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We prove the existence of regular solutions for a class partial neutral func-
tional differential equations with unbounded delay that can to be described in

the from %(m(t) + F(t,zt)) = Az(t) + G(t,z¢), where A is the infinitesimal

generator of a strongly continuous semigroup of bounded linear operators on
a Banach space X and F', G are appropriated functions.  March, 2001 ICMC-USP

1. INTRODUCTION

The purpose of this paper is to prove the existence of regular solutions for a class of
quasi-linear neutral functional differential equations with unbounded delay that can be
described in the form

%(m(t) VRt = Az()+Gtha),  t>o
(1)

Lo = ()0687

where A is the infinitesimal generator of an analytic semigroup of bounded linear operators
(T'(t))e>0 on a Banach space X, the history z; : (—00,0] — X, x,(0) = z(t + 6), belongs
to some abstract phase space B defined axiomatically, 2 C B is open, 0 < ¢ < T and
F,G :[0,T] x Q — X are appropriate continuous functions.

Equation (1) is called Abstract Neutral Functional Differential Equation (ANFDE) with
Unbounded Delay . The results obtained in this paper are the continuation of the papers
[11], [12] on the existence of mild, strong and periodical solutions for the Neutral system
(1). For the theory of abstract retarded functional differential equations, ARFDE, we refer
the reader to [19], [6], [14], [3], [17] for the basic properties in the case with finite delay,
and to [7], [9], [10], [2], [11], [12], for the case with unbounded delay.
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104 E. HERNANDEZ M.

Throughout this paper, X will be a Banach space provided with norm || - || and A :
D(A) — X will be the infinitesimal generator of an analytic semigroup T = (T'(t))¢>0 of
bounded linear operators on X. For the theory of strongly continuous semigroup, refer to
Pazy [18] and Krein [15]. We will point out here some notations and properties that will
be used in this work. It is well know that there exist constants M and w € R such that

| T() 1< Me™, >0,

If T is a uniformly bounded and analytic semigroup such that 0 € p(A), then it is possible
to define the fractional power (—A)%, for 0 < o < 1, as a closed linear operator on its
domain D(—A)®. Furthermore, the subspace D(—A)® is dense in X, and the expression

| [la=] (=A4)% ||

defines a norm in D(—A)*. If X, represents the space D(—A)% endowed with the norm
| - los then the following properties are well known ( [18], pp. 74 ):

LEMMA 1.1. If the previous conditions hold:

1.Let 0 < a < 1. Then X, is a Banach space.
2.If 0 < B < «a then X, — Xg is continuous.
3.For every constant a > 0, there exists C, > 0 such that

Ca

o

[ (=A)*T(t) [I< 0<t<a.

4.For every a > 0 there exists a positive constant C!, such that

| (T(t) = I)(=A)~ [|[< Cat?, 0<t<a.

In this work we will employ an axiomatic definition of the phase space B introduced
by Hale and Kato [7]. To establish the axioms of the space B we follows the terminology
used in Hino-Murakami-Naito [13], and thus, B will be a linear space of functions mapping
(—00,0] into X, endowed with a seminorm || - ||z. We will assume that B satisfies the
following axioms:

(A)Ifz: (—o0,0+a) — X, a >0, is continuous in [0, 0 +a) and z, € B, then for every
t € [0,0 + a) the following conditions hold:

i) x; is in B.

ii) || z(t) [|[< H || 7 [|5.

iii) || ¢ [[s< K(t — o) sup{[| z(s) [ 0 < s <t} + M(t —0) || 5 [|5 -
Where H > 0 is a constant; K, M : [0,00) — [0,00), K is continuous, M is locally bounded
and H, K, M are independent of z(-).
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REGULARITY OF SOLUTIONS 105

(A —1) For the function z(-) in (A), x; is a B-valued continuous function on [0, 0 + a).
(B) The space B is complete.

For the literature on phase space, we refer the reader to [13]. while noting here that
from the axiom (A — 1), it follows that the operator functions S(-), W (-), given by

©(0) for —t<6<0,

[S()#l(0) := (2)
p(t+6) for —oo <6< —t,

and

T(t+0)p(0) for —t<60<0,

(W (t)el(0) := (3)
pt+60) for —oco< < —t,

are strongly continuous semigroups of bounded linear operators on B. We will denote by
As and Aw the infinitesimal generators of S(-) and W(-) and by D(Ag) and D(Aw ) their
respective domains.

To obtain some of our results we will require additional properties for the phase space
B, in particular we consider the following axiom ( see [9], pp. 526 for details);

(C3) Let a>0. Let  : (—o00,0 + a] — X be a continuous function such that z, = 0
and the right derivative, denoted #(07), exists. If the function ¢ defined by () = 0 for
6 < 0 and 9(0) := @(0) belongs to B, then || (3)zs — ¢ [[3— 0 as h — 0F.

On the other hand, for a linear map P : D(P) C X — X and ¢ € B, we denote by Py
the function defined by Py(0) = P(p(6)) for all —oo < # < 0 and for any 0 < o < 1 we
use the notation B, for the vector space

By ={(-A)"%p:p€B}.

It is easily to prove that B,, endowed with the seminorm defined by

9 5=l (=4)%¢ |5,

is a phase space of functions with values in X,.

The paper is organized as follows. In section 2, we define the different concepts used in
this work and establish the existence of N-Classical and Classical solutions for the initial
value problem (1) Our results are based on the properties of analytic semigroups and the
ideas contained in [18] chapter VI and Henriquez [9]. Also in section 2, we cite reference
for an application of our results to an abstract Volterra integrodifferential equation.

Throughout this work we assume that X is an abstract Banach space. The terminology
and notations are those generally used in operator theory. In particular, if X and Y are
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106 E. HERNANDEZ M.

Banach spaces, we indicate by £ (X : Y') the Banach space of the bounded linear operators
of X in Y and we abbreviate to £ (X) whenever X =Y. In addition B, (z : X) will denote
the closed ball in the space X with center at x and radius r.

For some bounded function ¢ : [0,7] — X and 0 < s < t < T we employ the notation

1€C) Npsa= sup{l| £(0) [I: 0 € [s,¢]} (4)

and we will write simply & for || £(-) ||{»,4 When no confusion arises.

If £ € X we will use the notation y, for the function x, : (—o0,0] — X where x.(0) =0
for 8 < 0 and x.(0) = .

Finally, a function f : I C R — X is a-Holder continuous, 0 < o < 1, if there exists a
positive constant L > 0 such that

| f(8) = fA)ISL|t—s]|* s,tel.

2. REGULAR SOLUTIONS

In this section we will study the regularity of the mild solutions of the abstract Cauchy
problem (1). Our results are based on those of regularity of mild solutions to the abstract
Cauchy problem

i(t) = Az(t) + f(1),

z(0) = zo.
By analogy with the abstract Cauchy problem (5) we adopt the following definitions:

()

DEFINITION 2.1. We will say that a function x : (—co,0 +a) — X, a > 0, is a
mild solution of the abstract Cauchy problem (1) if: z, = ¢; the restriction of z(:) to the
interval [o,0 + a) is continuous; for each o0 < ¢ < ¢ + a the function AT (¢t — $)F'(s,xs),
s € [o,t), is integrable and

2(t) = T(t— o) (p(0) + F(o,0)) — F(t, 2,) — / AT(t — $)F(s,.)ds

+ /t T(t— s)G(s,xs)ds,

for every t € [0,0 + a).

DEFINITION 2.2. We will say that a function  : (—oco,0 +a) — X, a > 0, is a
classical solution of the abstract Cauchy problem (1) if: z, = ¢, the restriction of z(-) to
the interval [0, 0 + a) is continuous, z(t) € D(A) for all ¢ € (0,0 + a), & is continuous in
(0,0 4+ a) and z(-) satisfies equation (1) in (0,0 + a).
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REGULARITY OF SOLUTIONS 107

DEFINITION 2.3. We will say that a function x : (—oo,0 +a) — X, a > 0, is an
N-classical solution of the abstract Cauchy problem (1) if: z, = ¢, the restriction of z(-)
to the interval [0, 0 + a) is continuous, z(t) € D(A) for all t € (0,0 +a), % (x(t)+ F(t,z;))
is continuous in (o,0 + a) and z(+) satisfies equation (1) in (0,0 + a).

The existence and uniqueness of mild solution of system (1), under application of the

contraction principle, was proved in ([12]). More precisely:

THEOREM 2.1. Let ¢ € Q and assume that the following conditions hold:

a)There exist B € (0,1) and L > 0 such that the function F is Xg-valued and satisfies
the Lipschitz condition

I (=A)PF(t,91) = (A F(s,92) IS L( t =5 | + [ 1 = ¥2 [|s) (6)
for every o < s,t < T, 91,92 € Q and
E@O)L [ (-4~ |<1. (7)
b)The function G is continuous and there exist N > 0 such that

| Gt 1) = Gls,42) [S N([t =5 |+ [ 1 = ¢2 |[5) (®)

for every o < s,t <T and 1,12 € Q.

Then there exists a unique mild solution (-, @) of the abstract Cauchy problem (1) defined
on (—oo,0 4+ 1), for some 0 <r <T —o. Furthermore, if Q = X thenr can be chosen as
r:=min{T — o,ro} where ry is a constant, independent of o and .

Remark 2. 1. Clearly the assertions in Theorem (2.1) remains true if the assumptions
on F and G are substituted by locally Lipschitz conditions, in particular if (—A)%F and
G are continuously differentiable in [0, T] x 2.

Remark 2. 2. In the rest of this work, to simplify notations, we only consider the case
o=0.
Now we establish a first result about the existence of regular solutions; the existence of

N-classical solution.

THEOREM 2.2. Assume that there exist constants 0 < a < < 1,0 < v <1 and an
open subset Qo C By such that F : [0,T] x Qo — D(A) and G : [0,T] x Qo — X are
continuous functions and that the following conditions holds:
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108 E. HERNANDEZ M.

a)The function F is Xg-valued and there exists L > 0 such that

I (=A)PF(t, 1) = (A F(s,92) || < L t—s]" + | 1 — 2 |I5,)

| G(t, 1) = G(s,¥2) | < L[t =s|" + || 1 — ¥2 |[B.)
for every 0 < s,t < T ah1,199 € Q4.
b)K(O)L || (A7 ||< 1.

Let ¢ € Q. If the function W (-)(—A)%p is {-Holder continuous in the interval [0,T)
and S+ Min{ —a,1 —a,&,~v} > 1 then there exists a unique N-Classical solution z(-, )
of the abstract Cauchy problem (1) defined on (—oo,b), for some 0 < b < T.

Proof: From our assumptions on the operator A, see lemma (1.1), we fix positive constants
Cq > 0 and Cyy1-p such that for all ¢ € (0, T

[ (=A)*T(t) [|< Cat™™
and

I (=)= (t) [|< Cauampt.” 77

Let by > 0 and 0 > 0 such that V ={(s,¢) : 0<s<by, [|¥—¢|B. <} C[0,T] xQy,
and = Ky, || (~A)*# || L < 1. Now we choose 0 < b < by such that

s [ WO-A7(0) - (A7) s < St 0

K s | TO)(-A76(0) - (-Ar5(0) | < E5Hs (10)

K s I TO)(-A"FO.¢) - (47 F0.9) | < E5Hs (1)
KoL || (~A)° P || b < (lg“)a, (12)

O K alb 4004 | AV FO.0) ) < U585 (13
K X Co L 4 G0 1) < s 1
Kb(CaHngﬂ_c;—f—CaLfl_(;) < (1;“). (15)

In the space Y = C([0,b] : X) provided with the topology of uniform convergence, we
define;
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REGULARITY OF SOLUTIONS 109

Alp,a,b) ={u €Y : u(0) = (=A)%p(0), | (-A) "¢ — 1 [|5< 6, Vt €[0,0] },

where @ is the extension of u to (—o0,b] with 49 = (—A)%p. Clearly A(p,a,b) is a
nonempty, convex and closed subset of Y. On A(p, a,b) we define the operator ® by the
expression

D(u)(t) T()((=A)*((0) + F(0,9)) = (A F(t, (= A) " “tr)

+ / (AT — 5) (=AY P (s, (—A)*a)ds
0

+ / (~A)*T(t — $)G(s, (~A) @) ds.

In order to use the contraction mapping principle, we now show that the range of @ is
included in A(p, o, b). To this end we introduce the functions y,, 2z; : (—00,b] — X where
Ya(t) =T(t)(=A)¥p(0) for t = 0, (ya)o = (—A)%¢ and

N
—
—
o~
=

T(t)(=A)F(0,9) = (=A)"F(t, (=A)" ),

2() = / (CAYIBT( — 5)(— A F(s, (~A)"a)ds
0

N
w
—
~
=

t

/ (—A)YT(t — 5)Gls, (—A)“iy)ds
0

for t > 0, zi = 0 for i € {1,2,3}. Clearly

O (u)(t) = yalt) + 21 (t) + 22(t) + 22(1)

e

in [0,b] and ®(u), = (Ya )t + 2; + 27 + 2. With the previous notation for ¢ € [0, b] we have,

—~

I @(u), = (=A% s < | () = (A @ lls + | 2z ls + 1| 7 ls + || 2 Is .~ (A7)

Using axiom (A) concerning the phase space, we estimate each term on the right side of
(17) separately. Directly from the choice of b we get the estimate

1—
I e~ (A lls < | WO ~ (-4 < 25
On the other hand, for ¢ € [0, b]

| 2 Is< Ky sup || 2'(s) || (19)
s€[0,t]
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110 E. HERNANDEZ M.

and for s € [0, 1]

Iz s) I = [ T(s)(=A)*F(0,) = (=A)*F(s, (= A) @) |
< I T()(=A)*F(0,9) — (—A)*F(0,9) ||
+ [ (=A)F(0,9) = (=A)*F(s,(=A)" ") |
< OB (A || (A F(0.9) ~ (-4 F(s. (-4) ) |
b
< 2B b Ay | o | (-A) i s}
hence
1 2<1 — U) a—
Fe2(s) I =g 0 + L1 (=4) 2. (20)
Using (20) in the inequality (19)
I 2t s 2054 s 1)

6

Now, for the function z2(-) we have that

| 22 Is< Ky sup || 2°(s) ||
s€[0,t]

and for s € [0, 1]

IN

I 2(s) | /O I (=A)* =0T (s — 0)(=A)PF (0, (—A) ") || dO

IN

/os I (=A)* P75 — 0)((—A)F (0, (—A)"“tg) — (~A)’F(0,9)) || dO

+ [ (AT (s — 0)(—A)PF(0,9)) || db
0
< [ Ceri g gy (— A |s)d6
= Jo (= 0)et1P ’ o
bﬁfa 8
+ﬂ_7aca+1fﬁ | (=A)"F(0,) |
pi-e o 8
< LV + 5)6 —Cat1-p + 5= = Cari—p | (=A)"F(0,0) ||

Employing the last inequality in (22) we obtain that;

B—o —
I3 S g KiCan-alL07 + 01+ | (PO [} < U525 (29
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REGULARITY OF SOLUTIONS 111

Similarly for 23,

| 22 Is< Ky sup || 2°(s) ||
s€[0,t]

and for s € [0,

I2s) |

IN

Q/HH AT (s — 0)(G0, (—A)“iig) — C(0,2) | db
/|| A)°T(s — 0)G(0, ) || df

< / Co 1 sdo+c, “ﬂknG( 2 |
— Jo (s—0)
bl—a bl—a

LY _— _— .
(07 +8)Cag——+ Cag—— 1 G(0,9) |

IN

Therefore from (24)

3 blia y (1 — :u“)
|28 ls< Kip—Cal O + )4+ | G0,9) I} < 25, (25)

Combining (17), (18), (21), (23) and (25), we conclude that ®(u) € A(p, a, b).
Now we prove that @ is a contraction. Let u,v € A(p, «,b), so that

| @(u)(t) = @(v)(?) |

IA

(A, (=A) %) = (A)TF (L, (=A)0) |
+/ I (=A)*TPT(t = 5)(—A) (s, (—A)"as) — (= A) (s, (- A4)"*0)) || ds

]/ | (AYT(t — $)(G(s, (—~A)*a) — Gls, (~A)5,)) | ds
t
_ L Cat1-5L L
<A L=+ [ G = 0 d

tc,L

+/7 Us — Vs || ds.

[ n

Therefore

B—a 11—«

b b
| ou— v [lp< Kp(|| (=A4)7 | L+ Caga- - tCaly—) lu—vlls.  (26)

From the choice of b, (26) and the contraction mapping principle, we can conclude that ®
has a unique fixed point z(-) in A(p, a,b).
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112 E. HERNANDEZ M.

From the assumptions on F' and G, it follows that the functions ¢t — F(t, (—A)™“Z;)
and t — (—A)PG(t,(—A)~*%F,;) are continuous and bounded in [0,5]. In the following N
will be a positive constant such that

I (A F(t, (- A4)"F) |

IN

N

| (27)
G (=A) %) | < N

for all t € [0,b]. Next we will prove that the functions ¢t — (—A)?F(t,(—A)~*%;) and

t — G(t,(—A)"*%;) are Holder continuous in [0,b]. From Lemma (1.1) and the condition
B+ Min{f—a,1—a,&~} >1, wefix0< ¥ <min{l—a,—a,&~v} withd+5>1and
C’>Osuchthatfora110<s<t<b1 and 0 < h<1

| (T(h) = D(~A)T(t — ) || < Ch(t — ), (28)
| (T(R) = (AT ( —s) || < Ch?(t—s). (@1 =5+0) (20)
For ¢t € [0,b) and 0 < h < 1 with ¢ + h < b we get
2t +h) () |

< T+ R)(=A)"0(0) = T()(=A)*»(0) ||
+ 1T+ ) (=A)*F(0,¢) = T (=A)F(0,¢) |
A (FATEE A+ b (ZA) " Tgn) = (ZA)TF(E (=A)7) |

/ | (—A) BT (h) — I)T(¢ — )(—~A)PF(s, (—A)~&,) || ds
t+h
+/ || (= A)O"H_ﬁT(t +h— s)(—A)BF(s, (—A)"%zy) || ds
/ | (CAY(T(h) — DT(t — 5)G(s, (~A)~&,) | ds

L‘ | (ATt + h — 5)G(s, (—A)~*3,) || ds.

We estimate each term on the right side of the last inequality separately. Clearly there
exists positive constants C, Csy, independent of A > 0, such that

Li(t,h) < Cyht (30)
and
Ly(t,h) < Cyht~™. (31)
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For the third term

Iy < (A F(t+h, (=A)"“Tusn) — (A F (L, (—A)Ty) |
< AT (A F(E+ by (—A) " Fyn) — (—A)F(E (—A)"F,) |
< AN L+ || Zean — 3 |15}
< AT LR+ | (AP | LMy ||| & — (—A) % |5 +
+ (AP LKy sup || (6 + h) — 2(6) |
0€0,t]
equivalently,

Is < Csh+ || (AP LM, ||| 20 — (—A)%0 ||

+ || (=A)* 7 || LKy sup || z(0+h) —z(0) | -
0€l0,t]

With respect to the fourth term, we get

t
I :l/ | (T(h) = I)(=A)* " PT(t — 5)(—A)°F (s, (—A)""xs) || ds
0
¢ R'NC
< ), T
tﬁ—a—ﬂ - 9
< -
< ﬂiaiﬁCNh
and therefore

I, < C4h° (33)

where Cj is independent of ¢ and h.
For I5 we have that

t+h
I < / | (—A) BT 4 b — ) (~ AV F(s, (~A)~°,) || ds

B—a

< C5h19

h
< C‘XH_BNB—Q <

then
Is < Csh?

where C5 is independent of ¢ € [0,b) and 0 < h < 1.
In a similar manner we can prove that

Is < Csh?, (35)
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I; < C7h? (36)

where Cg and C7 are independent of ¢ € [0,0) and 0 < h < 1.
Using the estimates (30)-(36), it follows that there exists C; > 0, independent of ¢ € [0, b)
such that for 0 < h <1 with 0 <t+4+ h < b,

lz(t+h) —a@®) || < Cih”+ ML || (=A)* 7 ||l &1 — (=A™ |l

+ 1 (=A)* | LKy sup || «(0+h) —(0) |

0€10,t]

consequently

Cih? ML
+
1—p 1-—p

| (0 +h) —2(0) |

0,0< I (=A)* P &n = (A lls (37)

since 0 < pu = Kp, || (—A)* # || L < 1. Moreover, using the definition of y,, and reiterating
the previous argument it is possible to show that

I & — (A s <[ Wh)(=A)*¢ — (=4)%¢ |5 + X7, || 24, Il
< Cgh®+ || 24 ||s +Coh”.
Now from axiom (A)

I 2h I5< K sup || T(s)(—=A)*F(0,) — (~A)*F(s, (~A) ™) | (39)

s€[0,h]

and for 0 <s<h

I T(s)(=A)*F(0,¢) = (=A)*F(s, (=A)""Zs) ||

I T(s)(=A)*F(0,9) — (=A)*F(0,0) [| +L || (=) [[[| (=A)%p — &s |15
Croh'™* + L | (=A)* 7|l (=4)*¢ — s |15 -

INIA

Employing this last inequality in (39), it follows that:
I 24 [15< KoCroh' ™ + KoL || (=A)* 7 [l (=A)*¢ = & |lrefon - (40)

From (40), (38), the choice of b and the fact that 9 < Min{8 — a,1 — a,&,v}; for
0 < h <1 we have that

|27 = (=A)*¢ lrepn< Ouh” + KoL || (=A)* P [l (=A)%0 = Z7 llrepoy  (41)
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and thus

Cu
I—p
The inequalities (42) and (37) show that there exists Cj2 > 0, independent of 6 € [0,b)
and 0 < h < 1, such that

[ an = (=A)%¢ [s< he. (42)

I (0 +h) = 2(0) ||< Crzh” (43)

where ¢ < Min{f8 —a,1 — o, &, v} and ¥+ 0 > 1.
From (42), (43) and axiom (A) it easily follows that functions (—A)?F(t, (—A)~“%;)
and G(t,(—A)~*%;) are ¥-Holder with ¢ + 3 > 1. Let the function y(-) be defined by

y(t) = T()(2(0) + F(0,0)) + F(t, (—A) ")
- /QA)M’T(ts><A>BF<s,<A>%S>ds (44)
0

+ / T(t—s)G(s,(—A)"“Zs)ds.

The Lemma (2.1) below implies that y(t) — F(t,(—A)~%%;) € C'((0,b) : X) and that
y(t) — F(t,(—A)~*2;) € D(A) for all t € (0, ) Operating on (43) with (—A)® we infer
that (—A)*y = x and then y(t) — F(t,y;) € C*((0,b) : X). The above remarks prove that
y(+) is a unique N-classical solution for system (1). This completes the proof.

The proof of the next Lemma is analogous to the proof of Theorem (2.4.1) in [5]. However
there are some differences that require special attention and we include the principal ideas
of the proof for completeness.

LEMMA 2.1. Let0< <1, g€ C([0,T]: X1_3) and f € C([0,T] : X). Assume that
g, f :[0,T] = X are 8-Hélder continuous with 3+60 > 1. Ify, : [0,T] — X, i=1,2, are
defined by

n(t) = / (—A) BTt - s)g(s)ds

yalt) / T(t - 5)f(s)ds

then y;(t) € D(A) for everyt € [0,T) and ¢, € C([0,T) : X).

Proof. We only proof the assertions for the function y;. For t € [0,T) we rewrite y (¢)
in the form

/0 (—A) T (¢ — )(g(s) — g(6))ds + / (AT (t — s)g(t)ds = v(t) +w(t).  (45)
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Clearly, Aw(t) = T(t)(—A)'"Pg(t) — (~A)'"Pg(t) € C([0,T] : X). Now for € > 0 suffi-
ciently small we define the function

Jo (=APT(t = s)(gls) — g(t))ds, for t € [e,T),
Ve(t) := (46)
0 for t € [0, €.

It is clear that v.(t) € D(A). Moreover for 0 < 01 < dy

t—081
| Avs, () — Avs, (1) || < /t I (=A4)*PT(t — 5)(g(s) — 9(1)) || ds

—85
t—51

g/ 702*2_5|s—t|9ds
t—6s (t—s)

< Cop(87 107 =570, (47)

The last inequality proves that A(vs)(¢) is convergent, 5+ 6 > 1, and therefore

A(v(t)) =/0 APPT(t = 5)(g(s) — g(t))ds (48)

since A is a closed operator.
The continuity of 0;y; is proved in usual manner, we omit details. This completes the
proof.

In the rest of this paper, for a function j : [0,7] x B — X and h € R we use the notation
Onj for the function

e+ k) = j(t).

Onj(t) ==
Moreover, if j is differentiable we will employ the following decomposition
and
j(tv flp + 1/11) - ](tv w) = D2j(t7 1/))1/J1 + WQ(jv t? 'll), ’ll)l) (50)
where
Wl(]vta3a¢) — 0, as s —t,
|t —s|
Wl (]7 ta 1/)7 1/)1)
—_— — 0, as 1 — Y.
¥ =11 lls !
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COROLLARY 2.1. Assume that ¢ € D(Aw) and that F is continuously differentiable in
[0,T] x Q with DF g,y = 0. If XG(0,0) € B and B satisfies axiom (Cs) or if G(0,¢) = 0,
then there exists a unique classical solution of system (1) defined in [0,b] for some 0 < b <
T.

Proof. Let y(-) be the mild solution of (1) and 0 < 2b < T such that y(-) is defined in
(—00,2b] and

p= Ko sup || DoF(t,ys) |l cm:x)< 1. (51)
t€[0,2b]

It is clear that for A > 0 sufficiently small, oy € C([0,0] : X). Moreover dny is
convergent on the space C([0,b] : X). In fact, for positive numbers h,h and ¢ € [0,b] we
have that

1 Ony(t) = Opy(@®) | < [ Onp(t) — Fp(2) |

I F(t+h,yen) — Ft,y)  F+ by, ) = Pt ye) H
h h ‘

From the proof of Theorem (2.2) and the fact that ¢(0) € D(A), we infer that p(-) €
C([0,b] : X) . Now, using the differentiability of F and the previous notations, see (49)-
(50), we get

| Ony(t) = Oy () [ < || Onp(t) = Opp(t) | + || DLE(t,yesn) — Doty ) ||

Yi+h — Y Yivh — Ut
+ || DoF(t, ) (5 —= = 22 |

h h
o Wi(Ft,t+hyien) Wi(F,t,t+h,y,.;) |
h h
+ H WQ(Fatayt,yt+h) . W2(F,t,yt,yt+;b) ||
h 7 :

Employing axiom (A) in the last inequality, we have

1 1
| Ony — O3y o, < T | Onp — F5p [lo A p— | D1F(8, ystn) — D1F (s, y,.5) llo
My Yh—  Yp— %
Dy F s — R
1 _— | D2F(s,ys) o 3 3 |5
1 Wi (F, 8,8+ h,Ys+n) W1(F,8,5+ﬁ7ys+h)
+ I o 7 Il
L—p h h
1 WQ(Fasvysays+h) W2(F,3ay37ys+g)
—p h

It is clear that || Opp(t) — O;p(t) |lj0,5— 0 as h — 0 and h — 0. On the other hand,

Wl(Fa S, 8 + h7y8+h)
h

—0 as h—0
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uniformly for s € [0,b]. Moreover, from Proposition (3.1) in [12], we know that s — y; is
Lipschitz and thus

Wa(F, 8,Ys, Ys+hn) _ Wo(F, 8,Ys, Ys+n) ) |l ys — ysin |5

= 0, h 0,
h T vs — ysin |5 h oo

uniformly for s € [0,b]. The above remarks permit us to rewrite the last inequality in the
form

M, Yh—@ Y —
| D2F(s,ys) [l -

2
=, h s (52)

| Ony = By llo.1< x(h, h) +
where x(h, h) — 0as h, h — 0. Clearly, 8,y will be convergent in C([0,d] : X) if b~ (yn—¢)
is convergent in B. Next we will prove this convergence. For h > 0 we consider the
decomposition

— W (h)p— zll+z2L+z?1
| 222 — Aw () — Xa(0.0) 8 =l TEE=2 — Ay (p) + 2220520 o ) |15

W (h)p— 122
<) W= _ Ay (o) |15 + || 232 |1

3
+ H % — XG(0,p) ”5

21(0) = T(0)F(0,9) — F(0,1)

0
2(0) = /0 (= AV — 5)(—AYPF (s, ys)ds

0
2(0) = / T(O — 5)G(s,y.)ds.
0
for 8 € [0,b]. We estimate each term of (53) separately. Clearly
Ii(h) —0 as h—0, (54)

since ¢ € D(Aw ). On the other hand, directly from the condition x¢(o,,) = 0 or from the
axiom (Cg) in the case x(0,4) € B and G(0,¢) # 0, it follows that

Is(h) — 0 as h — 0. (55)

For the second term we get
1 o _
B(R) < Ky | (T0) = DFO.)+ [ (=A)PT(0 = 5)(~A)"F(s,5.)ds loeto
0
(56)

1
+Kbg || F(Oa(p) - F(6>y9) HOG[O,h] .
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Moreover for 6 € [0, h),

6
i | @O = DFO.) + [ (-4 PTO - (-4 Fs.p)ds |
0
< 2 [ 1A IO - (A F) — (-4 P09 | 0
< [ B e s

1 % O ﬁL
< = P (hY
< h/o G+ s

1 5 h?

where we used the Lipschitz continuity of s — ys, see Proposition (3.1) in [12], consequently
1 9
7 1(T©0) = D)F(O,¢) +/ (—A)'7PT(0 - 5)(—A)PF(s,ys)ds |- 0 (57)
0

if h — 0 uniformly for 6 € [0, h] since f + Min{f — a,1 —a,v,£} > 1. On the other hand

F(0,¢) = F(0,0) 9

7 N —0 (58)

as h — 0, since DF(0,¢) = 0. Using (57) and (58) in (55), we conclude that
Iy(h) — 0 h— 0. (59)

Finally the convergence of h™!(y, — ¢), consequently the convergence of dyy, follows
from (54), (55), (59) and (53). This complete the proof of the corollary.

The next result establishes the existence of classical solutions for the neutral system (1),
making use of usual regularity assumptions for the functions (—A)?F and G.

THEOREM 2.3. Let ¢ € D(Aw) (N and assume that (—A)PF and G are continuously
differentiable in [0,T] x Q, that F is D(A)-valued continuous with D((—A)?F)(0,¢) = 0
and that K(O)L || (—A)™" ||[< 1. If XG(0.0) = 0 oF XG(0,0) € B and B satisfies aziom
(Cs), then there exists a unique classical solution of the system (1) defined in [0,b] for
some 0 <b<T.

Proof. Let u := u(-,¢) the mild solution of (1). In the following we assume that wu(-) is
defined in (—o0, 2b] where 0 < b < T and

p=Kop || DaF'(s,us) [l0,26)< 1. (60)
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Let z(-) be the solution of the integral equation

2(t) = T()Ap(0) + h(t) — DaF(t,u,) - z

/Ot(—A)l_ﬁT(t — 8)Da(—=A)PF(s,uy) - z5ds (61)
/t T(t — s)D2G(s,us) - zsds, t>0
0
where
20 = Aw (¢) + X6 (0,0)5 (62)
and
h(t) = —D1F(t,u)+ /t(A)l’BT(t — 5)D1(—A)PF(s,uy)ds
0
(63)

+ /t T(t — s)D1G(s,us)ds + T(t)G(0, ).
0

The existence and uniqueness of local solution to the integral equation (60)-(62) is clear
and we omit more details. In what follows we assume that z € C([0,b] : X). We affirm that
4(-) = z(+) in [0,0]. In order to prove the assertion, for ¢ € [0,b] and 0 < h < 1 sufficiently
small,

| Onult) — z(t) ||

< 170 =L o0 - a0(0)

w1z W=t h/ P AT s |

L (t-f—h,ut;h)“‘F(taut) + DyF(t,uz) + DoF(t,ug) - 2 |

+ /0 (tCl)ﬁﬁ | On(—A)PF(s,u5) — Di(=A)F(s,us) — Da(—A)F(s,u,) - z | ds

h
+ %/O T(t+h— 5)G(s, us)ds — T(HG(0, ¢) |

t
+ / M | OnG(s,us) — D1G(s,us) — DaG(s,us) - 25 || ds
0
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With the notations introduced in (49), (50) we estimate each term in the last inequality
separately.
It is clear that

I;(t,h) — 0 as h — 0, i1€{1,2,5} (64)
uniformly for ¢ € [0,b]. On the other hand for the third term

|| 13 || H —ahF(t, Ut) + DlF(tﬂLt) + DgF(t,ut) * 2t ||

u — U
| =DyF(t uin) + DiF(tue) || + | DeF(tug) - (=5 = 2) |

h
1 1
+ H EWI(F7t7t + haut-i-h) || + H EW2(F7t7ut7ut+h) || :

IN

It’s clear that

1
EWl(F,t,t + hyupip) — 0 as h—0,

uniformly fot ¢ € [0,b]. Moreover from Proposition (3.1) in [12], the function s — u, is
Lipschitz continuous in [0, b], then

” W2(F7tvut7ut+h) ” . H Ut+h — Ut ”B
| wern —ue |8 h

1
h | WalF,t,ug, upn) [|= —0 (65)

uniformly for ¢ € [0,b] as h — 0, so that we can rewrite the last inequality in the form

Ut+h — Ut

125 || & (8 h)+ || D2 (t ) (Il ——

— 2 || (66)

where &3(t, h) — 0 if h — 0 uniformly for ¢ € [0, b].
Using similar arguments, we have for I, that

t
Ci_
110 < [ G5 | DA Pls.isn) = Di(=4) Fls.u,) | ds

t
leﬁ 38 Us+h — Us
+ [ o I DA Flssu) ] (P22 =) | s

to1 1
U EWAA Fosys b b |+ Wal(-4) Pt i) [)ds
0

and so, from (65)

t leﬁ 38 Us+h — Ug
| 1a ||< Ealt, h) +/0 m || Da(—A)°F(s,us) ||l (T —2z5) || ds

where &4(t, h) — 0 as h — 0 uniformly for ¢ € [0, b].

Publicado pelo ICMC-USP
Sob a supervisao CPq/ICMC



122 E. HERNANDEZ M.

Analogously for Iy

K ) Us — Us
175 1= ot + [ 31 | DaGls, ) [ (B2 2, 1 s

where &s(t, h) — 0 as h — 0 uniformly for ¢ € [0, b].

Combining (64), (66), (67), (68) and the first inequality we get

| Opu(t) = 2(0) || < & (t,h)+ | DaF(tue) ||l "2 — 2 s

- h
t
Ci_ -3 Us+h — Us
B Dy(—A)PF (s, ug) ||| (=
+ [ o I DA Fls) ] (S 2 | ds
b Ugip — Us
[ Do) ) (S ) s

where &7(t,h) — 0 if h — 0 uniformly for ¢ € [0,b]. Using axiom (A) and (60) we infer
that,

th 1 N
I 00a) = 20 g < S0 4 My | DaF (s, ) ~2 s
K, [* 01 P 8
e [ G I a7 P [ 0yu0) = 2(0) [ s
b1 wn —
+C1p My 7 | Da(= AV Fs,) Ioll =5 = 20 l1s

- 1 t
K= [ D26(0.00) bl 940(6) = 2(0) oo s
0

1 Up, —
— | D2G (0, up) [lo]l (

+bM M, :

) 0,8 -

Clearly dyu(-) = 2(-) if h™1(up,—p)—29 — 0 as h — 0 and this convergence is consequence

of the estimates in the proof of Corollary (2.1), see ( 53 )-( 59 ); we will omit this part of
the proof. Finally from lemma 2.1, we conclude that x(t) € D(A) for ¢t € [0,T). The proof
of the Theorem is complete.

Remark 2. 3. We consider important to remark that, in general, the different technical
assumptions used in this work are introduced in the papers [9] and [11]. For this reason
we chose omit details.

ExXAMPLE 2.1.  We refer to the Example (4.1) in [12]. The functions F' = A; and A,
are linear bounded operators. If

/ / / 70 8{2 b(6,n,€))?dndodé < oo
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then Ay : B — D(A) is continuous, moreover a simple calculation shows that for

/07r /OOO /07r g(lg)(gtb(@?n,ﬁ))andedg

sufficiently small, |[(—A)77||[[(=A)YA1||K(0) < 1 for every 0 < v < 1. The existence of
N-classical solutions follows from theorem (2.2) for appropriate ¢ and «, 3, in particular
forpe D(Aw)and 1 —f<fB—a(orl+a<20).
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