1 _ n
lim 2" 1(1 = cos9)

n— o0 (2:)

=0.

One way of showing the above limits is the use of the Stirling’s formula for the
gamma function which says:

D(z) ~ e ®y/(2n)z™ /% as - .

Accordingly we have the following two theorems:

Theorem 2.2. For each real 0 # 2km, where k is an integer the infinite series

i cosné

n=0

s summable in the sense of de la Vallée Poussin to %

Theorem 2.3. For each real 0 # km, where k is an odd integer the infinite series

oo

Z(—l)”cos nf

n=0

1s summable in the sense of de la Vallée Poussin to %
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3. The main lemma

There are two versions of the main lemma. We give now one version, and we will
provide the other one at the end of the current section.

Lemma 3.1. Let oFi(a,b;c; z) be the Gauss’ Hypergeometric function, then we have:

R ok n dn
> (k> = ( >2F1(171/2+n;1+n;4)— (2 >2F1(171/2+2n;1+2n;4) .
n n
k=n

Before we prove the above lemma we like to indicate that by the Gauss-Kummer
formula it is easily seen that the hypergeometric functions 2 F(1,1/2 + n; 1 + n;4),
and oF(1,1/2 + 2n;1 4 2n;4) are both discrete complex valued functions, and they
are interesting as for exmple the left hand side of the identity given above is a natural
number, which leads us to say that the imaginary part of the right hand side of the
identity above is actually zero. Another interesting view is that the second term in
the above lemma is obtained by replacing n in the first term by 2n. The further
interesting ideas involved are coming as we continue to prove the above lemma, and
continue further.

Proof of the case n = 1 of Lemma 3.1. By induction on n. We note first that for
n =1 we have:

2=2,F(1,3/2;2;4) — 6 o F1(1,5/2; 3;4) .

Now one way to evaluate the above expression is by using an already known technique,
where the numbers 1, 3/2, 2, 4 inside the hypergeometric function o F; for example in
this case are fed into their proper slot of a computer program or a plug in algorithm
which evaluates the hypergeometric functions of the type given above to get the
complex number representing o F (1,3/2;2;4). Similarly the numbers 1, 5/2, 3, 4 are
fed into each slot in the computer program to get the complex number representing
2F1(1,5/2;3;4). For example we see by using this method we have:

2<_1_M§> _6<_1_¢‘/§>,
2" "6 2 18

and the identity given in the lemma is true for n = 1.

One way to prove the case for n = 1 without the use of a computer is by the use
of the Gauss-Kummer formula, which states: for (a —b) not an integer, and z not
in the unit interval (0,1) we have

oF1(a,b;¢;2) = M(—z)_a oF(a,a—c+1;a—b+1;1/z)
I'(a —b)I'(c)

m(—z)_b oF (byb—c+1;—a+b+1;1/z2) .
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We will now do basic calculations for the proof of Corollary 3.2, and Corollary 3.3
coming up. Accordingly we have:

2F1(1,3/2;2;4) = m(—@—l 2F1(1,0;1/2;1/4)
W(—@—W 2 F1(3/2,1/2;3/2;1/4) .
Now since
D(1/2) = VA T(3/2) = Y D(-1/2) = -2V7
we have:
2F1(1,3/220) = Lol ) o (101200 =
Note that
— (D)0
nZ:O (1/2),4mn! !
Now since

2 F1(3/2,1/2;3/2;1/4) = i (11/4))1/2 _ 2\3/5,

and (—4)7%/2 = £ | we have:

V3

w(—@—?’/? 2 F1(3/2,1/2;3/2;1/4) = —i%

(1)r(/2)
We like to note now that by using the binomial expansion formula
(x+a) = Z (’7)xkav—k’
k=0 k

we have for |z]| < 1:

(—z41)712 = i(—l)kzk(_/{> =oF1(3/2,1/2;3/2;1/4) .
k=0
Similarly we have:
23 (1,5/23:4) = PRl () B (1, -1i-1/%1/4)

I'(=3/2)T'3)

T(1)I(1/2) (—4)7% 211(5/2,1/2;5/2:1/4)
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which simplifies to:

413 i 82V/3 -1 V3

342 323 3 2 18
Note that

oo

3
Fi(1,-1;-1/2;1/4) =—.
2 1(7 ’ /7 / kgo 1/2 4kk' 2

For k > 2 the term (—1 + 1) is present in each product of (—1): accordingly we
are adding the first two terms only; furthermore

2F1(5/2,1/2;5/2;1/4) = ? :

This is the case where a = ¢ = 5/2, and in this case the sum is

1 2\/
1—1/4 2

This completes the induction proof for the case n = 1 without the use of a com-
puter. O

We can clearly see from above that o Fy(1,3/2;2;4), and 2 F3(1,5/2;3;4) are com-
plex numbers, while 2F(1,0;1/2;1/4), 2F1(3/2,1/2;3/2;1/4), o F1(1,—1;—-1/2;1/4),
and 2F1(5/2,1/2;5/2;1/4) are real numbers.

From above we have the following Corollaries resulting from the induction proof
when n = 1, and in relation to the real part, and the imaginary part of 2 F1(1,3/2;2;4),
and o F1(1,5/2;3;4).

Corollary 3.2. Leti be the imaginary unit, let Re(z), and Im(z) respectively denote
the real part, and the imaginary part of z. We have:

Re oF1(1,3/2;2;4) = LR (1,0;1/2;1/4) = —

and

i Im oF1(1,3/2;2;4) = W(@W 2F1(3/2,1/2;3/2;1/4) = —i—— .

=I5
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Corollary 3.3. Leti be the imaginary unit, let Re(z), and Im(z) respectively denote

the real part, and the imaginary part of z. We have:

1
Re 2F1(1,5/2;3;4) = (=4)7t oF (1, —1;-1/2;1/4) = ~5

and

(—4)7%/2 3 F1(5/2,1/2;5/2;1/4) = ”217{5 '

i Im 2F1(1,5/2;3;4) = W

Accordingly we have the following general lemmas:

Lemma 3.4. Let i be the imaginary unit, let Re(z), and Im(z) respectively denote
the real part, and the imaginary part of z. We have:

T(n—1/2)0(n+ 1)

Re 2F1(1,1/2 4+ m1 +n4) = ['(n+1/2)I'(n)

(—4)" Y% Fi (1,1 —n;3/2 —n;1/4)

r(1/2 —n)T(n+1)

T(D(1/2) (—471

iIm oF1(1,1/24n;1+n;4) =

X oF1(1/24+n,1/2;1/2 4 n;1/4) .

The proof of the above lemma follows by using the Gauss-Kummer formula, and by
the presence of (—4)~'/2=" in the second equation.

Lemma 3.5. Let i be the imaginary unit, let Re(z), and Im(z) respectively denote
the real part, and the imaginary part of z. We have:

T(2n — 1/2)0(2n + 1)
T'(2n+ 1/2)T'(2n)

Re 5 Fy(1,1/2+2n; 14+2n;4) = (—4) "'y Fy(1,1—-2n;3/2—2n; 1/4)

r(1/2 —2n)T(2n + 1)
I(1)r(/2)

i Im oFy(1,1/2 4 2n;1 + 2n;4) = (—4)"1/22n

x o Fy(1/2 +2n,1/2;1/2 + 2n;1/4) .

The proof of the above lemma follows by using the Gauss-Kummer formula, and by
the presence of (—4)~1/272" in the second equation.

Now we have the following lemma showing that the imaginary part of the right
hand side of the main lemma above equals to zero, i.e.:
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Lemma 3.6. Let i be the imaginary unit, and let Im(z) denote the imaginary part
of z. We have:

2 4
Im <( n>2F1(1,1/2+n;1+n;4) - (2n>2F1(1,1/2+2n;1+2n;4)) —0.
n n

Proof of Lemma 3.6.

20\ (T(A/2-n)T(n+1)  _ypn ., . i
<n)< T(1)I(1/2) (—4) WF1(1/24n,1/2;1/2 + 71/4)>

. (4”> (F(W — 20V L) (a1 4 2, 1/2:1/2 + 20 1/4)) =0,

2n r(1)r((1/2)
clearly
1 2V/3
oF1(1/24n,1/2;1/24n;1/4)) = o F1(1/242n,1/2;1/242n;1/4)) = i1 =—5 -

Now by noting that

2n 227 (n 4+ 1/2) d 4n 24nT(2n 4+ 1/2)
=————"2 an =—" -

n Val(n+1) 2n VIl(2n+1)

what we do now is to substitute the just above identities for (), and (3"), in the
above equation whose right hand side is zero; then we use the complement formula of
the gamma function which is:

™

T(2)[(1— 2) =

sinmz

to handle both of the following products: I'(1/2 + n)['(1/2 — n) and T'(1/2 +
2n)T'(1/2 — 2n).
Finally by writing

(—4)~Y2Im = (22eim) /20 with j=1,2.

We can easily show that the stated lemma above is correct, and that the imaginary
part of the right hand side of the main lemma is identically equal to zero. This com-
pletes the proof of the above lemma. O
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Proof of the induction step. Since the imaginary part of the right hand side of the
main lemma given above equals zero. We have:

(27?>2F1(17 1/2+n;1+n;4) — @Z)gFl(L 1/2+ 2n:1 + 2n; 4)
_(20\T(n—1/2)T(n+1)
N ( n > [(n+1/2)T(n)

an\ T(2n — 1/2)T(2n + 1)
a (2n> T'(2n + 1/2)T(2n)

Now assume that the identity we are to prove is true for n, we need to show that
it is true for n + 1; i.e. we need to show that:

(—4)" Y% Fi (1,1 —n;3/2 — n;1/4)

(—4) Yo F (1,1 —2n;3/2 — 2n;1/4) .

k=2n+1
2k 2n + 2 dn+4
= Fi(1,3/24+n;2+n;4)— Fi(1,5/2+2n;3+2n;4
k;n:ﬂ <k> <”+1>2 1(1,3/24ni 24 m;d) (2n+2)2 (1, 5/2+2n; 3+2n;4)

equivalently we need to show that:

=201 o) 2n+2\T(n+1/2)T'(n+2) . ' .
k;‘ll <k> - (ﬂ+1)r(n+3/2)r(n+1)(_4) oF1(1,-n51/2 — n; 1/4)

3 <4n + 4) I'(2n + 3/2)'(2n + 3) (—4) 5 Fy(1, -1 — 2m5 —1/2 — 2n:1/4)

n+2)T(2n+5/2)I'(2n + 2)
equivalently again we need to show that:

(2n + 2) I'(n+1/2)T'(n+2)
n+1)T'(n+3/2)I'(n+1)

(—4) 9P (1, —n;1/2 — n; 1/4)

B <4n + 4) I'(2n+3/2)l'(2n+ 3) (—4) 5 Fy(1, —1 — 2ms —1/2 — 2n:1/4)

n+2)T(2n+5/2)I'(2n + 2)

~_ (2n\T'(n—1/2)'(n+1)
B (n) [(n+1/2)T(n)

A\ T(2n —1/2)T(2n + 1)
Bl <2n> [(2n +1/2)T(2n)

() G+ Gnth)-

The above induction step can be shown by noting the following two new hyperge-
ometric identities:

(=4)"2F(1,1 = n;3/2 —n; 1/4)

(—4)"',Fy (1,1 — 2n;3/2 — 2n; 1/4)

2P (1,—n;1/2 — ny1/4) = _7”)21?1(1,1 —n;3/2—m1/4) + 1,
—nNn

4(3
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P (1,1 — 2n:3/2 — 25 1/4) = <8n+2> (4n - 1)

2n+1 n
1 4n —1
X oFy(1,—1 —2n;—(1/2) — 2n;1/4) — ( 20::13> ( nn ) .

The proof of the first hypergeometric identity above is simple, and the proof of the
second hypergeometric identity above is one where one really appreciates the simple
law of cancellation. 0

Based from above, we provide the second version of the main lemma:

Lemma 3.7. Let Re(z) be the real part of z, then we have:

2n—1

2k 2 4
Z (k) = Re ((;:)2F1(1,1/2+n;1—|—n;4) — <2Z>2F1(1,1/2+2n;1—|—2n;4)> )
k=n

An interesting corollary is the following:

Corollary 3.8. Let

f(n)z22”””“/2)“%_”)(_4)1/“, then f(n) = f(2n) .

4. Presentation of the two new hypergeometric
identities above in terms of the Meijer GG function

Since the following identities relating the hypergeometric function o F7, and the Meijer
Gég function, hold:

[(3/2 —n)

2Py (L1 = ni3/2—miL/4) = e Gy (8 (_1/;L+n);—1/4>,
2F1(1,1—2n;3/2—2n;1/4):1m Gy (8 (_1/3712”);—1/4) ,
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oFy(1,—1 —2n;—1/2 — 2n; 1/4) = W Gy <8 (?3’2112231) 1/4) :

then we have the following two new identities relating the Meijer function G;g :

PA/2=n) 412(0 (1+n) —n I(3/2-n)
I'(—n) = (0 (1/2+n) 1/4>_4(1/2—n) T(1—n)

(8 (_1/g+n);_1/4>+1
mGéﬁ (8 (- 1/?12) 1/4) (E;Zii) <4nn_1> Fﬁ:f_—zi?)

X G33(0 (2n+2)0 (3/2+2n);—1/4) — (120:;3) <4”n 1) .

1,2
X G272

5. A different meaning of Z2n ! ( k)

m 1 14+2)m
=— —d
(r) 2mi /Z_r PR

2k 1 1 2k
k omi Jy ., zktl
|z[=r
2n—1

(14 2)%F 2n
——dr = Fi(1,1/2+n;1+n;4
Z Qm/l . 0)F+1 (n>2 1(1,1/2 4 n; 1+ n;4)

4
_ (2”)2F1(1, 1/2 4 2n;1 + 2n;4) .
n

Accordingly by the Cauchy integral formula for derivatives we have the following new,
and different meaning of 77" (%F):

2”2—:1 <2k) 1 d ()

k — k! dzF

Let r > 0 be given:

Accordingly:

Hence

k=n z=0
The above formula clearly states the different meaning of the sum Y ;7 ' (%F).
We remark that
d* (14 2)%)
dz* z=0

stands for the k*" derivative of of (1 + 2)2* evaluated at z = 0.
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6. The de la Vallée Poussin sum, and the de la
Vallée Poussin means expansion

In this section, we apply the de la Vallée Poussin sum SV, to the Key lemma parts (%),
and (iz) to obtain an implicit, and an explicit de la Vallée Poussin means expansions
DV P;, and DV P;; of two particular functions, which will be defined in the statements
of the theorems. We remark that from the Key lemma we can easily see:

() NS 2 »
Sk—2+;<k_j>605]9.

Accordingly, we have the following two theorems:

Theorem 6.1. The function

207D (1 4 @) (=1 4+ 2"(1 + 2)")
n(2z +1) ’

where x = cosf

has an implicit de la Vallée Poussin means expansion DV P; of the form

2n—1 2n—1 k
1 2k 1 Z Z 2k
2= <k)+nk—n j=1 <k_j> o)

and an explicit de la Vallée Poussin expansion DV P; of the form

2n—1 2n—1
1 2k 1 2k
== §E g;; (k?) +'ﬁ ;;% <k:)‘%17

where Vi1 are the de la Vallée Poussin means of

i coskf .
k=1

Theorem 6.2. The function

—2=D (1 4 27(1 —2)")(1 — )

w2z = 1) , where x = cosf

has an implicit de la Vallée Poussin means expansion DV P;; of the form

2n—1

=n k=n \j=1 —J
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and an explicit de la Vallée Poussin expansion DV Py;; of the form
2n—1 2n—1
1 2k 1 2k
- MZ(k)+nZ<k)Vk2v
k=n k=n
where Vio are the de la Vallée Poussin means of

o0

Z(—l)k coskf .

k=1

7. Concluding remark

In this paper, we were able to show that

2k 2n 4n

E (k‘) = Re (( >2F1(1,1/2+n;1+n;4) <2 >2F1(1,1/2+2n;1+2n;4)>.
n n

k=n

Moreover, we were able to create two new hypergeometric identities to prove the
induction step. After, it was interesting to find their Meijer G function analogue.
Further, by the use of the Key lemma and the definition of the de la Vallée Poussin
means, we were able to find two new expansions representing the following functions:

27D (1 4 2) (-1 + 2" (1 + 2)")

n2o 1) ,  where x = cosf

and
20" (1 4+ 27(1 — 2)")(1 — )"

n(2x — 1)

The general form of the expansions can be put into a more familiar form as:

,  where x = cos#.

n

+ Z Agn)V(Km), where
K=1

1 <~ /2K +2n—2
to= 3 (Feiny) e

W _1(2K+2m -2
=\ K+n-1 )"

We like to add that the strong connection of the Key lemma, and the de la Vallée
Poussin means has given us two theorems about the de la Vallée Poussin summability
of the two infinite series

Ao
2

Z cos nb 0 # 2kw k integer, and

n=0
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Z(—l)"cosn@ 0 #kr k odd integer.

n=0

Moreover we note for example that

is also de la Vallée Poussin summable to % just like it’s Cesaro sum, and it’s Abel
sum.
We remark finaly that:

" (2K +2n —2 on

K=1

4
- <2Z) 2 Fi(1,1/2 4 201 + 2n; 4)) .
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ABSTRACT: The main purpose of this review article is to present the
concept of a regulated function and to indicate the connection of the class
of regulated functions with other significant classes of functions. In par-
ticular, we give a characterization of regulated functions in terms of step
functions and we show that the linear space of regulated functions forms
a Banach space under the classical supremum norm.
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1. Introduction

The paper is dedicated to present some basic facts concerning the so-called regula-
ted functions. The class of those functions is very important in the theory of functions
of a real variable and is especially exploited in the description and characterization of
a lot of classes of functions of generalized bounded variation (cf. [1]). If is worthwhile
mentioning that instead of the term “regulated function” we use also sometimes the
term “regular function” [1].

It seems that the concept of a regulated function was introduced by G. Aumann
in his monograph [2]. In that monograph we can find the proof of the fact that the
space of regulated functions forms a Banach space but the presented proof of this
fact seems to be complicated and a bit incomprehensible. The excellent proof of the
mentioned fact was given in the famous book of J. Dieudonné [3]. Our presentation
of the theory of regulated functions is closely patterned on the mentioned book.
Nevertheless, the proof given in [3] contains a few gaps and errors which will be
improved and completed in the present paper.

As we mentioned previously the concept of a regulated function is used in inve-
stigations concerning a few classes of functions of generalized bounded variation (cf.
[5, 8, 9], for example). A comprehensive presentation of several classes of functions
of generalized bounded variation and their connections with the class of regulated
functions was presented in the book [1].

COPYRIGHT (@© by Publishing House of Rzeszéw University of Technology
P.O. Box 85, 35-959 Rzeszéw, Poland
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Let us also indicate that the class of regulated functions was also used in the
study of stochastic integral equations [6]. Some investigations of regulated functions
were also conducted in the paper [4] in connection with the description of classes
of functions which are relatively compact in the space of regulated functions. On the
other hand it seems that the results obtained in that paper are not entirely satisfactory
from the view point of possible applications.

The paper has a review character and it can be viewed as an introduction to further
study of some problems related to the theory of regulated functions. The details will
appear elsewhere.

2. Auxiliary facts

The basic tool used in the paper is the concept of a metric space. Thus, let us
denote by (X,d) a metric space. If Y is a nonempty subset of X then it can be
regarded as a metric subspace of the space X with the metric induced by d.

For further purposes we will denote by B(z,r) the open ball (in the metric space X)
with the center at x and with radius r, respectively.

Throughout the paper we will use the standard concepts and notation of the theory
of metric space (cf. [3, 10]). For example, if A is a subset of the metric space X then
we denote by A its closure. Obviously, if A = A then A is called a closed set. If Y is
a subspace of the metric space X and A is a subset of ¥ such that A =Y, then we
say that A is dense in Y. Moreover, in the standard way we define the concept of a
relatively compact and compact set in the metric space X [3, 10].

Now, we recall a few classical facts which will be used in our study [3].

Theorem 2.1. Let (X,d) be a complete metric space. Then any nonempty, closed
subset of the space X is a complete subspace of X.

Theorem 2.2. Let (X,d) be a metric space and let A be a nonempty subset of X
such that A forms a complete subspace of X. Then the set A is closed.

In what follows we will discuss the concept of an isolated point and an isolated set
[11]. Namely, if (X, d) is a metric space and A is a subset of X then a point z € A is
called an isolated point of A if it is not an accumulation point of A i.e., there exists
r > 0 such that B(z,r) N A= {z}.

A subset A of the metric space X is said to be an isolated set if each point of A
is an isolated point of the set A.

We have the following theorem.

Theorem 2.3. The set of all isolated points of a set A is an isolated set.

Proof. The proof requires the standard reasoning. Namely, denote by isA the set of
all isolated points of the set A. Let y € isA. Then there exists r > 0 such that
B(y,r)N A = {y}. Hence we infer that the ball B(y,r) does not contain points of the
set isA, except the point y. Indeed, it is a simple consequence of the fact that each
point of the set isA belongs to the set A. On the other hand the ball B(y,r) contains
only one point of the set A, the point y. Thus y is an isolated point of the set isA. [
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For our further purposes the next theorem will be essential.

Theorem 2.4. Let (X,d) be a separable metric space. Then every isolated subset A
of the space X is at most countable.

In order to make the paper self-contained we give the proof of this theorem (cf.

11)).

Proof. Let W = {y1, ya, . . .} be an at most countable dense subset of X. For arbitrarily
fixed point € A denote by r, a positive number such that B(x,r,;)NA = {z}. Next,
for an arbitrary z € A we will denote by n(z) the least natural number such that
Yn(z) € B(z, %rm) In this way we define the function n : A — N, where N denotes the
set of natural numbers.

We show that this function is an injection. To this end fix arbitrary z,2’ € A and
assume that n(x) = n(2’). This means that y,,() = Yn (). Let us put

Then we have that y = y, ) € B(z, %rm) and, similarly y = v,y € B(a, %TI/).
Hence we obtain
1 , 1
d(xay> < 5Tz, d(lL’ ay) < ST
2 2
Consequently, we get

1
d(o,a') < d(w,9) + dly, o) < 5(ra +720).

Suppose that 7, < 7,.. Then the above inequality implies that d(z,z’) < 7. This
allows us to deduce that

z € B(a',ry)NA={a"},

which gives that x = x’.

In the case when 7,/ < 7, the similar reasoning leads to the same conclusion. Finally,
we conclude that the function n = n(x) is an injective mapping. This means that
the set A has the same cardinality as a certain subset of the set N. The proof is
complete. O

From the above theorem we obtain the following useful corollary.

Corollary 2.5. Let (X,d) be a metric space. If there exists an uncountable subset
A of X and a number € > 0 such that for arbitrary x,y € A, © # y, we have that
d(x,y) > €, then the space X is not separable.

Proof. In view of the assumption we infer that the set A is isolated. Indeed, for an
arbitrary x € A we have

B(z,e)N A= {z}.
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If X would be separable then in view of Theorem 2.4 we have that A is at most
countable. The obtained contradiction completes the proof. O

To illustrate the usefulness of Corollary 2.5 let us consider the following example.

Example 2.6. Consider the Banach sequence space [, consisting of all real bounded
sequences and normed with help of the supremum norm. Then the set A of all sequ-
ences with terms equal 0 or 1 is uncountable. Moreover, for x,y € A, © # y, we have
d(x,y) = 1. Hence, in view of Corollary 2.5 we conclude that [, is not separable.

The next theorem will play a crucial role in our considerations.

Theorem 2.7. Let A, B be nonempty subsets of the metric space X such that A C B.
Assume that for an arbitrary x € X the following condition is satisfied:

x € B if and only if there exists a sequence (ay) C A such that a, — x. (D)
Then the set B is closed and A is dense in the set B.

Proof. Take b € B. Then there exists a sequence (b,) C B such that b, — b.
Since b; € B, we can find a sequence (al) C A such that al — b;.
Further, since by € B, we can find a sequence (a2) C A such that a2 — bs.
Similarly, for an arbitrary natural number k, taking the term b, € B, we can find a
sequence (a¥) C A such that a® — bj, as n — oo.

Now, fix arbitrarily € > 0 and choose ny € N such that d(a;;,,b1) < 5. Next, we
choose ny € N, ny > nq, such that d(afwa) < § and so on.
Thus we can find a sequence (ay ) C A such that d(af ,by) < § for k =1,2,... .
Hence we got

d(ak .b) < d(al, ,by)+d(by,b) < e

for k£ big enough. This implies that aﬁk — b if kK — oo. Hence, in view of condition
(D) we obtain that b € B. This means that the set B is closed. The conclusion that
A is dense in B is obvious. O

In the sequel of the paper we will work in the function space B([a,b]) consisting
of all real functions defined and bounded on the interval [a,b]. Recall that B([a, b])
forms a Banach space under the supremum norm which will be denoted by ||| i-e.,
for f € B([a,b]) we put

1 fllco= sup{|f(x)| tx € [a,b]}.

The space B([a,b]) is not separable. This space is very convenient in numerous
investigations conducted in the theory of real functions and functional analysis. Let
us pay our attention to two important subspaces of the space B([a,b]).

Namely, consider the subset C([a,b]) of the space B([a,b]) which consists of all
functions continuous on the interval [a, b]. It is well-known that C([a, b]) forms a closed
subset of the space B([a, b]) under the supremum norm. Thus C([a, b]) is the Banach
space with the norm |[|-||s.
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Another important subspace of B([a, ]) is formed by the so-called step functions.
To describe that space we introduce first the definition of the concept of a step func-
tion.

Definition 2.8. A function f : [a,b] — R is called a step function if there exists a
finite sequence {xg,x1,...,2,} C [a,b] such that a = 29 < 21 < z2 < ... <z, = b
and such that the function f is constant on every interval (z;_1,2;) (i =1,2,...,n).

The set of all step functions on the interval [a, b] will be denoted by S([a, b]).
Let us observe that S([a,b]) C B([a,b]). Moreover, the set S([a,b]) is a linear space
over the field of real numbers R with the usual operations of the addition of functions
and the multiplication of a function by a real scalar. To prove this statement let
us take arbitrary functions f,g € S([a,b]). Then there exist two finite sets X =
{zo,21,-. ., 2n}t, Y = {y0,91, .-, Ym} with the property a =z¢g <21 < ... <z, =Db,
a=1yo <y <...<yYmn =>band such that the function f is constant on each interval

(xi—1,2;) for i =1,2,...,n and the function g is constant on each interval (y;_1,y;)
for j = 1,2,...,m. Take the union X UY and arrange the elements of this set into
an increasing sequence Z = {zg, 21, ..., 2k} in such a way that if some two elements

of the sets X and Y are the same, then we treat them as one point of the set Z. Thus
a=zp<zn<...<zp=b

Notice that the functions f and g are constant on each interval (z;_1,z;) for i =
1,2,..., k. This implies that f + g is also constant on each of the mentioned intervals.
Thus f+ g € S([a,b]).
Similarly (even in an easier manner) we show that af € S([a,b]) for any o € R.
Finally we conclude that S([a,b]) is a linear subspace of the space B([a,b]). This
justifies our earlier assertion.

Now, we show that the space S([a,b]) is not complete under the norm induced
from the space B([a,b]) i.e., under the supremum norm ||-|| -
To this end let us take into account the following example.

Example 2.9. Consider the function f € B([0,1]) defined in the following way

1 1 1 —
ntl forxe[m,g),n—l,27...
fl@) =141 forx =1

0 for x = 0.

Observe that f is not a step function since f is not constant on finite family of open
subintervals of the interval [0, 1]. Thus f ¢ S([a, b]).

Next, let us take the sequence (f,,) of functions defined for each fixed natural number
n in the following way

k+1 k+1
falz) =¢X1 forx =1

1
0 for x € [O,n—ﬂ).

L forme[#,%),kzlﬂ,...,n
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It is easily seen that f, € S([0,1]) for any n € N. Moreover, for a fixed n we have

Hf_ fn”oo = L

n+2
Hence we deduce that the sequence (f,,) converges to the function f in the topology
generated by the norm of the space B([0,1]). Thus f is a cluster point of the set
S([0,1]). Since f ¢ S([0,1]), we infer that the set S([0,1]) is not a closed set in the
space B([0,1]). On the base of Theorem 2.2 this leads to the conclusion that the space
5([0,1]) is not complete (under the supremum norm || - ||o).

3. Existence of finite limits of a function via the Cau-
chy condition

It is well-known [3, 7] that the Cauchy condition plays an essential role in mathe-
matical and functional analysis. Obviously, it is very useful in the elementary theory
of sequences in metric space, in the theory of series in Banach space and in the the-
ory of real functions [7]. The fundamental importance of the concept of the Cauchy
condition relies on the creating of the possibility of the defining of the completeness
of a metric space.

In this section we focus on the formulation of the Cauchy condition for real func-
tions, since this condition enables us to obtain handy tools in the theory of regulated
functions.

Thus, let us assume that D is a nonempty subset of the set of real numbers R and let
zo (zo € R) be an accumulation point of the set D.
Moreover, let f: D — R be a given function.

Definition 3.1. We say that the function f satisfies at the point zy the Cauchy
condition if

Vo520 oy It =l <6 ls =0l <6 = £(t) = f(5)| <],
t#xo
SF#T0

Similarly, let us assume now that xg (2o € R) is a left hand point of accumulation
of the set D.

Definition 3.2. We say that the function f : D — R satisfies at the point z( the left
hand Cauchy condition if

J - - - .
szo 550 t,sveD [wo —t < d,z0—s <3 = [f(t) ~ f(s)| <€
tZIO
s<To

In the same way we can formulate the definition of the concept of the right hand
Cauchy condition. Namely, assume that g (zg € R) is a right hand point of accumu-
lation of the set D.
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Definition 3.3. We say that the function f : D — R satisfies at the point z( the
right hand Cauchy condition if

2o 530 tt,SéD [t— 20 < 8,520 <8 = |f(t) — f(s)| <.
>xo
s>z

It is well known [7, 11] that the existence of a finite limit of the function f : D — R
is equivalent to the Cauchy condition. We formulate this result in details.

Theorem 3.4. Assume that D is a nonempty subset of the set R and xg (xo € R) is
an accumulation point of the set D (a left hand accumulation point of D; a right hand
accumulation point of D, respectively). Let f: D — R be a given function. Then:

(i) The finite limit lim f(x) does exist if and only if the function f satisfies the
T—x

Cauchy condition at the point .

(ii) The finite left hand limit lim f(x) does exist if and only if the function f

I*)IO

satisfies the left hand Cauchy condition at the point xq.

(iii) The finite Tight hand limit lim+ f(z) does exist if and only if the function f

CEA)JJO

satisfies the right hand Cauchy condition at the point xg.

Remark 3.5. Observe that the Cauchy condition for the function f : D — R can
be also formulated in the case when we assume that —oco or +oo is the accumulation
point of the set D. Then we can also formulate a suitable version on the existence of
finite limits of the function f at —oo or at 400, similarly as in the case of Theorem
3.4. We omit details.

4. Regulated functions and their properties

In this section we will discuss the concept of a regulated function. To make our
presentation more transparent we restrict ourselves to real functions i.e., to functions
with values in the set of real numbers R.

The possible generalization to the case of functions with values in an arbitrary Banach
space will be discussed in the next section.

Definition 4.1. A function f € B([a,b]) is called a regulated function if it has one-
sided limits at every point & € (a,b) and if it has the right hand limit at = a and
the left hand limit at x = b.

Other words, f is regulated on the interval [a, b] if for each x € (a,b) there exist
limits f(z—), f(z+) and there exist limits f(a+), f(b—).

The class of all regulated functions on the interval [a, b] will be denoted by R([a, b]).

Observe that the assumption requiring that f is a member of the space B([a, b])
implies that the limits indicated in Definition 4.1 are finite.
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Now, we show that the concept of a regulated function can be presented in other way
if we dispense with the assumption that f € B([a, b]).
Indeed, we have the following theorem.

Theorem 4.2. Let f : [a,b] — R be a function with the property that for each
xo € la,b] there exist finite one-sided limits f(xo—) and f(xo+) of the function f at
the point xo (in the case xo = a we assume that there exists the finite one-sided limit
f(a+) and similarly, there exists a finite one-sided limit f(b—) in the case xg = b).
Then the function f is bounded on the interval [a,b].

Proof. Suppose contrary i.e., the function f is not bounded on the interval [a,b]. In
order to fix our attention let us assume that f is not bounded from above on [a,b].
Then there exists a sequence (x,,) C [a, b] such that f(x,) > n forn=1,2,.... Since
the sequence (z,,) is bounded, in view of Bolzano-Weierstrass theorem we infer that
there exists a subsequence (zy,, ) converging to some point zq € [a, b]. Then we have

for n = 1,2,... . Observe that we can assume that we can select the subsequence
(zk, ) in such a way that zy, # x¢ for n = 1,2,... . If this would be not possible then
Xy, # xo only for finite number of terms of the sequence (zy,,) i.e., there would be
exist a subsequence (z,, ) of the sequence (zy, ) such that x, =z forn=1,2,....
Then

f(xp,) = f(x0) = pu

for n =1,2,... . Hence, taking into account that p,, — oo for n — oo, we infer that
f(@o) = o0.
The obtained contradiction shows that we can assume that xg, # xo forn=1,2,....
Next, let us notice that we can select a subsequence (x;,) of the sequence (zy,,)
such that z;, < x¢ for n = 1,2,... or, we can select a subsequence (zg4,) of (z,)
such that x4, > x¢ for n = 1,2,... . Obviously, both sequences (x;,) and (xzq,)
are converging to xg. In order to fix our attention let us assume that there exists
a subsequence (x;,) of the sequence (z,) such that z;, < z¢ (n = 1,2,...) and
21, — o. Then we have

f(x,) = 1y
forn =1,2,.... Hence we get that

lim f(z;,) = oo.

n—oo
But this contradicts to the assumption that there exists a finite left hand limit f(xo—).
Obviously in the case x¢g = a or xg = b the proof is similar. O

The above theorem shows that in the definition of the regulated function f instead
of the assumption that f € B([a,b]) we can equivalently assume that the function
[ : [a,b] — R has finite one-sided limits at every point of the interval [a, b].
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In what follows let us note that we have the inclusion R([a,b]) C B([a,b]) which
follows immediately from Definition 4.1. Further, observe that S([a,b]) C R([a,b])
which is a simple consequence of the definitions of a step function and a regulated
function. Obviously, the converse inclusion is not valid. Indeed, let us consider again
Example 2.9. Then we see that the function f considered in that example is regulated
but it is not a step function.

Now, we show that the set R([a,b]) forms a linear subspace of the space B([a, b]).
To prove this fact take arbitrary functions f,g € R([a,b]) and fix a point xy €
(a,b). Then there exist the limits f(xo—), f(xo+), g(xo—), g(xo+). By the standard
theorems of mathematical analysis we infer that
(f+9)(wo—) = lim (f(z)+g(x)) = lim f(z)+ lim g(z)= f(zo—) + g(wo—).

T—xTo— T—xo— T—xo—

Similarly we show that there exist (finite) limits (f + g)(xo+) and (f + g)(a+), (f +
9)(b-).

Thus [+ g € R([a,b]).

The proof showing that - f € R([a,b]) for @ € R is also standard.

Thus the set R([a,b]) of regulated functions on the interval [a,b] has the algebraic
structure of a linear space over the field R.

Moreover, the space R([a,b]), as a subspace of the Banach space B(]a, b]), forms a
normed space with respect to the supremum norm || - ||oo. However, the proof of the
fact, that this norm is complete (i.e., that R([a,b]) is a Banach space under the norm
Il - o), is not easy [3].

The key role in the announced proof is played by the following theorem.

Theorem 4.3. Let f € B(la,b]). Then f € R([a,b]) if and only if there exists a
sequence (f,) of step functions on the interval [a,b] (i.e., (fn) C S([a,b])) such that it
is uniformly convergent on the interval [a, b] to the function f (equivalently: lim || f,—

fHoo :O>‘

Proof. At first, we prove the part =.
Thus, take a function f € R([a,b]). Fix arbitrarily a natural number n and z € [a, b].
Assume first that « € (a,b). Then, taking into account Theorem 3.4 we deduce that
there exists an interval (y(z),z(z)) C [a,b] such that z € (y(z), 2(z)) and for arbitrary
t,s € (y(z),z) we have that |f(t) — f(s)| < 1 and, for arbitrary ¢,s € (z,z(z)) we
have that |f(t) — f(s)| < L.
Similarly, taking = a we can meet an interval [a,z(a)) C [a,b] such that for ¢,s €
(a,z(a)) we have | f(t)— f(s)| < +.In the same way we find an interval (y(b),b] C [a, b]
such that |f(t) — f(s)| < + for t,s € (y(b),b).

Further, consider the following family of the intervals:

{w@ =)} o{le=@). bo).0}

This family forms an open covering of the interval [a,b] (in the topological space
formed by the interval [a, b] with the natural metric). Since the space [a, b] is compact
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we can select a finite family of intervals

(0@ 2@} 0{[ez). (v0).5]}

which is a subcovering of the interval [a, b].

Next, let (¢;)o< <k be a strictly increasing finite sequence formed by the numbers

a,b, z(a),y(b), x;, y(z;), z(x;) (i =1,2,...,m). Obviously ¢y = a, ¢ = b.
Observe that each of the intervals (co, ¢1), (¢1,¢2), ..., (ck—1, cx) is located in a certain
of the selected intervals which form a finite covering of [a,b]. On the other hand
excluding the first and the last interval, any of such an interval is contained either
in an interval (y(xi), xi) or in an interval (xi, z(xz)) Similar assertion holds for the
intervals [co,c1), (ck—1,ck]. Thus, for arbitrary t,s € (¢j_1,¢;) (7 = 1,2,...,k) we
have that |f(¢) — f(s)| < L.

Now, for an arbitrarily fixed j € {1,2,...,k}, let us define a function f, to be
equal to the value of the function f at an arbitrary point in the interval (c;_1,c¢;).
Moreover, we put f,(c;) = f(¢;) for j =0,1,... k.

In this way we obtain a step function f, such that

1
an - f“oo < -
n
forn =1,2,... . Hence we obtain that lim | f, — f|lec = 0.

Now, we are going to prove the implication <.
To this end assume that f € B([a,b]) is a function being the limit of uniformly
convergent sequence (f,) of step functions on the interval [a,b]. Fix an arbitrary
number € > 0. Then we can find a natural number n such that

Keeping in mind the fact that f,, is a step function we deduce that for each x € (a,b)
there exists an interval (¢, d) containing z (and, for x = a, there exists an interval
(a,c), whereas for # = b there exists an interval (d, b)) such that

|fn(t)7fn(s)| <5 (42)

Wl m

if t,s € (¢,z) or if t,s € (x,d) (the situation is even simpler in the case of end
intervals).

Further, let us take an arbitrary number = € [a,b] and next, let us choose an
interval (c,z) or (z,d) such that for ¢,s € (¢,z) (or for t,s € (z,d)) the inequality
(4.2) is satisfied.

In order to fix our attention assume that (c,z) is the desired interval. Then, for
t,s € (c,x), in view of (4.1) and (4.2) we get

[f@) = F&I <) = fa@O] + 1fu(t) = ()] + | fuls) = fs)] <
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From the above inequality and Theorem 3.4 we conclude that there exists the left
hand limit of the function f at the point x.

In the similar way we show that there exists the right hand limit f(z+).

This means that f € R([a,b]). O

Finally, taking into account the above proved theorem and Theorem 2.7 we infer
that R([a,b]) is a closed subset of the space B([a,b]). Since the space B([a,b]) is
complete, on the base of Theorem 2.1 we deduce that the space of regulated functions
R(la, b)) is complete.

We formulate the above statement as the separated theorem.

Theorem 4.4. The space of regulated functions R([a,b]) with the supremum norm is
a Banach space.

Observe that the space R([a, b]) is not separable. Indeed, fix arbitrarily £ > 0. For
a fixed number y € [a, b] define the function f, in the following way

_Je forz=y
fu(@) = {0 for z € [a,b], x # y.

Obviously f, € R([a,b]). Further notice that for y1,y2 € [a,b], y1 # Y2, we have
that [|f, — fy,llcc = €. Hence, by virtue of Corollary 2.5 we obtain our claim. In
what follows we pay our attention to points of discontinuity of regulated functions.
At the beginning we recall the classification of points of discontinuity accepted in
mathematical analysis [1, 7, 11].

Assume that f : [a,b] — R is a given function.

Definition 4.5. Let xg € [a,b] be a point of discontinuity of the function f. We say

that g is a point of discontinuity of the first kind if there exist finite one-sided limits

flxo—) = lim f(x), f(zo+) = lim+f(x). In the case ¢ = a or g = b we assume
T—Tg— Tr—x0

the existence of finite limits f(a+), f(b—), but it has to be satisfied the condition

J(a+) # f(a), f(b=) # J(b), respectively.

Observe that if zy is a point of discontinuity of the first kind then the following
situations may occur:

1° f(zo—) # f(zo+).

In this case the point of discontinuity of the function f is called a jump.

2° f(zo—) = f(zot+) # f(z0)-

In such a case we will say that f has at the point x¢ a removable discontinuity.

Definition 4.6. A point of discontinuity xzq is called a point of discontinuity of the
second kind if it is not a point of discontinuity of the first kind i.e., at least one of the
one-sided limits is unbounded or does not exist.

Now, let us observe that if f € B([a,b]) then f may have points of discontinuity
of the first kind only. This implies that a regulated function on the interval [a,b] has
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only points of discontinuity of the first kind. Thus, assume that f € R([a,b]). Let us
accept the following notation [1]:

D(f)={z € [a,b]: f is discontinuous at x},
Do(f) = {CC € [a,b] : f has a removable discontinuity at x},
Di(f) = {z € [a,b] : f has a jump at z}.

Observe that if a € D(f) (b€ D(f)) then a € Do(f) (b€ Do(f)).

It is worthwhile mentioning that if f is a monotone function on the interval [a, b]
then f has only points of discontinuity being jumps i.e., D(f) = D1(f). On the other
hand it is well known that the set of points of discontinuity of each function which is
monotone on the interval [a, b] is at most countable.

The similar result holds also for any function f € R([a,b]). Indeed, we have the
following theorem [1].

Theorem 4.7. The set of all points of discontinuity of any regulated function on the
interval [a,b] is at most countable.

The proof of this result is given in [1] and we will not repeat it in this paper.
However, we provide the proof of an analogous result in the next section for regulated
functions on the interval [a, b] with values in an arbitrary separable Banach space.

At the end of this section we provide a few facts indicating some special classes of
regulated functions.

First of all let us pay our attention to the class of functions of bounded variation on
the interval [a, b] (cf. [1]). Let us denote this class by BV ([a, b]).

Notice that S([a,b]) C BV ([a,b]) C B([a,b]). Similarly as in the case of step functions
it is easily seen that BV ([a,b]) is a linear space over the field R (cf. [1]). Moreover,
the space BV ([a, b]) is not complete with respect to the supremum norm || - ||co-

Further, let us pay attention to the fact that by the classical Jordan decomposition
theorem we have that BV ([a,b]) C R([a,b]).

The next important generalization of the space BV ([a, b]) is the class of functions
having the so-called bounded Wiener variation of order p (cf. [1]).

To define this class, fix a number p € [1,00). For a partition P = {xg,z1,...,2m} of
the interval [a, b], where a = 29 < 1 < ... < &, = b, we define the Wiener variation
(of order p) of a function f € B([a,b]) with respect to the partition P by putting

m

Vary (£, P:la,bl) = D[ f(2i) = fzia)]"-
i=1
The Wiener variation of order p of f is defined as
Varzv(f) = VarZV (f; [a7b]) = sup {VarZV (f, P; [a,b]) = P([a,b])},

where the symbol P([a, b]) stands for the set of all partitions of the interval [a, b].
A function f (f € B([a,b])) is called of bounded p-th variation if Varl‘;v(f) < 0.
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By the symbol W BV,,([a, b]) we denote the class of all functions of bounded Wiener
p-th variation.

It can be shown [1] that WBV,([a,b]) is a linear space and BV([a,b]) C
WBV,([a,b]) C R(la,b]) for any p > 1, but there are regulated functions which
do not belong to the space W BV, (a, b]).

In order to introduce the next class of functions denote by ¢ the so-called Young
function ie., ¢ : Ry — Ry, ¢(0) =0, ¢(t) > 0 for t > 0, ¢ is continuous and convex
on Ry. Then, we can define the Wiener-Young variation of a function f € B([a,b])
with respect to a partition P of the interval [a,b] by putting

m

Vargv(f, P) = Z ¢(|f($z) - f(w¢—1)|)~

i=1
The formula
Vargv(f) = sup {Vargv(f, P): P eP(a, b])}

defines the Wiener-Young variation of f on the interval [a, b].
If we denote by WBVy([a,b]) the class of functions of bounded Wiener-Young
variation on [a, b] then it can be shown that W BV, ([a,b]) C R([a,b]) and

U W BVi(la.b]) = R([a.b).
ped

where @ denotes the class of all Young functions [8, 9].

5. Generalizations

This section is devoted to show that the concept of a regulated function can be
introduced in a more general setting.
Namely, let (E,|| - ||) be a real Banach space. We will denote by B(x,r) the open
ball in E centered at x and with radius r. The symbol B([a,b], E) will denote the
class of all functions acting from [a, b] into E which are bounded on [a, b]. Obviously
B([a,b], E) forms a linear space and it can be equipped with the classical supremum
norm || - || defined for f € B([a,b], E) in the following way

£l = sup {If (@)II: © € [a,b]}.

The space B([a, b], F) is a Banach space.

Similarly, we can define the Banach space C([a,b], E) consisting of all functions
defined and continuous on the interval [a,b] with values in E and with supremum
norm || - ||oo-

Finally, let us consider the set R([a,b], E) consisting of all regulated functions f :
[a,b] — E. In other words, f € R([a,b], F) if f € B([a,b], E) and the function f has
one-sided limits at every point = € (a,b) and if it has the right hand limit f(a+) and
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the left hand limit f(b—).

In the same way as in Section 4 we can show that the set R([a,b], F) forms a linear
space with usual operations on functions. Moreover, if we introduce in R([a,b], E)
the supremum norm | - || then we can prove that R([a,b], E) is a Banach space.
The proof of this theorem can be conducted exactly in the same way as the proof of
Theorem 4.4 and, similarly as before, the space of step functions S([a, b], E') plays the
key role in argumentation of that proof. Therefore, we will not repeat details of the
proof.

In this section we restrict ourselves to prove an analogon of Theorem 4.7 in the
case of the space of regulated functions R([a, b], F). To adopt some reasonings utilized
in the proof of Theorem 4.7 given in [1], we will assume that the Banach space FE
is separable. Nevertheless, we provide here the details of the complete proof of the
announced theorem to fill in some gaps occuring in the suitable proof given in [1].

Theorem 5.1. Let E be a separable Banach space. Then the set of all points of
discontinuity of an arbitrary requlated function f € R([a,b], E) is at most countable.

Proof. Observe that we can restrict ourselves to the set of points of discontinuity
of f belonging to the interval (a,b), since the set of points of discontinuity of f on
the interval [a, b] can differ only of at most two points. Further, consider the average
function f of f defined in the following way

F(a) = 1(f(z=) + f(z+)) for z € Di(f)
f(x) otherwise.

Obviously we have that D(f) = D(f), Do(f) = Do(f), D1(f) = D1(f), where the
sets D(f), Do(f) and D1(f) were defined earlier. Thus, it is sufficient to show that
the set D(f) is at most countable.

To this end assume first that o € Do(f). Then f(zo—) = f(xo+) # f(x0). Take
the number

e = 2l (wo) — Flaob)]|

Taking into account the definition of the one-sided limit of a function we can find a
number ¢ > 0 such that for x € (zg — §,z¢) we have

1f(x) = flzo—)ll <e (5.1)
and for z € (2, xo + ¢) we have
1f(x) = fzo+)ll <e. (5.2)

Now, let us observe that for z € (xg — d,20) U (g, o + d) the following inequality
holds

1f(x) = fzo)l| > e (5.3)
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To prove this inequality suppose contrary. Then, for some z € (z¢—d, z¢)U(zg, 2o+0)
we have

1f(x) = fzo)|| < e (5-4)
Now, in view of (5.1), (5.2) and (5.4), we get

1f (o) = fzot) | <f(wo) = f@)l + £ (2) = flzoH)I < 2,

which contradicts to the choice of the number e.
This shows that in the ball B((zo, f(0)),r) in the Banach space [a,b] x E (with the
maximum norm, for example), where r = min{J, e}, there are no points of the graph
of the function f except the point (zg, f(zo)). Thus the point (xq, f(z0)) is an isolated
point of the graph of the function f (or f).

Now, assume that zo € D1(f). Then f(zo—) # f(zo+). Let us put & = 1| f(zo+)—
f(zo—)||- Taking into account the definition of one-sided limits let us find the number
0 > 0 such that for x € (zg — J, ) the following inequality is satisfied

1f(@) = flzo—)ll <e, (5.5)
while for = € (zg,x¢ + d) we have

1f(@) = flzot)l| <e. (5.6)
Further, observe that for « € (g — §, 2o) U (20, o + §) the following inequality holds

1f(2) = flzo)ll > e (5.7)
Indeed, suppose contrary. Then, for some x € (xg — 0, x0) U (2o, 2o + 0) we have

If(x) = F(zo)l < e (5.8)

Then, linking inequalities (5.5), (5.6) and (5.8) we get

[f (o) = flzoH)| < [[f(2o) = f(@)| + 1 f(z) = flzmob)|| <e+e=2e (5.9)
On the other hand, we have

) = Faot)| = | 5 ¢20m) + Sawt)) = flawb)| = 3 fao-) — S )] = 2=

Thus we obtain the contradiction with inequality (5.9). This proves inequality (5.7).

Further, consider the ball B((zo, f(20)),”) in the space [a,b] X E (considered
earlier), where r = min{d,e}. Then from inequality (5.7) we conclude that this ball
contains no points of the graph of the function f except the point (g, f(zo)). Hence
we deduce that (xg, f(z0)) is an isolated point of the function f.

Summing up, we proved that the set H of all points of the graph of the function
f, which are the centers of the described balls, consists of only isolated points. Thus,
according to the earlier given definition, the set H is an isolated set in the space
[a, b] x E with the maximum norm. Obviously the mentioned space is separable. Hence,
in view of Theorem 2.4 we infer that the set H is at most countable. This leads to
the final conclusion that the set D(f) (and the set D(f)) is at most countable. [
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ABSTRACT: In this paper, we prove the existence of mild solutions
for Sobolev-type fractional impulsive stochastic differential equations with
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1. Introduction

Stochastic differential equations is an important emerging field and has attracted great
interest from both theoretical and applied disciplines, which has been successfully
applied to problems in physics, biology, chemistry, mechanics and so on (see [6, 7, 9,
14, 21]) and the references therein). In the present literature, there are many papers on
the existence and uniqueness of solutions to stochastic differential equations (see [2, 3,
25]). The stochastic differential equations with infinite delay have become important
in recent years as mathematical models of phenomena in both physical and social
sciences [26, 28]. The existence of mild solutions and (approximate) controllability for
different types of fractional evolution systems have been reported by many researchers
(see [5, 17, 19, 25, 27, 28, 29] and the references therein).

The Sobolev type (fractional) equation appears in a variety of physical problems
such as flow of fluid through fissured rocks, thermodynamics, propagation of long
waves of small amplitude and shear in second order fluids and so on [20]. There are
many interesting results on the the existence and uniqueness of mild solutions and

COPYRIGHT (© by Publishing House of Rzeszéw University of Technology
P.O. Box 85, 35-959 Rzeszéw, Poland
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approximate controllability for a class of Sobolev type fractional evolution equations,
we refer the reader to [1, 11, 15, 18, 20].

Recently, the existence of mild solutions and the approximate controllability of
fractional Sobolev type evolution system in Banach spaces have been studied in many
publications (see [11, 12, 13, 18, 15] and the references therein).

More recently, Benchaabane and Sakthivel [4] investigated the existence and
uniqueness of mild solutions for a class of nonlinear fractional Sobolev type stochastic
differential equations in Hilbert spaces. A new set of sufficient condition is estab-
lished with the coefficients in the equations satisfying some non-Lipschitz conditions.
Revathi et al. [22] studied the local existence of mild solution for a class of stochas-
tic functional differential equations of Sobolev-type with infinite delay. The results
are extended to study the local existence results for neutral stochastic differential
equations of Sobolev-type.

For our knowledge, there is no work reported on Sobolev-type fractional impulsive
stochastic differential equation with infinite delay. Motivated by the above works,
the purpose of this paper is to prove the existence and uniqueness of mild solutions
and the controllability for the Sobolev-type fractional impulsive stochastic differential
equation with infinite delay. Our approach is based on the fixed point theorem.
The rest of this paper is organized as follows. In Section 2, we will provide some
basic definitions, lemmas and basic properties of fractional calculus. The concept of
mild solutions, a set of sufficient conditions for the existence and uniqueness of mild
solutions for the considered equations is obtained in Section 3. In Section 4, provide a
sufficient condition for the controllability for a class of fractional evolution equations
of Sobolev-type impulsive stochastic fractional equations with nonlocal conditions and
infinite delay.

2. Preliminaries and basic properties

Let H, K be two separable Hilbert spaces and L(/C, H) be the space of bounded linear
operators from K into H. For convenience, we will use the same notation | . || to
denote the norms in H,K and L(K,#H), and use (.,.) to denote the inner product
of H and K without any confusion. Let (2, F,{F;}+>0,P) be a complete filtered
probability space satisfying that Fy contains all P-null sets of 7. w = (w)i>0 be a
Q-Wiener process defined on (Q, F, {F; }+>0,P) with the covariance operator @ such
that Tr@Q < co. We assume that there exists a complete orthonormal system {ex }r>1
in I, a bounded sequence of nonnegative real numbers )\ such that Qe = Agex,
k=1,2,---, and a sequence of independent Brownian motions {8 }x>1 such that

(w(t), e = Y VAkler, O)xBr(t), eck, t>0.
k=1

Let £9 = £, (Q%IC, H) be the space of all HilbertSchmidt operators from QK to H
with the inner product < ¢, > go= Tr[pQy"].
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In this paper, we consider the following Sobolev-type fractional impulsive stochas-
tic differential equations with infinite delay:
dw(t)
DY Lx(t) = Ax(t) + f(t,z¢)) + o(t, xt)T, teJ=100,T),T > 0,t# t,
Aaty) = I(a(t;)), k=1, ,m,
.’E(t) = ¢7 ¢ € Bh7
(2.1)
where D is the Caputo fractional derivative of order o, 3+ < a < 1, z(.) takes the
value in a separable Hilbert space H. We assume that the operators L and A are
defined as: A : D(A) € H — H and L : D(L) € H — H generates a strongly
continuous semigroup S(t)¢>0. Here 0 =g <1 < -+ <ty < tpy1 =T, Az(ty) =
I(z(ty)) = z(tf) — 2(ty), o)) = limp—o x(tx + h) and 2(t;) = limp—o x(tx — h)
represent the right and left limits of x(¢) at ¢ = ¢; respectively. The initial data
¢ ={o(t);t € (—o0,0]} is an Fp-measurable, Bj,-valued random variable independent
of w with finite second moments. Further f : J x B, — H and o : J x B, — LY(K,H)
are appropriate mappings will be specified later.
We introduce the following assumptions on the operators L and A.

L1 L and A are closed linear operators,
L2 D(L) C D(A) and L is bijective,
L3 L=':H — D(L) is compact.

Remark 2.1. From (L3), we deduce that L~ is a bounded operators, for short, we
denote by C; = |[L~Y|| and Cy = ||L||. Note (L3) also implies that L is closed since
the fact: L~! is closed and injective, then its inverse is also closed. It comes from
(L1) — (L3) and the closed graph theorem, we obtain the boundedness of the linear
operator AL~! : H — H. Consequently, —AL~! generates a strongly continuous
semigroup {S(t)}¢>0 in H. We suppose that M := max,c[, 17 [|S(t)].

Now, we present the abstract space phase Bj,. Assume that h : (—o00,0] — (0, +00)

with [ = fi}o h(t)dt < oo a continuous function. We define the abstract phase space
By, by

By, := {¢> : (—00,0] x Q — H,for any a > 0,(E | $(0]>)?

is bounded and measurable function on  [—a,0] and

sup
—o 5<6<0

0
/ h(s) <E||¢<0||2>%<+oo}

If B;, is endowed with the norm

0
15, 1=/_ h(s) iggo(El|¢(9)ll2)%,¢€Bh,
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then (By, ||.||5,) is a Banach space [23, 24].
Now we consider the space

Br = {x 1 (=00, T] x Q@ = H, suchthat z|;, € C(Ji,H)
and there exist z(¢)), and =x(t;) with z(ty) =2t ), 20=0 € By, k=1,....,m

and  sup (El|z(s)|*) < 00} ,

0<s<T

where z|j, is the restriction of  to Jy = (tg,tk+1], K = 0,1,2,...,m. We endow a
seminorm ||.||g,on Br , it is defined by

1
Iz]|5, = |65, + sup (Elz(s)|?*)?, € Br.
0<s<T

We recall the following lemma:

Lemma 2.2. [24] Assume that x € Br; then fort € J,x; € By,. Moreover

(E||l(1)]?)7 <1 Sl[lp]Ellx(S)HQ)% + llzolls,
s€(0,t

where | = fi)oo h(s)ds < cc.

Definition 2.3. [8] The Caputo derivative of order « for a function f : [0,00) — R,
which is at least n-times differentiable can be defined as

@ o 1 ! _ gn—a-l (n)s G — (n—a) ﬁ
DEF0) = iy [ - O eas =10 (T 0 22)

forn—1<a<nneN If0<a<l,then

Do F(t) = ﬁ /at(t gy (df;(;)> ds . (2.3)

Obviously, the Caputo derivative of a constant is equal to zero.

Definition 2.4. The fractional integral of order o with the lower limit 0 for a function
f is defined as

150 = g [ =00 s)s (2.4)

provided the right-hand side is pointwise defined on [0, c0), where the I" is the gamma
function.

Remark 2.5. If fis an abstract function with values in H, then integrals which
appear in Definition 2.4 are taken in Bochners sense.
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For x € H, we define two families {T(¢),t > 0} and {SL(t),t > 0} of operators
by

Ty(t) = To ()L~ = [ L=1W,(6)S(t26)de,

(2.5)
Sp(t) = S,(t) L™t = ozfooo L7100, (0)S(t*0)ds,
where
U, (0) := % Z(—Q)"‘lw sin(nma), 6 €]0,+oo] (2.6)

is a probability density function defined on ]0, oo[, which satisfies that ¥, (6) > 0 and

IS wa(8)do = 1.

Lemma 2.6. [30] The operators T, and S, have the following properties:

1. For any fized x € H, ||To(t)z|] < M||z||, ||Sa(t)z] < m”x”

2. {Ta(t),t > 0} and {S,(t),t > 0} are strongly continuous.

M
o

Lemma 2.7. [15] The operators Ty, and S, defined by (2.5) have the following prop-
erties:

1. For any fizred t > 0, Ty, (t) and SL(t) are linear and bounded operators, and for

any x € H
1T (8)x|| < %%II?«“H, .
1 2.7
< .
1520 < Fot ol

2. {T(t),t > 0} and {SL(t),t > 0} are compact.

The key tool in our approach is the following form of the Krasnoselskii’s fixed
point theorem [10].

Theorem 2.8. Let B be a nonempty closed convex of a Banach space (X, |.||). Sup-
pose that P and Q map B into X such that

(i) Px + Qy € B whenever x,y € B;
(i) P is compact and continuous;
(#ii) Q is a contraction mapping.

Then there exists z € B such that z = Pz + Qz.
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3. Existence of mild solutions

In this section, we first establish the existence of mild solutions to Sobolev-type frac-
tional stochastic differential equations (2.1). More precisely, we will formulate and
prove sufficient conditions for the existence of solutions to (2.1) with infinite delay
and impulses. First, we first define the concept of mild solution to our problem.

Definition 3.1. A cddlag H-valued process x is said to be a mild solution of (2.1) if
1. z(t) is Fi-adapted and {z(t),¢ € [0,T]} is Bj,-valued,
2. for each t € J, z(t) satisfies the following integral equation:

x(t) = Tr(t)Lo(0) —|—/0 (t—s)*"1SL(t — 8)f(s,25)ds

t

—i—/o (t —8)*"1SL(t — 8)o (s, xs)dw(t) (3.1)
+ D Tolt—t)In(z(ty),
0<tp<t

3. a(t) = ¢(t) on (—o0,0] satisfying [|¢[|5, < oo.
Let us introduce the following hypotheses:

(H1) There exists Ly > 0 such that
B|f(t.2) = ft )5 < Lylle —yll,. t>0.
(H2) There exists L, > 0 such that
Blo(t,) — oty < Lole —ylE,. t=0.
(H3) For all = € H, there exist constants Ly, > 0, k=1,...,m,... for each
[Ie(y)* < Li .

Theorem 3.2. Assume that f(¢,0) = o(¢,0) = 0, Vt > 0. Assume that hypotheses
(H1) — (H3) hold. If

" 3M2C3T?x [L L
>3M2CEY Ly + A 2 T 2
P23 It T ERETaa (32)
and M2C2 Lyl Lol
2 12 f o
(] e AT AT .
I'?(a) [oz2 T(Q(y—l)] <5 (3:3)

then system (2.1) has a mild solution on (—oo,T).
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Proof. Transform the problem (2.1) into a fixed-point problem. Consider the operator
U : By — Br defined by

o(t), if te(—o0,0],
Tr(t)Lo(0) + /0 (t —8)*"1SL(t — 5)f(s,2)ds

o [t 8= ot i)
+ Y To(t— ti)Ik(x(ty).

0<tp<t

For ¢ € By, we define $ by

o 6(1),  te(—o00,0], .
o) = { Tr(t)L6(0), te€ [0, +oc; TN P EPT

Let 2(t) = y(t) + ¢(t), —oo < t < T.
It is evident that y satisfies that yo = 0,¢ € (—00,0] and

W)=A@—W”&Wﬂﬁﬁ%+®%

+ [t =911 = ol + Bt
+ > Talt—t)Ik(y(ty) + 6(t;), t€J

O<tp<t

if and only if = satisfies that z(t) = ¢(t),t € (—o0, 0], and
t
z(t) = T (t)Lp(0) +/ (t —s)*71SL(t — 5)f(s,x)ds
0

+/O (t —s)*1SL(t — s)o(s, x)dw(t)
+ Z Ta(t—tk>fk($(t;)), teJ.

0<tp<t

Set BY = {z € By, such that 2o =0} and for any 2z € B} we have
1 1
I2llsg, = ll=olls, + sup(Ell=(t NPz = up(E[=(t %)z,
where ||20]|5, = 0. TEus (B2, [[-[l.) is & Banach space.
Let the operator ¥ : By, — BY be defined by

0, te(—0,0]

/ t— )21, (t — ) f(5,ys + ps)ds
+

_|_

[ =050t 5105, + 8wt
Z L(t—te) Ie(y(ty) + o(ty)), t € J.

<t
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Set B, = {y € B}, |yllg, < r>0}. Theset B, is clearly a bounded closed
convex set in BY. for each r > 0 and y € B,., by Lemma 2.2 we have

e+ Bull3, < 201, + 19013,)
< 4 sup, g0, Elly()lZ + lluol3,)
+4(1 sub,ep0, 116 (3) [ + [|6oll3,)
< 48]3, +412(r + M2CRC3E|6(0)[3) = x -

Now, let the two operators \Tll and \/1\12 be defined as

~ 0, te (=000,
Uyy(t) = ST Tt - ) I(y(ty) + 6ty ). e (0,7, (3.4)
0<tr<t
and
0, e (—oo.0),
(\Ilgy 0 (tfs O‘ 1SL(t*S)f(S,ys+($S)dS (35)

+ 0 (t_s)a 1SL(t_S) (Svys+$s)dw(t)v te [OvT]

It is clear that

U+ 0y, =0

Then, the problem of finding a solution of (2.1) is reduced to finding a solution
of the operator equation y(t) = Wy (y)(t) + Ua(y)(t),t € (—o0,T]. In order to
use Theorem 2.8, we will verify that \/I\ll is compact and continuous while \/I\lg is a
contraction operator.

For the sake of convenience, we divide the proof into several steps.

Step 1. We show that \/I\/ly + ‘igy* € B,, for y,y* € B,.. For t € [0,T)], we have
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~ ~ ~ 2
I(F)(®) + Ty )OI <3 D |Tult -t PEIL ) + 660) |,
0<trp<t

/ (t— )28t — ) (5,97 + Go)ds
0

2

H

+3E

2

H

+ 3E‘ /0 (t — S)QflsL(t — 8)0(57y: + ;de)dW(t)

<BMPCYY Ly,
k=1
t ~
+3 [ (= )70t = IPEI (5,07 + 50 uds
0

t
3 / It — )7 S0t — )[2Ello(s, 7 + d2)|Zds
0

_3M2C3 T
~ I'%(a) «
t 2M2C2L % t
t—g) ! ds—«—#/ t —s)2(@=Dgg
L= a9

- 3M2C?Lx T?*  2M?C}L,x T?* 1
<3M202? I 1HfX L 1o
S3MTC kz::l B I'(a) o2 * M (a) 2a-1

BMCRT*X [Ly Lo
2 (a) a2 TQRa-1)]"

=3M?2C? Z Ly +
k=1

Then

T T % m 3M2CiT?**x [ L .
1(@1)(®) + (Pay )OI, < 3MPCE LG, L+ 2LGEEX [ L e o] <
Hence, we get \T/ly + \T!gy* € B,.

Step 2. The map \Tll is continuous on B, .
Let {y"}22; be a sequence in B, with limy™ — y € B,.. Then for t € J we have

E|[(T1y™)(t) = (W) ()3, <
Y Tt = t)IPENIL (" (1) + 6(t) — I(y(ty) + o(t)) 3 -
0<trp<t

Since the functions I;,4 = 1,2, ..., m are continuous hence lim,, . || (\Tlly”)(t) —
(U1y)(t)||3, = 0 which implies that the mapping ¥y is continuous on B;.
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Step 3. (I\ll maps bounded sets into bounded sets in B,..

Let us prove that for r > 0 there exists a 77 > 0 such that for each y € B, we
have E|(¥1y)(t)||3, <7 for t € J.

El(Wy) @) < D> 1Telt —t)*BllL(y(t;) + o)) 13
0<trp<t

<M2CEY 'Ly =7
which proves the desired result.

Step 4. The map \/I\ll is equicontinuous.

Let u,veJ ,0<u<v<T,yé€ B,, we obtain

E|[(T19)(v) = (Trg) @)} < CF D" LilTalv = ta) = Talu — t)|*.

0<tp<u

The right-hand side tends to zero as v —u — 0, since Ty, is strongly continuous
and it allows us to conclude that

Tim [T (v — ) = Ta(u = )| = 0,

which implies that Wy (B,.) is equicontinuous.

Finally, combining Step 1 to Step 4 together with Ascoli’s theorem, we conclude
that the operator ¥, is compact.

Step 5. \/1\12 is a contraction mapping.

Let y, y* € B, and t € J we have

E||(W2y) (1)~ (Way™) ()15,

t —~ ~
<2 [ 0= 98t ) [+ 5~ s 48] s

H
2

+2F

/t(t = )7Lt = 8) [ (55 + 0) — 05,5 + Bs)] dws)
0

H
2 t — 04—15 — d ! _ a—lS _

< [ -9 tsu-9) s/OAu st = )|
X E||f(s,ys + bs) — f(s,5" + &5)||2ds

#2 [ =500 = 9Bl (o, + ) — (o0 + B s
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M2C; [ !
<2 t—s)*"td t—s)"'L —y* ()%, d
<t [ =97 = )~ 01
2M2012 ‘ 2(a—1 * |12
+ I2(a) /O(t—s) ( )LGHys_ysHBhdS
OM2C2 . [Lg Lol ,
< T2 | 20 et 12,
~ T%(a) |:042 T(2a—1)] ly =y ”B(%

By the condition (3.3), we obtain that \/1;2 is a contraction mapping. Hence, by
Krasnoselskii’s fixed point theorem we can conclude that the problem (2.1) has at
least one solution on (—oo,T|. This completes the proof of the theorem.

O

Example 3.3. In this section, we consider an example to illustrate our main theorem.
We examine the existence of solutions for the following fractional stochastic partial
differential equation of the form

D z(t, @) — 2 (t, )] = 222(t,x) + F(t, 2(t — R, x))

dw(t
+ G(t, 2(t — R,m))%,x e=[0,x],R > 0,t # tg,

(3.6)

Li(z(ty ) = 2(tf,2) — 2(t, ,2), k=1,...,n,
2(t,x) = ¢(t,z), t€ (—o0,0],z € 0,7,
2(t,0) =0 = z(t,m),t >0,
where w(t) is a standard cylindrical Wiener process in H defined on a stochastic

space (Q,F,P,{F}); Dy is the Caputo fractional derivative of order 0 < o < 1;
0<t; <ty <--+<ty,<T are prefixed numbers.

Let K = H = L*([0,n]) with the norm || - ||. Define the operators A : D(A) C
H — H,L: DL CH — H, by Az = —z" and Lz = z — 2", where each
domain D(A) and D(L) is given by {z € H,z,2 are absolutely continuous, 2" €
H and 2(0)=z(w)=0}.

Further, A and L can be Az = Z n2(2, 2n)2n, 2 € D(A), Lz = Z(l +n2)(2, 2n) 2,
n=1 n=1

z € D(L), where z,(x) = \/gsin(nz),n =1,2,..., is the orthogonal set of vectors

> 1 > n
of A. Also, for € H L7112 = E ————(2,2n)2n, ALz = E ——— (2, 2n) 2n,
i (14 n?) = 1+n?)

= n?t
T(t)z = Z erp———(2, 2n)zn.
n=1 (1 +n )

It is easy to see that —AL~! generates a uniformly continuous semigroup 7'(t), t > 0
and so max;epo,7) |7(¢)|| is finite.
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Let A(t) = €2, t < 0, then I = [ 2 gs — 1 and define

co s 2

O 1
I6ls, = / h(s) sup (EIO]?)%ds .

—o0 s<6<0
Hence for (t,¢) € [0,T] x By, where ¢(0)(z) = ¢(0,z), (6,2) € (—o0,0] x [0,7].
But 2(t) = 2(¢t,-), that is 2(¢t)(x) = 2(¢,z). Define f : [0,T] x By, — L*([0,n]) and
o :[0,T] x By, — L9 as follows:

f(t, ¢){E = F(t,l’()),
o(t, )z = G(t, z(-)).
With the choice of A, f and o can be rewritten as the abstract form of system (2.1).

Under the appropriate conditions on the functions f, o and Iy as those in (H1)-(H3),
system (3.6) has a mild solution on (—o0, T].

4. Controllability results

In this section, we treat the controllability of Sobolev-type impulsive stochastic frac-
tional equations with nonlocal conditions using the argument of the previous section.
More precisely we will consider the following problem:

D¢ La(t) = Ax(t) + Bu(t) + f(t,x:)) + U(ﬂxt)db;i](f), teJ=[0,T),T >0,t#t
Ax(ty) = In(z(ty)), k=1,....m
z(0) +g(x) =z0=¢, ¢€EBn,
(4.1)
where A, L, f,o and I are as in Section 3, the nonlocal function g : B, — H.
The control function u(-) is given in L?(J,‘U) a Banach space of admissible control

functions for a separable Hilbert space . Finally B is a bounded linear operator
from U to H.

Definition 4.1. An F;-adapted stochastic process z : (—oo, T] — H is said to be a
mild solution of (4.1) if zyp = ¢(t) on (—o0, 0]:

1. x(t) is Bp-valued and the restriction of z(-) to (tg,tg+1], & = 1,2,...,m is
continuous.

2. for each t € J, x(t) satisfies the following integral equation:
t
o) = TLOLGO) ~g() + [ (1= ISlt — 5)Buls)ds
0
t
+ t—s)*"1SL(t — ,T)d
[ =it —aseagas

+ /o (t— s)a—lsL(t —s)o(s,zs)dw(t)
+ Zo<tk<t Tr(t — te)Ie(z(ty),



Existence and controllability results for stochastic equations 49

P-as forall teJ.

Definition 4.2. The system (4.1) is said to be controllable on the interval (—oo, T
if for every initial value ¢ and every z; € H, there exists a control u € L?(.J,U), such
that the mild solution z(t) of system (4.1) satisfies y(T') = z1.

Our main result in this section is the following.
We shall assume some additional hypotheses:

(H4) The linear operator W from L?(J,U) into H defined by
T
Wu = / (T — 5)* Sy (T — s)Bu(s)ds
0

has an induced inverse W~! which takes values in L?(J,U) kerW, and there
exist positive constants My, My such that ||B||?> = My, |[W~!|? = M.

(H5) There exists L, > 0 such that
Ellg(z) = 9()ll3 < Lllz — yl5,, t=0.

Theorem 4.3. Assume that f(t,0) = o(t,0) = ¢g(0) = 0, ¥t > 0. Assume that
hypotheses (H1) — (H3) and (H4) — (H5) hold. If

" 5M2C?T2% [x*L x*L EM,
* > 5M20%(S  L+C2L,\* 1 f z 4.3
"= 1(; G2 Lo ) oz T Tea-1) T Tea-1] 49
and M2C? Ll M, My M2C?T2%
3
A = AM2C2C2L,1 + 4 Lp2a | 200 (1 1772 1
1Calgl + 2 («) a? a’I'?(a)

Lyl ( 3My My M2C3T? )} <1,

T Tea—0 T T@a - Darr2 (o) (44)

then the system (4.1) is controllable on (—oo,T].

Proof. Using assumption (H4), for an arbitrary process z(-), define the control process

ug(t) =W=1 {a:l —TL(t)L(p(0) — g(x)) — / (t—8)*"1SL(t — 8)f(s,x5)ds
0
- /0 (t —8)*1SL(t — s)o(s,x,)dw(t)
- ) Tu(t- tk)Ik(x(tk))} (t). (4.5)
0<tr<t

It shall now be shown that when using this control, the operator U* defined by
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o(t), if t €( .
T (t) L(o( /O Y218 (t — s)Bu(s)ds

t

+/ (t —8)*"1SL(t — ) f(s,25)ds + / (t —8)*7 1S (t — 8)o (s, xs)dw(t)
+20<tk<t Tr(t —ti)Ik(z(t,)) forall telJ,

U x(t) =

from Bp into itself for each y € Br has a fixed point. This fixed point is then a
solution of equation (4.1).

For ¢ € By, we define (;AS by

T ¢(t)’ te (_0070]7 -
o(t) = { TL()LH(0), te€ [0, 400l 'hem & EBr

Let z(t) = y(t) + p(t), oo < t < T.
It is evident that y satisfies yo = 0,¢ € (—00, 0], and

y(t) = — Tp(t) Lgly + &) + /0 (t—s)*1SL(t — s)Bu,, 5(s)ds
+/ (t — $)*7LSL(t — 8) f(5,ys + bs)ds
0

+ [ =918 = o+ Bt
+ Y Tult—t)Ily(ty) + 6(t;)), t € J,

0<ty<t

where u, | 5 is obtained from (4.5) by replacing x; by y; + br.

Set BY. = {z € By, such that zy =0} and for any z € B% we have
1 1
Illsg. = llzolls, + sup(Ell=(t )z = up(E|l2(t 0>z,

where ||20|[5, = 0. Thus (B, ||.[[50,) is a Banach space.
Let the operator W* : By — BY be defined by

0, te€(—o0,0]
~Ty(t)Lg(y + ¢) + /0 (t —s)* 1S (t — s)Bu,,, 5(s)ds
U*y(t) = +/0 (t—s)‘)‘_lSL(t—s)f(s,y5+$s)ds

+/0 (t —s)*1SL(t — s)o(s,ys + q@s)dw(t)
+ Y0t Tolt — ) Lu(y(ty) + 6(t7), t € J.
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Set B+ = {y eBy, yllgo <, 7 > 0}. The set B, is clearly a bounded
T

closed convex set in B for each 7* > 0 and for each y € B,«. By Lemma 2.2 we
have

lye + éellE, < 20wel3, + 16el%,)
< A(1? sup,eoq Elly ()% + lwollE,)
+A(I2 sup,c o 4 Bl 6(5)]13, + llooll3,)
< 4|g||3, +42(r* + M2CIC3E||¢(0)[13,) = x* -

Now, let the two operators \T/’{ and \/1}3 defined as

~ 0 t € (—00,0]
Vi) =< Y To(t—t)Luy(ty) + 6(t;)), t€[0,T] (4.6)
0<tr <t
and
0 t € (—o0,0]
~T(t)Lg(y + ) +/0 (t—s)*"1SL(t — s)Bu, 5(s)ds
(\I/Sy)(t) = +/t(tS)alsL(tS)f(S,ys+(gs)dS
Ot
+ [ (=7 Sue = s, + BaW (0 telo,1].
’ (4.7)

It is clear that

Ut 4+ U5 =0

Then, the problem of finding a solution of (4.1) is reduced to finding a solution
of the operator equation y(t) = Wi(y)(t) + U3(y)(t),t € (—oo0,T]. In order to
use Theorem 2.8 we will verify that \Tl’{ is compact and continuous while @3 is a
contraction operator.

For the sake of convenience, we divide the proof into several steps.
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Step 1. We show that \/I\/’{y + (I\lzy* € B+, for y,y* € B,-. For t € [0,T], we have

@)+ @y )OI <5 3 [ att— w2 EN) + 30|

O<tp<t H

+5ITL (LI Ellg(y + 6)13,

t
/0 (t— )2 1S5 (t — 8)f (5,57 + do)ds

2
+5E

H
2

+5E ’ /0 (t — )" SL(t — 8)0 (s, yF + ds)dw(t)

H
t
+ 5/ (t—s)*1Sp(t— s)Bu,. 5(s)ds .
0

Observe that

Ellu,. | < 6M> {E|x1|§{ + M2C3C3E|6(0)|3, + M2C}C3L,x* + M2C} ZLk
k=1
M2C3T?x* [Ly Ly ¢
I'2(a) a2 TQRa-1)[f >~
Then

1(21y)(t) + (Do) (B)]13, < 5M>CF iLk +5|TL () LIPE|g(y™ + 6|3,
+5/ [t = 977180t = )P E| (5,55 + 0a) [3uds
+5/ It = )21 Sa(t = 8)|*Ello(s, y% + 6a) |3,
+5/0 (t = m)* " SL(t —n)Bu,,. , s(n)dn

<BMPCYY Ly +5M?CC3 Lyx*

k=1
SM2C2Lyx* T (7 .
ST AR 2 [ sl g
P T
E)MZC’l2 x* ¢ 9
o (a—1)
+ (a) /(t s) ds

5M20 Mlg/ Y.
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m

<EMPCE(Y L+ C3Lgx")

k=1
SMPCPLyx* T** | 5MPCiL,x* T** "
I'?(«) a? I’ 2a-1

BM2C2M;€ T2
Na) 2a-1

= 5M?C}(>_ Lk + C3Lyx")

k=1
MR [X'Ly | XLy &My
I'?(a) o? TR2a—-1) T(2a-1)

Then

1(W1y) () + (oy™) (B)[I3; < BM?CF(D | Lk + C3Lyx")
k=1
SMECHT [X'Ly | XL, ey _
I'?(«a) a? T2a—-1) TQRa-1)|

Hence, we get \Tl*l‘y + \flgy* € B

Step 2. As in Section 3, we can prove that the operators \/I\l’{ is compact and contin-
uous.

Step 3. @; is a contraction mapping.

Let y ,y* € B,+ and t € J we have

1(@39)(6) — (T3 )OI < 48 |7 0)L [oty +3) — oty + )]

t
48| [ (=980t = ) [fs. +82) = Flovn + 0] ds

H
2

48 [ 0= 9500 - 0 [o(0, 4 80) — (5,02 + )] duts)

H
2

t
4B | [ 80— B, 5 -, )
0




54 A. Boudaoui and A. Slama

< AM2CEC2E||g(y + 6) — g(y* + 0)|1%,
t 18, (t — )|l ds / = 9150 — )]
4 - —s - -
+ / It S)A L | .
X E||f(s,ys + ¢9) - f(s,yl‘ + (;i,.)Hg_tdS

t
4 [ = )7 S0 = 9P Ell(s,+ 6,) = (s, + 50y
0
t t
+12M1M2/ II(t—n)“‘lSL(T—n)Ildn/ [t =m)* " SL(T =)l
0 0

x [ / It — 5)* 18, (t — 5)]|ds / It - 5)* 1St - 9)|
XB||f (5,95 + 65) = s,y + 6.) ads] d
120 M, / It =) ST — )] [ / It — ) S5t — 5]

% Ello(s,ys + ds) — os,y% + Es)nzds] dn
+12M My M2C3C3E | g(y + 6) — 9(y* + 0) |13,
< AMPCYC5Lylly — ¥ |3,
4M2CE [ Lt
— L [ t—s)*"ld t— ) Lslys — yl|% d
* I2(a) /0( 5) S/O( 5) llys — vills, ds

4M2CE (1 o .
I‘2(a)1 /0 (t— 8)2( 1)LU”ys — Y|

12M My MACY /t . ! 4
+ t—mn)“ dn/ t—mn)”
T (a) ; (t—mn) ; (t—mn)

2
B ds

t t
< [am9eas [l — i1, 5|
0 0

12M My MACE [t B ¢ _ .
L [ et [ e s Ly, i, ds
() 0 0

+ 12M, My M2 CFC3 Ly lly — ¥ |13,
M2CE, oo [ Lyl (,, 3MyMaM2CET?
I'?(«) a? a?T?(w)
Lyl 3My My M2C3T% w112
+ s ly =y I3
T(2a —1) T(2a — 1)a?T?(«) T
=AMy — "l -

< (4M2012022Lgl +4

o
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By the condition (3.3), we obtain that (I\JE is a contraction mapping. Hence,
by Krasnoselskii’s fixed point theorem we can conclude that the problem (4.1) has
a mild solution on (—oo,T] and clearly, (T) = (¥*z)(T), which implies that the
system (4.1) is controllable on (—oo,T]. This completes the proof of the theorem.

O

Example 4.4. Now, we present an example to illustrate Theorem 4.3. Consider the
fractional partial stochastic differential equation in the following form

DE[a(t,2) — zna(t,2)] = za(t, @) + 1) + F(t, 2(t — R, )
+G(t,2(t — R x))duc)lit , x€=[0,7],R>0,t # ty
Loty 7)) = 2(tF @) — 2(t5,2), k=1,....n (4.8)

z(t,x) = ¢(t,x), te€(—o00,0], x€0,n].
(0, 2) + [g H(z,y)z(t,y)dy = ¢(t, ), t€ (—00,0].

where w(t) is a standard cylindrical Wiener process in A defined on a stochastic
space (Q,F,P,{F:}); D¢ is the Caputo fractional derivative of order 0 < o < 1;
0 <t <ty <...<t,<T are prefixed numbers. Let h(t) = €2, t < 0, then
l= fi)oo h(:) ds =  and define

lolls, = [ ne) sup (Bl
3<0<O
Let K = # = L?([0, 7]) with the norm ||-[|. Define the operators A : D(A) C H —»
H,L:D(L)CH — H,by Az = —2" and Lz = z — 2", where each domain D(A)
and D(L) is given by {z € H, z, 2 are absolutely continuous ,z € # and z(0) =

2(r) = 0}.

Further, A and L can be Az = Zn2(z,zn)zn, z € D(A), Lz = Z(l +
n=1 n=1

n?)(2,2n)2n, 2 € D(L), where z,(z) = \/gsin(na:),n = 1,2,..., is the orthogo-

oo
1
nal set of vectors of A. Also, for z € H L™z = Z m(z,zn)zn, AL 'z =

n=1
> n
;m(z 2 2n)2n, T Zemp Atn (z,2n)2n.

It is easy to see that —AL™ generates a umformly continuous semigroup T'(t), t > 0
and so maxeqo,7) |7(¢)|| is finite.

Hence for (t,¢) € [0,T] x By, where ¢(0)(z) = ¢(0,z), (0,z) € (—o0,0] x [0,7].
But z(t) = 2(t,-), that is 2(¢)(x) = z(t,z). Define f : [0,T] x B, — L*([0,7]),
o :[0,T] x B, — L£3. The bounded linear operator B : U — H is defined by
Bu(t)(z) = p(t,z), 0 <z <, u € U; as follows:
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s

9(2)(x) = | H(z,y)z(t,y)dy ,
f(t,¢)$ = F(tvx()) )

o(t,9)x = G(t,z(-)) -

S~

With the choice of A, f, g and ¢ can be rewritten as the abstract form of system
(4.1). Under the appropriate conditions on the functions f, o, g and Ij as those in
(H1)-(H3) and (H4)-(H5), system (4.8) is controllable on (—oo, T1.
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ABSTRACT: This paper deals with the oscillation of a certain class of
second order difference equations with a sub-linear neutral term. Using
some inequalities and Riccati type transformation, four new oscillation
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1. Introduction

In this paper, we are concerned with the oscillatory behavior of the nonlinear difference
equation with a sub-linear neutral term

AanA(@n + Pty 4)) + dathyy_ =0, 1 = no, (L1)
where ng is a nonnegative integer, subject to the following conditions:
(H1) 0 < @ <1 and § are ratios of odd positive integers;
(Hs) {an}, {pn}, and {q,} are positive real sequences for all n > ng;
(H3) k is a positive integer, and [ is a nonnegative integer.

Let 0 = max{k,1}. By a solution of equation (1.1), we mean a real sequence {z, }
defined for all n > ng — 6 that satisfies equation (1.1) for all n > ng. A solution
of equation (1.1) is called oscillatory if its terms are neither eventually positive nor
eventually negative, and nonoscillatory otherwise.

In the last few years there has been a great interest in investigating the oscillatory
and asymptotic behavior of neutral type difference equations, see [1, 2, 4, 5, 6, 7, 8,
9, 10, 11, 12] and the references cited therein.

COPYRIGHT (© by Publishing House of Rzeszéw University of Technology
P.O. Box 85, 35-959 Rzeszéw, Poland
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In [4], Lin considered the equation of the form

A( pn‘rn k) + gnT -1 — 0 n > o, (12)

and studied its oscillatory behavior. In [5], Thandapani et al. investigated the oscil-
lation of all solutions of the equation

Alan Az, —pry_1)) + qnx§+1_l =0, n > ng, (1.3)

where p > 0 is a real number, k and [ are positive integers, 0 < o < 1 and 3 are ratios
of odd positive integers, and > >~ = -L = oco.
A special case of the equation studled by Yildiz and Ogunmez [11] has the form

Az(xn + pnxg—k) + anﬁ_l =0, (14)

where {p,} is a real sequence, {g,} is a nonnegative real sequence, and o > 1 and
B > 0 are again ratios of odd positive integers. They too discussed the oscillatory
behavior of solutions.

In [6], Thandapani et al. considered equation (1.3), and obtained criteria for the
oscillation of solutions provided » > H < oo0.

In this paper, we obtain sufficient conditions for the oscillation of all solutions of
equation (1.1) in the two cases

1
—_— 1-5
> = (15)
n=ngo
and
=1
il ) 1.6
n; < (1.6)

Our technique of proof makes use of some inequalities and Riccati type transfor-
mations. The results we obtain here are new and generalize those reported in
[4, 5, 6, 11, 12]. Examples are provided to illustrate the main results.

2. Oscillation results

In this section, we obtain sufficient conditions for the oscillation of all solutions of
equation (1.1). We set
Zn = Tp + PnTo_p-

Due to the form of our equation, we only need to give proofs for the case of eventually
positive nonoscillatory solutions since the proofs for eventually negative solutions
would be similar.

We begin with the following two lemmas given in [7].

Lemma 2.1. Assume that 8 >1 and a, b € [0,00). Then

1
PV > (et h)”
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Lemma 2.2. Assume that 0 < <1 and a, b € [0,00). Then
a” +b° > (a+1b)°.
The next lemma can be found in [3, Theorem 41, p. 39].
Lemma 2.3. Assume that a >0,b>0, and 0 < 8 < 1. Then
a® — P < pbP~(a —b).
Here is our first oscillation result.

Theorem 2.4. Assume that (Hy1)—(Hs) and (1.5) hold. If 8 > 1 and there exists a
positive nondecreasing real sequence {p,} such that

n 8 )
: (1—apsy1-)®  (1—a)’ply as1(Ap)?\
h,IlrLSolip Z ([ 98-1 - Wi Psqs — m =00 (2.1)

S=ngo
holds for all constants M > 0, then every solution of equation (1.1) is oscillatory.

Proof. Assume to the contrary that equation (1.1) has an eventually positive solution
{z,}, say 2, > 0, z,— > 0, and x,,_; > 0 for all n > n; for some ny > ng. From
equation (1.1), we have

Alan,Azy,) = —qnfo_l_l <0, n>n. (2.2)

In view of condition (1.5), it is easy to see that Az, > 0 for all n > n;. Now, it follows
from the definition z,, and using Lemma 2.3, we have

Ty = Zn—PnTo_p > 2n —Pnl(zn —1) —pp
> zn—app(zn —1) —pn
(1 - apn)zn - (1 - a)p"

or
(Tng1—1+ (1= Oé)pnﬂfl)ﬁ > (1- apn+1fl)ﬁzf+1fzv n=ng.
Using Lemma 2.1, in the last inequality, we obtain
1
IZ+1_Z > F(l — ozpn+1_l)525+1_l -(1- a)5p§+1_l, n>ny. (2.3)

From (2.2) and (2.3), we have

—(1 — appii_y B
A(anAzn) < ( 23*7;4_1 ) Qn22+171 + (1 - a)ﬁqnpfprl,la nzni. (2'4)

Define
_ pnanAz,
=2,

n—l1

Wy, n>nj. (2.5)

z
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Then, w, > 0 for all n > ny, and

Aw,, = prl(anAzy) 4 (Apn)ani1Azn 41 _ PrnAzy,

B B B
Zn+1—l Zn+1—l Zn+1—lzn—l
By the Mean Value Theorem

B2E Az, if B>1,

B2l Az, if B< 1.

Combining (2.7) with (2.6) and then using the facts that a,,Az, is positive and de-
creasing and z, is increasing, we have

B

z, > (2.7)

B _
Zn+1—l

—(1— appi1-)° pu(l—a)f 4
Aw, < 98—1 Pnln + Tpn—&-l—lpn%l
A
+% _ gMzupZ pz lng, n>n, (2.8)
n n+1%n—

where we have used the fact that z,, > M for some M > 0 and all n > n;. Completing
the square on the last two terms on the right, we obtain

(1-app1-)’  (1-a) 4 an—1(Apn)?
26—1 - M5 Phy1-1| Pnln + m, n>mn

Awn S - |:

Summing the last inequality from n; to n yields

> ([Umtpen” 0ol asa(Bp?\ _
25*1 Mﬁ ps+17l Psds 46M671p5 = Wnyy

s=nq

which contradicts (2.1) and completes the proof of the theorem. O

The proof of the following theorem is similar to that of Theorem 2.4 only using
Lemma 2.2 instead of Lemma 2.1. We omit the details.

Theorem 2.5. Assume that (H1)—-(Hs) and (1.5) hold. If0 < 8 < 1 and there exists
a positive nondecreasing real sequence {p,} such that

n o B8 2
~ _ p_ 1) s _ Bst(Bpa)7
hmsup :Z <|:(]- aps%»lfl) MB ps+1—l:| Psqs 45Mﬁ_1ps o (29)

n—oo

holds for all constants M > 0, then every solution of equation (1.1) is oscillatory.

Our next two theorems are for the case where (1.6) holds in place of (1.5). We let
— 1

We will also need the condition

An—k:
An

1—ap, > 0 for all n > ng. (2.10)
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Theorem 2.6. Let § > 1 and (Hy)—(Hs), (1.6), and (2.10) hold. Assume that
there exists a positive nondecreasing real sequence {p,} such that (2.1) holds for all
constants M > 0. If

n—1
lim sup Z (AEJrl

n—00

Aci k) 1
1—apgyii—
< APs+1-1 Aoir oF—T

(1- a)ﬁpi—l—l] BAS!

qs —
DAAL, 4D~ la AL,

) =0 (2.11)

holds for every constant D > 0, then every solution of equation (1.1) is oscillatory.

Proof. Assume to the contrary that equation (1.1) has an eventually positive solution
such that z,, > 0, ,—p > 0, and z,—; > 0 for all n > ny > ng. From (1.1), we
have that (2.2) holds. We then have that either Az, > 0 or Az, < 0 eventually. If
Az, > 0 holds, then we can proceed as in the proof of Theorem 2.4 and again obtain
a contradiction to (2.1).
Now assume that Az, < 0 for all n > n;. Define
anAzy,

Up = —5—, n=n. (2.12)
Zn

Then u,, < 0 for all n > ny and from (2.2), we have

anAz,

Az < s> n.

)
as

Summing the last inequality from n to j, we obtain

71
Zj4+1 — Zn S anAZn Z ;7

S

and then letting 7 — oo gives

B o g s, (213)

Zn
Thus,
—anAzp(—a,Az,)P~TAB
<1
2n
for n > ny. Since —a, Az, > 0 and (2.2) and (2.12) hold, we have
1
B
— 757 < undl <0, (2.14)

where L = —a,, Azy,. On the other hand, from (2.13),

Zn
A (An> >0, n>n. (2.15)
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From the definition of z,, (2.15), and Lemma 2.3, we have

Tn = Zn—PnTo_p > 2n —Pnlzn_ . —1) —pp
>z —app(zn—k — 1) = pn
A, _
n
or
B Ant1-1-k g B
nel——
(-Tn—i-l—l + (1 - a)pn+1—l) > (1 - Oépn+1—lA) Zp41—1
n+1-—1
Using Lemma 2.1, in the last inequality, we obtain
B
8 1 Anpi1-1—k 8 8
Tpi1-g > 551 (1 — OPn+1-1 Ain-‘_l_l > Zpi11— (1- a)ﬁpn-&-l—l' (2.16)

From (2.2) and (2.16), we have

B
In Apti1-k
AlanAz,) < ~ 551 (1 — apn_s_l_l;lﬁ”) 25+171 +qn(1 — a)ﬁp§+17l.(2.17)
From (2.12),
Au, = (QB Zn) aﬁ ﬁz A28 n > (2.18)
ZnJrl annJrl

By the Mean Value Theorem,
a1 Az, if B 21,
Lo—P < i (2.19)
525_1Azm if0< B <1,

so combining (2.19) and (2.18) and using the fact that Az, < 0 gives

Ala, A
Au, 7@” 2n)

n .

w2
— Bt (2.20)
Znt1 U,
Since z, /A, is increasing, there is a constant D > 0 such that z,/A4,, > D for n > ny.
Using this together with (2.15) and (2.17) in (2.20), we obtain

B Jé] 2
—q Apy1-1-k n(l — —14p-1Y
Aun < 77,1 (1 — OPp41—1 nt ) + 71( ) p5+171_/8D5 1A§ 1aJ. (221)

- 2k An+17l DﬂA§+1 n

Multiplying (2.21) by AEL 41 and then summing the resulting inequality from n; to
n — 1, we see that

n—1 B
A 1—1—k 1 (l—a)ﬂ
APy, — APy, + AP <1ap +1-1 St — PB _1l4
men e Szznl . ’ A1 261 DBAf+1 sHL=H T
n—1 n—1
AB=Ty, u?
T e T (L )
S S

sS=nq S=n1
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which upon completing the square on the last two terms yields

n—1 B
Agi1_i— 1 1—a)
§ (AEH <1—04Ps+1l 1 k) _ )

_ Py
= Ast1-1 20-1 psAl s

ds

LAB—1 1
— S < A,
4D5*1asA'§+1 - [B-1 + ApyUn,

in view of (2.14). This contradicts (2.11), and completes the proof of the theorem. [

The proof of the following theorem is similar to that of Theorem 2.6 using Lemma
2.2 instead of Lemma 2.1. We again omit the details.

Theorem 2.7. Let 0 < 5 < 1 and (Hy)-(Hs), (1.6), and (2.10) hold. Assume that
there exists a positive nondecreasing real sequence {p,} such that (2.9) holds for all
constants M > 0. If

n—1
lim sup Z <A§+1

n—oo
S=ngo

8
Agpioin\? Q=)
(1 —apsi—F — sHIL] g,

As+1—l DﬁAerl

B—1
- A ) s )
4DPLa Ay

holds for all constants D > 0, then every solution of equation (1.1) is oscillatory.

3. Examples

In this section, we present two examples to illustrate our main results.

Example 3.1. Consider the neutral difference equation

1 1/3 2n+1
A <(n+1)A (xn—i— nxn/2>) + <4n+ 10 + n(n+1)) 23 .=0,n>1(3.1)

Here a, = (n+ 1), p, = %, Gn = 4n + 10+ TiZii), o= %, =3 k=2 and | = 4.
By taking p,, = 1, we see that all conditions of Theorem 2.4 are satisfied and hence
every solution of equation (3.1) is oscillatory. In fact {z,} = {(—1)3"} is one such

oscillatory solution of equation (3.1).

Example 3.2. Consider the neutral difference equation

A ((n+1)(n+2)A (szrl 13 ))

n(n + l)x’“1
s 2(2n2+4n+1)) 3

+<4(n+2) Y Py
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Here a,, = (n+1)(n +2), pu = 7ty g0 = 4(n +2)? = 2C) o = § g =3,

n(n+1)
_ _ : : _ 1 An—k _
k =1, and [ = 2. Simple calculation shows that A, = 1 and 1 —apy Ank =

1— 313 > 0. The conditions (2.1) and (2.11) are also satisfied with p,, = 1. Therefore,
by Theorem 2.6, every solution of equation (3.2) is oscillatory. In fact {z,} = {(-1)"}
is one such oscillatory solution of equation (3.2).

We conclude this paper with the following remark.

Remark 3.3. Condition (2.10) is somewhat restrictive. It implies that we must have
{pn} = 0 as n — oo. It would be good to see a result that did not need this added
condition. Note also that it can be seen from the proof of Theorem 2.6 that (2.10) is
not needed if o = 1.
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ABSTRACT: In this paper we study the existence of solutions of a
nonlinear quadratic integral equation of fractional order. This equation is
considered in the Banach space of real functions defined, continuous and
bounded on the real half axis. Additionally, using the technique of mea-
sures of noncompactness we obtain some characterization of considered
integral equation. We provide also an example illustrating the applicabil-
ity of our approach.
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1. Introduction

Nonlinear functional-integral equations are often applicable in medicine, engineering,
mathematical physics, radiative transfer, kinetic theory of gases and so on (cf. [3, 13,
14, 15, 16, 17, 20, 21], for example).

The purpose of the paper is to study the solvability of nonlinear quadratic inte-
gral equation of fractional order in the Banach algebra BC(R.) consisting of real,
continuous and bounded functions defined on an unbounded interval. The equation
considered in this paper can be written as

x(t) = (Uyx)(t)(Ua)(2),

where

t
v;(t, s, x(s
(U)(0) = ma(®)+ flta0) [ P2
o (t—s)x
fort € Ry, a; € (0,1), i = 1,2. Moreover, m;, f;, v; are functions satisfying certain
conditions for ¢ = 1, 2.

9
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Notice that differential and integral equations of fractional order create an impor-
tant and significant branch of nonlinear analysis and the theory of integral equations
(cf. [7, 8, 10, 16)).

Functional integral equations considered in Banach algebras have rather compli-
cated form and the study of such equations requires of the use of sophisticated tools
(cf. [6, 7, 11, 12, 18, 19]). We will use the technique associated with measures of
noncompactness and some fixed point theorems [5]. The so-called condition (m) (in-
troduced in [7]) related to the operation of multiplication in the algebra will be crucial
in our considerations.

Measure of noncompactness used here allows us not only to obtain the existence
of solutions of functional integral equation but also to characterize those solutions in
terms of asymptotic stability and ultimate monotonicity.

The paper is a corrected and improved version of [4].

2. Notation, definitions and auxiliary results

In this section we collect some basic definitions and facts which will be used further
on. At the beginning we introduce some notation.

Denote by R the set of real numbers and put Ry = [0,00). Let (E,||-||) be a
Banach space with zero element 6. Then by B(z, ) we denote the closed ball centered
at x and with radius . The symbol B, stands for the ball B(,r). If X is a subset of
E, we use X and ConvX to denote the closure and convex closure of X, respectively.
Apart from this the symbol diam X will denote the diameter of a bounded set X while
| X|| denotes the norm of X i.e., || X|| = sup{||z|| : z € X}.

Next, let us denote by Mg the family of all nonempty and bounded subsets of E
and by Mg its subfamily consisting all relatively compact sets. We use the following
definition of the measure of noncompactness given in [5].

Definition 2.1. A mapping p: M — Ry will be called a measure of noncompact-
ness in E if it satisfies the following conditions:

1° The family ker p = {X € Mp : p(X) = 0} is nonempty and ker u C Ng.
2° X CY = pu(X) <u(Y).

3° w(X) = p(ConvX) = p(X).

42 (X + (1= NY) < Au(X) + (1 — Nu(Y) for A € [0, 1].

5° If (X,,) is a sequence of closed sets from Mg such that X, C X, forn =1,2, ...
and if lim, o u(X,) = 0, then the set Xo = 2, X,, is nonempty.

The family ker p described in 1° is said to be the kernel of the measure of non-
compaciness (.

It is easy to show that the set X, from the axiom 5° is a member of the family
ker . Indeed, from the inequality p(Xo) < pu(X,,) being satisfied for all n = 1,2, ...
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we derive that (X ) = 0 which means that X, € ker u. This fact will play a key
role in our further considerations.

In the sequel we will usually assume that the space E has the structure of Banach
algebra. Then we write xy in order to denote the product of elements z,y € FE.
Similarly, we will write XY to denote the product of subsets X,Y of E ie.,, XY =
{zy:ze X, yeY}.

Now, we recall a useful concept (see [7]).

Definition 2.2. We say that the measure of noncompactness p defined on the Ba-
nach algebra E satisfies condition (m) if for arbitrary sets X,Y € Mg the following
inequality is satisfied:

p(XY) < [ Xp(Y) + [[Y ]| (X).

It turns out that the above defined condition (m) is very convenient in consi-
derations connected with the use of the technique of measures of noncompactness in
Banach algebras.

For our purposes we will need a fixed point theorem for operators acting in a
Banach algebra and satisfying some conditions expressed with help of a measure of
noncompactness. To this end we first recall a concept parallel to the concept of
Lipschitz continuity (cf. [5]).

Definition 2.3. Let € be a nonempty subset of a Banach space E and let F': () — FE
be a continuous operator which transforms bounded subsets of 2 onto bounded ones.
We say that F' satisfies the Darbo condition with a constant k with respect to a
measure of noncompactness g if p(FX) < ku(X) for each X € Mg such that X C Q.
If £ < 1, then F is called a contraction with respect to pu.

Now, assume that E is a Banach algebra and p is a measure of noncompactness

on E satisfying condition (m). Then we have the following theorem announced above
[7].

Theorem 2.4. Assume that 2 is nonempty, bounded, closed and convex subset of
the Banach algebra E, and the operators P and T transform continuously the set )
into E in such a way that P(Q) and T(Q) are bounded. Moreover, we assume that
the operator F = P - T transforms § into itself. If the operators P and T satisfy on
the set £ the Darbo condition with respect to the measure of noncompactness p with
the constants k1 and ko respectively, then the operator F satisfies on 0 the Darbo
condition with the constant

[1P()[[k2 + [ T(2)]|1-

Particularly, if ||P(Q)|k2+ |T()||k1 < 1, then F is a contraction with respect to the
measure of noncompactness p and has at least one fized point in the set ).

Remark 2.5. It can be shown [5] that the set FixF of all fixed points of the operator
F on the set €2 is a member of the kernel ker p.
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3. Some measure of noncompactness in the Banach
algebra BC(R,)

In this section we present some measures of noncompactness in the Banach algebra
BC(R,) consisting of all real functions defined, continuous and bounded on the half
axis Ri. The algebra BC'(R.) is endowed with the usual supremum norm

2]l = sup{|z(t)] : t € Ry}

for z € BC(R). Obviously, the multiplication in BC(R. ) is understood as the usual
product of real functions. Let us mention that measures of noncompactness which we
intend to present here, were considered in details in [7].

In what follows let us assume that X is an arbitrarily fixed nonempty and bounded
subset of the Banach algebra BC(R; ) i.e., X € Mpor, ). Choose arbitrary ¢ > 0

and T > 0. For x € X denote by w” (z,¢) the modulus of continuity of the function
x on the interval [0,T] i.e.,

W (@,e) = sup{la(t) — (s)| : .5 € [0.T], [t — | < }.
Next, let us put:
wl(X,e) = sup{wl(z,e): z € X},
T i T
W (X) = lim T (X, ),
wP(X) = lim wl'(X).
T—o0
In our considerations we will also need another set quantities. In order to define
this quantities, let us fix ¢ € Ry and denote by X(¢) the cross-section of the set X
at the point ¢ i.e.,, X(¢) = {z(t) : © € X}. Denote by diamX (¢) the diameter of

X (t). Further, for a fixed T > 0 and « € X denote by dr(x) the so-called modulus of
decrease of the function x on the interval [T, 00), defined by the formula

dr(z) = sup{|z(t) — z(s)| — [x(t) —z(s)] : T < s < t}.

Further, let us put
dr(X) = sup{dr(x): z € X},
doo(X) = lim dp(X).
T—o0

In a similar way we may define the modulus of increase of function x and the set X

(cf. [1]).

Finally, let us define the set quantity ug in the following way

pa(X) = wi(X) 4 doo(X) + lim sup diam X (). (3.1)

t—o00

It can be shown (see [7]) that ug is the measure of noncompactness in the algebra
BC(Ry). The kernel ker pg of this measure consists of all sets X € Mpc(r, ) such
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that functions belonging to X are locally equicontinuous on R, and the thickness of
the bundle X (t) formed by functions from X tends to zero at infinity. Moreover, all
functions from X are ultimately nondecreasing on Ry (cf. [1] for details).

Now we recall that the measure ug has following property.

Theorem 3.1. The measure of noncompactness pq defined by (3.1) satisfies condition
(m) on the family of all nonempty and bounded subsets X of Banach algebra BC(Ry)
such that functions belonging to X are nonnegative on R .

The proof of above theorem may be found in [4].
Further, let us assume that € is a nonempty subset of the Banach algebra BC(R.)
and F': Q — BC(R,) is an operator. Consider the operator equation

z(t) = (Fx)(t), teRy, (3.2)
where = € Q.

Definition 3.2. [1] We say that solutions of Eq. (3.2) are asymptotically stable if
there exists a ball B(zg,r) in BC(R4) such that B(zg,r) N # ¢ and for each ¢ > 0
there exists T' > 0 such that |z(t) — y(¢)| < e for all solutions z,y € B(xg,r) N of
Eq. (3.2) and for t > T.

Let us mention that the measure of noncompactness pq defined by formula (3.1)
allows us to characterize solutions of considered operator equations in terms of the
concept of asymptotic stability. Namely, if solutions of an operator equation con-
sidered in the algebra BC(R.) belong to a bounded subset being a member of the
family ker p14, then from the previously given description of the kernel ker p14 we infer
that those solutions are asymptotically stable in the sense of Definition 3.2 (cf. also
Remark 2.5).

4. The existence of asymtotically stable and ulti-
mately nondecreasing solutions of a quadratic

fractional integral equation in the Banach algebra
BC(R4)

In this section we will consider the solvability of some functional integral equation in
the Banach algebra BC (R, ). Using the technique of measures of noncompactness we
will prove that this equation has solutions on an unbounded interval. Moreover, we
will also obtain some characterization of those solutions. Obviously, we will apply the
measure of noncompactness described in the previous section.

In our considerations we will often use the so-called superposition operator. In
order to define that operator we assume that J C R is an interval and consider a
set X consisting of all functions z: Ry — J. Moreover, f: Ry x J — R is a given
function. Then, for every function x € X; we may assign the function Fx defined by
the formula

(Fz)(t) = f(t, 2(t))
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for t € Ry. The operator F' defined in such a way is called the superposition operator
generated by the function f (cf. [2]).

The below quoted lemma [1] presents a useful property of the superposition ope-
rator which is considered in the Banach space B(R.) consisting of all real functions
defined and bounded on R, . Obviously, the space B(R,) is equipped with the clas-
sical supremum norm. Since B(R;) has the structure of a Banach algebra, we can
consider the Banach algebra BC(R, ) as a subalgebra of B(R,).

Lemma 4.1. Assume that the following hypotheses are satisfied:
(o) The function f is continuous on the set Ry x J.

(8) The function t — f(t,u) is ultimately nondecreasing uniformly with respect to
u belonging to bounded subintervals of J, i.e.,

Jim {sup{|f(t,w) = f(s,u)| = [f(t,u) = f(s,0)] s t>s > Tou€ J1}} =0

for any bounded subinterval J, C J.
(y) For any fized t € Ry the function u v f(t,u) is nondecreasing on J.

(6) The function u — f(t,u) satisfies a Lipschitz condition, i.e., there exist
a constant k > 0 such that

|f(t7u) - f(tvv)‘ < k|u - U|
for allt >0 and all u,v € J.
Then the inequality
doo (Fz) < kdoo ()
holds for any function x € X; N B(Ry), where k is the Lipschitz constant from
assumption (9).

Observe that in view of the remark mentioned previously the above lemma is also
valid in the Banach algebra BC(R).

As we announced before, in this section we will investigate the existence of solu-
tions of the quadratic fractional integral equation having the form

z(t) = (Urz)(t)(Uzz)(t), (4.1)

where

o t,s,x(s
War)(®) = milt) + fita(e) [ 2Ll

o (t—s)™
for t € Ry and i = 1,2. Here we assume that «; € (0,1) is a fixed number for i = 1, 2.
Our investigations will be conducted in the Banach algebra BC(R;). For further
purposes we define the few operators on the space BC(R;) by putting:

(4.2)
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i) = [ s

(t—s)™
for ¢ = 1,2. Obviously, we have
(Usz)(t) = my(t) + (Fix)(£)(Viz)(t)
for i = 1,2 and for ¢t € R;. Moreover, let us introduce the following sets:
A:={(t,s) e Ry xRy s <t}
A:={(t,s,z) eRy xRy xR:s <t}
Ay ={(t,s,2) e Ry xRy xRy : s <t}
We will study Eq. (4.1) under following assumptions.

(i) The function m,; is nonnegative, bounded, continuous and ultimately nonde-
creasing (1 = 1,2).

(ii) The function f;: Ry x Ry — R, satisfies the conditions («) — () of Lemma
4.1. Moreover, the function ¢ — f;(¢,0) is bounded for ¢ = 1, 2.

(iii) The function f; (i = 1,2) satisfies the Lipschitz condition with respect to the
second variable, i.e., there exists a constant k; > 0 such that

|fi(t,z) = fi(t, )| < kilx =y
for z,y,t e Ry (i =1,2).
(iv) v;i: A — R is a continuous function such that v;: AL — Ry (1 = 1,2).
Moreover, there exists a continuous and nondecreasing function G;: Ry — Ry

and a bounded and continuous function g;: A — R, such that v;(¢,s,2) =
9i(t,8)Gi(|z|) for t,s e Ry (s <t),z €Randi=1,2.

(v) The following property holds

t
i (T
lim _9it5) ds =0
t=oo Jo (t—s)v
fori=1,2.
In view of above assumptions we may define following constants (i = 1,2):

F; =sup{[fi(t,0)] : t € Ry},

t .
Gi—sup{/ 792@75)@81 t€R+}»
o (t—s)

g = sup{gi(t,s) : t,s € Ry},
F = max{Fy, Fa},
k = max{ky, ka},
m = max{|mi|], [[m2||}.

The last assumption has the form:
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(vi) There exists a solution rg > 0 of the inequality

[m + kG1rG1(r) + F G1G1(r)][m + kGarGa(r) + F GoGo(r)] < r

such that
mk(é1G1(T0) + 6202(7‘0)) + 2]€F§1G1(T0)62G2(T0)

+ 2I€2T061G1(T0)62G2(T0) <L

The existence result concerning the functional integral equation (4.1) is contained
in the below given theorem.

Theorem 4.2. Under assumptions (i)-(vi) Eq. (4.1) has at least one solution
x = x(t) in the space BC(R,) which is nonnegative, asymptotically stable and ul-
timately nondecreasing.

Proof. Let us assume that 2 is the subset of the Banach algebra BC'(R..) consisting
of all functions being nonnegative on R;. We will consider operators V; (i = 1,2) on
the set Q. Now, fix an arbitrary function z € Q. Then, in virtue of assumptions (i),
(ii) and (iv) we derive that the function U;z is nonnegative on Ry (i = 1,2).

Next, in view of (4.2) and the imposed assumptions, we obtain:

(U)(t) < ma(t) + [kaa(t) + fi(t,0)] /0 st
< i)+ ) + £ 0)Gu(ll) [ 25
< il + EiGill2)|Gi([l2]) + F GiGi([|=|)) (4.3)

forte Ry, i=1,2.
This estimate yields that the function U;z is bounded on Ry (i = 1,2).

Next, let us observe that in view of the properties of the superposition operator
[2] and assumption (ii) we infer that the function Fjx is continuous on Ry (i = 1,2).

Therefore, in order to show that U;x is continuous on the interval R, it is sufficient
to show that the function V;x is continuous on R, .

To this end let us fix T > 0 and € > 0 and choose arbitrarily ¢, s € [0, 7] such that
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|t — s| <e. Without loss of generality we may assume that s < ¢t. Then we obtain

W) - o)l < | [ HErEe - [ren ey,

(t—7) (t =)
b i(s, 7, 2(T)) " (s, 7, 1(7))
Ity e

+  Gi(llzl)g; /Os [(s _17)%' (¢ —lT)ai]dT

o _(t— )l
< wi e g + Gillelg = —
sl—ozi tl—aj (t _ S)l_a"’
Gi qg.: —
s Gullalhg,[f - o
T 1-ay 61—041'
< Wiy (0 &) g +2Gi(lle g (4.4)

where we denoted
wl (v, e) = sup{|vi(t, 7, @) —vi(s, 7, 2)| : t,s,7 € [0,T), |t —s| < e, x € [—d,d]}.
From the above estimate and the fact that function v; is uniformly continuous on
the set {(t,s,y) € R?: 0<s <t <T, ye[—|xl,|z]]} we have that the last part of
above estimate tends to zero as € — 0 and this implies the continuity of the function
Viz. Gathering the above established facts and estimate (4.4) we conclude that the
operator U; (i = 1,2) transforms the set  into itself.
Apart from this, in view of (4.3) and assumption (vi) we infer that there exists
a number 7o > 0 such that the operator S = U;U; transforms into itself the set €,
defined in the following way

Oy ={x € BC(R;): 0<x(t) <rg for t € R} }.
Moreover, the following inequality is satisfied
||UiQm H <m+ kié’r‘oGi(To) + F@Gz(ro)

In the sequel we will work with the measure of noncompactness uy. Thus, let us
fix a nonempty subset X of the set €,, and choose arbitrary numbers 7" > 0 and
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€ > 0. Then, for z € X and for ¢,s € [0,7] such that [t — s| < e and t > s we have

(Uiz)(t) = Uiz) ()] < w' (mi, €) + |(Fi) (1) (Vi) (t) — (Fyw)(s) (Viz)(s)]
< wli(mg,e) + [(Fia) (6)(Via) () — (Fiz)(s)(Viz) (2))]
+ I( ) (s)(Viz)(t) — (Fix)(s)(Viz)(s)]
< wh(mie) + |[(Fi)(t) — (Fia)(s)l|(Vix)(1)]
+ I( ) (s)||(Vix)(t) — (Viz)(s)]- (4.5)

Reasoning similarly we derive the estimate

(Fiz)(t) — (Fix)(s)] < |fi(t,2(t) — fi(t, 2(s))| + |fi(t, 2(s)) — fi(s, 2(s))]|
< kila(t) —x(s)] + |fi(t, 2(s)) — fi(s, z(s))|
<

kiw® (z,€) + wfx” (fire), (4.6)

where we denoted
wg(fiag) = Sup{‘fl(t7x) - fz(svx” : tas € [OvT]a |t - S' < g, T € [_d7d]}

Moreover, we have the following evaluations

(Vi) (1) scz-<||x||>/0 (f*))d < Gi(|lz)T;

|(Fy)(s)] < kilo(s)| + 1 fi(s,0)| < kiro + F,

which hold for arbitrary ¢,s € Ry and i = 1, 2.
Further, linking (4.5), (4.6) with the above obtained evaluations, we infer that the
following estimate holds

(Ui)(t) = Ui)(9)] < @l (mise) + [k (@, €) + iy (£, )] Galll2]) G
b oo+ T [l o) T 4 26l

Observe that the terms w” (my, €), wi (fi,€) and w?  (v;,€) tend to zero as e — 0
lll llll

since the functions m;, f; and v; are uniformly continuous on the sets [0,77], [0,7] x
[—lz|,||z]|] and {(t,s,y) ER3:0<s<t<T, y e |[-|z|,]|z|]}, respectively. Hence
we obtain

wy (Ui X) < kiGiGy(ro)wg (X)

and consequently

In what follows, let us choose arbitrarily z,y € X and ¢t € Ry. Then, applying
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our assumptions, we derive
|(Uiz)(t) — (Uiy)(1)]
vz t T, Jc

< |filt,2(8)) = filt: y(?) |/ (t— 7)o
sty [ EnE )l ny Ol

0 (t — 7)o
gi(t, ’7')

< kfa(t) ~uOIGi(lal) [ 2T

Hlkiy(t) + fi(t,0)] /O gi(t’T)[Gi((tﬂf(_T)T)); Gi(y(r)]

< lo(t) = y(0IGi(ro) [ Pt o+ o+ FipGitro) [ 24T

T

Hence, keeping in mind of assumption (v), we obtain the following equality

lim sup diam(U; X ) (¢t) = 0. (4.8)

t—o00

Now, we show that U; is continuous on the set §2,,. To this end fix ¢ > 0 and
take z,y € Q,, such that ||z —y| < 4. In view of (4.8) we know that we may find a
number T > 0 such that for arbitrary ¢t > T we get |(U;z)(t) — (U;y)(¢)| < e. On the
other hand, if we take t € [0,T], we have

()(0) - Wa)O < flt,z(0) - fitt.v(t) /

bt / v (¢, 7, x( fvl(t T,y(’r))|d7_
t—T R

)
< kifz(t) - y(0)|Gi(|lx ||>/ Md
= [hlyto) + 1t 0 (08) [

l—ai

_ - T
k(SGiGi(TO) + (k?"() + F)mgT (’Ui, (5)7

IN

To

where we denoted
ng(vmé) = sup{\vi(t,s,x) - vi(tasay)‘ : t,S € [OvT]axay S [7d> d]a |IJ’J - y| S 5}

In view of the uniform continuity of the function v; on the set {(t,s,y) € R® : 0 <
s <t <T,ye [-ro,ro]} we have that £ (v;,6) = 0 as 6 — 0. This yields that the
last term in the above estimate is sufficiently small for ¢ = 1, 2.

Next, fix arbitrarily 7" > 0 and choose t, s such that ¢ > s > T. Then we have

gi(t,7)  gi(s, )

05 |t—ne o=

_ 9i(t, 7) . 9i(s, ) (s, 7)
P ]
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Using (v) we obtain
lim {sup {/ {
T— o0 0

Then, for an arbitrary x € X we obtain

|(Usa) () — Usa)(s)] — [(Usa)(¢) — (Usa)(5)]
< ma(t) = ma(s)| = [ma(t) — ma(s)] + [(Fia) (1) (Vi) (t) — (Fi) () (Vi) (0)
H(Ei)(s) (Vi) (t) — (Fi) () (Vi) (s)| — [(Fia)(O) (Vi) (1) — (Fr)(s) (Vi) ()]
—[(Fr)(s) (Vi) (8) — (i) (s) (Vi) (s)

< dr(my) + dr(F) (Viar) (1)

() (s){| (Vi) (1) — (Vi) (s)] = [(Via)(£) — (Vi) (s)]}. (4.10)

On the other hand we get

|(Viz)(t) — (Viz)(s )I—[( )(t) — ( z)(s)]

gi(t’T) _ gi(svT)
(t—7) (s—71)

t—T1)*  (s—T)%

_{(gi(“) _ ol Hdr T§s<t}}:().

= /0 glttT—Tf / )—GTZ)( I . T
_{/0 gi ttTfGTl( / Tz ]_/9 gi(tg)GTi)(f(r))dT

)
| galt, T)Gila(r)) _gA&ﬂGAﬂﬂ),r
<, | e
[ [stDGeE) sl DG,
[ [ e - e

gi(t77-) gi(577-)

< Gillel) [ {255 - 22

Now, taking into account assumptions (i), (iv) and estimates (4.9), (4.10), we derive

B [(gi(tﬁ) ~ 9i(s,7) HdT'

- -

for i = 1,2. Hence, in view of Lemma 4.1, we derive the following inequality
doo (Uim) < ki GG (10)doo ()

for i = 1,2. Further, combining the above inequality an (4.6), (4.7), (4.10), we obtain
pa(UiX) < k;GiGi(ro) pa(X)

fori=1,2.

Therefore, applying Theorem 2.4 we derive that the operator S = UU; is a
contraction with respect to the measure of noncompactness pg with the constant L
given by the formula

L = mk(G1G1(ro) + G2Ga(r0)) + 2kF G1G1(r0)G2G2 (o) + 2k*r0G1G1(10) G2 G2 (70).
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Observe that assumption (vi) implies that L < 1. Thus, taking into account Theorem

2.4 we infer that the operator S has at least one fixed point x = z(t) belonging to the

set €,,. Moreover, in view of Remark 2.5 we conclude that x is nonnegative on Ry,

asymptotically stable and ultimately nondecreasing.

This completes the proof. O
Now we provide an example illustrating Theorem 4.2.

Example 4.3. Consider the quadratic fractional integral equation having form (4.1)
with the operators Uy, U, defined by the following formulas

(Urz)(t) o + arctan(t* 4 z(t)) /t Md&

ETES o (t—s)/3
l—et 1 ‘ 8a*(t)
Usx)(t) = “In(z(t) +1 d
Ua)(t) =+ glata(t) +1) [ o s
fort e Ry.
Observe that in this case the functions involved in Eq. (4.1) have the form:
t 1—et
t) = t) =
mt) =g ma(d) T

fi(t,z) = arctan(t* + z), falt,z) = %ln(x +1),

vi(t, s,x) = e (t+s) ||,
8zt
vall 8,®) = S

Moreover, a; = %, = %

It is easy to check that for the above functions there are satisfied assumptions of
Theorem 4.2. Indeed, we have that the function m; = m;(t) is nonnegative, bounded
and continuous on Ry (i = 1,2). Since my and mg are increasing on R we derive that
they are also ultimately nondecreasing on R;. Moreover, ||m| = % and ||me| = i.
Thus, there is satisfied assumption (i). Further notice that the functions f; (i = 1,2)
transform continuously the set Ry x Ry into Ry. Moreover, f; is nondecreasing with
respect to both variables and satisfies the Lipschitz condition (with respect to the
second variable) with the constant k; = 1. Similarly, the function fo = fa(t, ) is
increasing with respect to x and satisfies the Lipschitz condition with the constant
ko = % Apart from this it is easily seen that F; = 5 Fy = 0. Summing up, we see
that functions f; and fo satisfy assumptions (ii) and (iii).

Next, let us note that the function v; is continuous on the set A and transforms
the set Ay into Ry for ¢ = 1,2. Apart from this the function v; can be represented in
the form v;(t, s, ) = g;(t, 8)Gi(|z]) (i = 1,2), where g1 (¢,s) = e~ 1+, Gy (2) = \/]7],
g2(t, s) = m, Ga(z) = x*. Tt is easily seen that assumption (iv) is satisfied for
the functions v; and vs.
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Further on, we have

t t —t—s t
t d 3
/ 1(ts) dsz/ — 13d5§€_t/ 813:76_%2/3‘
o (t—s)™ o (t—s)t/ o (t—s)t/ 2
Hence we see that

t
lim gt 8) (¢, 5)

ds = 0.
o Jo (E=s)

Moreover, we get

/ g2(t, s) S_/t 8 ge< 8 /t ds 2440
o (t—s)2 " Jo B(t+s+2)3(t—s)/5 " T Bt+2)3 Jy (t—s)V/>  (t+2)3
Thus, we have

i [ 203 4 g
t=oo Jo (t— )2
This shows that assumption (v) is satisfied.
Finally, let us notice that taking into account the above estabilished facts we have
that m = max{[|ma |, [mzl|} = 3, k¥ = max{k1, k2} = 1 and F = max{Fy, Fy} = 7.
Thus, the first inequality from assumption (vi) has the form

L vt IOk + Gl + Tty < 1
3 2 773 2
It can be shown that the number ry = % is a solution of the above inequality such
that it satisfies also the second inequality from assumption (vi).
Applying Theorem 4.2 we infer that the quadratic fractional integral equation
considered in this example has a solution belonging to the set

Q1 ={z€BC[R4): 0<a(t) <5 for t € Ry},

N |

which is asymtotically stable and ultimately nondecreasing.
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ABSTRACT: The fractional derivative of the Riemann-Liouville and
Caputo types played an important role in the development of the theory
of fractional derivatives, integrals and for its applications in pure math-
ematics ([18], [21]). In this paper, we study the existence of weak solu-
tions for fractional differential equations of Riemann-Liouville and Caputo
types. We depend on converting of the mentioned equations to the form of
functional integral equations of Volterra-Stieltjes type in reflexive Banach
spaces.

AMS Subject Classification: 35D30, 34A08, 26A42.
Keywords and Phrases: Weak solution; Mild solution; Weakly Riemann-Stieltjes in-
tegral; Function of bounded variation.

1. Introduction and preliminaries

Let E be a reflexive Banach space with norm || . || and dual E*. Denote by C[I, E] the
Banach space of strongly continuous functions x : I — E with sup-norm.

Fractional differential equations have received increasing attention due to its applica-
tions in physics, chemistry, materials, engineering, biology, finance [15, 16]. Fractional
order derivatives have the memory property and can describe many phenomena that
integer order derivatives cant characterize. Only a few papers consider fractional dif-
ferential equations in reflexive Banach spaces with the weak topology [6, 7, 14, 22,
23).

Here we study the existence of weak solutions of the Volterra-Stieltjes integral equa-
tion

x(t) = plt) + / f(s,2(5)) dug(t,s), t€T=1[0,T],

COPYRIGHT (© by Publishing House of Rzeszéw University of Technology
P.O. Box 85, 35-959 Rzeszéw, Poland
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in the reflexive Banach space F.
Let « € (0,1). As applications, we study the existence of weak solution for the
differential equations of fractional order

Epox(t) = f(t,z(t)), t € (0,T] (1.1)
with the initial data
z(0)=0, (1.2)

where #D%z(.) is a Riemann-Liouville fractional derivative of the function z : I =
[0,T] — E.
Also we study the existence of mild solution for the initial value problem

CDex(t) = f(t,z(t), t € (0,T] (1.3)
with the initial data
z(0) =z , (1.4)

where “ Dxz(.) is a Caputo fractional derivative of the function x : I : [0,T] — E.
Functional integral equations of Volterra-Stieltjes type have been studied in the space
of continuous functions in many papers for example, (see [1-5] and [8]).

For the properties of the Stieltjes integral (see Bana$ [1]).

Definition 1.1. The fractional (arbitrary) order integral of the function f € L; of
order « > 0 is defined as [18, 21]

bt —s)ot
ICf(¢ ::/ ———f(s) ds.
0= | SEih— 1
For the fractional-order derivative we have the following two definitions.

Definition 1.2. The Riemann-Liouville fractional-order derivative of f(t) of or-
der o € (0,1) is defined as ([18], [21])

“Dif) = 5 [y ()
or d
RD3f() = SIS

Definition 1.3. The Caputo fractional-order derivative of g(t) of order a € (0, 1] of
the absolutely continuous function g(¢) is defined as ([9])

“D2glt) = [ oy geote) ds

or

CDYg(t) = 11 S g(0).

a



Weak solutions of fractional differential equations 87

Now, we shall present some auxiliary results that will be need in this work.
Let E be a Banach space (need not be reflexive) and let z : [a,b] — F, then

(1-) x(.) is said to be weakly continuous (measurable) at ¢y € [a,b] if for every
¢ € E*, ¢(x(.)) is continuous (measurable) at tg.

(2-) A function h: E — E is said to be weakly sequentially continuous if h maps
weakly convergent sequences in F to weakly convergent sequences in FE.

If = is weakly continuous on I, then z is strongly measurable and hence weakly
measurable (see [10] and [13]). It is evident that in reflexive Banach spaces, if z is
weakly continuous function on [a, b], then z is weakly Riemann integrable (see [13]).

Definition 1.4. Let f : I Xx E — E. Then f(¢t,u) is said to be weakly-weakly
continuous at (tg,ug) if given € > 0, ¢ € E* there exists § > 0 and a weakly open
set U containing wug such that

| &(f(t,u) — f(to,u0)) |< €

whenever
|t—to|<dand uel.

Now, we have the following fixed point theorem, due to O’Regan, in the reflexive
Banach space (see [19]) and some propositions which will be used in the sequel [13,
20].

Theorem 1.5. Let E be a Banach space and let Q) be a nonempty, bounded, closed
and convez subset of C[I, E] and let F:Q — Q be a weakly sequentially continuous
and assume that FQ(t) is relatively weakly compact in E for each t € I. Then,
F has a fized point in the set Q.

Proposition 1.6. A convex subset of a normed space E is closed if and only if it is
weakly closed.

Proposition 1.7. A subset of a reflexive Banach space is weakly compact if and only
if it is closed in the weak topology and bounded in the norm topology.

Proposition 1.8. Let E be a normed space with y € E andy # 0. Then there exists
a ¢ E with| ¢|=1 and [y l=¢(y).

2. Volterra-Stieltjes integral equation

In this section we prove the existence of weak solutions for the Volterra-Stieltjes
integral equation

z(t) = p(t) +/0 f(s,z(s)) dsg(t,s), tel=10,T], (2.5)
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in the space C[I, E]. To facilitate our discussion, denote A by
A={(t,s):0<s<t<T}

andletp: I - E, f: 1 x FE— F and g: A — R be functions such that:

(i

(ii

—

peCl,E].

The function f is weakly-weakly continuous.

(ili) There exists a constant M such that || f(¢,z) ||[< M.

(v

(vi

)
)
)
(iv) The function g is continuous on A.
) The function s — g(t, s) is of bounded variation on [0, t] for each fixed ¢t € I.
)

For any € > 0 there exists § > 0 for all t1,t5 € I such that t; < t5 and t5 —t; <
0 the following inequality holds

t1

\/[g(tQ,S) —g(t1,s)] <e

0

(vii) ¢(t,0) =0 for any ¢t € I.

Obviously we will assume that g satisfies assumptions (iv)-(vi). For our purposes we
will only need the following lemmas.

Lemma 2.1. [5] The function z — \/._, g(t, s) is continuous on [0,t] for any fized t €
I

Lemma 2.2. [5] For an arbitrary fized 0 < ty € I and for any ¢ > 0, there exists 6 >
0 such that if t1 € I, t1 <ty and tos —t; < 0 then

to

\/ g(ta, s) <e.

s=ty

Lemma 2.3. [5] The function t — \/'_, g(t, s) is continuous on I. Then there exists
a finite positive constant K such that

K:sup{\/ g(t,s):t eI}

s=0

Definition 2.4. By a weak solution to (2.5) we mean a function « € C[I, E] which
satisfies the integral equation (2.5). This is equivalent to find z € C[I, E] with

o(z(t)) = ¢(p(t)+/0 f(s,2(s)) dsg(t,5)), t €IV ¢ € E™.
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Now we can prove the following theorem.

Theorem 2.5. Under the assumptions (i)-(vii), the Volterra-Stieltjes integral equa-
tion (2.5) has at least one weak solution x € C[I, E].

Proof. Define the nonlinear Volterra-Stieltjes integral operator A by

/fsx ) dsg(t,s), tel.

For every © € CI[I,E], f(.,x(.)) is weakly continuous ([24]). To see this we
equip E and I x F with weak topology and note that ¢ — (¢,2(t)) is continuous
as a mapping from I into I X E, then f(.,z(.)) is a composition of this mapping
with f and thus for each weakly continuous z : I — E, f(.,z(.)) : I — E is weakly
continuous, means that ¢(f(.,z(.))) is continuous, for every ¢ € E*, g is of bounded
variation. Hence f(.,z(.)) is weakly Riemann-Stieltjes integrable on I with respect
to s — ¢g(t,s). Thus A makes sense.
For notational purposes || z ||o= sup || z(¢) ||

tel

Now, define the set @ by

Q={z e ClLE: v o< Mo ,

| 2(ta) — 2(tr) [|<I| p(t2) — p(t2) || +MN(e) + M \/ g(tz,S)} :

s=ty

First notice that ) is convex and norm closed. Hence @) is weakly closed by Proposi-
tion 1.6.

Note that A is well defined, to see that, Let t1, to € I, to > t1, without loss of
generality, assume Ax(ty) — Ax(t1) # 0

| Ax(ts) - Ax(t) || = S(Ax(ts) — Ax(t) < | d(p(t2) — p(tr)) |
1 [ o) dgttan) = [ ofa(9) e o) |
< lplt) - plt) ||+\/ O(f (5, 2(5))) dug(ta, s)
+ t2¢(f(, o(5) dlta.s) = [ " 6(F(s,2())) dugltn,s) |

< | plts) - plta) || + | 1¢(f(s7w(8))) dulg(ts,5) — g(t1, )] |
+ |/ O(f(5,2(5))) dag(ts,5) |
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IA

I p(t2) = p(t1) |l |

+ / (230 | dal\ (gt 2) — g(t1,2))
0 z2=0

b [T 1o e | dlV gta.)
z=0

t1

t1 S
< pt) = plta) [0 [l (0(t2,2) ~ 9(t2,2)
0 z=0
to S
+ M ds[\/ g(t21z)]
t1 2=0
< |Ip(t2) —p(t1) |+M\/ (t2,8) — g(t1,5))
s=0
to t1
+ M[\/ g(ta,s) — \/ g(ta, s)]
s=0 s=0
< I p(ta) = p(t1) | +MN(e) + M \/ (t2,5) .
s=t1
where
—sup{\/ (ta,s) — g(t1,8)) s ti,ta € I, t1 < ta, tg —t; < €}
Hence
| Az(t2) — Ax(t1) ||<[| p(t2) — p(t1) || +MN(e) + M \/ (ta,s), (2.6)

s=t1

and so Az € C[I, E]. We claim that A : Q@ — @ is weakly sequentially continuous
and A(Q) is weakly relatively compact. Once the claim is established, Theorem 1.5
guarantees the existence of a fixed point « € C[I, E] of the operator A and the integral
equation (2.5) has a solution x € C[I, EJ.

To prove our claim, we start by showing that A : Q — Q. Take z € @, note that the
inequality (2.6) shows that AQ is norm continuous. Then by using Proposition 1.8
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we get
| Az(t) | =  S(Ax(t) < | dp(®) |+ 6 / F(s,2(5)) dug(t,5)) |
< ) \|+/|¢ 5,2(5) | do(\/ glt,2))
z=0
< el || +M / a.(\/ o(t.2))
z=0
< e H+M\/ (t, )
:>0t

< lelo+Mstt€11;S\:/Og(t78)
<l +ME = M, .

Then

| Az [lo= sup || Az(t) | < Mo.
tel

Hence, Az € @ and AQ C @ which prove that A : Q — @, and AQ is bounded
in C[I, E].

We need to prove now that A : @ — @ is weakly sequentially continuous.
Let {z,(t)} be sequence in @ weakly convergent to z(t) in E, since @ is closed we
have x € Q. Fix t € I, since f satisfies (ii), then we have f(¢,x,(t)) converges weakly
to f(t,x(t)). By the Lebesgue dominated convergence theorem (see assumption (iii))
for Pettis integral ([12]), we have for each ¢ € E*, s € [

/fsxn dag(t, ) /¢> (5,2 (5))) dagl(t, )

—>/¢ s,x(8))) dsg(t,s), Vo € E*, t €I,

ie. p(Ax, (b)) = ¢(Ax(t)), Vit €I, Ax,(t) converging weakly to Az(t) in E.

Thus, A is weakly sequentially continuous on Q.

Next we show that AQ(t) is relatively weakly compact in E.

Note that @ is nonempty, closed, convex and uniformly bounded subset of C[I, E]
and AQ is bounded in norm. According to Propositions 1.6 and 1.7, AQ is relatively
weakly compact in C[I, E] implies AQ(t) is relatively weakly compact in E, for
each t € I.

Since all conditions of Theorem 1.5 are satisfied, then the operator A has at least one
fixed point z € @ and the nonlinear Stieltjes integral equation (2.5) has at least one
weak solution z € C[I, E]. O
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3. Volterra integral equation of fractional order

In this section we show that the Volterra integral equation of fractional order

bt —s)ot
o) =p0)+ [ S
0 I'(a)
can be considered as a special case of the Volterra-Stieltjes integral equation (2.1),
where the integral is in the sense of weakly Riemann.
First, consider, as previously, that the function ¢(t,s) = g : A — R. Moreover, we
will assume that the function g satisfies the following condition

f(s,z(s)) ds, tel (3.7)

(vi’) For ty,te € I, t; < to, the function s — g(t2,s) — g(t1,s) is nonincreasing on
[0,21].

Now, we have the following lemmas which proved by Bana$ et al. [5].

Lemma 3.1. Under assumptions (m‘/) and (vii), for any fixred s € I, the function t —
g(t, 8) is nonincreasing on [s, 1].

Lemma 3.2. Under assumptions (iv), (vi ) and (vii), the function g satisfies as-
sumption (vi).

Consider the function g defined by
t* —(t—s)™

Na+1) (38)

g(t,s) =
Now, we show that the function g satisfies assumptions (iv), (v), (vi') and (vii).
Clearly that the function ¢ satisfies assumptions (iv) and (vii). Also we get

(t—s)o !

T(a) >0

dsg(t, s) =
for 0 < s < t. This implies that s — g(¢,s) is increasing on [0, ¢] for any fixed ¢t € I.
Thus the function ¢ satisfies assumption (v).
To show that ¢ satisfies assumption (vi ), let us fix arbitrary ¢1,ty € [0,7T], t; < to.
Then we get

G(s) = g(t2,s) — g(t1,s) = 1§ —t¢ — (ta —s5)* + (t1 — s)"’

P(a+1)
define on [0, #1]. Thus
R k) el G Bk M 1 B 1
@ () ') [(tg —s)lme (¢ — S)lfa]'

Hence G'(s) < 0 for s € [0,¢1). This means that g satisfies assumption (vi ). And the
function g satisfies assumptions (iv)-(vii) in Theorem 2.5.
Hence, the equation (3.7) can be written in the form

w@zMﬂ+Af@M@Mw@@
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And the equation (3.7) is a special case of the equation (2.5).
Now, we estimate the constants K, N(e) used in our proof. To see this, since the
function s — g(¢, s) is nondecreasing on [0, ¢] for any fixed t € I. Then we have

t o

S\:/Ogoz $) = g(t:1) = 9(1.0) = 9(t.) = £y
and
\/(g(tQ,S) —g(tl’s)) = t27 (tlasz)] [g(tQaSi—l) _g(tlasi—l)] |

(t2, si—1) — g(t1, si-1)] — [9(t2, si) — g(t1,8:)]}

i

= Ttl,tl) g(t2,t1)

= L g (- 1))
T T(a+1)tt 2 SR
Thus .
K:sup{\/g(ts):tEI}:L
S0 I'(a+1)
and .
N(©) =sup { \/ (g(tz,8) = gltr,8)) s ta,ta €1, b1 <ta, ta—t1 < ¢}
s=0
e et — 1)
ERNCE )
Since
ta
\/ g(ta,s) = gl(ta,t2) — g(t2, 1)
s=ty
A L S
T Tla+nt? P R
_ (2= t)"
Ma+1)"
Then

Q={zcClLE]:| o< Mo .

| (t2) — x(t1) [I<|| p(t2) — p(t1) | + [ 7 =5 [ +2(t2 — t1)°]}-

M
I'a+1)
Finally, we can formulate the following existence result concerning the fractional in-

tegral equation (3.7).

Theorem 3.3. Under the assumptions (i)-(iii), the fractional integral equation (3.7)
has at least one weak solution x € C[I, E].
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4. Fractional differential equations

In this section we establish existence results for the fractional differential equations
(1.1)-(1.2) and (1.3)-(1.4) in the reflexive Banach space E.
4.1. Weak solution

Consider the integral equation

x(t)z/o (t}(i)g_f(s,x(s)) ds, tel, (4.9)

where the integral is in the sense of weakly Riemann.

Lemma 4.1. Let o € (0,1). A function x is a weak solution of the fractional integral
equation (4.9) if and only if x is a solution of the problem (1.1)-(1.2).

Proof. Integrating (1.1)-(1.2) we obtain the integral equation (4.9). Operating
by rD® on (4.9) we obtain the problem (1.1)-(1.2). So the equivalent between (1.1)-
(1.2) and the integral equation (4.9) is proved and then the results follows from
Theorem 3.3. 0

4.2. Mild solution

Consider now the problem (1.3)-(1.4). According to Definitions 1.1 and 1.3, it is
suitable to rewrite the problem (1.3)-(1.4) in the integral equation

z(t) = xo Jr/o Ul_‘(i.):;f(s,x(s)) ds, tel. (4.10)

Definition 4.2. By the mild solution of the problem (1.3)-(1.4), we mean that the
function x € C[I, E] which satisfies the corresponding integral equation of (1.3)-(1.4)
which is (4.10).

Theorem 4.3. If (i)-(iii) are satisfied, then the problem (1.3)-(1.4) has at least one
mild solution x € C[I, EJ.

It is often the case that the problem (1.3)-(1.4) does not have a differentiable
solution yet does have a solution, in a mild sense.
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On the Derivative of a Polynomial with
Prescribed Zeros
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ABSTRACT: For a polynomial p(z) = a,[[}_,(z — 2:) of degree n
having all its zeros in |z] < K, K > 1 it is known that

2 K
max |p'(z)| > max |p(z)] .
ma ()] > 1 {;KH%l}Z_I ()

By assuming a possible zero of order m, 0 < m <n —4, at z =0, of p(2)
for n > k+ m + 1 with integer k > 3 we have obtained a new refinement
of the known result.

AMS Subject Classification: 30C10, 30A10.
Keywords and Phrases: Derivative; Polynomial; Zero of order m at 0; Refinement;
Generalization.

1. Introduction and statement of results

For an arbitrary polynomial f(z) let M(f,r) = max)—.|f(z)] and m(f,r) =
min;—, |f(z)[. Further let p(z) = Z?:o a;jz7 be a polynomial of degree n. Concern-
ing the estimate of |p/(z)| on |z| <1 we have the following result due to Turdn [12].

Theorem 1.1. If p(z) is a polynomial of degree n, having all its zeros in |z| < 1 then
M(p',1) > gM(p,l)-

The result is sharp with equality for the polynomial p(z) having all its zeros on |z| = 1.

More generally, for the polynomial having all its zeros in |z] < K, (K < 1),
Malik [10] proved:

Theorem 1.2. If p(z) be a polynomial of degree m, having all its zeros in |z| < K,
(K <1) then

n

The result is sharp with equality for the polynomial p(z) = (z + K)".

COPYRIGHT (© by Publishing House of Rzeszéw University of Technology
P.O. Box 85, 35-959 Rzeszéw, Poland
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And for the polynomial having all its zeros in |z| < K, (K > 1), Govil [6] proved:

Theorem 1.3. If p(z) is a polynomial of degree n, having all its zeros in |z| < K,
(K >1) then

M(p'.1) > T M(p. 1)

The result is sharp with equality for the polynomial p(z) = 2™ + K™.

By using the coefficients a,,, a,—1, of the polynomial p(z), Govil et al. [7] obtained
the following refinement of Theorem 1.2.

Theorem 1.4. If p(z) = Z?:o a;z’ is a polynomial of degree n, having all its zeros
in|z| < K, (K <1) then

nlan| + [an—1]
(T K2)nlan] + 2lan 1]

M@p',1) =z n M(p,1) .

And Aziz [1] used the moduli of all the zeros of the polynomial p(z) to obtain the
following refinement of Theorem 1.3.

Theorem 1.5. If all the zeros of the polynomial p(z) = ay, H?Zl(z —z;), of degree n
lie in |z| < K, (K > 1) then

n

M) 2 (= )M

The result is best possible with equality for the polynomial p(z) = 2™ + K".

Later Govil [8] used certain coefficients as well as moduli of all the zeros, of the
polynomial p(z) to obtain the following refinement of Theorem 1.5.

Theorem 1.6. Let p(z) = Z?:o a;jz = an [T}, (z — z) be a polynomial of degree n,
(n>2), |z) <Ky, 1 <t <nandlet K =max(Ky, Ks,...,K,) > 1. Then forn > 2

2 " K
/
>
M@.1) = 1+K”(ZK+Kt)M(p’1)
t=1

2an_1| [~ 1 K'—1 K" 2-1 1
_ 1_7>7
+(1+K")(;K+Kt)< n n—2 >+|‘“|( K2

and

My, 1) > 1+2Kn (ZKfKt)M(p’lH (ﬁm a 1\(212

1
n |a1|(1—§>, n=2.

The result is best possible with equality for the polynomial p(z) = 2™ + K™.
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Dewan et al. [3] also obtained a result similar to Theorem 1.6 for n > 3.

In this paper by assuming a possible zero of order m, 0 < m <n —4, at z =0, of
p(z) we have obtained a new refinement of Theorem 1.5, similar to Theorem 1.6 for
n > k+ m + 1 with integer £ > 3. More precisely we have proved

Theorem 1.7. Let p(z) be a polynomial of degree n such that

n n
p(z) = ayp H(z— zt) = Zajzj, |2t| < K, 1<t<n
t=1 =0

and K = max(Ky, Ks,...,K,) > 1, (1.1)
=2"p1(z), p1(0) #0, 0 <m<n-—4, (1.2)

with
n>k+m+1,(k>3). (1.3)

Then

2 ~ K
M) > e (3 g ) M)

t=1
1 (x= K \K"™-1
— K
+K”<ZK+Kt>K”—"'+1m(p’ )

=1

~+

2 " K 1 2 Uan_1]
+ - )| o ———s
1+ Kn—m K+K,//|Kn—-m-1+2 n—m

t=1

x {K”m - (n;m)(K - 1)}

1 P N|an_o|
K2n—m-2+2(n—m)(n—m—1)

i (Y- (o)

+L 2 3!|an—3‘
K¥n—m—-34+2(n—m)(n—m-—1)(n—m—2)

+

e (e (e (k)

1

1 2 (k= Dlay— (-1l
Kty —m—(k—-1)+2 n-m)n—-m—-1)...(n —m —k —2)

_|_

< {Kn—m e G [ e G [0 e AR G [t 1)’“‘1}

1 k—1
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. {Kn—l_l_ (n;1>(K—1)— (n;l)(K—1)2— ("31>(K_1)3}—|-...

i 2 (k’—i—m— 1)!|ak+m,1|
n—(k+m—-1)42 n-1)n-2)...(n—k+m—2)

x {K"‘l —1- (”;1)(1( —1) - (”:)(K (U - 1)’<+m—2}

k+m—2)

1
m—1)(n-2)...(n—k+m-—1)

+ (k4 m)lagm] (

X {K”l —1- (nl_l)(K 1) - (n;l)(K I (n_l )(K - 1)’”’”2}

k+m—2

1
(n=3)(n—4)...n—k+m+1)

x {K”B —1- (nf)(K— 1) - (nj)(K— )?—... - (:j_g)(K— I)HmQ}ﬂ ’
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n>k+m+1, (k>3) (1.4)
and
k+m+1 ktm+1
K 1 K
= (8 (3 )
¥ 1) 2 e ; RrrMe L 'R,
R 5 Fmil g
e+ — 2 )
X Kk+1_|_1m(p )+1+Kk+1 Z K+Kt

12 Uaktm| [ g1 i
X[K'k—s—z'k—s—l KR () -

1 2 2! agym—1] k ket h
B — KFL_1 - K-1)-— K —1)?
TR 12 (k+ Uk (,Ju=n=(, )

L2 3N gm—2]
K3 %h—2+2 (k+ Dk(k—1)

) {Kk+1 L (k+1)(K_1)_ (k+1>(K_1)2_ <k;1)(K—1)3}—|—...

L 2 (k= 1)lamysl
Kk-1242" (k+1)k...3

1 k—1

y {K’““ L <k+1)(K - (k:-l)(K I (k-H)(K B 1)k1}

1 [am41] k1 1 2|a, | 2 2!|as|
— (K — 1)k [ K—1)4 —o—.
JrK’“ k+1 ( ) JrKk‘“m k—l—m—|—2( )+k:+m—1+2 k+m
k+m 2 3!|a3\
o Jpcktm g _ K—1)§ 4 —oou—.
{ <1 )( )} k+m—2+2 (k+m)(k+m—1)

<A (- (e o)

. 2 4!|a4|
E+m—=3+2 (k+m)k+m—1)(k+m-2)
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) {Kk+m_1_ (kjm)(K_l)_ (k;m)(K—l)Q— (k:")([(—l)?’}—l—...

2 (k+m—1)|arpm_i

T Gk m kit m—1)...3

x {K’“*’” —1- (kjm)(K —1)- (k:m>(K N 1)’f+m-2}

k+m—2

n |ak+m|(K—1)k+m], n=k+m+1,(k>3). (1.5)
Result is best possible and equality holds in (1.4) and (1.5) for p(z) = 2™ + K.

Since corresponding to each of m zeros at 0, one can take

Kt =0 5
thereby implying

K _ 1

K+ K,
and since corresponding to each of remaining (n — m) zeros, we have
K
>1/2 by (1.1
X1k 2 Y2y (LD,

Theorem 1.7 gives, in particular, the following statement.

Corollary 1.8. Let p(z) = Z?:o ajzj be a polynomial of degree n, having all its zeros
in|z| < K, (K > 1) such that

p(z) = 2"pi(z), p1(0) #0, 0 <m <n—4, (1.6)
with
n>k+m+1,(k>3).
Then o
M@, 1) > %M(p, 1) + g;?.gwm . 1m(p, K)

n-+m 1 2 Wan—1] _ n-—m
—. : K"m—1—( )K—l
+1+K”—le n—-m-—1+2 n—m 1 ( )
1 2 N|ap_o|
K2n—m-24+42(n—m)(n—m-—1)

e G (L G [Ty

+
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L 2 3!‘an—3|
K2 n—m-3+2 (n—m)ln—m-—1)(n—m —2)

o G [ G S G TC S P

+

1 2 (k= Dlay— (-1l
Kl —m—(k—-1)+2 n-m)n—-m—-1)...(n—m -k —2)

+

v {K”m - (n;m)(K 1) (n;m)(K —1)2 - - (nim)(K - 1)“}

k—1

k‘!|an_k|< 1
Kt \(n—m)n—-m—-1)...(n—m —k —1)

e (0= (o= (v

1
n—m-2)n—m-3)...(n—m—k+1)

< rmm o (T w e (w1

1

e e s ()
" n—§+2'(n —31'|)C(L:L|—2) {Kn_l 1 (nzl)(K—l) - ( 71)(1{— 1)2}

2 4!‘&4‘
n—44+2 (n—1)(n—-2)(n-23)

. {Knl L (nl_l)(K - (nZ—l)(K 7 1)2 B (7t;1)(K _ 1)3} + ...

n 2 (k4+m— DYagtm—1]
n—(k+m—-1)+2 n-1)n-2)...(n—k+m-—2)

x {K”—l —1- (”1_1)(K —1)- (";)(K (7 Y- 1)k+m—2}

k+m—2
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1
+ bl ((n D2 Fim 1)

-1

x {K"‘l - (”;1) (K—1)— ("2 -1 - - (:;_2) (K — 1)k+m—2}

1
n=3)n—-4)...n—k+m+1)

R R (R (LR IR G [ SV

(]

n>k+m+1, (k>3)

and

E+2m—+1 E+2m+1 K11 E+2m+1
P )+ Sy e e K) + —
QK k+m+l "R+ 4 1+ Kk+

1 2 Waksm| [k k1 1 2 2laktm—1]
R MLARULS § G RRI K-1 — = .
Xl (1)( ) +K?k_1+2 (k+ 1)k

O L

L b2 (k= Dlamol
Kk-1242 (k+1)k...3

v {K’““ . (k+1)(K —1)- (kj)(K o (’:1)(1{ - 1)k1}

1

1
Kk+m

2 2 2!
|CL1| ( _1)_|_ ) |a’2|
k+m+2 k+m—-1+2k+m

1 |am+1] k
— K — 1)k
T RE e BoDT
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k+m 2 3'|a3\
KR 1~ K—1 —
) { <1 )( >}+k+m—2+2(k+m)(k+m1)

x {Kk+m - (k:m)(K 1) - (k:m)(K _ 1)2}

+ 2 4'|a4|
E+m—3+2 (k+m)(k+m—1)(k+m—2)

) {KHm_l_ (k:rm>(K_1)_ (k:m)(K_l)Q_ <k§m>(K—1)3}+...

2 (k+m_ 1)!‘ak+m71|
242 (k+m)(k+m—1)...3

x {K’”m 1- (kjm) (K—1)— (kzm)(ff A (:::4)([{ - 1)’“+m2}

+ |ak+m|(K_1)k+m]7 n:k+m+17 (k23)

+

Result is best possible with equality for the polynomial p(z) = 2" + K™.

Remark 1.9. Corollary 1.8 is similar to the results ([8, Corollary] and [3, Corollary]).
Further Corollary 1.8 is a refinement of Theorem 1.3 for n > k+m + 1.

2. Lemmas

For the proof of Theorem 1.7 we require the following lemmas.

Lemma 2.1. If p(z) = a, [[},(z — ) is a polynomial of degree n such that |z| <
1,1 <t <n then

n

M(p',1) > (Z %W)M(p, 1).

t=1
Result is best possible with equality for the polynomial p(z) whose all zeros are positive.

This lemma is due to Giroux et al. [5].

Lemma 2.2. Ifp(z) = Z?:o ajz? is a polynomial of degree n then

2aol
n+2

1 R 2-1

M(p,R) < R"M(p,1) — —

R™ —
n_ 1) — > .
(B = 1) = o (== ) R>1 (1)
forn > 2 and

_ lao]
2

M(p, R) < R*M(p,1) (R —1)— @(R —1)2,R>1 for n=2. (2.2)
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This lemma is due to Dewan et al. [3].

Lemma 2.3. Let p(z) be a polynomial of degree at most n. Then

where €, = 2n/(n + 2) if n > 2, where as e, = 1. The coefficient of |p(0)| is the best
possible for each n.

This lemma is due to Frappier et al. [4].

Lemma 2.4. Let p(z) = Z?:o a;jz? be a polynomial of degree n(> k), (k> 3). Then

)< st - 2% - 2 M ) ()cn-)

e (- (- (1)

- s (@ - (-

_(:>(R_ 1* - (Z)(R_ 1)3} T 71—(]4:32)4— 2 n(n —(kl)_2)'(|zk—_2k|—3)

Aw v ()w-n-()m-12- - (] )w-12

1
nn—1)...(n—k—2)

x {(R” 1) - C)(R— 1) - (Z)(R— 02— ... (k:)(R— 1)“}

1
(n—=2)(n—=3)...(n—k)

Awr-y- (-0 () w-vr- - () w- Um}] |

R>1andn>k, (k>3) (2.3)

— (k= Dlas1|

and
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M. R) < B3 ) - 25 1) - = Bl - - ()R-

- {0 (e - (-7

- k7—§+2'k(k—3!1‘;b(311—2) {(Rk -b- C)(R_ - (:)(R_ D* - (:)(R_1)3} —

- el ey - (Yr-n- ()r-v2 -

‘(:2>(R‘1)k_2}‘ %ﬁl%llm_l)k, R>1andn=Fk (k> 3). (2.4)

Lemma 2./ is best posssible and equality holds in (2.8) and (2.4) for p(z) = Az".

Proof of Lemma 2.4. We will prove inequalities (2.3) and (2.4) by mathematical
induction. Accordingly for a polynomial p(z) of degree

n > 3,

we have
Ip(Re'®) —p(e")| = / p(te’)edt|, 0 < ¢ < 2m ,
1
R
< [ Mo

1

which implies that
R
Mip.R) < M(p.1) + [ MO e (2.5)
1

and further as p(z) is a polynomial of degree n(> 3), p'(z) will be a polynomial of
degree (n — 1), (> 2) and therefore we can apply inequality (2.1), of Lemma 2.2, to
polynomial p/(z) = a; + 2a2z + ... + na, 2" "1, thereby helping us to rewrite (2.5), in
the form

R 2|a1| R
M(p, R) < M(p,1) +M(p’,1)/ ptgy — 2l [Tt g o))

1 n+1J/;
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R  in—1 n—3
t -1 t -1
X / ( — )dt,
1 n—1 n—3

< R"M(p,1) - zli[)l?(R” —1)- niﬂ.“f” {r-1-()r-1}

- 2"“?'[@ {0 () -0}

T s 2)1(n—3) {(an -b- (nf)(R‘ ”}} )
by Lemma 2.3.

This proves inequality (2.3) for polynomial p(z) of degree n(> k), with k£ = 3. We
can similarly prove inequality (2.4) for polynomial p(z) of degree n(= k), with k = 3,
by continuing in the same manner with one change:
inequality (2.2), of Lemma 2.2, to polynomial p’(z) of degree (n — 1), (= 2),
instead of inequality (2.1), of Lemma 2.2, to polynomial p’(z) of degree
(n—1),(>2).
Now we assume that inequality (2.3) is true for a polynomial p(z) of degree n(> k),
with certain arbitrarily chosen fixed k(> 3). Then for a polynomial p(z) of degree
n(> k+1), with fixed k(> 3), inequality (2.5) will obviosuly be true and as p’(z) will
be a polynomial of degree (n — 1), (> k), with fixed k(> 3), we can apply inequality
(2.3) to polynomial

p'(2) = a1 +2az2 + 3asz? +das2® + .. + (k— 1)ak,1zk*2 +kapZ" V4 nanz Tl

thereby helping us to rewrite (2.5) presently, in the form

("1 —1)dt

R 2‘0/1' R
M(p, R) < M(p,1) + M(/, 1) / "t —
1 n + 1 1

2 112]ay| R{(tnl 1) - (":1)(t1)}dt

Ch—2+2 n-1J,

a R 1 n " 2
s i et A i O (O ORI £

2 3!4|CL4|
n—4+2 (n—-1)(n—-2)(n-3)

« /1R {(t”_l - ("1_1)(15— 1) - (";)(t 1o (";)(t— 1)3}dt—...
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) 2 (k= 2)1(k = Dlas
n—1—-(k=2)+2 n-1)n-2)...(n—1-k—3)

e o0 (e (a2 (D)o a
R 1
B (k_l)!kla’“‘/l [(n— D(n—2).. (n—1-k-2)
0= (D)= (D)= ()e-07)

1
(n=3)(n—4)...(n—1-k)

o O T O [ N O

< RM(p.1) - Z|j—0|2(Rn -D- n—14+2 n {(Rn -b- C)<R_ 1)}

2 2'|a2|

T amo g (- ()@= - ()E- 17

iy (= (0= (-2 (-

2 4'|a4|
n—4+2n(n—-1)(n-2)(n-3)

{0 Q- (e (oo () -

2 (k — 1)!ar_1|
n—(k—-1)+2nn-1)...(n—k—2)

x {(R"—l)— C)(R—l)— C)(R—l)2—...— ( ! )(R—l)k—l}

k—1
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by Lemma 2.3.
This proves inequality (2.3) for a polynomial p(z) of degree n(> k + 1), with fixed
k(> 3) under the assumption that inequality (2.3) is true for a polynomial p(z) of
degree n(> k), with certain arbitrarily chosen fixed k(> 3). Earlier we have shown
that (2.3) is true for a polynomial p(z) of degree n(> k), with & = 3. This therefore
completes the proof of inequality (2.3) for a polynomial p(z) of degree n(> k), with
k(> 3). Again as we have proved inequality (2.3) for a polynomial p(z) of degree
n(> k + 1), with fixed k(> 3) under the assumption that inequality (2.3) is true for
a polynomial p(z) of degree n(> k), with certain arbitrarily chosen fixed k(> 3), we
can similarly prove inequality (2.4) for a polynomial p(z) of degree n(= k + 1), with
fixed k(> 3) under the assumption that inequality (2.4) is true for a polynomial p(z)
of degree n(= k), with certain arbitrarily chosen fixed k(> 3), by continuing in the
same manner with one change:

inequality (2.4) to polynomial p’(z) of degree (n — 1), (= k),

instead of inequality (2.3) to polynomial p’(z) of degree (n — 1), (> k),
and further we have shown earlier that inequality (2.4) is true for a polynomial p(z)
of degree n(= k), with k = 3. This therefore completes the proof of inequality (2.4)
for a polynomial p(z) of degree n(= k), with k(> 3). This completes the proof of
Lemma 2.4.

Remark 2.5. Lemma 2.4 is a refinement of well known result (see [11, Problem III
269, p. 158])
M(p,R) < R"M(p,1), R>1.

Remark 2.6. Lemma 2.4, along with results ([4, inequality (1.5)] and [3, Lemma
3]) suggests an inequality for M(p, R) in terms of M (p,1) and most of the available
coefficients of the polynomial.

Lemma 2.7. If p(z) is a polynomial of degree n, having no zeros in |z| < Ko, Ko > 1
then n
M(p',1) < M(p,1) — K .
(pa ) =14+ KO { (pv ) m(p7 0)}

The result is best possible and equality holds for p(z) = (z + K)".
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This lemma is due to Govil [9].

Lemma 2.8. Let p(2) = }7_ja;2’ be a polynomial of degree n(> k + 1), (k > 3),
having no zeros in |z| < Ko, Ko > 1. Then

R" 4 K, R" -1 2 gy
Kp) - —
m(p, Ko) = =—=75-—,

X {(Rn —b- C)(R_ 1)} N n_§+2‘n<2:1|6121>

Aw-n-(Jur-n- ()=}

2 3!‘@3‘
n—3+2nn—1)(n-2)

x {(R"—1)- (n)(Rq)f (n)(Rfl)% (n)(Rq)S}f...

1 2 3

M(p,R) < ———— —

2 (k= 1)!|ag_1]
n—(k—-1)+2nn-1)...(n—k—2)

x {(R”—l)— (?)(3—1)— (:)(R—n?—...— (knl)(R—nk—l}

- k!|ak|[

nn—1)...(n—k—1)

x {(R”—l)— (?)(3—1)— (:)(R—n?—...— (knl)(R—nkl}

1
n—2)n—3)...(n—k+1)

1 k—1

Aw o= () - ()= (D) m-n)

forR>1 andn>k+1,(k>3), (2.7)
and
R 4+ K, RF1 1 2 1|ay|
M@p,R) < 20 0p 1) - o p, Ky) -
R R A B T G Rl (o y ey P T
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k1 2 2|

1 >(R_1)}_ htl)_2+2 (k+)E+1-1)

x {<Rk+l -(E-v-(Tw- 1)2}

1

X {(Rk“ 1) - (

2 3!|a3\
k+1)—3+2 (k+1)E+1-1)(k+1-2)

) {(R’f“ Ly (k:rl)(R_ - (kzl)(R_ 1)2 - (kzl)(R— 1)3} —...

- 2 (k—l)!\ak,ﬂ
242 (k+1)(k+1—-1)...43

v {(Rk“ —1)- (k:rl)(R —1)- (k;)(R o (ij)(R - 1)“}

k!ay|
(k+ 1)

Proof of Lemma 2.8. As we had proved inequality (2.6) for a polynomial p(z) of
degree n(> k + 1), with fixed k(> 3), under the assumption that ineq. (2.3) is true
for a polynomial p(z) of degree n(> k), with certain arbitrarily chosen fixed k(> 3),
we can similarly prove inequality (2.7), (as ineq. (2.3) is now known to be true), with
one change:
Lemma 2.7 instead of Lemma 2.3.
Further as we have proved ineq. (2.7), we can similarly prove ineq. (2.8), with
changes:
(i) ineq. (2.4) instead of ineq. (2.3),
(ii) n(= k), instead of n(> k),
n(=k+1), instead of n(>k+1) and
(n—1),(= k), instead of (n —1),(> k).
This completes the proof of Lemma 2.8.

(R—1)Y ) R>1forn=k+1, (k>3). (2.8)

3. Proof of Theorem 1.7

Well from (1.1) and (1.2) we can say that for m > 1, the coefficients
ag, a1, ... ,am—1 will all be zero. Further T'(z) = p(Kz) is a polynomial of degree
n, having all its zeros z;/K,(1 <t <n), in |z| < 1 and therefore by Lemma 2.1

M(Tlv 1) = <i %W)M(TE 1)7
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KM, K) > (Z %}Q)M(p, K), by (1.1). (3.1)

Now we first prove (1.4). As
p'(2) = a1 + 2a02 + 3a3z® + ...+ na,z" ",
is a polynomial of degree (n — 1), (> k+ m), by (1.4) and
k+m >3, by (1.4) and (1.2),

we can apply ineq. (2.3), (Lemma 2.4), to p’(z), with R = K, thereby giving

_ 2|0,1| _ 2 2'|a2|
M@ K< K 'M@p. 1) - (K"t -1)— ———.
¥, K) < @1 = )= n_1
n—1
X {K”l—l—( )(K—l)}
1

n—3+2(n—1)(n-2)

s (a0 = (7)) o2

2 4'|a4|
n—4+2 (n—-1)(n—2)(n—-3)

. {Kn—l_l_ (ngl)(K_l)_ (n;l)(K_1>2_ (”31)(K_1)3}_...

2 (k4+m— 1) agrm—1]
n—(k+m—-1)42n-1)n-2)...(n—k+m-—2)

m=3)(n—4)...(n—k+m+1)
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x {K"3 - (nl_g)(K— 1) — (n;S)(K— 02— ...

n—3
- ( )(K - 1)k+m2} ) . (3.2)
k+m—2
It should be noted here that in (3.2), among the coefficients a1, as,. .., aktm, the
coefficients ai,as,...,a,—1 will all be zero for m > 1, as told earlier. Further by

(1.1) and (1.2) we can say that

p1(2) = am + amy12 + ... +apz" ™ (3.3)

is a polynomial of degree (n — m), having all its zeros in |z| < K and therefore
P(z) = p1(Kz) (3.4)

is a polynomial of degree (n — m), having all its zeros in |z| < 1, thereby implying
that

Qz) = 2"""P(1/z)
2" Mp1(K/Z) (by (3.4))
K" ™ 4G K L

U1 K2 @z ™ (by (3.3))

(3.5)

+

is a polynomial of degree (n —m), (> k+ 1), (k > 3), (by (1.3)), having no zeros in
|z| < 1. Accordingly we can apply ineq. (2.7), (Lemma 2.8), to Q(z), with Ky =1
and R = K, thereby giving

2 1!Kn—m—1 _ n—m
- . 21| K"—m—l—( )(K—l)
n—m-—142 n—m 1
2 2AKM=2|q, _,|

n—-m-2+2(n—m)(n—m-—1)

x {Kn—m 1o (”;m)(K 1) - (”;m) (K — 1)2}

2 3IK"=m=3|a,, 3|
n—-m-3+2(n—m)n—m-1)(n—m—2)

x {Kn—m - ("_m)(K 1) - (”_m)(K 12— ("_m)(K - 1)3} .

1 2 3

2 (k - 1)!Kn7m7(k71)‘an—(k—1)|
n—-m—(k—1)4+2 n-m)(n—m—-1)...(n—m —k — 2)
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« {Kn—m e G [ R (S IV S EEE (N [ 1)’“‘1}

1

— KK R |ay, | [(n —m)(n—m—1)...(n—m—k—1)

1 2 k—1

X {Knm e G [ R (S [V e I EEE (S [ 1)“}

1
(n—m—-2)(n—m-=3)...(n—m—k+1)

- ("1:72)([( - 1)’“*}] . (3.6)

Now by (3.5) and (1.2) we get

M(Q,K) =K"""M(p,1),
M(Qal):%M(va)a s

m(Q, 1) = Wm(pv K)v

which, on being used in (3.6), implies that

2K™" Kn—m _ 1 QK™
> M(p,1) + ———m(p, K) +
2 T M0 )+ e )

2 1!Kn—'m—1 e n—m
x . 01| K"‘m—l—( )(K—l)
n—m-—1+2 n—m 1

., 2 AK2q, |
n—m-2+2 (n—m)(n—m-—1)

x {K”m —1- (";m)(K 1) - (n;m) (K — 1)2}

N 2 3IK"=™=3a,, 3]
n—-m-3+2(n—m)(n—m-—1)(n—m—2)

M(p, K)

o e (R [ T G GRS S

1
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2 (]C — 1)!Kn7m7(k71)‘an_(k_1)|
n—-m—(k—1)4+2 n-m)(n—m—-1)...(n—m —k — 2)

o= (o (s (v

+ KKk g, [

)
n m— 2
D a7

Finally on using inequalities (3.7) and (3.2) in ineq. (3.1) we get

2K|a1| _ 2K 2'\a2| _ n—1
K"M(p', 1) — K 1-1)— ) Krt—-1- K-1
(1) n+1( ) n—2+2n-—1 <1 >( )

3

- = 2 n _31”)((1;'_2) {Km = (== () - 1)2}

2K 4!|a4|
n—4+2 (n-1)(n-2)(n-3)

. {Kn—l_l_ (ngl)(K_l)_ (n;l)(K_1>2_ (”31)(K_1)3}_...

2K (k+m— Dakrm—1]
n—(k+m—-1)4+2n-1)n-2)...(n —k+m-—2)

x {K"‘1 —1- ("1_1)(K - () (U Y- 1)k+m—2}

2 (k+m72
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1
(n=1)n-=2)...n—k+m-—1)

—(k+ m)!ak+mK<

x {K"—l - (" - (”;1)(1( S12 - ("71 ) - 1)k+m—2}

1 k+m—2

1
(n—3)n—4)..(n—k+tm+1)

(= (Do (e

2K™ i K Knm 1 /& K
> M(p,1 ( ) K
_1+K”m<;K+Kt) (P 1)+ T ;K+Kt m(p, K)

N 2K™ (” K ) 2 MK a,
Krn—m 41 t:1K+Kt n—-m-1+2 n—m
n—m 2 2!Kn—m—2 e
X K"—m—1—( )(K—l) TR — [n—2|
1 n—m-2+2 (n—m)(n—m-—1)

x {K”m - (";m)(K 1) - (n;m) (K — 1)2}

. 2 3IK"—m=3q,_y|
n—-m-3+2(n—m)n—m-1)(n—m-—2)

. {K"‘m . ("*m)(K_ 1) — (nfm)(K— 1)2 - (nirn)(K— 1)3} +..

1 2 3

I 2 (k — 1)!Kn—m—(k—1)‘an_(k_1)|
n—-m—(k—1)4+2 mn-m)(n—m—-1)...(n—m —k —2)

v {Knm e G [ VR G [0 e LR (R [V 1)“}

1 k—1

1
+ ]{:!Knimik|an_k| [ —

m—m)(n—m-1)...(n—m—-~k—1)
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and ineq. (1.4) follows.

As we have proved ineq. (1.4), we can similarly prove ineq. (1.5), with changes:
(i) (n—1), (= k+m), instead of (n —1),(> k+m),
(ii) ineq. (2.4), (Lemma 2.4), instead of ineq. (2.3), (Lemma 2.4),
(i) (n —m), (= k+1), instead of (n —m), (> k+1),
(iv) ineq. (2.8), (Lemma 2.8),instead of ineq. (2.7), (Lemma 2.8).
This completes the proof of Theorem 1.7.

Remark 3.1. In Theorem 1.7 possibilities

n—m>k-+1
’ >
n—m:k—kl,}’kg

are considered and for remaining possibilities

n—m>k+1, _

n—m=k+1, }’k_2’1’0’

similar results can be obtained in a similar manner by using the results ( [4, ineq.
(1.5)], [3, inequalities (2.3), (2.4) and (2.5)] ), Lemma 2.4, the result [2, Theorem 3],
the result

R +1 R"—1 R*—1 R"2_-1
MeR) < ) - i)l { - s
R?+1 R?-1 R—1)?
R < T ) - ) e B =

(obtained similar to the proof of Lemma 2.8 (with Ky = 1), by using the results ([4,
ineq. (1.5)], [3, ineq. (2.3)] and [2, Theorem 2]) and the result [3, Lemma 6]).
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4. Importance of our results

Theorem 1.3 follows trivially from Corollary 1.8 by taking only first term on
right hand side of inequality sign in main inequalities, (as the remaining part on right
hand side of inequality sign is non-negative) and Theorem 1.5 follows trivially from
Theorem 1.7 (with K; = |z/],1 < t < n) by taking only first term on right hand
side of inequality sign in (1.4) and (1.5), (as the remaining part on right hand side
of inequality sign is non-negative), n > k + m + 1, (integer k > 3 and m (= order of
possible zero of p(z) at z =0) < n —4).

By taking first two terms on right hand side of inequality sign in (1.4) and (1.5),
one obtains the following new result (as the remaining part on right hand side of
inequality sign is non-negative).

Under the hypotheses of Theorem 1.7

K )K"’m—l

2 " K 1 /1w
M, 1) > ( )M 1 7( K).
(v )_1+Kn_m ;KJFKt R ;KJth Kn_erlm(p, )
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ABSTRACT: The paper discusses the existence of solutions for Cauchy-
type problem of fractional order in the space of Lebesgue integrable func-
tions on bounded interval. Some qualitative properties of solutions are
presented such as monotonicity, uniqueness and continuous dependence
on the initial data. The main tools used are measure of weak (strong)
noncompactness, Darbo fixed point theorem and fractional calculus.
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1. Introduction

The differential equations involving Riemann-Liouville differential operators of frac-
tional orders are widely used in modeling several physical phenomena (see e.g.
[22, 23, 25]). The problems with this approach is in that they seem to deserve an
independent study of their theory parallel to the well-known theory of ordinary dif-
ferential equations.

The aim of this paper is to propose the solvability of the following nonlinear Cauchy-
type problem:

D u(t) = ult)- [y k(t, s) f(s,u(s)) ds, ac(0,1),
(1.1)
u(0) = o,

where D is the fractional derivative (in the sense of Riemann-Liouville) of order .
The existence result for solutions to the hybrid differential equation

g [u(t) = f(t,u(t)] = g(t,u(t), ae. te€ [to,to+al,

u(0) = uyg,

COPYRIGHT (© by Publishing House of Rzeszéw University of Technology
P.O. Box 85, 35-959 Rzeszéw, Poland
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has been discussed in [19] with the Riemann-Liouville fractional derivative and in [16]
studied the existence of mild solutions for the above hybrid differential equation using
the Caputo fractional derivative. This was extended by [24] to give approximation of
solutions to Caputo fractional order hybrid differential equations.

The authors (see [15]) studied the Cauchy-type problem:

Du(t) = f(t, u(e(t))),
= u(t)j=o = b, b > 0,

where D¢ is the Riemann-Liouville fractional derivative and the function f(¢,u) was
assumed to be continuous. The existence of Li-solution and investigated the behavior
of solutions was proved in [12], where the operators were considered to be compact in
L,—spaces and this approach does not work for quadratic equations (see [10, Example
9.2]). Our approach overcomes this difficulty.

Let us recall that the quadratic integral equations were discussed in many different
functions spaces (see [3, 6, 7, 8, 20]) and have numerous applications in the theories
of radiative transfer, neutron transport and in the kinetic theory of gases [3, 6, 7].

Using the equivalence of the fractional Cauchy-type problem with the correspond-
ing quadratic integral equation, we prove the existence of Li-solution of equation

(1.1).

Moreover, we discuss the monotonicity, uniqueness and Continuous dependence
on the initial condition of the solution. To achieve our goal we use the technique of
measure of weak (strong) noncompactness associated with Darbo fixed point theorem.

2. Notation and auxiliary facts

Let R be the field of real numbers, J be the interval [0,1] and L;(J) be the space
of Lebesgue integrable functions (equivalence classes of functions) on a measurable
subset J of R, with the standard norm

lelaey = /J (1) dt.

By Lo (J) we denote the Banach space of essentially bounded measurable functions
with the essential supremum norm (denoted by ||z||r.,). We will write L; and Lo
instead of L;(J) and Lo (J) respectively.

Definition 2.1. [2] Assume that a function f : J x R — R satisfies the Carathéodory
conditions i.e. it is measurable in ¢ for any x € R and continuous in z for almost all
t € J. Then to every function z(t) being measurable on J we assign

(Fa)(t) = f(t,z(t)), teJ.

The operator F is called the superposition (Nemytskii) operator.
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Theorem 2.1. [2] Let f satisfies the Carathéodory conditions. The operator F' maps
continuously the space Ly into itself if and only if

|f(t2)] < alt)+q- |z,
forallt € J and x € R, where a € Ly and ¢ > 0.

Let S = S(J) denote the set of measurable (in Lebesgue sense) functions on J
and let meas stands for the Lebesgue measure in R. Identifying the functions equal
almost everywhere the set S furnished with the metric

d(z,y) = infla +meas{s : |z(s) —y(s)| = a}],

becomes a complete metric space. Moreover, the convergence in measure on J is
equivalent to the convergence with respect to the metric d (Proposition 2.14 in [26]).
The compactness in such a space is called a ”compactness in measure”.

Theorem 2.2. [20] Let X be a bounded subset of Ly and suppose that there is a
family of measurable subsets (c)o<c<1 of the interval J such that meas§l, = c for
every ¢ € Jand for x € X

Z(tl) Z ZC(tQ), (tl € QC, tg g Qc)
Then X is compact in measure subset of L.

Theorem 2.3. [18, Theorem 6.2] The linear integral operator K : L1 — Ly given by
a formula (Ku)(t) = [, k(t, s)u(s) ds preserve the monotonicity of functions iff

! l
/ k(t1,s) ds > / k(ta,s) ds
0 0

forty <tg, t1,t2 € J and for anyl € J.

Assume that (E, | -||) is an arbitrary Banach space with zero element 6. Denote
by B(z,r) the closed ball centered at z and with radius r. The symbol B, stands
for the ball B(0,r). Denote by Mg the family of all nonempty and bounded subsets
of E and by Ng, N} its subfamilies consisting of all relatively compact and weakly
relatively compact sets, respectively. The symbols X, X" stand for the closure and
the weak closure of a set X, respectively and convX will denote the convex closure of
X.

Definition 2.2. [4] A mapping p: Mg — [0, c0) is called a regular measure of
noncompactness in E if the following conditions hold:

) w(X) = 0 & X € Np.
i) X CY = puX) < u).
(iii) p(X) = pleonvX) = p(X).
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) p(AX) = A p(X), for A € R.

) WX +Y) < p(X) + p).
(vi) p(X UY) = max{p(X), u(Y)}

)

If X,, is a sequence of nonempty, bounded, closed subsets of £, X,, = X,
such that X,11 C X,,, n = 1,2,3,..., and lim,, o, #(X,,) = 0, then the set
Xoo =(Nne; Xy is nonempty.

An example of such a mapping is the following:

Definition 2.3. [4] Let X be a nonempty and bounded subset of E. The Hausdorff
measure of noncompactness y(X) is defined as

X(X) =inf{r > 0: there exists a finite subset Y of E such that « C Y + B,.}.

Definition 2.4. [4] A mapping u: Mg — [0, c0) is called a regular measure of
weak noncompactness in F if it satisfies conditions (ii)-(vi) of Definition 2.2 and the
following two conditions (being counterparts of (i) and (vii)) hold:
(i) uX) =0 X € NY.
(vii’) If X,, is a sequence of nonempty, bounded, closed subsets of E, X,, = an
such that X,11 C X,,, n = 1,2,3,..., and lim,, o, #(X,,) = 0, then the set
Xoo =(Nne; Xy is nonempty.

Another regular measure was defined in the space L; (cf. [5]). For any ¢ > 0, let
¢ be a measure of equiintegrability of the set X [2, p. 39] i.e.

oX) = lim{sup{sup[/ |z(t)| dt, D C J, measD < g]}}.
e—=0"zecx D
It forms a regular measure of noncompactness if restricted to the family of subsets

being compact in measure (cf. [14]).

Theorem 2.4. [4] Let Q be a nonempty, bounded, closed, and convex subset of E
and let H : QQ — Q be a continuous transformation which is a contraction with respect
to the measure of noncompactness i, i.e. there exists v € [0,1) such that

u(H(X)) < yp(X),
for any nonempty subset X of E. Then H has at least one fized point in the set Q.
Next, we introduce a short note about fractional calculus theory.

Definition 2.5. [17] The Riemann-Liouville fractional derivative of order o > 0 of a
continuous function f : (0,00) — R is given by

opn L dr [t f(s)
D) = 5= a)dtn/o (= s)o i1

provided that the right side is pointwise defined on (0, 00), where n = [a] + 1 and [¢]
denotes the integer part of «.
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Definition 2.6. [17] The Riemann-Liouville fractional integral of order o > 0 of a
function f : (0,00) — R is defined by

o _ 1 i S
i = r<a>/o i —s)—"

provided that the right side is pointwise defined on (0, c0).

Lemma 2.1. [13, 17]. Let f € Ly and let a € (0,1), then
(a) DHIf(t) = f(b).
(b) 1*D*f(t) = f(#) = f(0).
(c) The operator I* maps L1 into itself continuously.
(d) The operator I* maps the monotonic nondecreasing function into functions of

the same type.

3. Main result

First we need to prove the equivalence of (1.1) with the corresponding quadratic
integral equation:

u(t) = ug + /Ot (t}(so);_l (u(s) . /01 k(s, U)f(u,u(u))dv) ds, t€(0,1). (3.1)

Indeed, let u(t) be a solution of (1.1). Applying the operator I* to both sides of
(1.1). By Lemma 2.1, we have

1°D(t) = u(t) — u(0) = I° (u(t)‘ /O 1 k(t, s) f(s,u(s)) ds),

where 1(0) = ug, we have

u(t) = uo + /Ot “‘F(;))a_l (u(s)~/01 k(s, v) F(,u(v)) dv)ds.

Thus equation (3.1) holds.

Conversely, let u(t) be a solution of equation (3.1). Then applying D on both
sides of (3.1), we obtain (1.1). Finally, put ¢ = 0 in equation (3.1), we get u(0) = uyg.
Then problem (1.1) and equation (3.1) are equivalent to each other.
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3.1. Existence of monotonic integrable solution

Rewrite (3.1) as

uw=Tu,
where
Tu(t) = uy + I*(Au)(t), (Au)(t) = u(t) - (KFu)(t),
(Ku)(t) = [, k(t, s)u(s)ds, Fu= f(t,u), and I* is as in Definition 2.6.

To solve equation (3.1) it is necessary to find a fixed point of the operator T. For
facilitating our discussion, we shall treat (3.1) under the following assumptions listed
below:

(i) f: J xR — R satisfies Carathéodory conditions and f(t,u) > 0 for u > 0.
Moreover, f is assumed to be nondecreasing with respect to both variables ¢
and u separately.

(ii) There is a positive function @ € L; and a constant ¢ > 0 such that
|f(tw)| < a(t) + q lul,
forallt € Jandu € R.

(iii) k(t,s) : J x J — R is measurable with respect to both variables. The lin-
ear integral operator K associated with the kernel £ maps L; into L., and is
continuous.

(iv) For any 0 < < 1 the following condition holds true
1 l
t1 < to = / k(tl,s) ds > / k(tQ,S) ds.
0 0

(v) Let r > 0 be such that || K|, (|lallz, +¢-7r) <T(a+1).

Theorem 3.1. Let assumptions (i)-(v) be satisfied, then the Cauchy-type problem
(1.1) has at least one solution in L1 a.e. nondecreasing on J.

Proof. First of all observe that by assumptions (i), (ii) and Theorem 2.1 we have that
the superposition operator F' maps continuously L; into itself. From assumption (iii)
the operator (KF') maps L; into L. From the Holder inequality the operator A
maps Li into itself and is continuous. Finally, since the operator I* maps L, into
itself continuously, then we can deduce that the operator T' maps L; into itself and
is continuous.
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Thus for u € Ly, we have

ITul L,

1 1 1
1T @) < /0 up dt + /0 1%(Au)(t)dt

< gt 3)+/01 /Ot t FSO; : (u(s)~/01 k(s, v) F(v, u(v)) dv) ds| dt
< uo+/01 F(‘ZQ <u (s, v) (a(v) + qlu(w)]) dv> ds| dt
< ot [ ][ ) 1 il + all s a

< ot K Ol + alulen) [ G Sar [ o

< ot KT lalle, + allulln) s - Tl

— ot g 5 (lall, + ) ol

so the function Tu is bounded in J. This allows us to infer that the operator T
transforms L; into itself. Moreover, this estimate the following

LY HL

T <

(lalle, +q-7)-r < 7
As a domain for the operator T" we will consider the ball B,., where r is the positive
solution of the equation

1K 2o

Y a1

(llallz, +q-r)-r=r

Let us remark, that the above inequality is of the form a + (lA) + or)ér < r with
a,b,é,0 > 0. Then 9¢ > 0 and by assumption (v), we have that bé — 1 < 0 and that
the discriminant is positive, then Viete’s formulas imply that the quadratic equation
has two positive solutions r1 < 3. So there exists a positive number r > 0 satisfying
this inequality such that 7" maps the ball B, into itself and is continuous.

Further, let @, is a subset of B, which has the functions a.e. nondecreasing on J.
This set is nonempty, bounded (by ), convex and closed in L;. In view of Theorem
2.2 the set ), is compact in measure.

Now, we will show that T preserve the monotonicity of functions. Take u € @,
then w(t) is a.e. nondecreasing on J and consequently F' is also of the same type
by virtue of the assumption (i). Further, Ku(t) is a.e. nondecreasing on J due to
assumption (iv). Since the pointwise product of a.e. monotone functions is still of
the same type, the operator A = w - (KFu) is a.e. nondecreasing on J. Moreover,
the operator I maps a.e. nondecreasing functions into functions of the same type
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(thanks to Lemma 2.1). Thus we can deduce that T'u is also a.e. nondecreasing on
J. Then T maps continuously @, into Q.

From now we will assume that X is a nonempty subset of ), and the constant
e > 0 is arbitrary, but fixed. Then for an arbitrary v € X and for a set D C J,
measD < & we obtain

ITull) = /D ITu(t)|dt < / wo - xp(t) dt + /D I°(Au)(t)dt

< Jluo - xpllr,
+ / /t(t_s)a_l <u(5)/l k(s, v) f(v,u(v)) dv) ds| dt
D lJo F(a) 0 ’ ’
< Jluo - xpllz,
+ /t“‘”_l(u(s)-nKn [ llallzy + glfullz.]) ds| e
plo T(a) oo I AT
1 ta 1
< o xoll + 1Ko (llalloy +q-7) / Tt / Ju(s)|ds
1Ko (llallz, +q-7) /
< . S
< Juo-xpllL, + Tlat 1) lu(s)l|ds.

Hence, taking into account the equality

lir%{sup[HuO ‘xpllz, : D CJ, measD <¢|} =0,
E—r

and by the definition of ¢(X), we get

Ko (llallz, +q-7)
INa+1)

Recall that | K|z, ( |lallz, +¢-7) < T(a+ 1) and the inequality obtained above

with the properties of the operator 1" and since the set Q.. is compact in measure we
are able to apply Theorem 2.4 which completes the proof. O

o(TX) < ce(X).

3.2. Uniqueness of the solution

We will discuss the uniqueness of solutions in the following theorem:

Theorem 3.2. Let assumptions of Theorem 3.1 be satisfied, but instead of assump-
tions (ii) and (v) consider the following condition:

(vi) Assume that, there is a constant ¢ > 0 such that for a.e. t € J

|f(t,u) = f(t,0)] < glu—vl, and |f(t,0)] < a(t),
where u,v € R and a € L.

Moreover, let
1Kz (lallz, +2¢-7) _
Ia+1) '
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Then the Cauchy-type problem (1.1) has an unique solution in Lq(J).

Proof. From assumption (vi), we have

£t w) = [f (& 0)]
= |f{t,u)]

|f(t7u) - f(t70)| < q|u|

<
< 0]+ glul < alt) + qlul,

which imply that assumption (ii) and (v) of Theorem 1.1 are satisfied.
For the uniqueness solution of (1.1), let z(¢) and y(t) be any two solutions of (3.1)
in B,., then we have

() — o] < (u>/ utmfwx<»m)
(w0 [ oyt av )
< | (w0 j/ b v) F(v.2(0) dv)
o f )
e s )
o[ ae )
< I“(xt~/'uw O F(ws (o) = S o)
w10 (1) =90l [ e 01 1500000 a0)
< I“(:ct / Ik(t, v)| qlz(v) - (U)|dv>
#10 (1) =00l [ 0 0 o) + doto) ).
Therefore,

|z — ylle, < /{{ ( / k(s, v)| glz(v (U)|dv)ds}dt

(1ete) = v(s) - / (s, o) o) +aly(o)] do ) ds
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lllz, - gl Kz K|z (lallz, +4llyllz,)

< . — . —
< PRI vl + Sy I~ yllz,
< (Ko + K]z, (lallz, +q-7) Az —yl
= T(a+1) L
The above inequality yields
1Ko (lallz, +2q-7)
1- - Nz - <0
( Al I~ yils, <0,
which implies that
[z —ylle, =0 =z =y
This complete the proof. O

3.3. Continuous dependence on the initial condition

In the present section sufficient conditions are obtained under which the solution
u(t,0,up) of problem (1.1) depends continuously on the initial conditions.

Definition 3.1. [11] We say that the solution w(t,0,up) of problem (1.1) depends
continuously on the initial conditions for ¢t € J, if for every two positive numbers
e and 7 there exists a number 6 = §(e,n) > 0 such that if |ug — dp| < & then
lu(t, 0, u) — a(t,0,up)||, <€ forte Jand [t| >n.

Theorem 3.3. Let assumptions of Theorem 3.2 be satisfied, then the solution of the
Cauchy-type problem (1.1) depends continuously on the initial condition in J.

Proof. According to Theorem 3.2, the problem (1.1) has an unique solution. We will
prove that this solution depends continuously on the initial condition in J.

Let u(t) be a solution of

) = w+ [ t “‘F(O)) (u<s>- / " ks, v) F0,u(v)) dv)ds,



Qualitative properties of solutions for Cauchy-type problem 131
and let @(t) be a solution of the above equation such that @(0) = 4, then
u(t) —a®)] = |uo — o]

+ |I“ (u(t) . /01 k(t, v) f(v,u(v)) dv > ds

- I¢ (ﬂ(t) . /01 k(t, v) f(v,a(v)) dv > ds

1
< Juo— |+ I° <u<t>| e 0 15t — s dv)
1
e (|u<t> —ao]- [ Ikt o) (0. a(w) dv)
1
< Juo — |+ I° <u<t>| ke ol dute) ~ i) dv)

1
e (|u<t> —ao]- [ Ik o) o) + dla(o)] dv) .

Therefore,
lu = allL, < /01 g — io|dt
b [ (e [ s ol ) = s @) asa
A
u(s) —a(s) - | |k(s, v)| [la(v) + qla(v)]] dv ) ds b dt
SRR
Then we get
lu — e, < (1 ”K||L°°F((||O‘j||+“1)+2q"")>1.|u0zzo.

Therefore, if |ug — 1g| < d(€), then ||u — ||, < €, where

o Llatl) — |||z, (lalz, +2q-7)

o) = T(a+1)

Now from the equivalence of (1.1) and (3.1), we get that the solution of the Cauchy-
type problem (1.1) depends continuously on the initial condition in J. O



132 M.M.A. Metwali

3.4. Remarks

We need to stress on some aspects of obtained results. First of all we can observe,
that our solutions are not necessarily continuous as in almost all previously investi-
gated cases (cf. [1, 21]). So we need not to assume, that the Hammerstein operator
transforms the space C(I) into itself. Our solutions belong to the space Lj, for the
examples and conditions related to Hammerstein operators in L, we refer the readers
to [20, 27].

We need to emphasize that the following Cauchy-type problem is also strictly
related to quadratic equations (cf. [8])

x(t) —g(t)\ )
(f1(t,x)) = fo(t,z(t)), =(0)=0,

where f1 : I x R — R\ {0}.
It can be easily checked that under some typical assumptions this problem is
equivalent to the integral equation [9]

t

9(0)
o) = alt) + Altalo) ([ falsaton ds - 500,
0 fl (Oa 0)
Nevertheless, when we are looking for continuous solutions for integral equation, for
differential one we obtain classical solutions, i.e. = is continuously differentiable. In
the case presented above we investigate Carathéodory solutions for the Cauchy prob-
lem.
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1. Introduction

First, we recall n‘* Bernstein operators due to Bernstein [1] defined as follows

B,(f;z) = kiopn,k(x)f@), (1.1)

where p,, i (z) = (7)az"(1 — )" %, f € C[0,1] and 0 < < 1. The purpose of this
probabilistic method was to prove Weierstass approximation theorem more elegantly.
In 1950, Szdsz [6] generalized operators given by (1.1) for unbounded interval on the
space of continuous functions defined on (0, c0) as

>, (nz)*
Sp(f;x) = eﬂmZ ( k') f(fb), vz € (0, 00), n € N. (1.2)
k=0 ’

A new type of generalization of Szasz-Mirakjan operators which involves Appell poly-
nomials was given by Jakimovski and Leviatan [4] as follows

COPYRIGHT (© by Publishing House of Rzeszéw University of Technology
P.O. Box 85, 35-959 Rzeszéw, Poland
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In above relation p, are Appell polynomials defined by the generating functions

oo
et = Zpk(x)uk,
k=0

where A(z) = 3 axz®(ap = 0) is an analytic function in the disc |z| < R (R > 1) and
k=0
A(z) # 0. A more generalized form of Szdsz operators including Sheffer polynomials

was given by Ismail [3]
—n:vH(l e

To(f;z) = Zpk (nx) () (1.3)

In above relation pj are Sheffer polynomlals given by the generating functions

wH(u Zpk 7 (14)

where
= Z apz” (ap #0)
k=0

= i hy 2" (hy #0) (1.5)
k=0

be analytic functions in the disc | z |[< R (R > 1). Under the following restrictions:
(i) for € [0,00) and k € N U0, pr(x) > 0,

(i) A(1)# 0 and H'(1) =1

(iii) relation (1.4) is valid for | w |[< R and the power series given by (1.5) converges
for | z |[< R, R > 1. Moreover, Ismail introduced the Kantorovich form of the
operator (1.3) as

7nzH (1) %
T (fix) = n Zpk ne / f(s)ds. (1.6)

Recently, Sucu and Ertan Ibikli [7] proved results on rate of convergence using mod-
ulus of continuity for (1.3) and (1.6). Motivated by the above development, we prove
weighted approximation, statistical approximation and Voronovskaya type result for
T, in the present paper.

Various investigators such as Gairola et al. [9], Singh et al. [10], Mishra et al. [16-
21], Gandhi et al. [22] and the references therein, have discussed the approximation
properties of various linear positive operators in this direction.
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2. Some properties of the operator 7T,
We recall following lemmas due to Sezgin et al. [7]:

Lemma 2.1. Lete; =t',i=0,1,2, x € [0,00), we have

T.(eo;z) = 1,
To(ez;z) = 2+ (2::;(1? + H”(l) + 1)2 + A/(i)iiél) 0

Lemma 2.2. Let i (t) = (t —x)%,i=0,1,2, forx >0 and n € N we have

Tn(¢g(t)§$) = 1,
Twhere) =
T (Wi(t);2) = (H”(;) ha 1) + A/(;)QZ(?;/(I).
Next we prove
Lemma 2.3. For x > 0, we have
/ . $2
To(es;x) = a3+ (3+ 321(3) +3H (1))71
2434"(1) _ 6A(()  BAWH'(1) N
( A(l) + A1) + A1) +H'(1)+H (1))712
L 240+ AT+ A"
SA(1) ’
3
Tn(ess2) = a*+ (6—|— (i)) +6H (1 >)n
(1), 1BA(1) " 9A'(1)H" (1) Ny
+ <1l+ A0) + A0) +18H"(1) + A1) +3(H (1))
2

x 4AM(1)  18A7(1)  22A4'(1)  6A"(1)H"(1)
”) (“ am TAM T oAm T A
18A/(1)H"(1)  4A(1)H" (1)

A T TAm
6A4/(1) + 11A”(1) + A" (1)

A1) '

L 6H"(1) + 11H" (1) + H’”’(l)> %
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Proof. From the generating functions of Sheffer polynomials, we obtain

S KO Pc(n) = [24/(1) +347(1) + A”(1)
K=0
+ nz(3A”(1) + 64’ (1) + 34/ (1)H" (1)
+ 3A()H"(1) +2A(1) + A(L)H" (1)) + n*22*(3A(1) +3A4'(1)

+ 3A(1)H"(1)) + n*2A(1)]e"xH (1),

i K*Pg(nx) = [(64'(1)+11A"(1)+64"(1)
K=0
+ A"(1)) 4+ na(4A” (1) + 184" (1)

+ 22A'(1) + 6A”(1)H"(1) + 18A'(1)H”(1) + 4A'(1)H’”(1)
+6A)H" (1) + 1TAQ)H"(1) + 6A(1) + A1) H")

+ n?z?(11A(1) + 184'(1)
+ 8A(1)H"(1) + 6A”(1) + 9A'(1)H" (1)

+ 3A(1)(H"(1))* + 4A(1)H" (1)) + n323(6A(1) +4A'(1)

+ 6A(1)H"(1)) + n*z* A(1)]e"xH(1).
The proof of Lemma 2.3 is obvious using these relation. O

Lemma 2.4. The operator (1.3) satisfies the following relation:

2

3A/(1)H”(1) +3(H”)2 +4H”(1)) ;L'T

T,(2(t);z) = <3+14H”(1)+ A0)
6A”(1)  14A'(1)  6A"(1)H"(1) 18A'(1)H"(1)
+<6+ Ay T Am T oam A
4A"()H"(1)  6A"(1)H"(1)
A A

2

+ GHW(I) + 11H”(1) +H””(l)>x3
n

6A'(1) + 114"(1) + A (1)

+ WAA(D)

Proof. Proof of this relation can be obtained using Lemma 2.1 and linearity property
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of the operators

T.((t— :U)4; x) = T7,(t4; x) — 4$Tn(t3; x) + 6z2Tn(t2; x) — 4x3Tn(t; z) 4+ T, (1; x).

3. The Voronovskaya type theorem for 7,

Theorem 3.1. Let f € C?[0,b]. ThenV z € [0,b], we have

A'()

f"(z)
A1) '

2

lim n{T (i) — fla)} = S0 f(a) + (H (1) + e

Proof. Let xg € [0,b] be a fixed point. Then for f € C2[0,b] and ¢ € [0,b] we have by
Taylor’s formula

F(E) = S o) + (w0}t = 0) + 5 £ (o)t = )7 + plt: 20) (¢ — 20)?

where ¢(t;x9) € C[0,b] and tlim g(t;z9) = 0. Now, applying the operator on both
— o
the side and in the light of linearity property, we have

1
Tu(fiw) = f(@o)Ta(l;20) + f'(20)Tu((t = wo); w0) + 5 f" (o) Tu((t = ) o)
+ T (p(t; 20)(t — 20)*; 20)).
Subtract f(zp) and then on multiplying by n both side, we obtain

fll (33’0)

5 nT, ((t — x0)2; Zo)

n{Ta(f;x0) = f(zo)} = f'(zo)nTn((t — x0);20) +

+ nT, <<p(t; xo)(t — x)%; xo) .

We have

f"(=)
2!

lim (T (fi0) ~ f@)) = 2D @)+ (1) + Da
+ nhﬁn;o nT, <<p(t; zo)(t — x)%; 330).

Using Holder’s inequality. The last term can be given by

nT, (go(t; zo)(t — x)%; xo) < n’T, ((t — ) xo)Tn (gp(t; z0)%; m0> .
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Let n(t; z9) = ¢*(t; 20). Then limn(¢; z0) = lim ¢?(¢;20) = 0 as n — oo. By using

A (1)H"(1
lim n2T, (Y2 (t);x) = (3 +14H"(1) + 3(/1)(1)() +3(H"(1)?) + 4H”(1))x2,
n—oo
we get
li_}rn nT, (Lp(t; xo)(t — x)?; x()) =0,
which proves the Theorem 3.1. O

4. Weighted approximation

Here, we recall some notation from [11] to prove next result. Let Bj,,2[0,00) =
{f(z):|f(z)] < Ms(1+2?),1+2? is weight function, My is a constant depending on
fand z € [0,00)}, C14.2[0,00) is the space of continuous function in By ,2[0, 00) with

the norm ||f(z)]|1422 = sup |1J:£?2| and CF, ,[0,00) = {f € Cryq2 : | l\lin lfﬁv)z =
z€[0,00) z|—o00

s

k, where k is a constant depending on f}.

Modulus of continuity for the function f defined on closed interval [0, a] with a > 0
is denoted as follows

wa(f,0) = sup sup |f(t) = f(z)]. (4.1)

[t—x|<6 x,t€[0,a]

Theorem 4.1. Let f € C1y,2[0,00) and wpi1(f;0) be its modulus of continuity
defined on [0,b+ 1] C [0,00). Then, we have

IT0(f32) = F(@) o) < 6Mp(1+b%)8n(b) + 2wpr1(f5 v/0n (b)),
where 6, (b) = T, (V3 b).
Proof. From ([12], p. 378), for 2 € [0,b] and t € [0, 00), we have

F(5) = F()] < OM(1+b2)(t — 2)° + (1 Ll x')wm(f;t;)-
This implies that
I3 (fi) = )] < 0051+ )T, (0 i)+ (14 20T N 750,

Thus, using Lemma 2.4, for = € [0, b], we have
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[T (f50) = F(@)] < 6My(1+6)3,(6) + (1 ' V‘if“) i (f50).

Choosing ¢ = 6,(b), we arrive at the desired result. O
Theorem 4.2. If the operators T,, defined by (1.8) from CF_ ,[0,00) to By 42[0,00)

1422
satisfying the conditions
lim || T}, (es;2) — 21402 =0, i=0,1,2,
n—oo

then, for each C}, [0, 00)

lim | T,(f2) — flliger = 0.

Proof. To prove this Theorem, it is enough to show that

lim ||Th(ei;2) — 2'|l1402 =0, i=0,1,2.
n—oo

From Lemma 2.2, we have

To(l;z)—1 .
T (e0; ) — 2°||1 402 = sup % =0 fori=0.
eclo,0) Lt
Fori=1
A'(1)
T, (eq;z) — = su nA()
(o) =l = swp 70
A'(1)

nA(1) IGS[EEO) 1422

This implies that ||T},(e1;2) — 2|1 142 — 0 an n — oo. For i = 2

2A’(1) " A’ 1)+A” 1
||Zn(ez;x) —x2||1 22 = sup

z€[0,00) 1+ 22

INA
w
=
e}

A'(1) 4+ A" (1) 1
n2A(1) IGS[ISEO) 1422

Which shows that ||T},(e2; ) — 221422 — 0 an n — oo. O
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Let f € CL“ [0, ), Yiiksel and Ispir [13] introduced weighted modulus of continuity
as follows

e |f(z+h)— f(z)|
U0 = ze[o,oil)l,r(;@ga 14 (z+h)2

Theorem 4.3. Let f € Cf, ,[0,00). Then
(i) Q(f;0) is a monotone increasing function of §;
i) lim Q(f;9) = 0;
(i) lim €(f;8) =0;
(i) for each m € N, Q(f;md) < mQ(f;9);
(iv) for each X € [0,00), Q(f; Ad) < (14 N)Q(f;9)

and for t,x € [0,00), one get

lf(t) — f(z)] <2 (1 + “;a:') (1406%) (14 2%) (14 (t —2)%) Q(f; ). (4.2)

Theorem 4.4. Let f € Cf—i—a;? [0,00). Then, we have

Tufse) - ()] N1
B (P SC<1+n)Q(f’ﬁ>’

where C > 0 is a constant.

Proof. Using (4.2) and z,t € (0,00), we have

Tn(fi2) — fla)] <2 (1 - M) (1+46%) (1+22)

(4.3)
X (14 T,((t — 2)%2)) Q(f;6).
Applying Cauchy-Schwarz inequality for (4.2), we get
To(fiz) = fl2)] < 2(1+6%) (1+22)Q(f;9) (1 + Ta((t — )% 2)
(4.4)
;YOG \/Tn<<tm>2;ag>n<<tw>4;m>> .

Using Lemma 2.2 and Lemma 2.4, we get
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Iuafxfw)gcﬁggﬁmmzugfxfnggcﬁl+xtfl+ﬁx (4.5)

From and (4.3), we have

Tu(fim) = f@)] < 2(1+6%) (1+2°)Q(f:9) (1 ro, 1Y

(14-z) (14x) (14z+ax2+a3)
+ \/ClT_"_\/Cl n & n )

o 0

On choosing § = ﬁ and C = {1 + C; ++/C1 + V/C1Cs}, we get the required

result. O

Theorem 4.5. For f € C¥_ ,[0,00) and 6 > 0, we have

1+x2
T (f52)| — f(=)

lim sup =0.
n—00 seo0) (14 a2)1H0
Proof. For any fixed real number xy > 0, one has say
Tn(fix)|—f(x Thn(f;x)|—f(x Thn(f;x)|—f(x
mes[‘ggo) | (gmigl)lfe( L < fgfo | (ifuiz)‘)ufe( : JFf;E) | (ﬁzgi‘)lfe( :
< ITa(F2)] ~ F@)llefouny o)
|Tn (1+1%52)] Lf ()] :
+ [ ll4a2 f;f()w+;§£jm
= L+L+1s

Since |f(2)| < ||fll14e2 (1 + 22), we have
|f ()]
Is = —_—
T )

qup Wl 023 fllest
N (S L (R

N

Let € > 0 be arbitrary real number. Then, from Theorem 4.2 there exists n; € N such
that

1 €
L < —|f z2(1+x2+7)foraﬂn12n,
@tz e BT

||inIz—&—%forallnlzn.

S Ura2)y

This implies that

= €
Fllest , €

Ir +13 <2
2l (1+22)f 3
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H.f”1+m2

Next, let for a large value of zy, we have 22y

<5
L+ 13< % for all nq > n.
From Theorem 4.2, there exists ny > n in such a way
I = | Tu(f) = fllcpom < § for all ny > n.
Let ng = maz(ny,nz). Then, combining (4.6), (4.7) and (4.8), we have
T (fs )| = ()

sup <€
z€[0,00) (1 +$2)1+0

Hence, the proof of Theorem 4.5 is completed.

5. A-statistical approximation

Gadjiev et al. [14] was the first who introduced Statistical approximation theorems
in operators theory. Here, we recall same notation from [14], let A = (a,x) be a non-
negative infinite suitability matrix. For a given sequence z := (zy), the A-transform

of z denoted by Az : ((Ax),) is defined as

oo
(Am)n = Z AnkTE,
k=1

provided the series converges for each n. A is said to be regular if lim(Ax), = L
whenever lima = L. Then z = (z,,) is said to be a A-statistically convergent to L i.e.

sty — lim x = L if for every € > 0, lim,, Zk:‘erlze ank = 0.

Theorem 5.1. Let A = (ani) be a non-negative regular suitability matriz and x > 0.

Then, we have

sta —lm||T,(f;2) — fll1aa2er =0, for all f € Cf+m2+>\[0,oo) and A > 0.

Proof. From ([15], p. 191, Th. 3), it is sufficient to show that for A = 0

sta —lim || T, (e;;%) — €;l|1102 =0, for ¢ € {0,1,2}.

Using Lemma 2.2, we have

1 A'(1)

To(er;x) —x|l1ye2 = su 7‘ ‘

[T (e1; ) 1422 we[o};) 1+ 22 |nA(1)
A'(1) 1

= Ssu .
nA(l) wE[O,I;c) 1 + .1'2

(5.1)
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Now, for a given € > 0, we define the following sets

M,: = {n: T (e1; ) — x| > 5} )

R P e

This implies that M; C M, which shows that ZkeMl ank < ZkeM2 ank. Hence, we
have

sta —lim ||T(e1;2) — z||1442 = 0. (5.2)

For ¢+ = 2 and using Lemma 2.2, we have

X

2A'(1) " ) 1
sup —— || ——+H (1)+1
z€[0,00) 1+ 22 ( A(l) ( )

A'(1) 4+ A" (1) 1

n2A(1) 16[320) 1 + 1'2 '
For a given € > 0, we have the following sets

Tll = { 26},
Ty: = {n: (2:2;%) —|—H”(1)+1> % > ;} ,

- {A<1>+A<1>22}

[ To(eas @) = a?[hye =

_|_

3

Tn(€2;x) - xQ

n2A(1)
This implies that 773 C T (JT5. By which, we get

Z Ank < Z Qnk + Z Unk-

keT keT, keTs
As n — oo, we have
sta fli}lnHTn(eg;x) — 22| 1442 = 0. (5.3)

This completes the proof of Theorem 5.1. O
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Ergodic Properties of Random Infinite
Products of Nonexpansive Mappings

Simeon Reich and Alexander J. Zaslavski

ABSTRACT: In this paper we are concerned with the asymptotic be-
havior of random (unrestricted) infinite products of nonexpansive self-
mappings of closed and convex subsets of a complete hyperbolic space. In
contrast with our previous work in this direction, we no longer assume
that these subsets are bounded. We first establish two theorems regard-
ing the stability of the random weak ergodic property and then prove a
related generic result. These results also extend our recent investigations
regarding nonrandom infinite products.

AMS Subject Classification: 4TH09, 47TH14, 54E35.
Keywords and Phrases: Complete metric space; Hyperbolic space; Infinite product;
Nonexpansive mapping; Random weak ergodic property.

1. Introduction and preliminaries

It is well known that (unrestricted) infinite products of operators find applications in
many areas of mathematics (see, for example, [1, 2, 3, 4, 5, 9, 11] and the references
mentioned therein). In this paper we establish weak ergodic theorems concerning
the asymptotic behavior of random (that is, unrestricted) infinite products of non-
expansive mappings on closed and convex subsets of a Banach space which are not
necessarily bounded. These theorems continue our previous work [9], where we as-
sumed that the mappings under consideration act on a bounded set. They also extend
the results of [12], which were obtained for nonrandom infinite products.

More precisely, our paper contains three theorems. The first two show that if
the random weak ergodic property (see the definition below) holds for a sequence of
nonexpansive mappings, then it is stable under small perturbations of these mappings.
In our second theorem the perturbed mappings are also nonexpansive, while in the
first one the perturbations can be arbitrary. The third theorem establishes the random
weak ergodic property for a generic sequence of nonexpansive mappings. Namely, we
show that in an appropriate space of sequences of nonexpansive mappings there exists

COPYRIGHT (© by Publishing House of Rzeszéw University of Technology
P.O. Box 85, 35-959 Rzeszéw, Poland
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a subset which is a countable intersection of open and everywhere dense sets such that
each sequence belonging to this subset has the random weak ergodic property. Such
an approach is common in nonlinear analysis [9, 10, 11]. Thus, instead of considering
a certain convergence property for a single sequence of operators, we investigate it for
a space of all such sequences equipped with some natural metric, and show that this
property holds for most of these sequences in the sense of Baire category. This allows
us to establish convergence without restrictive assumptions on the space and on the
operators themselves.

As a matter of fact, it turns out that our results also hold for nonexpansive self-
mappings of closed and convex sets in complete hyperbolic spaces, an important class
of metric spaces the definition of which we now recall for the reader’s convenience.

Let (X, p) be a metric space and let R! denote the real line. We say that a mapping
c: R = X is a metric embedding of R! into X if p(c(s), c(t)) = |s — t| for all real s
and ¢. The image of R' under a metric embedding is called a metric line. The image
of a real interval [a,b] = {t € R* : a <t < b} under such a mapping is called a metric
segment.

Assume that (X, p) contains a family M of metric lines such that for each pair of
distinct points « and y in X, there is a unique metric line in M which passes through
z and y. This metric line determines a unique metric segment joining = and y. We
denote this segment by [z,y]. For each 0 < ¢ < 1, there is a unique point z in [z, y]
such that

p(x, z) = tp(z,y) and p(z,y) = (1 —t)p(z,y).
This point will be denoted by (1—t)x@ty. We say that X, or more precisely (X, p, M),
is a hyperbolic space if
1 1 1 1

teo & 12) < 2oy, 2)
& -y, —xP-z) < = z
p2 2%2 9 _2/’%

for all x,y and z in X. An equivalent requirement is that

1 1 1 1
p(fx S SY, Jw S 72) S

37 ® 35w 52) < S(ple,w) + ply, 2))

DO =

for all z,y,z and w in X. This inequality, in its turn, implies that
p(I—=thrdty, (1 —t)wdtz) < (1 —t)p(z,w)+ tp(y, 2)

for all points z,y, z and w in X, and all numbers 0 < ¢ < 1.

It is clear that all normed linear spaces are hyperbolic in this sense. A discussion
of more examples of hyperbolic spaces and, in particular, of the Hilbert ball with the
hyperbolic metric can be found, for example, in [6, 7, 8].

We call a set K C X p-convex if [z,y] C K for all z and y in K.

Suppose that (X, p, M) is a complete hyperbolic space and that K is a nonempty,
closed and p-convex subset of the space X. Denote by A the collection of all operators
T : K — K which satisfy

p(T(x),T(y)) < p(z,y) for all z,y € K. (1.1)
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Denote by M the set of all sequences of operators {7;}:2, C A. For every sequence of
operators {B;}5°, € M and every pair of integers p > n > 1, we define compositions
of the corresponding operators by

ﬁBi := B, B.
i=n

For every point z € K and every positive number 7, set
B(a,r):={y € K: p(z,y) <r}.

Fix a point 8 € K. We equip the set M with the uniformity determined by the

following base:
Un) = {{A}Z1, {Bi}i21) e M x M:
p(Ai(z), Bi(x)) <n~ ! for all z € B(6,n) and all integers ¢ > 1}, (1.2)

where n > 1 is an integer. It is not difficult to see that the uniform space M is
metrizable (by a metric d) and complete. In principle, one can obtain an explicit
expression for this metric d, but we do not need it because in our case it is more
convenient to use the uniformity itself.

Denote by I : K — K the identity operator; that is, I(z) = = for all z € K.

In this paper we are interested in those sequences of mappings in M which are
uniformly bounded on bounded sets.

Proposition 1.1. Let {A;}2, € M, x € K and assume that {Ai(z)}2, is a bounded
sequence. Then for every y € K, the sequence {A:(y)}$2, is bounded and

sup{p(6, Ae(y)) : £ =1,2,...} < sup{p(8, Ai(w) : £ = 1,2,...} + pla,p).

Proof. Clearly, the real sequence {p(0, A¢(z))}2, is bounded. Let y € K. Then in
view of (1.1), for every integer t > 1,

p(0, Ar(y)) < p(0, Ar(x)) + p(Ai(z), Ar(y)) < p(0, Ar(x)) + p(,y).
Proposition 1.1 now follows immediately. O

We denote by M,, the set of all sequences {A;:}72; € M such that the sequence
{A4:(0) : t =1,2,...} is bounded. Clearly, M,, is a closed and open subset of the
complete metric space (M, d). In this paper we focus on the complete metric space
(M, d).

For every point z € K and every nonempty set D C K, set

p(z,D) :=inf{p(z,€) : £ € D}.

We say that a sequence of mappings {A;}5°, € M possesses the weak ergodic
property [12] (WEP, for short) if for every pair of positive numbers e, s, there exists
an integer ng > 1 such that for every pair of points z,y € B(0, s), we have

P(Ang -+ Ar(2), Ay - Ar(9)) <
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In [12] we consider the space M equipped with the uniformity determined by the base

Un) == {({A}21,{Bi}i21) € M x M-

p(As(z), Bi(x)) <n~ ! for all z € B(6,n) and all t = 1,...,n},

where n is a natural number, and show that most sequences in M, in the sense of
Baire category, have the WEP and that the WEP is stable under small perturbations.

We say that a sequence of mappings {A4:}:2, € M possesses the random weak
ergodic property (RWEP, for short) if for every pair of positive numbers ¢, s, there
exists an integer ng > 1 such that for every pair of points z,y € B(f,s) and every
mapping 7 : {1,...,n9} = {1,2,...}, we have

P(Ar(ng) =+ Ar1)(2), Ap(ng) - Ar(1) (¥)) S €

In [13] we continue to study the space M with the uniformity introduced in [12]
and show that most sequences in M, in the sense of Baire category, do not have the
RWEP and that they display, in fact, chaotic asymptotic behavior. In the present
paper we show, on the other hand, that the RWEP does hold generically in the
complete metric space (M,,,d). We begin with the following stability result.

2. First stability result

Theorem 2.1. Assume that a sequence of mappings {A;}2, € M possesses the
RWEP and let €, s be positive numbers. Then there exists an integer ng > 1 such that
for every natural number n > nyg, there exists a number § > 0 such that for every map-
ping r: {1,2,...,n} = {1,2,...} and every pair of sequences {x;}_q, {yi}ig C K
satisfying

Zo, Yo € B(6,s) (2.1)

and
P(Tig1, Apirny(@0)) <0, p(Wig1, Ariirr)(yi)) <0 (2.2)

for all integers i = 0,...,n — 1, the inequality p(x;,y;) < € is valid for all integers
1="n0,...,MN.

Proof. By definition, there exists an integer ng > 1 such that the following property
holds:
(i) for every mappings r: {1,...,n0} — {1,2,...} and every pair of points

r, y € B(0,s),

we have
p(Ar(no) te Ar(l)(x)ﬂ Ar(no) to Ar(l)(y)) < 6/2'

Let n > ng be a natural number and let

§ = e(dn)~ L. (2.3)
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Assume that
r:{l,...,n} = {1,2,...}

and that two sequences

{xi}?:m {yi}?:() CcCK

satisfy inclusion (2.1) and inequalities (2.2). It then follows from property (i) and
(2.1) that
p(AT(no) T Ar(l)(xo)a Ar(no) T Ar(l)(yO)) < 6/2'

When combined with (1.1), this inequality implies that

p(Ar(p) T Ar(l) (l‘o), Ar(p) T Ar(l)(yO)) < 6/2 for all p =ng,...,n. (24)
Let
{zitiso € {mitizo, {vitiso}s (2.5)
o= 20 (2.6)
and let for alli =0,...,n—1,
Sit1 = Ariirn) (&) (2.7)
We claim that for all integers ¢ = 0,...,n, we have
p(zi, &) < id. (2.8)

We first note that it follows from (2.6) that inequality (2.8) is valid for ¢ = 0.
Assume now that i < n is a nonnegative integer and that inequality (2.8) is true.
By (1.1), (2.2), (2.5), (2.7) and (2.8), we have

p(ziv1,6ir1) = p(Zig1, Ariigr) (&)
< p(zits Arigny (20) + p(Arigny (20)s Arigny (6i)
<6+ p(2:,&) < (i+1)0.

Thus we have shown by induction that inequality (2.8) is indeed true for all integers
i =0,...,n, as claimed. When combined with (2.5)—(2.7), this implies that for all
integers ¢ = 1,...,n, we have

p(xi, Ariy - - Ay (0)) < 40,

p(Wis Ariy -+ Ary (1)) < 16
and
p(zi,y:) < p(Ar(i) tee Ar(l)($0)7 Ar(i) e Ar(l)(yo)) + 2i0. (2.9)
It now follows from (1.1), (2.3), (2.4) and (2.9) that for all integers i = ng,...,n,
p(wisyi) < p(Argy -+ Ary (o), Argy - A1y (o)) + 206 < €/2 4 €/2.

This completes the proof of Theorem 2.1. O
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3. Second stability result

Theorem 3.1. Assume that a sequence of mappings {A:}2, € M, possesses the
RWEP and let €,s be positive numbers. Then there erists an integer ng > 1
and a neighborhood U of {A:}52, in M such that for every sequence of map-
pings {B}2, € U, every mapping r : {1,2,...} — {1,2,...}, every pair of points
x,y € B(0,s) and every natural number n > ng, the inequality

P(Brny ++* Br1)(®), Brny -+ Br1y(y)) < €
s true.

Proof. Theorem 2.1 implies that there exist an integer mg > 1 and a real number
0 € (0,1) such that the following property holds:

(i) for every mapping = : {1,,...,n0} — {1,2,...} and every pair of sequences
[0} %, {911 C K satistying

xo, Yo € B(0,5)

and
P(Tit1, Aviirny (7)) <0, p(Yit1, Arirny (i) <0
foralli=0,...,n9 — 1, we have p(Zn,, Yn,) < €.
Define
Fy :=B(0,s) (3.1)
and for all e = 1,...,ng — 1, define
Fiii:={ye K: ply, J{A,(F): p=1,2,...}) <1} (3.2)

We now show by induction that all the sets Fy, ..., F,, are bounded. In view of (3.1),
Fy is clearly bounded. Assume that ¢ < ng is a nonnegative integer and that the set
F; is bounded. Then there exists My > 0 such that

p(0,2) < My for all z € F;. (3.3)
By (3.3) and Proposition 1.1, for each y € F},
sup{p(0,A4,(y)): p=1,2,...}
<sup{p(6, 4,(0)) : p=1,2,...} + p(6,y)
<sup{p(0,A,(0)): p=1,2,...} + M.
This implies that
U{A,(F;): p=1,2,...} C B(#, My +sup{p(6,4,(0)): p=1,2,...})

and that the set Fjy; is bounded. Thus we have shown by induction that all the sets
Fy, ..., F,, are bounded, as asserted.
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Next, choose sy > s such that
F; CB(G,S()), 1=0,...,n0. (34)

There exists a neighborhood U of {4;}{2; in M such that the following property
holds:

(ii) for every sequence of mappings {B:}2, € U, every point z € B(f,sy) and
every integer t > 1, we have

p(Bi(x), A(z)) < 6.

Assume that

{B:}i2, €U, r:{1,2,...} = {1,2,...} and =z € B(6,s). (3.5)
We claim that for all integers i = 1,..., ny,
[ B-0)(=) € F. (3.6)
j=1

Property (ii), (3.1), (3.2) and (3.5) imply that (3.6) is indeed true for ¢ = 1.
Assume now that i < ng is a nonnegative integer and that (3.6) holds. Then it
follows from property (ii), (3.2), (3.4), (3.5) and (3.6) that

P(Br(i+1) H By (@), Ariz) H B, (x)) <
=1

j=1

r(1+1) H B r(z+1) (F )) S ) S 1
and that
i+1
I8 (@) € Fin. (3.7)
Thus we have shown by induction that for all integers i = 1,...,ng, inclusion (3.6)

indeed holds. When combined with (3.4), this implies that
HBT(]) € B(0,sy), i=1,...,no. (3.8)

It follows from property (ii) and inclusion (3.8) that for all integers ¢ =0,...,m9 — 1
and every point y € B(0, s), we have

(Br(i+1) H By (), Argig) H Br)(y)) <6
j=1 j=1
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(here we assume that H;Zl B,y = I if i = 0). Thus we have shown that if (3.5)
holds and y € B(6, s), then the sequences {z;};°, and {y;};2, defined by

o=, Yo =Y, Ty = H BT’(J)(x)7 Yi = H BT(])(y)ﬂ 1= 17 ..., 1O,
j=1 j=1
satisfy the conditions assumed in property (i). This leads to the inequality
no no
€ > p(@ng, yno) = (I [ Briy (@), [ Briiy )
j=1 j=1

which in its turn implies that

n

e p(]] By (@), [] Bry )

Jj=1

for each integer n > ng. This completes the proof of Theorem 3.1. O

4. Generic result

Theorem 4.1. There exists a set F C M,, which is a countable intersection of
open and everywhere dense subsets of My, such that every sequence of mappings
{A}72, € F possesses the RWEP.

Proof. Let {A;}52, € M,, and v € (0,1). For every natural number ¢, define
A () := (1 — ) Ay(z) B0, 2 € K. (4.1)

In view of (1.1) and (4.1), for every natural number ¢ and every pair of points x,y € K,
we have

p(A7 (), A (1)
= p((1 =) Ai(x) @0, (1 —7)As(y) ©~0)
< (T =y)p(As(x), Ae(y)) < (1 =7)p(x,y). (4.2)

This implies that {Ag”’)}t"il € M. By (4.1), for every natural number ¢ > 1, we have
P(AT(0),6) = p((1 = 7)A(8) ©18.6) < (1= 7)p(A:(0). 0).

This implies that {Agﬂ}fil € M,,.
We claim that {A,(:W)}fil has the RWEP. To this end, let €, s be positive numbers.
Choose an integer ng > 1 for which

2s(1 — )™ <e. (4.3)
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Assume that r: {1,...,n0} = {1,2,...} and that z,y € B(6, s). It follows from (4.2)
and (4.3) that

pAG) - AQ (@), A7) AT ()

<@ =)"p(x,y) <25(1 =)™ <e

Therefore {AE’Y)}?& indeed possesses the RWEP, as claimed.
By (4.1), for every natural number ¢ and every point z € K, we have

p(AD (2), Ag(2)) = p((1 — 7) Ae(x) B0, Ay(2)) < vp(Ar(2),0).  (4.4)

We claim that
{A7}2) = {A2,) in M, as v — 0%
Let € be a positive number and let m > 1 be an integer. Choose a number -y € (0, 1)
satisfying
Yo(m +sup{p(A4:(0),0): t=1,2,...}) <e. (4.5)

Assume that v € (0,7p). In view of (4.1), (4.4) and (4.5), for every point x € B(6,m)
and each natural number ¢, we have

p(AY (@), Ay(2)) < vp(Ac(2),6)

< o(p(Ai(x), A(0)) + p(Ai(0),0))
<0((p(z,0) + p(A:(0),0)) < vo(m + p(Ai(),0)) <.

Thus the set
{A2 ) {432, € My, v € (0,1)}

is everywhere dense in M,, and its elements possess the RWEP.

Let {A¢}2, € My, v € (0,1) and let ¢ > 1 be an integer. Theorem 3.1 im-
plies that there exist an integer n({A:}22,,7,¢) > 1 and an open neighborhood
U{A}21,7,q) of {Agv) }22, in the metric space M,, such that the following property
holds:

(i) for every sequence of mappings {B;}2, € U({A+}24,7,q), every mapping
r:{1,2,...} = {1,2,...}, every pair of points z,y € B(f,¢q) and every natural
number n > n({4:}$24,7,q), we have

p(Br(n) o Br(l) (37), Br(n) T Br(l)(y)) < q_l-
Now define

Fio= M2 U{U{AGE,7,9) - {A2 € My,

v € (0,1),q > p is an integer}. (4.6)

It is clear that F is a countable intersection of open and everywhere dense subsets of
M.,.
Let
{Bi}21 € F, s>0 and ¢>0. (4.7)
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Choose a natural number p such that
p>s+e . (4.8)
In view of (4.6) and (4.7), there exist
{A;}°, € My, v€(0,1), and g€ {p,p+1,...}

such that
{Bi}i21 e U({Ae}i21,7,9)- (4.9)

It follows from property (i), (4.8) and (4.9) that for every mapping
r:{1,2,...,} = {1,2,... },
every pair of points
T,y € B<975) C B(9>q)

and every integer
n 2 n({At}?ila v, q)7

p(H Br(z)(z)7HBr(z)(y)) < q71 Sp71 <€
=1 =1

Thus {B;}72, has the RWEP. This completes the proof of Theorem 4.1.
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1. Introduction and preliminaries

Let A be the class of analytic functions defined on the unit disc U= {z € C: |z| < 1}
with the normalized conditions f(0) = 0 = f/(0)—1. Let S be the class of all functions
f € A which are univalent in U. So f(z) € S has the form

f)=z+) anz", z€U. (1.1)
n=2

Definition 1.1. For two analytic functions f and g, the function f(z) is subordinate
to g(z), written as f < g, if there exists a Schwarz’ function w(z), analytic in U, with
w(0) =0, |lw(z)| < 1, z € U, such that

f(z) =g(w(z)), =zel. (1.2)
In particular, if the function g is univalent in U, then f < g if
f(0)=g(0) and [f(U) Cg(U).

Let ¢(z) be an analytic and univalent function in U with Ref(z) > 0, ¢(0) = 1
and ¢'(0) > 0, which maps the unit disk U on to a region starlike with respect to 1
and symmetric with respect to real axis. So ¢(z) has the form

$(z) =1+ Byz+ Bz’ + -+, (1.3)

COPYRIGHT (@© by Publishing House of Rzeszéw University of Technology
P.O. Box 85, 35-959 Rzeszéw, Poland
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where all coefficients are real and By > 0. Let h(z) be an analytic function in U and
|h(2)] <1, such that
h(z) =co+c1z+c2” +--- . (14)

In 1970, Robertson [19] introduced the concept of quasi-subordination as follows:

Definition 1.2. The function f is said to be quasi-subordinate to g, written as

f(2) =4 9(2), (1.5)

if there exist analytic functions h and w, with |h(z)| <1, w(0) = 0 and |w| < 1, such
that % is analytic in U and
f(2)

) <g(z), ze€l. (1.6)

Also the above expression is equivalent to

f(z) =h(2)g(w(z)), zeU. (1.7)

Observe that if h(z) = 1, then f(z) = g(w(z)), so f(z) < g(z) in U. Also if
w(z) = z, then f(z) = h(2)g(z) and it is said to f is majorized by g and written as
f(z) < g(z) in U. Hence it is obvious that quasi-subordination is a generalization of
subordination and majorization (see [19]).

In [15], Ma and Minda gave unified representation of various subclasses of star-
like and convex functions by using subordination. They introduced the classes S*(¢)

and C(¢) of analytic functions f € A, that satisfy the conditions & #(z) and

f(z)
1+ Z]’:, (g) < ¢(z) respectively, which includes several well-known subclasses. In par-

ticular, if ¢(z) = %igz, (-1 < B < A < 1), the class §*(¢) reduces to the class

S*[A, B], introduced by Janowski [10]. Also for the choice of ¢(z) = H(i_;za)z where

(0 < a < 1), the class S*(¢) becomes the class of starlike functions of order .

Motivated by Ma and Minda, Mohd and Darus [14], introduced two classes Sy (¢)

and C,(¢) of analytic functions f(z) € A, that satisfying the conditions Z;gg) —-1=4
@(z) — 1 and ZJ{,,;S) =<4 ¢(2) — 1 respectively, which are analogous to $*(¢) and C(¢).
They also introduced M (e, ¢) be the class of functions f(z) € A, that satisfying the

condition (1 —a)2LE) 1 o (1 + zf,”<z>) —1 =<4 ¢(2) — 1, where 0 < a < 1 [14]. This

f(z) f'(2)
class is analogous of the well-known class of a-convex functions [16].
Recently, El-Ashwah and Kanas [6], introduced and studied the following sub-
classes by using quasi-subordination:

x 1 '
Sq(7,¢):{fe,4:7(z]{(g)—l> =g 0(2) —1; z €T, 075'76((:},
and L)
z z
cird)={sea: 228 < o) -1 se v 025 e,
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For h(z) = 1, the classes S;(v,¢) = §*(7,¢) and Cy(v, ¢) = C(v, ¢), were introduced
and studied in [18]. For v = 1, the classes S; (7, ¢) and Cy(v, ¢), reduce to S;(¢) and
Cq(9), respectively studied in [14].

Motivated by El-Ashwah and Kanas, we introduce the following subclass of A:

Definition 1.3. For 0 # v € C, @ > 0 and 0 < A < 1, the class Mg (v, A, ¢) is
defined by

My A e = {fed:l[1-a) B a1+ ) -1] <,
¢(Z) - 17 S U}’a (18)

where N
Faz) = (1= Nf(2) +Azf'(2) =2+ Y _{1+ (n—1)A}tan2". (1.9)

n=2

For special choices of a, A,y and @, the class Mg (v, A, ¢) unifies the following
known classes.

(i) For 0 # v € C, A = 0 and a = 0, the class Mg (v, A, ¢) reduces to S; (v, )
studied in [6].

(ii) For 0 < a <1,y = 1and A = 0, MJ (v, A, ¢) reduce to M;(«a,¢) which was
introduced and studied by Mohd and Darus in [14]. In particular, @« = 0 and
a = 1 the class M;(a, ¢) reduce to S;(¢) and Cy(¢) respectively, which were
also studied in [14].

(iii) For 0 < a <1,y =1, A = 0 and h(z) = 1, the class M} (a, $) reduces to the
well-known class of a-convex functions [16].

In 1933, Fekete and Szegb proved that, for f € S given by (1.1)

3 —4p, if  p<0,
laz — pa3] < { 14 2e7n, if  0<p<l, (1.10)
4_3u7 Zf H > 17

and the result is sharp. The problem of finding the sharp bounds for the non-linear
functional |az — pa3| of many compact family of functions is popularly known as
the Fekete-Szegé problem. Several known authors at different times obtained the
sharp bound of the Fekete-Szegé functional |az — pa3| for various subclasses of S (see
[5, 6, 7, 22, 23]). In this paper, we determine the coefficient estimates and the Fekete-
Szegd inequality of the functions in the class M?(’y, A, ).

Let © be the class of the functions of the form:

w(z) = wyz 4+ waz? + -+, (1.11)
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is analytic in the unit disk U and satisfy the condition |w(z)| < 1.

We need the following lemma to prove our main result.

Lemma 1.1. ([11],p.10) If w € Q, then for any complex number u

il <1, Jwe = pwi| <1+ (|uf = Dfws* < max{1, [ul}.

P. Sahoo

The result is sharp for the functions w(z) = z when |u| > 1 and for w(z) = 2% when

lul <1.

2. Main result

Throughout this paper, we assume that the functions ¢(z), h(z) and w(z) defined by

(1.3), (1.4) and (1.11), respectively.

Theorem 2.1. Let 0 £y € C, a>0and 0 < A < 1. If f € A of the form (1.1)

belongs to the class M;“('y, A, @), then

17 B1
92l = Ty
1| By (1+3a)]y| | Ba|
|a3| < 2(1 +2&)(1 +2)\) [1 -|—max{1, ((1—|—O¢)2B1 N Bl) }:| 7

and for any complexr number u,

B | Ba|
_ a2l < 17| By 1 1 B, 4+ 1221
s — paa| < d(I+2a)(1 2N | Mk Q1B + B, :

where o 2u(1+20)(1+2Y) = (14 V(1 +30)
N (14 @)2(1 4+ \)2 '

The result is sharp.
Proof. Let f € Mg(v, A, #). Then by Definition 1.3,

1 zF}(2) 2FY(2) B
5 {(1 — ) .7-';\(2) +a <1 + .7-';\(2) ) — 1] = h(z)(d(w(2)) — 1),

where F(z) defined by (1.9).

(2.12)

(2.13)

(2.14)

(2.15)

(2.16)

Using the series expansion of Fy(z), F4(z) and F¥ (z) from (1.9), we get

-G +a(1+FE) —1] = L1+ )1+ Naz
+2(1+2a)(1 4 2X\)ag — (1 +3a)(1 4+ A)%a3}z® +--].

Also
(b(w(z)) —1= Blwlz + (Blw2 -+ B2w%)22 + e

(2.17)

(2.18)
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and
h(z)(¢p(w(z)) — 1) = By cowiz + [Biciwy + ¢o(Brws + ngf)]ZQ 4. (2.19)

Making use of (2.17), (2.18) and (2.19) in (2.16), and equating the coefficients of z
and 22 in the resulting equation, we get

vBico

T+ a)d+N)’ (2.20)

ag =

and

as = m [(Blclwl + Blcowg) —|— Co (B2 + ((1;:35));{ B%CQ) w%] . (221)
Thus, for any complex number p, we have

vB1 By o 2,2
+ + = - QB 2.22
1 B) )(1 2)\) |:Cl’u)1 Co (’UJQ Bl wl) 100’11.)1 s ( )

Clg*[ul%: 2(

where @ is given by (2.15).
Since h(z) is analytic and bounded in U, hence by ([17], p. 172), we have

lcol €1 and  |en| =1 —|col? < 1 for n > 0. (2.23)

By using this fact and |wq| < 1, we get from (2.20), (2.21), (2.22) and (2.23) we obtain

[v[B1
<= 2.24
ool < T TN (2.24)
7| B1 (1+3a)y B\ o
< 1 — | ——5Bicp — — 2.25
sl < S aaya oy UM Atap D0 g o (22)
and
lag — pad| < 72(1+‘21Jﬁi+2>\) [1 + ‘wg - (Q3100 — g—’f) w%H . (2.26)
Case-I: If ¢y = 0, then (2.22) gives
B
— pad < 1By . 2.27
las = naal < S AT 2N (227)
Case-1I: If ¢y # 0, then by applying the Lemma 1.1 to
B
Wo — <Q3160 - 2) U)% 5 (228)
By

we get from (2.26)

B B
lag — pad| < 0T |21|)(i Y {1 + max {1, <Q|31 + |Bj|) }] . (2.29)
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The required result (2.14) follows from (2.27) and (2.29). In a similar manner we can
prove the required assertion (2.13). The result is sharp for the function f(z) given by

1 [(1—04)”3(2) +a<1+ Zﬂ/(z)) —1} = ¢(2) - 1,

gl Falz) Fi(2)
" ! F(2) ()
2 Fy\(z 2Fy (2
— (1 -« A +a(1+ A )—1]: 2%) —1.
-0 A ) )
This completes the proof of Theorem 2.1. O

Putting v =1, a = 0 and A = 0 in Theorem 2.1, we get the following sharp results
for the class Sy (¢).

Corollary 2.1. Let f € A of the form (1.1) belongs to the class S;(¢), then
lag| < By

and for any complex number i,

B B
lag — pa?| < 71 [1+max{1,|1 —2u|By + |B2|H .
1

The result is sharp.

Putting v =1, a =0 and A = 1 in Theorem 2.1, we get the following sharp results
for the class Cq(¢).

Corollary 2.2. Let f € A of the form (1.1) belongs to the class Cy(¢), then

B
lag| < 71

and for any complexr number u,

B, 3p | Ba|
ag—ua§|§6[1+max{1,<'l—2 Bl—l-Bi1 .

The result is sharp.

Remark 2.1. The Corollary 2.1 and Corollary 2.2 are due to the results obtained by
Mohd and Darus [14].

The next theorem gives the result based on majorization.

Theorem 2.2. Let 0 #~v € C,a>0and 0 < A< 1. If f € A of the form (1.1)
satisfies

1 W 2Fi(2) N 2F(2)) 2 ;
S 1 )}',\(z) + <1+ ]—'g\(z)> 1] < (¢(z) —1), z€ T, (2.30)
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then W
v|B1
< 2.31
o2l = e (231)
17| B1 (1+3a)ly | By
< 1 B 2.32
a5 < a2 v 2N 1+a? ' B (2:32)
and for any complexr number u,
B | Ba|
" — a2l < [71B1 1 B 2 9.

‘a’d /1’0’2| = 2(1 + 2(1)(1 + ZA) + |Q| 1+ B1 ’ ( 33)

where Q is given by (2.15). The result is sharp.

Proof. Let us assume that (2.30) holds. Then from the definition of majorization,
there exists an analytic function h(z) such that

L P2\ € R 23 (€O A Y Vv
|- F (1+ ﬂ(z)) 1} h(z)(p(z) —1).  (2.34)

Following similar steps as in the Theorem 2.1, and by setting w(z) = z, that is, for
w; =1, w, =0, n > 2, we obtain

vBico
(14+a)1+X)’

a9 =

which gives on use of the fact ¢, <1, for n > 0,

e DIBL
0t a)d+ )
as = m [BlCl + co (BQ + ((1:3:))27 B%Co>:| (2.35)
Thus for any complex number p, we have
2 ’YBI BQ 2
37 = - | - QB . 2.
48 M = A 2a)(1 1 20 {Cl teo <Bl> @ 100} (2.36)

Following similar steps in Theorem2.1 we get the following from (2.36):
for ¢y = 0,

B
— pad| < b5 2.37
a3 — pag| < 21 + 2a)(1 + 2))’ (2:37)
and for ¢y # 0
B B
las — pal| By 14 1Bl QB | . (2.38)

<
= 2(1+ 2a)(1 + 2\) B1
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Thus, the assertion (2.33) of Theorem 2.2 follows from (2.37) and (2.38). Following
the above steps we can prove the assertion (2.32) of Theorem 2.2. The result is sharp
for the function

1 2F}(2) ( 2F{ (%)
- (1—-« A ba14+ =2 -1l =0¢(2)—1, =zelU,
v ( ) Fa(z) Fi(2) ¢(2)
which completes the proof of the Theorem 2.2. O

For h(z) = 1, that is, for ¢g = 1 and ¢, = 0,n > 1, we have the following theorem:

Theorem 2.3. Let 0 # v € C, a>0and 0 < A < 1. If f € A of the form (1.1)
belongs M*(y, A, @), then

1v1B1
< —— 2.39
ol S ey (2:39)
17| B1 (1430l | Be|
< 1 B 2.40
sl < s aa sy M W A ra B B (240)
and for any complexr number u,
B | Ba|
— pdd| < By 1, (1QB: + =2 2.41
|a3 /La’2| = 2(1 + 20()(1 ¥ 2)\) max ) |Q| 1+ Bl ) ( )
where Q is given by (2.15). The result is sharp.
Proof. Proof is similar to Theorem 2.1. O

Remark 2.2. For v =1 and A = 0, the Theorem 2.3 due to the result in [14] and [2]
for k= 1.

Conclusion: In this paper we have introduced a new subclass of univalent functions
and obtained sharp coefficient estimates.
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ABSTRACT: In the present paper we introduce some strongly almost
summable sequence spaces using ideal convergence and Musielak-Orlicz
function M = (M},) in n-normed spaces. We examine some topological
properties of the resulting sequence spaces.
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1. Introduction and preliminaries

Mursaleen and Noman [18] introduced the notion of A-convergent and A-bounded
sequences as follows:
Let A = (A;)72, be a strictly increasing sequence of positive real numbers tending to
infinity i.e.
O< XA <A <- and \f > 00 as k—

and said that a sequence x = (x) € w is A-convergent to the number L, called the
A-limit of x if A,,(x) — L as m — oo, where

1 m

/\m(x) = E Z()\k — /\k_l)xk.
k=1

The sequence z = (x1) € w is A-bounded if sup,,, |Am(x)| < co. It is well known [18]
that if lim,,, x,, = a in the ordinary sense of convergence, then

lim (;(i(xk ~ et |zE — a|) ~0.

m N =1
This implies that

m

. : 1
hgln A (z) —al = hnr1n|)\f Z(/\k — Me—1) (2 —a)| =0,

m k=1

COPYRIGHT (© by Publishing House of Rzeszéw University of Technology
P.O. Box 85, 35-959 Rzeszéw, Poland
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which yields that lim,, A,,(z) = a and hence x = (x}) € w is A-convergent to a.

The concept of 2-normed spaces was initially developed by Géhler [6] in the mid of
1960’s, while that of n-normed spaces one can see in Misiak [15]. Since then, many
others have studied this concept and obtained various results, see Gunawan ([8, 9])
and Gunawan and Mashadi [10] and references therein. Let n € N and X be a linear
space over the field K, where K is the field of real or complex numbers of dimension
d, where d > n > 2. A real valued function ||-,--- || on X™ satisfying the following
four conditions:

1. ||z1, 22, - ,2,|| = 0 if and only if 1, za, -+ , z, are linearly dependent in X;
2. ||x1,xa,- - ,xy|| is invariant under permutation;
3. |laxr, z2,- -+ x|l = |a| ||z1, 22, , 24| for any o € K, and
ol + 2wy, || <o, mo, - w2, 22, |
is called a n-norm on X, and the pair (X, ||-,--- ,-||) is called a n-normed space over
the field K.
For example, we may take X = R" being equipped with the Euclidean n-norm
[|x1,x2, - ,2,||g = the volume of the n-dimensional parallelopiped spanned by the
vectors x1, X2, - ,x, which may be given explicitly by the formula
|1, 22, s 2nllp = | det(z)],
where z; = (zi1, %2, ,Zin) € R™ for each i = 1,2,--- ,n. Let (X,]||-,---,-||) be a
n-normed space of dimension d > n > 2 and {ay,as, - ,a,} be linearly independent
set in X. Then the following function ||-,--- ,+||cc on X™~! defined by
||£L’17I2,"' wrnleoo = maX{Hxlaan"' 7xn71aai” 1= ]-727"' ,TL}
defines an (n — 1)-norm on X with respect to {a1,as, - ,an}.
A sequence (z}) in a n-normed space (X, ||-,- -+, ||) is said to converge to some L € X
if
lim ||zp — L, 21, -+ ,2n—1]| =0 for every zy,---,2z,-1 € X.
k—o0
A sequence (z1) in a n-normed space (X, ||-,---,-||) is said to be Cauchy if
lim ||zx — ®p, 21, -+, 2n—1]| =0 for every z1,--+,2,-1 € X.
3%

If every Cauchy sequence in X converges to some L € X, then X is said to be complete
with respect to the n-norm. Any complete n-normed space is said to be n-Banach
space.

An Orlicz function M : [0,00) — [0,00) is a continuous, non-decreasing and convex
function such that M (0) =0, M(z) > 0 for x > 0 and M (x) — o0 as © — o0.
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Lindenstrauss and Tzafriri [13] used the idea of Orlicz function to define the following

sequence space,
oo
EM:{xew:ZM(M) <o<>}7
k=1 P

which is called as an Orlicz sequence space. Also ¢, is a Banach space with the norm

_i N (e
|x||1nf{p>0.’;M( )gl}.

p

Also, it was shown in [13] that every Orlicz sequence space £j; contains a subspace
isomorphic to £,(p > 1). The As- condition is equivalent to M (Lz) < LM(z), for all
L with 0 < L < 1. An Orlicz function M can always be represented in the following
integral form

where 7 is known as the kernel of M, is right differentiable for ¢ > 0,7(0) = 0,7(t) > 0,
7 is non-decreasing and n(t) — oo as t — co.
A sequence M = (M) of Orlicz function is called a Musielak-Orlicz function see ([14,
23]). A sequence N = (N},) defined by

Ni(v) = sup{|v|u — My(u) :u >0}, k=1,2,...

is called the complementary function of the Musielak-Orlicz function M. For a given
Musielak-Orlicz function M, the Musielak-Orlicz sequence space t a4 and its subspace
ha are defined as follows

tam = {wa:IM(cx) < oo for some c>0},

hM:{xéw:IM(cx)<oo for all c>0},

where Iy, is a convex modular defined by

Im(x) =D My(an),x = (2r) € tag-
k=1

We consider ¢ty equipped with the Luxemburg norm
. x
|| = 1nf{k: >0: IM(E> < 1}
or equipped with the Orlicz norm
1
0 _ : - .
llz||° = 1nf{k (1 + IM(m) k> o}.

Let X be a linear metric space. A function p : X — R is called paranorm, if
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1. p(x) >0 for all z € X,
2. p(—z) =p(z) for all z € X,
3. plx+y) <p(x)+ply) for all z,y € X,

4. if (A,) is a sequence of scalars with A,, = X as n — oo and (z,) is a sequence
of vectors with p(z, —x) — 0 as n — oo, then p(A,x, — Ax) = 0 asn — oo.

A paranorm p for which p(z) = 0 implies = 0 is called total paranorm and the
pair (X, p) is called a total paranormed space. It is well known that the metric of
any linear metric space is given by some total paranorm (see [30], Theorem 10.4.2, p.
183). For more details about sequence spaces (see [16, 17, 19, 20, 21, 22, 24, 25, 26,
27, 29]) and reference therein.

A sequence space E is said to be solid (or normal) if (zj) € E implies (axxy) € E for
all sequences of scalars (o) with |a| <1 and for all k € N.

The notion of ideal convergence was introduced first by P. Kostyrko [11] as a general-
ization of statistical convergence which was further studied in topological spaces (see
[2]). More applications of ideals can be seen in [2, 3].

A linear functional £ on ¢ is said to be a Banach limit see [1] if it has the properties:

1. L(z) > 0if x >0 (i.e. , > 0 for all n),

2. L(e) =1, where e = (1,1,...),

where the shift operator D is defined by (Dx,) = (€n41)-

Let B be the set of all Banach limits on /.. A sequence z is said to be almost
convergent to a number L if £(z) = L for all £ € B. Lorentz [12] has shown that
is almost convergent to L if and only if

$m+$m+1+"'+mm+k}
k+1

tem = tem () = — L as k — oo, uniformly in m.
Recently a lot of activities have started to study sumability, sequence spaces and re-
lated topics in these non linear spaces see [4, 28]. In particular Sahiner [28] combined
these two concepts and investigated ideal sumability in these spaces and introduced
certain sequence spaces using 2-norm.

We continue in this direction and by using Musielak-Orlicz function, generalized se-
quences and also ideals we introduce I-convergence of generalized sequences with
respect to Musielak-Orlicz function in n-normed spaces.

Let (X, ||.]]) be a normed space. Recall that a sequence (x,,)nen of elements of X is
called statistically convergent to x € X if the set A(e) = {n eN: |z, —z|| > e} has

natural density zero for each € > 0.
A family Z C 2¥ of subsets of a non empty set Y is said to be an ideal in Yif
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1. ¢ €T,
2. A,BeTimply AUB € T;

3. A€ Z, B C Aimply B € Z, while an admissible ideal Z of Y further satisfies
{z} € T for each x € Y (see [6]).

Given Z C 2N be a non trivial ideal in N. A sequence (Zn)nen in X is said to be

T-convergent to x € X, if for each € > 0 the set A(e) = {n e N: ||la, —z|| > e}
belongs to Z (see [11]).
Let I be an admissible ideal of N, M = (M}) be a Musielak-Orlicz function and
(X, ]+ ,-||) be a n-normed space. Let p = (px) be a bounded sequence of positive
real numbers and u = (ux) be any sequence of strictly positive real numbers. By
S(n— X) we denote the space of all sequences defined over (X, ||-,--- ,||). We define
the following sequence spaces in this paper:

wI(M7A7p7H'7"' a||) =
{x:(xk)ES(n—X) :Ve>0, {nGN:

n

] L A | R X

k=1
for some p >0, L€ X and zl,~~~,zn_1€X},
wé(MvAvpaHa a||)

{xz(xk.)eS(n—X):Ve>O, {nGN:

Tllkz_l[Mk(”tkm(/;k(m))7zl’...72n1||)i|pk2€}ej
for some p >0, and zl,~-~,zn,1eX},

woo(MvAvpa ||a a||) =

{x: (zx) € S(n—X): 3K >0 such that

sup £ 3 g ()RR )] <

nENnk:1 P
for some p >0, and 21, -+, 2,1 GX},
wgo(M7AvpaH'a"' 7||):

{1:: (zg) € S(n — X) : 3K >0 such that
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{nen: Ly [an (D )] s k) e

k=1 P

for some p >0, and z1, - ,2zp—1 EX}.

The following inequality will be used throughout the paper. If 0 < p, < suppy = H,
D = max(1,2771) then

|ak + bx [P < D{fax["* + [bk[**}
for all k& and ay, by, € C. Also |a|P* < max(1, |a|H) for all a € C.

The main aim of this paper is to study some topological properties and inclusion
relations between the above defined sequence spaces.

2. Main results

Theorem 2.1. Let M = (M) be a Musielak-Orlicz function, p = (pg) be
a bounded sequence of positive real numbers and I be an admissible ideal of

N. Then UA}I(M’AJ’)?H'?”' 7'||)7 UA)é(M,A,p,H, a'H)7 wOO(MaA7pa||'a"' 7||) and
WL (M, A, p, || ,-||) are linear spaces.
Proof. Let z,y € w!(M, A, p,||-,---,-||) and a, 8 € C. So

n

{{n eN: %Z [Mk(|tkm(Ak[Ef)_L),zl,~- ,zn,1||)]m > e} € I for some p; >0,
k=1

L e X and 21,~~~,zn_1€X}

and
n

{{n eN: %Z [Mk(|tmn(Akp(2y)L),zl,~~ ,zn_1||>}pk > e} € I for some po > 0,
k=1

Le Xand z,--- ,zn_leX}.

Since ||-,- -+, || is @ n-norm, M = (M) be a Musielak-Orlicz function and so by using
inequality (1.1), we have
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,Z[Mk<||tkm (Ax(az + By) — ),z1,~-~,znflll)]pk

|| p1 + |Blp2
1 trem (Ag(z) — L) pi
< 00 [ s e 5 (1=l
BN Ei bn(Ak(y) L) e
+ anz—l[ \a|p1+|ﬂ|p2)M (H P2 1215 72”*1||):|
< DF%i{Mk(HM,Zh“'»Zn,1||)}p’°
k=1 P1
n DFiZ{Mk(Hkm(Akp(j)L),Zh...7Zn_1|>rk’
k=1

H H
_ o] 18] : :
where F' = max [1, ((|a|p1+|6|p2)) ((|a|p1+|ﬁ|p2)) ] From the above inequality, we

get
RS thm (Ak (o + By) — L) P
neN: — [Mk( S 215t s Zn1 )] 26}
{ n; : |alp1 + [Blp2 wel
1 — tim (A —L P
c {neN;DFfZ{Mk(HM,%._. )] 2 5
n p1 2
k=1
1 — trom (A - L Pk
U {nEN:DF—Z {_]\@(HWJM.. ’Zn71||)} k > f}.
n P2 2
k=1
Two sets on the right hand side belong to I and this completes the proof.
Similarly, we can prove that wi(M,A,p, || ,|]), Weo(M,A,p,[|-,---,]|) and
WL (M, A, p, ||, ,-]|) are linear spaces.

Theorem 2.2. Let M = (M) be a Musielak-Orlicz function, p = (px) be a bounded

sequence of positive real numbers. For any fized n € N, oo (M, A, p, ||+ ,¢]]) s a
paranormed space with the paranorm defined by
n 1 — t A Pk
g(x) = inf {p% :p>0 is such that sup — Z [Mk(HM,zl, e ,zn_1||)}
kT P

<1

b

V21, y Zn_1 GX}.

Proof. Tt is clear that g(z) = g(—x). Since M (0) = 0, we get inf{p# } = 0 for z = 0
therefore, g(0) = 0. Let us take x,y € Woo (M, A, p, ||-,--+ ,-||]) . Let

B(I):{ o) >()sup Z[ (M’Zl’”.’zn—1||>rkﬁl,
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V21, -y Zn—1 EX}

Let p1 € B(z) and ps € B(y). If p = p1 + p2, then we have

sup Z[ (w,zh...,%,m)}

= P1+P2 k ibz_:[ (W’Zl’”"zn_lnﬂ
* i (R )]

trem (A P
Thus sup © Z[ (1 M‘“ ) <1 and
gyt P17 P2

gle+y) < inf{(p+p) ¥ i p1 € B), p2 € Bly)}

Pn

Pn

1nf{ 7 ip1 € B(m)} + inf {,OQH 1p2 € B(Z’/)}
9(z) +9(y)-

IN

Let 0™ — o where 0,0™ € C and let g(a™ — ) — 0 as m — oo. We have to show
that g(o™z™ — 0,) — 0 as m — oco. Let

Bn 1 — tiem (Ag (2™ p
B(z™) = {pn’? D Pm > O,SLIipE g [M,€(||’“(p’“(x))’z17 ’Zn—1||)} k <1
k=1 m

V21,~- y Zn—1 EX}?

2n t (A - P
B(J?m—l’) = {p;nH p’m >0 Sup Z |: ( km k; I))721a T 7Zn—1||):| ’ S 17

VZl,"' y Bn—1 GX}

If p,, € B(z™) and p), € B(z™ — x) then we observe that
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7Z{Mk”tkm g Ak( )—aAk(x))

7 yRLy "y An—
T oh() i
n
t (™A oA (z™
< [ (e eyl
tem (oA — oAy (z
+ km( :1( ") ,k( )),Zl,"',zn IH)}
pm|0' - U| + pm‘o'|
o™ -0 1 & L (g (2™
< o =dlm Z[m(uwxn-w%—l”)}
pm| - U| + pm‘o—| k=1 pm
. 1 trem (A ') — Ag(x
R L (e S )|
pm|0 *U|+Pm‘g|n Prm

From the above inequality, it follows that

Zn: [Mk(Htkm oA @™) —ohk(z) 7zn_1|\)rk <1

n 2 T

and consequently,

Pn

inf{(pm|am —o|+ p;n\a|) " pm € B(z™),p,, € Bz — x)}

< (jo™ — o) # inf {p% pm € B(xm)}

g(c™a™ — ox)

IN

+

)
2
S~—
afy
=
—
>
3
S—
afs
s
3
m
=

x)}—>0 as m — oo.

This completes the proof.

Theorem 2.3. Let M, M', M" are Musielak-Orlicz functions. Then we have

(i) W (M A, p, || 0|]) CwE(Mo M A, p,||---- ,-||) provided (py) is such that
Hy = inf p; > 0.
(”) w(l)(M/7Aap7||7 ,H)ﬂwé(M",A,p,H, ?||) g wé(M/+M//7Aap7||7 a||)

Proof. (i) For given e > 0, first choose ¢y > 0 such that max{el, ef*} < e. Since (Mj)
is continuous, choose 0 < § < 1 such that 0 < ¢ < 4, this implies that M (t) < €.
Let z € W (M, A, p,||-,--- ,-||). Now from the definition

B(6) = {nEN: %z": |:M’:?<||W7zl7 ,Zn—1||)rk > 5H} cr

k=1

Thus if n ¢ B(d) then

%z": [MJQ(|W,21, 7Zn—1||>:|pk < 6H

k=1
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= 2”: [M,’C<||t’””(/;k(m’zh 7Zn%n)}”' < not
k=1

tom (A
— [M,;<||’“(p’“(x)),zl,~~ ,zn_1||)]pk <" forall kym=1,2,3,...

= [M;/C<|W7zl, ,zn,1||>} <¢ forall k,m=1,2,3,....

Hence from above and using the continuity of M = (M), we have
tem (A
[Mk(M,g(HM,zh--- ,zn,1||))} <V km=1,2,3,...,
o

which consequently implies that

n

Z{Mk(M,’C(HW;k(:Z:)),Zl,---,zn_1||))rk < max{eé{,eéfo}<e.

k=1

n

Thus i; [Mk(M,;(|t’”n(1;k(x))7z1,... 7%4”))}”’“ <.

This shows that
frer: 27 [ (g (1m0 )] 2 ) @ B
k=1

and so belongs to I. This proves the result.

(i) Let (zx) € Wi (M, A, p, ||+ ,-|]) NwE (M”, A, p, ||+ ,+||). Then the fact
1 / " tkm(Ak(x)) Pk
— —_ s T 7 <
n[(Mk‘f‘Mk)(H ) y 215 7Zn—1||):| <

D:L[M,’C(HW,Q,“- )] +Di[M,g(||W,z1,m )]

gives the result.

Theorem 2.4. The sequence spaces Wi (M, A, p, ||, -+, -||) and Wl (M, A, p, ||, ,-|])
are solid.
Proof. Let x € w{(M,A,p,||-,---,-]|), let (ax) be a sequence of scalars such that

|ag| <1 for all k € N. Then we have

n

R N (e |

k=1
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fner: O3 (D o )] 2 e,

k=1
where C' = max{1, |ax|?}. Hence (ayx) € Wl (M, A, p,||-,--- ,-||) for all sequences of
scalars oy with |ay| < 1 for all & € N whenever (zx) € Wi (M, A, p,[|-, -+ ,|])-
Similarly, we can prove that @l (M’ , A, p,||-, - ,||) is also solid.
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