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Some existence results for solutions
of differential inclusions with retardations

by L. H. ERBE*, W. KRAWCEWICZ* and SHAOZHU CHEN** (Edmonton)

Abstract. Using the topological transversality method of Granas we prove an ex-
istence result for a system of differential inclusions with retardations of the form y” €
F(t,y,y',®(y)). The result is applied to the study of the existence of solutions to an
equation of the trajectory of an r-stage rocket with retardations.

§1. Introduction. In a recent paper J. Duvallet [4] studied the follow-
ing discontinuous two-point boundary value problem:

w { 2(t) = falt.a(t),2/(1)) + sen((a () folt, 2(t), (1)),
2(0)=a, z(l)=0, ¥(a)<0<y(p),

where f1 and fo are continuous mappings from [0,1] x R” x R™ to R", and

1 is a convex function of class C2. This problem is related to the study of

a rocket trajectory from one point to another which is supposed to drop a

stage at a fixed altitude in-between. Under the conditions

(1) lgi(t,2,y) — gi(t, 2", )| < K|z — 2| + Llly — ¥/l ,
1= ]-527 1:7x/ay7y/ € Rn?

where g1 = f1— f2 and g2 = f1+ f2, K/8+ L/2 < 1, and under an additional
condition on the constants K and L, Duvallet obtained the existence of a
solution to (1.1).

In this paper we study similar discontinuous problems by reformulating
(1.1) in the form of a differential inclusion and by applying the topolog-
ical transversality method of Granas. The motivation for the use of this
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method is its simplicity and the fact that we do not require any knowledge
of algebraic or differential topology. It is clear that our results may also be
obtained by using topological degree theory arguments. Despite the fact that
solutions to the differential inclusion may not be solutions in the classical
sense, our approach permits us to study a much larger class of discontinuous
problems.

As an example of an application we obtain an existence result for an
equation of the trajectory of an r-stage rocked with retardations.

The topological transversality method is based on finding a priori bounds
on solutions to a family of differential inclusions, which leads us to a ho-
motopy in the class of multivalued compact maps such that one end of this
homotopy is an essential map. For more information concerning the topo-
logical transversality method we refer to [8], [3], [7], [15], [16], [5]. Our
main result, Theorem (2.4), gives the existence of solutions to the following
retarded differential inclusion:

(1.2) {y”(t) € Ft,y(0),y' (1), y(g1 (1), - -, y(gm(t))) for ae. t€[0,T],
' y(0) =a, y(T)=b, y(t)=p(t)ift <0,

where:
gi: [0, T] = R,i=1,---,m, are continuous functions such that g;(t) < ¢,
p : [-0,0] — R"™ is a continuous function such that p(0) = a, —0 =
min{inf g; : ¢ =1,---,m}, and

F:[0,T] x R™ x R" x R™"™ — KC(R") is a Carathéodory multifunction.
(Here K(R™) denotes the class of all nonempty compact convex subsets
of R™.)

We introduce the conditions (A1)—(A3), and we use them to obtain a
priori bounds on solutions to

(1.2)
{y"(t) —ey(t) € MEy(0),y' (1), y(91(1)), -, y(gm(t))) —ey(D)}, € >0,
y(0)=a, y@)=0>b, A€l0,1], yt)=p)ift<0,

and next by applying the topological transversality theorem we obtain the
existence of a solution to (1.2). We note than in the case considered by Du-
vallet, a priori bounds on solutions to (1.1) follow from the condition (1); if
a = K/8+ L/2 then every solution y(t) to (1.1) satisfies |ly(t)]], |y (t)] <
C/(1 — ) where C' is a suitable constant. Therefore, in some sense, the
results obtained in this paper can be considered as generalizing the results
of Duvallet. We show that the “height” function v (z) can be used in or-
der to obtain the a priori bounds on the solution y(t). Our example in §3
of the application of our technique gives us a more accurate description of
the rocket’s trajectory, since it takes into consideration the time of com-
bustion and possible retardations due to reaction delays. In spite of those
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complications, our method permits us to obtain, under some additional, but
reasonable conditions, the existence of solutions to that rocket problem.

We would like to emphasize that it is a common practice to study, in-
stead of a nonlinear equation with discontinuities, the associated differential
inclusion. The obtained solutions provide us with a possibility of studying
discontinuous phenomena. We remark that retarded differential inclusions
of first order were studied in [13]. We refer also to [19] and [2].

Suppose that E and F are Banach spaces and let X be a subset of E.
A multivalued map I' : X — K(Y), where Y C F and K(Y) denotes the
class of all nonempty, compact and convex subsets of Y, is called upper
semi-continuous (u.s.c.) if {# € X : I'(x) C U} is an open subset of X for
any open U in Y. I' is said to be compact if I'(X) = J{['(z) : v € X} is
relatively compact in Y. We refer to [1] for some additional facts concerning
multifunctions.

Let K be a convex subset of the Banach space E. For any bounded
closed subsets A and B of K such that B C A, let Cx (A, B) denote the set
of all multivalued maps I" : A — IC(K) such that (i) I" is a compact u.s.c.
map, and (ii) = € I'(z) for all x € B.

For results concerning the topological transversality method and the nota-
tion used here we refer to [5]. For other facts and additional developments,
we refer to [3], [7], [12], [15], [16].

In this paper we study differential inclusions of the form

(%) y'(t) € Ft,y(t),y'(t), 2(y)(t)),  where y:[0,T] — R",

using the topological transversality method. A boundary value problem for
the inclusion (%) can be reformulated under some additional hypotheses as
a fixed-point problem involving some multivalued map F. In order to be
able to use the topological transversality method we need to know that F
is a completely continuous multivalued map, i.e. F|x € C for every bounded
set X. The assumption that F' is a Carathéodory multifunction will guar-
antee that this is the case (cf. [17], [18]). For additional information and
definitions, we refer to [5].

§2. Existence results for differential inclusions. Let F: [0,7] x
R™ x R x R™™ — K(R™) be a Carathéodory multifunction. Suppose that

gi : [0,T] — R, i =1,...,m, are continuous functions such that g;(t) < ¢.
We put —o = min{infg; : i = 1,...,m} and suppose that —o < 0. Let
p:[—0,0] = R™ be a given continuous function such that p(0) = a.

We will study the existence of solutions to the system of retarded differ-
ential inclusions

(2.1) {y”(t) € F(t,y(1),y'(),y(91(1), - -, y(gm(t))) for ae. t €[0,T],
' y(0)=a, y(T)=0b,
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where we suppose that y(t) = p(t) if ¢ < 0.
Before we give the fixed-point reformulation of the problem (2.1), let us
introduce the following spaces:

Co={y € C([0,TER") : y(0) = a}, C:=[C((0,T];R™)]**™,
Cy:=C, xC([0,T];R").
We define the operator @ : C, — [C(]0,T]; R™)]™ by
é(u):(@l(u)vvém(u))’ UECa,

where
_ Julgi(t)) if git) =0,
20 = {00 wh <o
for i = 1,...,m. Let us remark that if we endow the space [C(]0, T]; R™)]™
with the norm |[(u1,...,um)llo := max{||ui||o;i = 1,...,m} where |lu|o =
sup{||u(t)| : t € [0, T}, then || P(u)—P(v)||o < ||lu—v|o and @ is a continuous
map. Now we can reformulate the problem (2.1) as follows:

02) {y"m € F(t,y(t),y/ (1), B(y)(1) for ae. t € [0,T],
' y(0) =a, y(T)=0b.

Since our method of proof applies to the problem (2.2) without making

any reference to (2.1), in what follows we will consider only the system

(2.2), where we suppose that ¢ : C, — [C([0,T];R")]™ is a continuous

map, bounded on bounded subsets of C,. Therefore, we define the function

n: R — R by n(M) i= sup{[|8(A)]lo : A C Co, | Allo < M}.

We are looking for a solution to (2.2) in the class H2([0,T];R™). Let
£ > 0 be a sufficiently small number (we will make this more precise later)
and define the operator L : H?> — L?xR"xR", where H? := H?([0,T]; R"),
L? .= L2([0,T];R"), by Ly = (y" — ey, y(0),y(T)). It is well known that
L is an isomorphism. We put X, = L? x {a} x {b} and Y, = L™H(Xyp).
Observe that the operator j : H2 — [C([0,T]; R™)]? defined by j(u) = (u,u’)
is completely continuous and that j(Y,;) C Cq. Thus we can consider the
diagram

c L X, — IL2xR"xR"

I K
o L Yu — H?
where @(u,v) = (u,v, d(u)), (u,v) € Cy, and
I'(u, Uv{wi}zy‘il)
={z € L?: 2(t) € T(t,u(t),v(t), wi(t),. .., wn(t)) — cu(t)
for a.e. t € [0,T]} x {a} x {b}.
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The problem (2.2) is equivalent to the following fixed-point problem:
(2.3) (u,v) € F(u,v) :=jo L' I'(D(u,v)), (u,v) € C.

We have supposed that F' is a Carathéodory multifunction, thus F is an
u.s.c. multivalued map with convex and compact nonempty values which is
completely continuous, i.e. F is upper semi-continuous and F(A) is relatively
compact for every bounded subset A C C.

In order to solve (2.3) we consider the family of fixed-point problems

(2.35) (u,v) € AF(u,v) + (1 — N (v0,v5), A€[0,1].

where 1o is the unique solution to the equation y” — ey = 0 such that
y(0) =a,y(T) = 0.
Let us remark that the problem (2.3y) is equivalent to the system of
differential inclusions
y'(t) —ey(t) € MF(,y(t),y' (1), (y)(t)) —ey(t)}
(2.2)) for a.e. t € [0,7],
y(0)=a, y(T)=0b, Ael0,1].

Therefore, in order to obtain the existence result for the system (2.2) it is
a sufficient, by (2.5) in [5], to obtain a priori bounds on solutions to (2.2,),
for A € [0, 1].

Suppose that there is given a function 1 : R® — R of class C? such that
Y is convex and coercive, i.e. ¥(x) — oo as ||z|| — oo. This implies that
for every R € R the set ¢~ !(—o0, R] is bounded and we can put &(R) :=
sup{|ly|l : v € ¢~ 1(—o0, R]}. We will call ¢ a height function.

Now, let us introduce the following hypothesis:

(A1)  There exists a constant R > 0 such that if ¥(a), ¥(b) < R and if
¥ (zo) > R then for every z(, € R™ such that Di(xg) - z(, = 0 there
exists 0 > 0 such that

ess[oil%f inf{Dy(z) - w + D*Y(z)2" - 2’ :
te )
w € F(t,z,2',2),|12]| <7, (x,2") € Ds} >0,

where 7 := n(§(¥(0))), Ds := {(z,2") € R*" : |z — || + ||z — 2|
< 0}.

We also need the following Nagumo growth conditions:

(A2)  Thereis afunction ¢: [0,00) — (0, 00) such that s/¢(s) € LS.[0, 00),
Iy (s/¢(s))ds = oo and

1E(t y, 9", 2) ] < elly'l])

for a.e. t € [0,7] and all (y,y',2) € D = {(z,2",w) : [z]] <
§(R), lwll < n(¢(R))}-
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(A3)  There exist constants K, a > 0 such that
IF(ty,y' 2l < 200y - w+ [y |I°) + K
for a.e. t € [0,7] and all (y,y',2) € D, w € F(t,y,y, z).

We observe that condition (Al), in the case of a continuous function
and with the height function () replaced by ||x||?, reduces to the classical
Nagumo-Hartman type condition. In [5] a similar condition to (Al) was
studied (see also [10], [11], [12], [9], [7] where the scalar Carathéodory case
was considered). Conditions (A2), (A3) are related to the usual Nagumo—
Bernstein growth conditions (cf. [14], [10], [7], [6] and the references therein).

In §3 we present an example of a problem with discontinuities for which
conditions (A1)-(A3) reduce to classical Nagumo type conditions. However,
this cannot be expected to occur when the function has more complicated
discontinuities.

(2.4) THEOREM. Suppose that F : [0,T] x R™ x R™ x R™™ — K(R") is
a Carathéodory multifunction, and @ : C, — [C([0, T];R™)]™ a continuous
map which is bounded on bounded sets such that the hypotheses (A1)—(A3)
are satisfied. Then the differential inclusion

"(t) € F(t,y(t),y'(t), ¢(y)(t)) for a.e. t €]0,T],
(22) {Z(@ e,y b

has at least one solution in H?([0,T]; R™).

Proof. In order to obtain the existence result we need a priori bounds
on solutions of the system (2.2y).

We observe that, since ¢ : R® — R is a convex C?-function, D?*i(z)z’ 2’
> 0 for all z, 2" € R™. This implies that for every A € (0, 1] the multifunction
AF(t,y,y',2) + (1 — Ney also satisfies the assumption (A1) with the same
constants R, 0 and £. On the other hand, it is well known (see [5] or [10])
that there exists an € > 0, sufficiently small, such that the conditions (A2)
and (A3), by Lemma (4.2) in [5], will still imply the a priori bounds on
lly'(t)]|, where y is a solution to (2.2y), provided that ||y(t)| < &(R).

Suppose therefore that y € H?([0,T];R") is a solution to (2.2)), A €
(0,1]. We will show that |ly(¢)|| < &(R) for all t € [0,7]. Suppose for
contradiction that max |ly(¢)| > £(R). This implies that there exists a
point to € (0,T) such that ¥ (y(t9)) > R. Since ¥(a), ¥(b) < R, the function
~(t) := ¥(y(t)) achieves its maximum at some point t; € (0,7) and v(t;) =
maxycjo,7) Y (y(t)) > R. Thus v'(t1) = Dy(y(t1)) - y'(t1) = 0 and we can
apply the assumption (A1) to conclude that there exists a ¢ > 0 such that

es?oir%}f inf{Dw(x) - w + D*p(x)z’ -z’
telo,
wE NF(t,x,x',2) + (1 — Ney, ||z]| <7, (z,2") € Ds} >0,
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where 7 = n(§(7(t1))). Since (y(t),y'(t1)) — (y ( 1),9'(t1)) as t — 1y, there
exists a 1 > 0 such that for almost every t € A, := {t € [0,T] : [t; —t| < pu}

we have

inf (D (y(t)) - w+ D2 (1) o/ (1) :
w € NF(t,z,2',2) + (1 — Ney, ||z <7} >0.

But $(y(t)) < (y(t)), thus [ly(t)]| < E@(y(t1))) = & and thus [|B(y)(8)]
< (€1) =7 and so

7'(t) = Dip(y(1) - " (t) + Do (y()y' () - y' () > 0
for a.e. t € A,. But this contradicts the maximum principle. This implies
that ||y(t)|| < &(R) for all ¢t € [0,T].

As mentioned earlier, the estimates on the first derivative ||y/(¢)]| < M;
are obtained by the Nagumo conditions (A2) and (A3), by applying Lemma

(4.2) of [5]. m

Consider now a Carathéodory multifunction F' : [0,00) x R™ x R™ X
R™™ — K(R™) and let p : (—o0, 0] — R™ be a given bounded and continuous
function such that p(0) = a. Suppose that g; : [0,00) =R, i =1,...,m, are
continuous functions such that g;(t) < ¢.

We will now study the system of retarded differential inclusions

y'(t) € F(t,y®),y' (), y(g1()s -, y(gm(?)))
(2.5) for a.e. t € [0, 00),

y(0) =a.

We refer to [11], [12], [7], [5] where these problems were also studied by
similar methods. We suppose that the following conditions are satisfied.
These conditions are the analogues of (A1)—(A3) for ¢ € [0, 00).

(B1)  There exists a constant R > 0 such that if ¢(a) < R and if ¢(z¢) >
R then for every z{, € R™ such that Di(xg) -z, = 0 and for every
compact subset [0,7] C [0,00), T > 0 there exists a § > 0 such that

es?oir%f inf{Dy(x) - w + D*Y(x)z’ -z’ :
telo,
w € F(t,x,2',2), ||2]| <7, (z,2) € Ds} >0

where 7 := n(§(¢(20))), Ds == {(z,2") € R* : [[zo — z|| + [|af — 2|
< ¢} and v denotes the height function.

(B2)  There is a function ¢: [0,00) — (0, 00) such that s/¢(s) € LS.[0, 00),
Jo (s/@(s)) ds = oo and ||F(t,y,y", 2)|| < @(||y'[]) for a.e. t € [0,00)
and all (y,',2) € D :={(z,2",u) : [l [lu] < &(R)}-
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(B3)  There exist constants K, o > 0 such that
1Pt y,y 2l < 200y - w+|ly|I°) + K
for a.e. t € [0,00) and all (y,y’,2) € D, w € F(t,y,y,2).

(2.6) THEOREM. Suppose that F : [0,00) x R" x R" x R"™ — IC(R")
is a Carathéodory multifunction such that the hypotheses (B1)—(B3) are
satisfied.  Then the differential inclusion (2.5) has a solution y(t) in
HZ _([0,00);R™). Moreover, if p € L2 [0,00), then y € W2°°([0, 00); R™).

loc loc

Proof. We consider the family of differential inclusions

y'(t) € F(t,y(t),y' 1), y(g1(2)), - - -, y(gm (1))
(2.5n) for a.e. t € [0, N],

y(0)=a, y(N)=0,
where N is a positive integer.

It follows from Theorem (2.4) that (2.5y5) has a solution yy €
H?2([0, N]; R™). Moreover, for all N € N the sequence {ynx}3, restricted
to the space H?([0, N];R™) is bounded and thus it contains a subsequence
convergent in C'-norm. Using a “diagonal method” of choosing succes-
sively convergent subsequences of {ynix}r in C1([0, N];R"), as N — oo,
we find a subsequence {ynx)}r of {yn}n such that there is a C'-function
y : [0,00) — R™ such that yn ) ljo,n] = Yljo,n] in C'-norm for all N € N.
Using exactly the same arguments as in the proof of Theorem (6.1) in [5],
we can show that y(t) satisfies (2.5) and y € HZ ([0, o00); R™).

Suppose that ¢ € L [0,00). Since

oS
loc

1y, 9, 2) @) < oIy’ [1)

we have

ly" O < e(lly(®)]) < esssup{e(s) : s € [0, [[y'llo]} < o0
and this shows that y € W2°°([0,00); R"). =

§3. Application to an equation of the trajectory of an r-stage
rocket with retardations. Suppose that f; : [0, T]xR" xR" xR""™ — R",
j=0,1,...,r — 1, are continuous functions and let ¢ : R” — R be a height
function. We define
r—1

(31) f(t7 Y, Z//7 U) - fo(t, Y, y,7 u) + Z hj(tv y)f] (ta Y, y/a u)
j=1

where the functions h;(t,y) are defined as follows:

(a) ¥(a) < aq < ... < ap_1. The constant a; corresponds to the level
of altitude at which the jth stage is dropped.
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(b) t1,...,t,_1 are positive constants such that t; +...+¢,_1 <T. The
constant t; corresponds to the time of combustion for the fuel in the jth
stage.

Let H be the Heaviside function defined by H(s) = 0 if s < 0 and
H(s)=11if s > 0. We put

hi(t,y) = H(max{¢(y) — ay,t —t1}), ti(y) =inf{t: hi(t,y) =1},
and by induction, if h,,(t,y) and ¢! (y) are already defined, we put for
m+1<r—-1

hant1(t,y) = H(max{¢(y) — ami1,t = (6, (y) + tms1)})
tyor1(y) = inf{t : by (t,y) = 1}.

(c) t¥, corresponds to the moment of time when the mth stage is dropped.

Moreover, t;, depends continuously on y.

We consider the boundary value problem

by L0100 KO b tc)
y(0)=a, y(T)=b,
where &(u) = (91 (u), ..., P, (u)) is the retardation operator associated with

the retardations g; : [0,7] — R, ¢;(t) <t, i =1,...,m, by the formula
o = Julgi(t)) if gi(t) =0,
Pilu) = {a if g;(t) <0.

@ represents the delays caused by reaction time.

In order to study the existence of solutions to (3.2) we consider the
following differential inclusion which is associated to (3.2):
53 {y”(t) € F(t,y(t),/ (1), B()(1) for ae. t € [0,7),

y(0)=a, y(T)=0b,

where

F(t,y,y',u)

=[f,ty, v w), Fi(t g,y )] <o x [ fu(ty, Y w), ot y, 4 u)]

fi(t,y,y’,u)zliinjgffi(t,x,y’,u), izla-">n7
fi(tayay/au):hmsupfi(t?xay/7u)a Z:1,,7’L
T—y

Let us remark that the functions f(¢,y,v',u) and f(t,y,y',u) are finite
and it is easy to check that F(t,y,y’,u) is a Carathéodory multifunction.

For, let ¢ = (e1,...,&,—1) denote a multi-index, where ¢; = 0 or 1, and put
r—1
(3'4) gs(ta Y, ylv u) = fO(ta Y, y', u) + Z Ejfj (t7 Y, y/7 u) .

Jj=1
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There exists a constant ¢ > 0 (related to the norm in R™) such that
| F(t,y, v, u)| < cmax{||g-(t,y,y',u)|| : € = (e1,...,6r-1), i =0 or 1}.
Now we can define the function § by

B(r) =1+ cmax{|lg-(t, y, ¥, v :
(t,y,y ,u) €0, T) X By, €= (¢1,...,6r-1), € =0or 1},

where B, = {(z,2',u) : ||(z,2',u)|| < r}. By continuity of g., the function
B : [0,00) — (0, oo) is continuous and thus (3, 1/8 € Lloc[O,oo). It is
evident that [F(t,y, ', )| < B(1(y,/>w)]), for all (t,y,5/,u) € [0,T] x
R” x R™ x R™™ and therefore F' satisfies the weak growth condition; hence
F' is Carathéodory.

Let R > 0 be a constant such that R > max{c,_1,%(b)}. By definition,
if ¢(z) > R then f(t,z,2',u) = fo(t,z,2",u) + Z;;i fi(t,xz, 2’ ,u), thus
the continuity of the functions fo,..., fr—1 implies that for every z € R"
such that ¢ (z) < R the multifunction F is single-valued and F'(t,z,2",u) =
flt,z, 2’ u) = folt,z, 2’ u) + Z;: fj(t,z,2',u). Therefore, in this par-
ticular case, the hypothesis (A1) of §3 can be simplified to the following
condition.

(A1)”  If ¢p(z) > R then for every ' € R™ such that Di(z) -2’ = 0 and
every u such that |Ju|| < &(¢(x)) we have

Di(x) - f(t,x, o', u) + D*p(z)2’ -2’ > 0.

We note that (Al)” is somewhat weaker than the condition (2) in §1,
used in the paper of Duvallet (see [4]).

In order to apply Theorem (2.4) we suppose that the following Nagumo
conditions are satisfied.

(A2)”  There is a function ¢ : [0,00) — (0,00) such that s/¢(s) €
L5 [0,00), [~ (s/e(s))ds = oo and H (t,y, y Z)II < o(lly'll]) for
a.e. t € [0 T] and all (y y,z) € D= {(z,2",w) : [[z| < E(R),
|w| < E(R)}.

(A3)”  There exist constants K,«a > 0 such that ||[F(t,y,9,2)] <
2a(y - w+ ||y']|?) + K for a.e. t € [0,T] and all (y,y',2) €D, w €

F(ty.y,2).
Observe that in the particular case where all the functions f;, i =
0,...,r — 1, satisfy the quadratic growth condition with respect to 3/, i.e

Ifi(t.y. 9" 2 < cilly'|I? + Di - for all t € [0,7] and (y,y',2) € D,
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then by (3.4)
r—1 r—1
1Pt y.y 2 < e( 3 ) lyI?+ (3 Di) =Clly'I* + D
i=0 i=0
and (A2)” is evidently satisfied.
For (A3)” to be satisfied, by the convexity of F(t,y,y’, z), it is sufficient
that for every extremal point g.(t,y,y’, 2) of F(t,y,y', z)

|F(t,y, v, 2)|| <2a(y-ge(t,yy',2) + ||Y]|*) + K

for a.e. t € [0,T] and all (y,v', z) € D.
Now we can state the following.

(3.5) COROLLARY. Suppose that f(t,y,y’,u) given by (3.1) satisfies the
conditions (A1)"—(A3)". Then the system (3.2) has a generalized solution
in H?([0,T];R™), i.e. there exists y € H2([0,T];R™) which satisfies (3.3).

We wish to emphasize that a generalized solution to (3.2) need not be
a classical solution and the verification of this property presents a separate
problem. In this example, it is not evident that the solution y(t) intersects
transversally the critical levels ¢(z) = «; , and therefore we cannot exclude
the possibility that the solution y(¢) may remain for a while on one of those
levels and for those ¢, because of the discontinuity of the function f, the
solution to the differential inclusion (3.3) may not satisfy the equation (3.2).

Suppose now that the functions f; : [0,00) x R™ x R™ x R*™ — R",
7=0,1,...,r—1, are continuous and that

f:]0,00) x R" x R" x R*™ — R"

is again defined by (3.1). We choose R > 0 such that R > «,_; and we
introduce the following conditions:

(B1)”  If ¢(z) > R then for every 2’ € R™ such that Dy (z) -z’ =0 and
every u such that ||ul| < &(¢(z)) we have

Dy(z) - f(t,x, 2", u) + D*Y(z)a’ - 2" > 0.

(B2)”  There is a function ¢ : [0,00) — (0,00) such that s/p(s) €

Lis.[0,00), [y~ (s/¢(s))ds = oo and | F(t,y,y'2)|| < @(|ly']]) for
a.e. t € [0,00) and all (y,y',2) € D := {(z,2",w) : |z]| < {(R),

|lw] < &(R)}, where F(t,x,2',2) = [f(t,x,2,2), f(t,x,2',2)] is
defined in the usual way.

(B3)”  There exist constants K, > 0 such that [[F(t,y,y,2)|| <
2a(y-w+ ||y ||?) + K for a.e. t € [0,00) and all (y,9',2) €D, w €
F(t,y,y',2).
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We consider the problem

y'(t) = f(ty(), ' (1), 2(y)(t)) for ae. t€0,00)
(3.6)
y(0) = a,
where @(u) = (91 (u), ..., P, (u)) is the retardation operator associated with

retardations g; : [0,00) — R, g;(t) <t,i=1,...,m. Then we obtain:

(3.7) COROLLARY. Suppose that f(t,y,y',u), given by (3.1), satisfies

the conditions (B1)”"—(B3)”. Then the system (3.6) has a generalized so-
lution y(t) in HE ([0,00);R™). Moreover, if ¢ € L2.[0,00) then y €
W2°°(]0,00); R™).

[10]

[11]
[12]

[13]
[14]
[15]

[16]

References

C. Castaing and M. Valadier, Convexr Analysis and Measurable Multifunctions,
Lecture Notes in Math. 580, Springer, 1977.

K. C. Chang, The obstacle problems and partial differential equations with discon-
tinuous nonlinearities, Comm. Pure Appl. Math. 33 (1980), 117-146.

J. Dugundji and A. Granas, Fized Point Theory, Vol. 1, PWN, Warszawa 1982.
J. Duvallet, A theorem of existence for discontinuous differential systems with two
point boundary conditions, Nonlinear Anal. 13 (1989), 43-51.

L. H. Erbe and W. Krawcewicz, Nonlinear boundary value problems for differ-
ential inclusions y'' € F(t,y, y’)7 this issue, 195—-226.

L.H. Erbe and K. Schmitt, On solvability of boundary value problems for systems
of differential equations, J. Appl. Math. Phys. 38 (1987), 184-192.

M. Frigon, Application de la théorie de la transversalité topologique a des problémes
non linéaires pour certaines classes d’équations différentielles ordinaires, Disserta-
tiones Math. 296 (1990).

A. Granas, Homotopy extension theorem in Banach spaces and some of its ap-
plications to the theory of nonlinear equations, Bull. Acad. Polon. Sci. 7 (1959),
387-394.

A. Granas et Zine el Abdine Guennoun, Quelques résultats dans la théorie
de Bernstein—Carathéodory de équation y" = f(t,y,9’), C. R. Acad. Sci. Paris Sér.
1 306 (1988), 703-706.

A. Granas, R. Guenther and J. W. Lee, Nonlinear boundary value problems for
ordinary differential equations, Dissertationes Math. 244 (1981).

—, —, —, On a theorem of S. Bernstein, Pacific J. Math. 74 (1978), 78-82.

—, —, —, Nonlinear boundary value problems for some classes of ordinary differ-
ential equations, Rocky Mountain J. Math. 10 (1980), 35-58.

J.Haddad and J. M. Lasry, Periodic solutions of functional differential inclusions
and fized points of G-selectionable correspondences, J. Math. Anal. Appl. 110 (1983),
295-312.

P. Hartman, Ordinary Differential Equations, Wiley, New York 1964.

T. Kaczynski, Topological transversality and nonlinear equations in locally convex
spaces, preprint, 1987.

W. Krawcewicz, Contribution a la théorie des équations non linéaires dans les
espaces de Banach, Dissertationes Math. 273 (1988).



Existence results for differential inclusions 239

[17] T. Pruszko, Topological degree methods in multivalued boundary value problems,
Nonlinear Anal. 5 (9) (1981), 953-973.

[18] —, Some applications of the topological degree theory to multivalued boundary value
problems, Dissertationes Math. 229 (1984).

[19] C. A. Stuart, Differential equations with discontinuous nonlinearities, Arch. Ra-
tional Mech. Anal. 63 (1976), 59-75.

DEPARTMENT OF MATHEMATICS
UNIVERSITY OF ALBERTA
EDMONTON, ALBERTA

CANADA

Recu par la Rédaction le 2.11.1988
Révisé le 15.5.1989 et le 15.1.1990



