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Existence and Uniqueness of Extremal Mild Solutions for
Non-Autonomous Nonlocal Integro-Differential Equations via
Monotone Iterative Technique
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Abstract. In this work, we will discuss the existence and uniqueness of extremal mild solutions for
non-autonomous integro-differential equations having nonlocal condition via monotone iterative method
with upper and lower solutions in an ordered Banach space X, using evolution system and measure of
noncompactness.

1. Introduction

Monotone iterative technique is an effective method to find the existence and uniqueness of mild
solutions. Using this method, we get monotone sequences of approximate solutions that converges to
maximal and minimal mild solutions. Du [8], first used this technique to find extremal mild solutions for
a differential equation. Chen and Li [4] used monotone iterative technique to establish the existence and
uniqueness of mild solutions for a semilinear differential equation with nonlocal condition. In [5], Chen and
Mu discussed the existence and uniqueness of mild solutions for a semilinear impulsive integro-differential
equation by using monotone iterative method. Mu [15] studied the existence and uniqueness of mild
solutions for a fractional evolution equation with the help of monotone iterative method. In [16], Mu and Li
investigated the existence and uniqueness of mild solutions for an impulsive fractional differential equation
by using monotone iterative technique. Later on, the result has been extended for nonlocal condition by Mu
[17]. Kamaljeet [13] and Renu [3] used monotone iterative method to discuss the existence and uniqueness
of mild solutions for nonlocal fractional differential equations having finite delay and for fractional neutral
differential equations having infinite delay respectively. The technique has been used for autonomous
system till now.

Yan [20] studied the existence of mild solutions for non-autonomous integro-differential equations with
nonlocal conditions by using the theory of evolution system, Banach contraction principle and Schauder’s
fixed point theorem. Haloi et al. [11] studied existence, uniqueness and asymptotic stability of non-
autonomous differential equations with deviated arguments via Banach fixed point theorem and theory of
analytic semigroup. In [2], Alka et al. established the existence and uniquenss of mild solutions for non-
autonomous instantaneous impulsive differential equations with iterated deviating arguments by using
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analytic semigroup theory and Banach fixed point theorem.

Nonlocal condition is a generalization of classical initial condition which is more effective to produce
better results in the application of physical problems rather than classical initial condition (see e.g. [10, 19]
and references therein). The existence results for nonlocal Cauchy problem was first studied by Byszewski
[1]. In [7], to describe the diffusion phenomenon of a small amount of gas in a transparent tube, Deng used
the nonlocal condition.

To the best of our knowledge, there is no work yet reported on the existence and uniqueness of mild
solutions for non-autonomous differential equations by using monotone iterative method. Motivated by
this fact, we consider the following non-autonomous integro-differential system with nonlocal condition in
an ordered Banach space X:

¢
X' (t) + A(t)x(t) 7—'(1‘, x(t),f k(t, s)x(s)ds), t € (0,b],
0

x(0) = x+GW), 1)

where A(t) : D(A(t)) ¢ X — X is linear operator, xo € X, ¥ is X-valued function defined over | X X X X, G
is X-valued function defined over C(J, X) with | = [0, b], and k € C(ID, R*) where ID := {(f,s) : 0 < s < t < b}.

We organize the article as following. In section 2, we will recall some basic theory. In section 3, we will
establish the existence of extremal mild solutions for the system (1), and also we will show the uniqueness
of extremal mild solutions. In last section, we will discuss an example to illustrate our results.

2. Preliminaries

Now, we recall some basic theory which is useful to prove our main results.
Let (X, - |, <) is a partially ordered complete norm space, ¥ = {x € X : x > 0} (0 is the zero element
of X) is a positive cone of X. The cone P is known as normal if there is a real number N > 0 such that
0 < x1 < x = [|x]] € N|xy||, for all x1,x, € X, the smallest value of such N is called normal constant. Let
C(J, X) be space of all continuous maps from J to X, with sup norm. For x1,x, € C(J, X), x1 < 22 © x1(f) <
x(t), Vt € J. Forv, w € C(J, X) with v < w, we will use the notation [v,w] := {x € C(J, X) : v < x < w} for
an interval in C(J, X), and [v(t), w(f)] := {x € X : v(t) < x < w()}(t € ]) for an interval in X. Let us denote
C'(,X) = {x € C(J,X) : ¥existson | ,x’ € C(J,X), x(t) € D(A) (t > 0)}, and LF(J,X)(1 < p < ) be the
Banach space with norm ||x|| zr¢;x) = ( fob ||x(t)||pdt)%. For our convenience we denote Kx(t) := fot k(t, s)x(s)ds,
and K* := sup k(¢,s).

(ts)eD

First, we recall the definition and some basic properties of evolution system. For more details, we refer

[9] and [18].

Definition 2.1. ([18]) Let X be a Banach space. A two parameter family of bounded linear operators S(t1,t2),0 <
ty <ty < bon X is known as evolution system, if :

1. S(s,s) = I, where I is the identity operator.
2. S(t1,t)S(tr, t3) = S(tl,fg,)fm’ 0<fz<tkh <t <D
3. (t1,t2) = S(t1, ta) is strongly continuous for 0 < t, < t; < b.

For the family of linear operators {A(t) : t € [} on X, we impose the following assumptions :
(A1) A(t)is closed operator, the domain of A(t) is independent of ¢, and dense in X.

(A2) The resolvent of A(t) exists for Re(3) < 0, t € |, and there exists a positive constant ¢ such that
IR Dl < 57

(A3) There exist positive constants K, and p € (0, 1] such that ||[A(t1) — A(12)]A™}(13)|l < K|t1 — T2|P for any
T1,T2, T3 € J.
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Theorem 2.2. ([18]) Suppose that the assumptions (A1)-(A3) hold, then —A(t) generates a unique evolution system
{S(t1, 1) : 0 < t2 <ty < b}, which satisfies the following properties :
(i) There exists a positive constant M such that ||S(t1, )| S M, 0 <t <t < b.

(ii) For 0 < t; < t; < b, the derivative ‘93(;’1’”) exists in strong operator topology, is strongly continuous, and
belongs to B(X) (set of all bounded linear operators on X). Moreover,

IS(t, t2)

o + A(i’l)S(tl, b)=0, 0<t <t <D
1

Proposition 2.3. ([20]) The family of operators {S(t1, t2), to < t1} is continuous in t, uniformly for t, with respect
to operator norm.

Theorem 2.4. ([18]) Suppose that the assumptions (A1)-(A3) hold and F satisfies uniform Holder continuity on |
with exponent a € (0, 1], then the unique solution of the following linear Cauchy problem

X))+ AMx(t) = F@), te(0,b],
x(0) = x€X (2)
is given as
t
x(t) = S(t,0)x + f S(t, n)F (n)dn. 3)
0

Definition 2.5. A mild solution of (1) is a function x € C(J, X) satisfying the following integral equation

4
x(0) = S(0,0)(x0 + G(x)) + fo S(o, MF (1, x(n), Kx(m))dn, o€ J.

Definition 2.6. An evolution system S(t,s) is called positive if S(t,s)y > 0, forall y e Pand 0 <s <t < b.

Definition 2.7. wy € CY(J, X) is called lower solution for the system (1), if

t
i)+ A < F{too), [ ke enas), e 00
0
wo(0) < xo+G(wo). (4)
If the inequalities of (4) are opposite, solution is known as upper solution.

Now, we state the definition and some properties of Kuratowski measure of noncompactness. For more
details, we refer [6] and [12] .

Definition 2.8. IfY is a complete norm space and M(Y) is a collection of subsets of Y, which are bounded, then the
function p : M(Y) — [0, oo) defined as following

u(S) =infle >0:5cC u};lsj, diam(Sj) <e (j=1,2,...,n € N)},
is known as Kuratowski measure of noncompactness.

Lemma 2.9. If X; and X be complete norm spaces and C,D C Xy be bounded, then the following properties are
satisfied :

(i) D is precompact if and only if u(D) = 0.
(ii) u(C U D) = max{u(C), u(D)}.
(iii) u(C+ D) < u(C) + w(D).
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(iv) ¢ : dom(p) € X1 — X; satisfies Lipschitz continuity with Lipschitz constant L, then u(p(S)) < Lu(S),
S c dom(¢) is bounded.

Lemma 2.10. If Y is a complete norm space, and S € C(J,Y), S(t) = {f(t) : f € S}t € ]). Then boundedness and
equicontinuity of S in C(J,Y) implies that u(S(t)) is continuous on |, moreover u(S) = rr}a]x u(s@)).
(S

Lemma 2.11. Suppose X is complete norm space and { f,} C C(J, X) is a bounded sequence, then u({fu(t)} € L1(J,X),
moreover

#({ fotfn(n)dn}:o_l) < 2f0t u(Uf I )dn.

3. Main Results

First, we will show the existence of extremal mild solutions for (1), then the uniqueness will be discussed.
Let us define Q : C(J, X) — C(J, X) in the following way :

Qx(o) = S(0,0)(x0 + G(x)) + fo k S(o, MF (n, x(17), Kx(m))dn, o€ J. 5)

To prove that the system (1) has a mild solution, we need to show the operator Q has a fixed point.

Theorem 3.1. Suppose X is a partially ordered complete norm space with normal positive cone P, the assumptions
(A1)-(A3) hold and —A(t) generates a positive evolution system S(t,s) on X, F is continuous from | x X x X —
X, xo € X, and wy, vy € CY(J, X) with wy < vy are lower and upper solutions respectively for (1). Moreover assume
the following :

(H1) Fort € |, we have
F(t,y1,x1) < F(t,y2,x2),
where y1, y2 € X with wo(t) < y1 < y2 < vo(t), and Kwo(t) < x1 < xp2 < Kvo(t).
(H2) There exists a constant L > 0 such that forall t € ],
pAF (E Y, x0)h) < L(uya}) + ulxal)),
where {y,} C [wo(t), vo(t)] and {x,} C [Kawo(t), Kvo(t)] are monotone increasing or decreasing sequences.

(H3) G :C(J,X) — X is a continuous increasing compact function.

Then, the system (1) has extremal mild solutions in the interval [wy, vo], provided that
A :=2MLb(1 +bK) < 1.
Proof. Let us denote I = [wy, 19]. For any x € I, (H1) implies
F (0, wo(0), Kawo(0)) < F (0, x(0), Kx(0)) < F (0, vo(0), Kvo(0))-
Therefore, from the normality of $ we get a constant ¢ > 0, such that
1 (0, x(0), Kx(0))ll < ¢, x € L. (6)

First, we will prove that the map Q : I — C(J, X) is continuous. Let {x,} be a sequence in I such that
X, — x € I. Since G, ¥ are continuous, so Gx, — Gx, and F (g, x,(0), Kx.(0)) — F (0, x(0), Kx(0)) for
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0 € J, and from (6) we get that ||F (g, x.(0), Kxu(0)) — F (0, x(0), Kx(0))ll < 2c. So, by Lebesgue dominated
convergence theorem, we estimate

1Qxu(f) —Qx(DIl < MIGxy - Gxll

+M fo 17" (0, xu(0), Kxn(0)) — F (0, x(0), Kx(0))lldo

— 0 as n — oo.

Thus Q is continuous map on I.

Next, we will prove Q : I — I is monotone increasing. Let x1,x, € I, x1 < x. Using the positivity of
S(t,s), the hypotheses (H1) and (H3), it is easy to see that Qx; < Qxa. Suppose wj(n) + A(n)wo(n) = h(n),
Definition 2.7 implies h(n) < ¥ (1, wo(n), Kwo(n)) for n € J, and wo(0) < xo + G(wo). Therefore, for any ¢ € J,
Theorem (2.4) yields

f
wolt) = St 0)wo(0) + fo S, mh(dn

N

t
S, 0)(x0 + Glawo)) + fo S, ) (1, wolm), Keoolm)dn
Qa)()(i’).

Hence, wy < Quwy. In the same way, we get Qvg < vo. Let u € I, so we have wp < Quy < Qu < Quy < vy, that
means Qu € I. Therefore, Q : I — I is monotone increasing.
Now, we will show Q(I) is equicontinuous on J. For x € I and 11,1, € ] with 1 < 172, we have

1Qx(n) - Qxn)ll < 1Sz, 0) — Sy, O)llxo + G
m
+ fo 1S (2, 0) — S(nn, HIIF (0, x(0), Kx(a))ldo

2
. f 1S(12, DI (0, x(0), Kx(0))ldo
m

< L+DL+1s.

For n =0, it is easy to see that I, = 0. For n; > 0 and € > 0 small enough, we obtain

m—€
L < fo 1S (12, 0) — S, IIF (0, x(0), Kx(0))do

m
+ f 18012, 6) — S(m, DIF (0, x(0), Kx()ldo
n

1—€

< com—e) sup [IS(n2,0) — S, 0)ll + 2Mce.

0€[0,m—€]
— 0 as m—>m,e—0,

by using the continuity of {S(n,0) : ¢ < 1} in 7 in uniform operator topology. Also It is clear from the
expression of I, I3 that I; — 0, Iz — 0 as n, — m. As a result [|Qx(m2) — Qx(n)ll — 0 as 2 — 11,
independently of x € I. Hence Q(I) is equicontinuous on J.

Now we define the sequences

wp = Quw,.1 and v, =Qv,_1;, neN, (7)
monotonicity of Q implies

WySW1 S "Wy S-SV, <<V S V. (8)
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Let S = {w,} and Sp = {wy—1}. Then Sp = S U {wo} and u(So(t)) = u(S(t)), t € J. Observe that u(S(t, 0)(xo)) =

0 = u(S(t,0)G(wn-1)) for {xo} is compact set, G is compact map and S(t,0) is bounded. Also, with the help
of Lemma 2.10 and Lemma 2.11, we observe that

o [ i)
K"y( fon a)n_1(s)ds)

< 2K f ' (@1 (s))ds
0

< 2K'n sup u(So(s)).
s€[0,n]

Now, from Lemma 2.11, (H2), (H3), (5) and (7), we get
p(S()) 1(Q(So(1)))
(6,00 + Gl + [ ST, 00100, Kea (i)

(1w

N

f
< (S, 0)x0) + (St 0G (@ 1)) + 2M fo (1 na ), Kooy
t
< ML fo |attna (0D + (iK1 (Db
< 2MLb(1 +BK*) sup u(S(). )
te]

Since {Qwy,-1} i.e. {w,} is equicontinuous, by Lemma 2.10 and (9), we obtain
p(S) = sup u(S()
te]

< 2MLb(1 + bK) sup u(S(t)) = 2MLb(1 + bK*)u(S) = Aqu(S).

te]

Since A; < 1, therefore u(S) = 0. Hence the set S is relatively compact in I, so there exists a convergent
subsequence of {w,} in I. From (8), it is easy to see that {w,} itself is a convergent sequence, let w, — " as
n — oo. By (5) and (7)

wn(t) = an—l(t)
t
S(t,0)(xo + Glan1)) + fo S, )F (1, 0nr (1), Kaonr ()i (10)

In (10), let n — oo and use Lebesgue dominated convergence theorem, we get

t
w'(t) = St 0)(x +G(w")) + j; S(t, MF (n, @*(n), K ())dn.

So, w* = Qw* and w* € C(J, X). Hence w" is a mild solution for (1). In the same way there exists v* € C(J, X)
withv, - 1*asn — o0, and v* = Qv*. Now we show w*, v* are extremal mild solutions. Let x € I and x = Qx,
then w1 = Qwy < Qx = x < Qg = v1. From the process of induction w, < x < vy, and wp < w* <K x¥ <V <1y
as n — co. That means w" is the minimal and v* is the maximal mild solution for (1) in [wg, vo]. O

Theorem 3.2. Suppose X is a partially ordered complete norm space, with normal positive cone P and normal constant
N, the assumptions (H1), (H3), (A1)-(A3) hold and — A(t) generates a positive evolution system S(t,s)(0 < s < t < b)
onX, F eC(JxXxX,X),x € X, and wy, vo € C (], X) with wy < vq are lower and upper solutions respectively
for (1). Moreover assume the following :
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(H4) There exists a constant L1 > 0 such that, for t € |
Ft y2,x2) = F(ty1,x1) < Lil(y2 —y1) + (2 — x1)],

where y1, Y2 € X with wo(t) < y1 < Y2 < vo(t), and Kao(t) < x1 < x2 < Kvo(t).

(H5) There exists a constant L, > 0 such that
Gy) — G(x) < Lo(y — x), for x,y € I with x < y.

Then, the system (1) has a unique mild solution in [wo, vo], provided that
Ao = NM| Lo + L2601 + bK*)] <1.

Proof. Let {y,} C [wo(t), vo(t)] and {x,} C [Kwo(t), Kvo(t)] be increasing monotone sequences. For ¢ € | and
n,m € N with n > m, the assumptions (H1) and (H4) imply

0 <F(E Yn,xn) = F Yoy Xm) < Lil(Yn = Ym) + (X0 = X))
Since the positive cone is normal, therefore

IF(t, Yur Xn) = FE Yo, Xl S N Ll = Yim) + (0 = Xl (11)
So by Lemma 2.9, we get

BT ) < NLy(u(lyal) + ().

Hence the assumption (H2) hold, and Theorem 3.1 is applicable. Therefore (1) has minimal mild solution
w* and maximal mild solutions v* in [wo, vo]. From (5), (H4), (H5), and the positivity of the operator S(¢,s),
we get

0 < V() -w'(t)=Q () - Qu'(t)
t
St 0)(G() - G(@)) + fo S, IF (n,v'(n), Kv'(m) = F (n, 0" (), K™ ()1

N

t
L8400 - o) + L1 fo S, |7 (1) = @ () + (K () = K ) |an
Since the positive cone is normal, therefore

W -l < N[Lz/\/(llv* — ol + Mle(Ilv* — ||+ KV — ‘Ka)"ll)]

< NM[£2 + L1b(1 + bK*)]llv* - || = Aolv* = @7l

Since Ay < 1, so |v* — w’|| = 0, i.e. v*(t) = w*(t), Vt € J. Thus v* = w" is the unique mild solution for (1) in
[wo, vo]. O

4. Example

Now we consider an example to show how our abstract results can be applied to a concrete problem.
Consider the following partial differential equation :

¥ (t,2) +a(t, 2) Sx(t,2) = £ 4ax(t,2) + [} Hewx(s,2)ds, ze[0,n], te]=1[0,b],
x(t,0)=0, x(t,1) =0 te], (12)

f‘,x(f,z)

x(0,2) = 1555 + %o0(2), z € [0,7],
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where X = £2([0,b] x [0,7],R), x0(z) € X, a(t z) is continuous function and satisfies uniform Holder
continuity in t. Define

2
ABx(2) = alt, ) xt, 2), (13)
072
with domain
s

e € X, x(0) = x(n) = 0}.

D(A)={xe X :x, % are absolutely continuous,

It is well known that —A(t) generates a positive evolution system of bounded linear operators S(t,s) on X
and satisfy the conditions (A1)-(A3) (see [18]). Put

x(t)(z) = x(tz), te[0,b],z€[0,m7],
1 et 1
Ft,x@t), Kx(t)(z) = gmx(t,z)+fo 50° x(s,z)ds,
¢
1
(Kx(t)(z) = fo %e‘sx(s,z)ds,
ex(t,z)
Gx(t)(z) = T o3 (14)

Then the system (12) can be rewritten into the abstract form of (1). Now, assume that x¢(z) > 0 for z € [0, 7],
and there exists a function v(t, z) > 0 such that

v'(t,z) + A()v(t, z)

Vv

T(t, u(t, z), Ko(t, z)), te] zel0,m],

o(t,0 = o(t,n)=0, te]
v(0,2) > G(()+x(2), ze€[0,n]
From the above assumptions, we have wy = 0 and vy = v(t, z) are lower and upper solutions for the system

(12). By (14), it is easy to verify that the assumptions (H1) and (H3) hold. Suppose {x,} C [wo(t), vo(t)] be a
monotone increasing sequence. For n < m

WF (¢, xm, Kxm) = F (E, 0, Kxn)ll - < %(”xm = Xull + 1K X, — (](xn”)/ hence

BT X)) < o(pttnd + pcw)

Therefore, assumption (H2) is satisfied. So, by Theorem (3.1), we conclude that the minimal and maximal
mild solutions for (12) exist between the lower solution 0 and upper solution v.
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