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ABSTRACT. These notes contain various versions of the contraction mapping
principle. Several applications to existence theorems in the theories of dif-
ferential and integral equations and variational inequalities are given. Also
discussed are Hilbert’s projective metric and iterated function systems
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Part 1. Abstract results
1. INTRODUCTION

1.1. Theme and overview. The contraction mapping principle is one of the most
useful tools in the study of nonlinear equations, be they algebraic equations, integral
or differential equations. The principle is a fixed point theorem which guarantees
that a contraction mapping of a complete metric space to itself has a unique fixed
point which may be obtained as the limit of an iteration scheme defined by repeated
images under the mapping of an arbitrary starting point in the space. Assuch, itisa
constructive fixed point theorem and, hence, may be implemented for the numerical
computation of the fixed point.

Iteration schemes have been used since the antiquity of mathematics (viz., the
ancient schemes for computing square roots of numbers) and became particularly
useful in Newton’s method for solving polynomial or systems of algebraic equations
and also in the Picard iteration process for solving initial value and boundary value
problems for nonlinear ordinary differential equations (see, e.g. [58], [59]).

The principle was first stated and proved by Banach [5] for contraction mappings
in complete normed linear spaces (for the many consequences of Banach’s work see
[60]). At about the same time the concept of an abstract metric space was intro-
duced by Hausdorff, which then provided the general framework for the principle
for contraction mappings in a complete metric space, as was done by Caccioppoli
[T7] (see also [75]). It appears in the various texts on real analysis (an early one
being, [56]).

In these notes we shall develop the contraction mapping principle in several
forms and present a host of useful applications which appear in various places in
the mathematical literature. Our purpose is to introduce the reader to several
different areas of analysis where the principle has been found useful. We shall dis-
cuss among others: the convergence of Newton’s method; iterated function systems
and how certain fractals are fixed points of set-valued contractions; the Perron-
Frobenius theorem for positive matrices using Hilbert’s metric, and the extension
of this theorem to infinite dimensional spaces (the theorem of Krein-Rutman); the
basic existence and uniqueness theorem of the theory of ordinary differential equa-
tions (the Picard-Lindelof theorem) and various related results; applications to the
theory of integral equations of Abel-Liouville type; the implicit function theorem;
the basic existence and uniqueness theorem of variational inequalities and hence
a Lax-Milgram type result for not necessarily symmetric quadratic forms; the ba-
sic existence theorem of Cauchy-Kowalevsky for partial differential equations with
analytic terms.

These notes have been collected over several years and have, most recently, been
used as a basis for an REU seminar which has been part of the VIGRE program
of our department. We want to thank here those undergraduate students who
participated in the seminar and gave us their valuable feedback.

2. COMPLETE METRIC SPACES

In this section we review briefly some very basic concepts which are part of
most undergraduate mathematics curricula. We shall assume these as requisite
knowledge and refer to any basic text, e.g., [15], [32], [62].
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2.1. Metric spaces. Given a set M, a metric on M is a function (also called a
distance)
d:MxM — Ry = [0, 00),
that satisfies
d(z,y) =d(y,x), Vz,yeM
d(z,y) =0, if, and only if, z =1y (2.1)
d(z,y) < d(z,2) +d(y,z), Vr,y,z€M,
(the last requirement is called the triangle inequality). We call the pair (M, d) a
metric space (frequently we use M to represent the pair).
A sequence {x,}>2; in M is said to converge to x € M provided that
lim d(z,,x) =0.

This we also write as

limz, =z, or z, — x as n — oo.
n

We call a sequence {x,,}22; in Ml a Cauchy sequence provided that for all € > 0,
there exists ng = ng(€), such that

d(xn;a?m) <e€ Vn,m>ng.

A metric space M is said to be complete if, and only if, every Cauchy sequence in
M converges to a point in M.

Metric spaces form a useful-in-analysis subfamily of the family of topological
spaces. We need to discuss some of the concepts met in studying these spaces. We
do so, however, in the context of metric spaces rather than in the more general
setting. The following concepts are normally met in an advanced calculus or foun-
dations of analysis course. We shall simply list these concepts here and refer the
reader to appropriate texts (e.g. [32] or [72]) for the formal definitions. We consider
a fixed metric space (M, d).

e Open balls B(z,¢) := {y € M : d(z,y) < ¢} and closed balls B[z, €] := {y €
M : d(z,y) < e};
open and closed subsets of M;
bounded and totally bounded sets in M
limit point (accumulation point) of a subset of M
the closure of a subset of M (note that the closure of an open ball is not
necessarily the closed ball);
the diameter of a set;
e the notion of one set’s being dense in another;
e the distance between a point and a set (and between two sets).

Suppose (M, d) is a metric space and My C M. If we restrict d to M x M, then
M; will be a metric space having the “same” metric as M. We note the important
fact that if Ml is complete and M} is a closed subset of M, then M is also a complete
metric space (any Cauchy sequence in M; will be a Cauchy sequence in M; hence
it will converge to some point in M; since M is closed in M that limit must be in
M;y).

The notion of compactness is a crucial one. A metric space M is said to be
compact provided that given any family {G, : a € A} of open sets whose union
is M, there is a finite subset Ay C A such that the union of {G, : a € Ag} is M.
(To describe this situation one usually says that every open cover of M has a finite
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subcover.) We may describe compactness more “analytically” as follows. Given
any sequence {z,} in M and a point y € M; we say that y is a cluster point of the
sequence {z,} provided that for any € > 0 and any positive integer k, there exists
n > k such that z,, € B(y, €). Thus in any open ball, centered at y, infinitely many
terms of the sequence {z,} are to be found. We then have that M is compact,
provided that every sequence in M has a cluster point (in M).

In the remaining sections of this chapter we briefly list and describe some useful
examples of metric spaces.

2.2. Normed vector spaces. Let M be a vector space over the real or complex
numbers (the scalars). A mapping || - | : M — Ry is called a norm provided that
the following conditions hold:

|lz|| =0, if, and only if, x = 0 (€ M)
llax| = |af||z]|, V scalar a, Yz € M (2.2)
[ +yll < llzll + [lyll, Vz,y €M

If M is a vector space and || - || is a norm on M, then the pair (M, || - ||) is called
a normed vector space. Should no ambiguity arise we simply abbreviate this by
saying that M is a normed vector space. If M is a vector space and || - || is a norm

on M, then M becomes a metric space if we define the metric d by
d(x7y) = ||£L' - y”7 VZL',y € M.

A normed vector space which is a complete metric space, with respect to the metric
d defined above, is called a Banach space. Thus, a closed subset of a Banach space
may always be regarded as a complete metric space; hence, a closed subspace of a
Banach space is also a Banach space.

We pause briefly in our general discussion to put together, for future reference,
a small catalogue of Banach spaces. We shall consider only real Banach spaces, the
complex analogues being defined similarly.

In all cases the verification that these spaces are normed linear spaces is straight-
forward, the verification of completeness, on the other hand usually is more difficult.
Many of the examples that will be discussed later will have their setting in complete
metric spaces which are subsets or subspaces of Banach spaces.

Examples of Banach spaces.

Example 2.1. (R,|-|) is a simple example of a Banach space.

Example 2.2. We fix N € N (the natural numbers) and denote by RY the set
RN :={z:2z=(¢,... &), & ER, i=1,...,N}.

There are many useful norms with which we can equip RV.
(1) For 1 < p < oo define || - ||, : RY — R, by

N 1/p N
ol = (D lel) ™, @ eRY.
=1

These spaces are finite dimensional [P— spaces. Frequently used norms are
1111, and [} - [|2.
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(2) We define || - ||oo : RY — R, by
[€]loo := max{|¢;] : 1 <7< N}
This norm is called the sup norm on RY.

The next example extends the example just considered to the infinite dimensional
setting.
Example 2.3. We let
R*:={zx:z={}2, & €R,i=1,2,... }.

Then R*°, with coordinate-wise addition and scalar multiplication, is a vector space,
certain subspaces of which can be equipped with norms, with respect to which they
are complete.

(1) For 1 < p < oo define
P={x={§} eR>: Z |€:]P < oo}

Then (P is a subspace of R* and

ol o= (k)
=1

defines a norm with respect to which [P is complete.
(2) We define

17 = {z = {&} € R :sup|¢;| < oo}.

and
[2]loo == sup{|&l, = € 1™}
With respect to this (sup norm) [°° is complete.
Example 2.4. Let H be a complex (or real) vector space. An inner product on H
is a mapping (z,y) — (z,y) (H x H — C) which satisfies:
(1) for each z € H (-,z) : H— C is a linear mapping,
(2) (x,y) = (y,z) for x,y € H ( {x,y) = (y,x) if H is a real vector space and

the inner product is a real valued function),
(3) (z,z) >0, z € H, and equality holds if, and only if, z = 0. If one defines

||$C|| =V <.’L’,.%‘>,

then (H, | - ||) will be a normed vector space.

If it is complete, we refer to H as a Hilbert space. We note that (R, | - ||2) and /2
are (real) Hilbert spaces.

Spaces of continuous functions are further examples of important spaces in anal-
ysis. The following is a brief discussion of such spaces.

Example 2.5. We fix I = [a,b], a,b € R, a < b, and k € NU{0}. Let K=R, or C
(the reader’s choice). Define

CRI):={f:T—K:f f,. .., f*® exist and are continuous on I}.
We note that
CoUI):=C(I)={f:I—K: fis continuous on I}.



6 R. M. BROOKS, K.SCHMITT EJDE-2009/MON. 09

For f € C(I), we define
[[flloc == max_[f(#)]

z€[a,b]
(the sup-on-I norm). And for f € C*(I)

k
LA =Dl
1=0

With the usual pointwise definitions of f + g and af (a € K) and with the norm
defined as above, it follows that C*(I) is a normed vector space. That the space is
also complete follows from the completeness of C'(I) with respect to the sup-on-I
norm (see, e.g., [15]).

Another useful norm is

k
IfI" = sup D £ ()
x61i=0
which is equivalent to the norm defined above; this follows from the inequalities

IFI < < R+ DI, VF e CH).

Equivalent norms give us the same idea of closeness and one may, in a given
application, use, of equivalent norms, that which makes calculations or verifications
easier or gives us more transparent conclusions.

Example 2.6. Let © be an open subset of RV, and let K be as above; define
C(Q) := C%Q) := {f : © — K such that f is continuous on Q}.
Let
[flloo == sup | f(z)].
e

Since the uniform limit of a sequence of continuous functions is again continuous,
it follows that the space

Ei={f € C(@): | f] < o0}

is a Banach space. ~
If Q is as above and € is an open set with Q C ', we let

C(Q) := {the restriction to Q of f € C(Q)}.
If 2 is bounded and f € C(Q), then || f||oo < +00. Hence C(£2) is a Banach space.

Example 2.7. Let 2 be an open subset of RY. Let I = (i1, ..., ix) be a multiindex,
i.e. ip € NU{0} (the nonnegative integers), 1 < k < N. We let |I| = Z,ivzl 1. Let
f: 92 — K. Then the partial derivative of f of order I, D! f(x), is given by

o'l f(z)
D! =
F@) = G e
where = (x1,...,25). Define

CI(Q) := {f : © — K such that D' f € C(Q), |I| < j}.

Let
15 = Z max || D' f]| oo

<1<k
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Then, using further convergence results for families of differentiable functions it
follows that the space
B:={f€C(Q):|fl; < +oo}

is a Banach space. -
The space C7(9) is defined in a manner similar to the space C(Q) and if Q is
bounded C7((2) is a Banach space.

2.3. Completions. In this section we shall briefly discuss the concept of the com-
pletion of a metric space and its application to completing normed vector spaces.

Theorem 2.8. If (M,d) is a metric space, then there exists a complete metric
space (M*,d*) and a mapping h : Ml — M* such that

(1) h is an isometry d*(h(z), h(y)) = d(z,y), =,y € M)

(2) h(M) is dense in M*.

We give a short sketch of the proof. We let C' be the set of all Cauchy sequences
in M. We observe that if {z,} and {y,} are elements of M, then {d(z,,y,)} is a
Cauchy sequence (hence, convergent) sequence in R, as follows from the triangle
inequality. We define d¢ : C' x C' — R, by

dc({xn}, {yn}) = nlLH;o d(.]?n, yn)

The mapping d¢ is a pseudo-metric on C' (lacking only the condition

de({zn}, {yn}) =0 = {zn} = {ya}

from the definition of a metric). The relation R defined on C by
{zn}R{yn}a if, and only if, lim d(xnayn) =0,

or equivalently,

de({zn}, {yn}) =0,
is an equivalence relation on C. The space C'/R, the set of all equivalence classes
in C, shall be denoted by M*. If we denote by R{x,}, the class of all {z,} which
are R— equivalent to {z,}, we may define

d*(R{zn}, R{yn}) == de({zn} {yn}).
This defines a metric on M*.
We next connect this to M. There is a natural mapping of M to C' given by
x— {z}

(the sequence, all of whose entries are the same element z). We clearly have

do({z}, {y}) = d(=,y)

and thus the mapping  — R{z} (which we now call h) is an isometry of M to M*.
That the image h(M) is dense in M*, follows easily from the above construction.

Remark 2.9. We observe that (M*,d*) is “essentially unique”. For, if (My,d;)
and (Mp, ds) are completions of M with mappings h1, respectively ho, then there
exists a mapping g : M; — My such that

(1) g is an isometry of M; onto My,
(2) h2 =go hl-
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The above is summarized in the following theorem, whose proof is similar to the
proof of the previous result (Theorem [2.8]) recalling that a norm defines a metric
and where we define (using the notation of that theorem)

lwadlle = lim_[lzal,

for a given Cauchy sequence, and

[R{za}" := [{zn}lc-

It is also clear that the set X* becomes a vector space by defining addition and
scalar multiplication in a natural way.

Theorem 2.10. If (X,]| - ||) is a normed vector space, then there exists a (essen-
tially unique) complete normed vector space (a Banach space) (X*,| - [|*) and an
isomorphism (which is an isometry) h : X — X* such that h(X) is dense in X*.

2.4. Lebesgue spaces. In this section we shall discuss briefly Lebesgue spaces
generated by spaces of continuous functions whose domain is RV, N € N. If

f:RYN 5K, K=RorC
we define the support of f to be the closed set
supp(f) := {x : f(z) # 0}.

We say that f has compact support whenever supp(f) is a compact (i.e., closed and
bounded) set and denote by Co(RY) the set of all continuous K— valued functions
defined on RY having compact support. (More generally, if { is an open set in
RN one denotes by Cg () the set of all C?— functions having compact support
in 2.) This is a vector subspace of C(R"), the space of all continuous K— valued
functions defined on R .

We first need to define the Riemann integral on Co(RY). To do this, without
getting into too many details of this procedure, we assume that the reader is familiar
with this concept for the integral defined on closed rectangular boxes

B:={z=(&,...,én) 1 a; <& < B;, 1 <i< N},

(B = Hi]\il[ai7ﬁi]), where the numbers «;, §;, 1 < i < N, are fixed real numbers
(for each box). We observe that if f € Cy(RY) and if B; and By are such boxes,
each of which contains supp(f), then

S = =

B1 N Bs also being a box containing supp(f). This allows us to define the Riemann

integral of f over RN by
Jr(= ], 0)=]

where B is any closed box containing supp(f).
The mapping f — [ f is a linear mapping (linear functional) from Co(R") to
K, which, in addition, satisfies

e if f is non-negative on RV, then [f=>0,
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e If {f,} is a sequence of non-negative functions in Cy(R™) which is mono-
tonically decreasing (pointwise) to zero, i.e.,

fu(@) > foyi(z), n=1,..., lim f,(z) =0, z € RV,
n—oo
then [ f, — 0.
Definition 2.11. For f € Cy(R"Y) we define

1l :=/|f\-

It is easily verified that || - ||; is a norm - called the L'-norm- on Co(RY). We
now sketch the process for completing the normed vector space (Co(RY), || - [|1) in
such a way that we may regard the vectors in the completion as functions on RY.

Definition 2.12. A subset S C R” is called a set of measure zero provided that
for any € > 0 there exists a sequence of boxes {B,,}°2; such that

S C U2 B,
Z vol(By,) < e,
n=1

where vol(B) = Hf\il(ﬂi — o) for the box B = Hﬁvzl[a,»,ﬂi].
We say that a property holds “almost everywhere” (“a.e.”) if the set of points
at which it fails to hold has measure zero.

The proofs of the following theorems may be found in a very complete discussion
of Co(RY) and its L'— completion in [37, Chapter 7).

Definition 2.13. A sequence {z,} in a normed vector space (X, || -||) is said to be
a fast Cauchy sequence if

oo

Z |41 — znl

n=1

converges.

Theorem 2.14. If {f,} is a fast Cauchy sequence in (Co(RN),| - |]1), then {fn}
converges pointwise a.e. in RV,
Definition 2.15. A Lebesgue integrable function on R¥ is a function f such that:

e fis a K valued function defined a.e. on RY,
e there is a fast Cauchy sequence in (Co(RY), |- ||1) which converges to f a.e.
in RV,

Theorem 2.16. If f is a Lebesgue integrable function and if {f,} and {g.} are
fast Cauchy sequences in (Co(RN), || - |l1) converging a.e. to f, then

lim [ f,= lim [ g,.

n—oo n—oo

In light of this result we may define [ f by

[ =t [ 5.
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where {f,,} is any fast Cauchy sequence in (Co(RY), |- |1), converging a.e. to f on
RY. The resulting map
o [ 1

is then defined on the space of all Lebesgue integrable functions L!'(R"™) and is a
linear functional on this space which also satisfies

[z i vreney),

Theorem 2.17. The mapping
fell= 11, 5 e @)

is a seminorm on LY(RY), i.e., it satisfies all the conditions of a norm, except that
|l £l = 0 need not imply that f is the zero of L*(RN). Further L*(RY) is complete
with respect to this seminorm and Co(RY) is a dense subspace of L*(R™N).

Usually we identify two elements of L'(R") which agree a.e.; i.e., we define an
equivalence relation on L!(R™)
f~y
whenever the set A U B has measure zero, where
A:={x: f(z) or g(z) fail to be defined},

B :={x: f(z),g(z) are defined, but f(z) # g(x)}.

This equivalence relation respects the operations of addition and scalar multiplica-
tion and two equivalent functions have the same seminorm. The vector space of all
equivalence classes then becomes a complete normed linear space (Banach space).
This space, we again call L*(RY),

Remark 2.18. 1. We again refer the reader to [37] for a complete discussion of this
topic and others related to it, e.g., convergence theorems for Lebesgue integrals,
etc.

2. The ideas above may equally well be employed to define integrals on open
regions 2 C R¥ starting with

Co(Q) :=={f € C(Q) : supp(f) is a compact subset of Q}.

The resulting space being L*(2).
3. One also may imitate this procedure to obtain the other Lebesgue spaces
LP(RM), 1 < p < oo, by replacing the original norm in Co(RY) by

1= ([157)" 1 eco@

And, of course, in similar vein, one can define LP(Q), 1 < p < co.
4. For given f € L*(R) define the functional Tt on C§°(R) as follows

7;0) = [ 1o,

The functional 7% is called the distribution defined by f. More generally, the set of
all linear functionals on C§°(R) is called the set of distributions on R and if T is
such, its distributional derivative OT is defined by

aT(¢) = 7T(¢/)7 V(rb S CSO(R)a
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hence for f € L'(R) and T}, the distribution determined by f,

o7, () = / ¢, Vo eCER)

We henceforth, for given f € L'(R), we denote by f the distribution T’ determined
by f, as well.
5. The Cartesian product

may be viewed as a normed linear space with norm defined as

2
ur,ug)ll = Jually Vui € LN(Q), i = 1,2,
i=1

and the space C¢(R) may be viewed as a subspace of E by identifying f € C(R)
with (f, f’). The completion of the latter space in F is called the Sobolev space
WLHL(R). Where we think of Wh(R) as a space of tuples of L! functions. On
the other hand, if F = (f,g) is such an element, then there exists a sequence
{fu} C CL(R) such that

fa—=f fn—9,
with respect to the L' norm. It follows that

[ o= [ 10, voecrm)
[ o= a0, voccrm.

On the other hand, using integration by parts,
[fio=- [0~ [ 1o

- [19= [0 woecrm.

L.e., in the sense of distributions 0f = g. This may be summarized as follows: The
space W1 1(RR) is the set of all L! functions whose distributional derivatives are L!
functions, as well.

If, instead of the L! norm, we use the L? norm in the above process, one obtains
the space W12(R) which is usually denoted by H'(R). Using L as an underlying
space, one may define the Sobolev spaces W1P(R), as well. In the case of functions
of N variables and open regions  C RY, analogous procedures are used to define
the Sobolev spaces WP (). Of particular interest to us later in these notes will be
the space H{(Q2) which is the closure in H!(Q2) of the space C§°(Q2). We refer the
interested reader to the book by Adams [I]] for detailed developments and properties
of Sobolev spaces.

and therefore
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2.5. The Hausdorff metric. Let M be a metric space with metric d. For x € M
and § > 0, we set, as before,

B(,6) = {y € M: d(z,) < 6,
Blz, 6] :={y e M : d(z,y) < d},

the open and closed balls with center at x and radius §. As pointed out before, the
closed ball is closed, but need not be the closure of the open ball.
Let A be a nonempty closed subset of M. For § > 0 we define

As :=U{Bly,0] : y € A}
={reM:d(z,y) <4, for some y € A}.

We observe that
As C{z e M :d(z, A) < 4§},
where
d(z, A) :=inf{d(z,a) : a € A}.
If A is compact these sets are equal; if A is not compact, the containment may be
proper.

Definition 2.19. We let
H:=HM)={ACM:A#0D, Ais closed and bounded }.
For each pair of sets A, B in 'H we define
D1(A, B) :==sup{d(a,B) : a € A}, (2.3)
D2(A,B) :=inf{e >0: A C B, }.
It is a straightforward exercise to prove the following proposition.
Proposition 2.20. For A,B € H, D1(A4, B) = Dy(4, B).

We henceforth denote the common value

D(A, B) :=D4(A, B) = Da(A, B). (2.5)
Proposition 2.21. For A,B € H leth: H x H — [0,00) be defined by
h(A4, B) :=D(A, B) VD(B, A) := max{D(4, B),D(B, A)}. (2.6)

Then h is a metric on H (the Hausdorff metric).

We briefly sketch the proof.
That h is symmetric with respect to its arguments and that

h(A,B) =0

if, and only if, A = B, follow easily.
To verify that the triangle inequality holds, we let A, B,C € H and let

r€A yeB, ze(C.

Then
d(z,z) < d(z,y) + d(y, 2),
and hence,
d(z,C) < d(x,y) +d(y, 2), Yy € B, Yz € C.
Therefore,

d(z,C) <d(z,B)+D(B,C),
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which implies that
D(A,C) <D(A,B)+D(B,C) <h(4,B)+h(B,C),
and similarly
D(C,A) <h(A,B)+h(B,0).
The following corollary, which is an immediate consequence of the definitions,

will be of use later.

Proposition 2.22. Let A,B € H, a € A, and n > 0 be given. Then there exists
b € B such that
d(a,b) <h(A,B)+n

The following examples will serve to illustrate the computation of the Hausdorff
distance between two closed sets.

Example 2.23. Let
A:=1[0,1] x {0}, B:={0} x [1,2] C R?,

then

D(A,B)=vVv2, D(B,A)=2,
so h(A, B) = 2.
Example 2.24. Let

A:= Bla,r], B:=DBJb,s], abeM, 0<r<s,
then
h(A,B)=d+s—r,
where d = d(a, b).
There is a natural mapping associating points of M with elements of H given by
x+— {z}.

This mapping, as one easily verifies, is an isometry, i.e.,

d(z,y) = h({l‘}, {y})7 Vz,y € M.

We next establish that (H,h) is a complete metric space, whenever (M, d) is
a complete metric space (see also [25], which contains many very good exercises
concerning the Hausdorff metric and the hierarchy of metric spaces constructed in
the above manner).

Let {A,} C H be a sequence of sets such that

h(A4,,An+1)<27", n=12....
We call a sequence {z,} C M, z, € A,, n=1,2,... a fast convergent sequence,
provided that
d(zp, Tpy1) <27, n=1,2,....
We have the following lemma whose proof follows immediately from the definition
of the Hausdorff metric.

Lemma 2.25. Let (M, d) be a complete metric space and {A,} C H be a sequence
of sets such that h(A,, Any1) < 27", n=1,2,.... If j is a given positive integer
and y € A;, then there exists a fast convergent sequence {z,} C M, z, € A,, n=
1,2,... withz; =y.
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To see the above one proceeds as follows: Let x; = y and induct backwards to
x1 and then induct forward through x;44,....

Theorem 2.26. If (M, d) is a complete metric space, then (H,h) is a complete
metric space.

Proof. Let {A,} C H be a Cauchy sequence. Then, by passing to a subsequence,
we may assume that

h(An, Apir) <277, n=1,2,....

Let
A={zreM:z=lim z;},
1—00
where {z;} C M, z; € 4;, i =1,2,..., is a fast convergent sequence. We claim
that the closure of A, A, is an element of H and

Ai—éz;

with respect to the Hausdorff metric. To establish that A is an element of H, it
suffices to show that A is a bounded set. Thus let z,y € A and let {z;} CM, z; €
Ay, i=1,2,...,and {y;} CM, y; € A;, i =1,2,... be fast convergent sequences
with

lim z; =2, limy =y.

11— 00 11— 00

Then
k=n—1

d(z,z1) = nllngod(xn,xl) < lim Z d(zg, vpr1) < 1,

and similarly d(y,y1) < 1. Hence =
d(z,y) < d(z,z1) + d(y,y1) + d(z1,91),
or
d(z,y) <2+ sup{d(v,w) : v,w € A1} < c0.
We next note that h(A4,,, A) — 0, if, and only if,
D(4,,A) —0 and D(4,A,)— 0,
which, in turn, is equivalent to

sup d(y,A) - 0 and supd(4,A4,)—0.
yeA, zEA

For given y € A, there exists a fast convergent sequence {x;}, x, =y, x; € A,
with, say, x; — = € A. Hence,

d(y, A) < d(y,z) = d(zp,z) <27,

80 sup,c 4, d(y, A) — 0, as n — oo.
Let z € A. Then there exists a fast convergent sequence {z;}, z; € A;, with,
say x; — z. Thus, for each n =1,2,...,

d(z, A,) < d(z,z,) <277,
and consequently sup, 4 d(z, 4,) — 0 as n — oo. O
As a consequence of this result we also obtain the following theorem.

Theorem 2.27. If (M, d) is a metric space which is compact, then (H,h) is a
compact metric space.
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Proof. Since M is compact it is complete (see, e.g., [62]). It follows from the previous
theorem that H is complete. Thus we need to show that H is totally bounded.
Fix e > 0, and choose 0 < § < €. Since M is compact, there exists a finite subset
S C M such that
M = U{B(z,9) : z € S}.
If we denote by S := 2%\(), the set of nonempty subsets of S, then S is a finite set
and one can easily show that

H=U{B(A4,¢): A € S},

where B(A4,¢€) is the ball, centered at A € H with Hausdorff metric radius e. Hence
‘H is totally bounded and, since complete, also compact. [

3. CONTRACTION MAPPINGS

Let (M, d) be a complete metric space and let
T-M—-M

be a mapping. We call T" a Lipschitz mapping with Lipschitz constant k > 0,
provided that

d(T(z),T(y)) < kd(z,y), Yo,y € M. (3.1)
We note that Lipschitz mappings are necessarily continuous mappings and that the
product of two Lipschitz mappings (defined by composition of mappings) is again
a Lipschitz mapping. Thus for a Lipschitz mapping 7', and for all positive integers
n, the mapping T = T o --- o T, the mapping T composed with itself n times,
is a Lipschitz mapping, as well. We call a Lipschitz mapping T a nonexpansive
mapping provided the constant £ may be chosen so that k < 1, and a contraction
mapping provided the Lipschitz constant & may be chosen so that 0 < k < 1. In
this case the Lipschitz constant k is also called the contraction constant of T

3.1. The contraction mapping principle. In this section we shall discuss the
contraction mapping principle or what is often also called the Banach fized point
theorem. We shall also give some extensions and examples.

We have the following theorem.

Theorem 3.1. Let (M, d) be a complete metric space and let T : M — M be a
contraction mapping with contraction constant k. Then T has a unique fixed point
x € M. Furthermore, if y € M is arbitrarily chosen, then the iterates {x,}>2,
given by
To =Y
Tn = T(xnfl% n>1,
have the property that lim,, .. z, = T.
Proof. Let y € M be an arbitrary point of M and consider the sequence {x,}22,
given by
To =Y
Tp =T (Xp-1), n>1.
We shall prove that {x,}22, is a Cauchy sequence in M. For m < n we use the

triangle inequality and note that

d(l’m, wn) § d(xma xm—&-l) + d($m+1; xm+2) +- d(xn—la xn)
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Since T is a contraction mapping, we have that
d(wp, pr1) = d(T(@p-1), T (zp)) < kd(Tp-1,7p),
for any integer p > 1. Using this inequality repeatedly, we obtain
d(zp, zp41) < kPd(z0, 21);
hence,
d($m7xn) < (km + km—&-l R kn—l) d(xo,l‘l),
i.e.,

m
— kd<x07$1)7

dmang
(o) < 1

whenever m < n. From this we deduce that {z,}32 is a Cauchy sequence in M.
Since M is complete, this sequence has a limit, say x € M. On the other hand,
since T is continuous, it follows that

x= lim z, = lim T(zp_1) =T(lim z,_1) =T(x),

n—oo n—oo n—oo

and, thus, x is a fixed point of T'.
If x and z are both fixed points of T', we get

d(z,2) =d(T(2),T(2)) < kd(z, 2).
Since k < 1, we must have that z = z.

The following is an alternate proof. It follows (by induction) that for any € M
and any natural number m

d(T™ (), T (2)) < k™dA(T (), z).
Let
= ;Iellgld(T(z),x)
Then, if a > 0, there exists € M such that
d(T(z),z) < ga
and hence for any m
AT (@), T (2)) < K™ 2o
On the other hand,
a < d(T(T™(2)), T™ (x)) = A(T™F (), T™ (z))
and thus, for any m > 1,
a< kmga

which is impossible, since k¥ < 1. Thus a = 0.
We choose a sequence {z,} (a minimizing sequence) such that

lim d(T(zn),xn)) =a=0.
For any m,n the triangle inequality implies that
d($m mm) < d(T(mn)7 mn)) + d(T(xm),xm)) + d(T(mn), T(xm))-

And hence
(1= B)d (@, 2m) < AT (@0), 20)) + AT (@), 7).
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Which implies that {z,} is a Cauchy sequence and hence has a limit « in M. One
now concludes that

d(T(z),z) =0
and thus x is a fixed point of T'. O
It may be the case that T : Ml — M is not a contraction on the whole space M,

but rather a contraction on some neighborhood of a given point. In this case we
have the following result:

Theorem 3.2. Let (M,d) be a complete metric space and let
B={xeM:d(zz) <€},

where z € M and € > 0 is a positive number and let T : B — M be a mapping such
that

d(T'(y), T (x)) < kd(z,y), V z,y € B,
with contraction constant k < 1. Furthermore assume that
d(z,T (%)) < e(1 —k).
Then T has a unique fixed point x € B.

Proof. While the hypotheses do not assume that T is defined on the closure B of
B, the uniform continuity of T allows us to extend T to a mapping defined on B
which is a contraction mapping having the same Lipschitz constant as the original
mapping. We also note that for x € B,

d(2, T(z)) < d(2,T(2)) + d(T(2), T(z)) < e(1 — k) + ke = €,

and hence T : B — B. Hence, by Theorem since B is a complete metric space,
T has a unique fixed point in B which, by the above calculations, must, in fact, be
in B. |

3.2. Some extensions.
Example 3.3. Let us consider the space
M={zeR:z>1}

with metric
d(z,y) =z —y|, Vz,yeM,
and let T': M — M be given by

1
T(x):= —.
(0) =t

Then, an easy computation shows that

AT (@), T() = o =yl < o =] = d(a.9).

On the other hand, there does not exist 0 < k < 1 such that
d(T(z), T(y)) < kd(z,y), Vr,y €M,

and one may verify that 7' has no fixed points in M.
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This shows that if we replace the assumption of the theorem that T" be a con-
traction mapping by the less restrictive hypothesis that
d(T(x),T(y)) < d(z,y), Vo,y € M,
then T need not have a fixed point. On the other hand, we have the following result
of Edelstein [27] (see also [28]):

Theorem 3.4. Let (M, d) be a metric space and let T : Ml — M be a mapping such
that
d(T(x), T(y)) < d(z,y), Yr,yeM, z#y.
Furthermore assume that there exists z € M such that the iterates {x, 52, given
by
Trog =2
Tp = T(xn—l)y n > 17
have the property that there exists a subsequence {xy,}52 of {xn}plo, with

lim z,, =y € M.

j—o0
Then y is a fixed point of T' and this fized point is unique.
Proof. We note from the definition of the iteration process that we may write
Tn = T"(x0),
where, as before, T"™ is the mapping T' composed with itself n times. We abbreviate
by
= T (w0) = T (),
where the sequence {n,} is given by the theorem. Let us assume T has no fixed
points. Then the function f : M — R defined by
d(T?(z), T(x))
d(T'(z), )
is a continuous function. Since the sequence {y;}32; converges to y, the set K
given by
K ={y;}72: Uy}
is compact and, hence, its image under f is compact.
On the other hand, since,

f(2)d(T(z),z) = d(T?(z), T(x)) < d(T(x),z), ¥V € M,

it follows that f(z) < 1, V 2 € M and, since K is compact, there exists a positive
constant k < 1 such that
flx) <k, VrekK.

We now observe that for any positive integer m we have that

AT (2).77() =  [] AT )T (). ).
=0

Hence, for m = n;, we have

’nj*l

AT (2),7(2)) = ([ AT E))AT ), 2).
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and, since f(T%(z)) < k < 1, we obtain that
Ad(T(y;),y5) < K 71A(T(2), 2).
On the other hand, as j — oo, y; — y and by continuity
T(y;) = T(y),

and also
K=t —o,
we obtain a contradiction to the assumption that T'(y) # y. O

The above result has the following important consequence.

Theorem 3.5. Let (M, d) be a metric space and let T : Ml — M be a mapping such
that

d(T(x), T(y)) < d(z,y), VYx,yeM, x#y.
Further assume that
T:M— K,
where K is a compact subset of Ml. Then T has a unique fixed point in M.
Proof. Since K is compact, it follows that for every z € M the sequence {T™(z)}
has a convergent subsequence. Hence Theorem [3.4 may be applied.

A direct way of seeing the above is the following. By hypothesis we have that
T : K — K, and the function

z— d(T(x),x)

is a continuous function on K and must assume its minimum, say, at a point y € K.
If T(y) # y, then
d(T(y), T(y)) < d(T(y),y),

contradicting that d(T(y),y) is the minimum value. Thus T'(y) = v. O

In some applications it is the case that the mapping T is a Lipschitz mapping
which is not necessarily a contraction, whereas some power of 1" is a contraction
mapping (see e.g. the result of [75]). In this case we have the following theorem.

Theorem 3.6. Let (M, d) be a complete metric space and let T : M — M be a
mapping such that

d(T™(x), T™(y)) < kd(z,y), Va,yeM,

for some m > 1, where 0 < k < 1 is a constant. Then T has a unique fixed point
in M.

Proof. 1t follows from Theorem that T has a unique fixed point z € M. Thus
z=T™(2)
implies that
T(z)=TT"(z) =T™(T(2)).

Thus T'(z) is a fixed point of T™ and hence by uniqueness of such fixed points
z="T(z). O
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Example 3.7. Let the metric space M be given by
M = Cla, b],

the set of continuous real valued functions defined on the compact interval [a, b].
This set is a Banach space with respect to the norm

|lu]| = max |u(t)], e M.
t€la,

We define T : Ml — M by

Then

1T (u) = T(v)ll < (b= a)llu—v].
(Note that b — a is the best possible Lipschitz constant for 7'.) On the other hand,
we compute

T?(u)(t) = /at /aS u(r)drds = /at(t — s)u(s)ds

and, inductively,

T (u)(t) = ! I / (t —s)™ tu(s)ds.

(m—1
It hence follows that

17 () — T () < L=

< fu—).

It is therefore the case that T™ is a contraction mapping for all values of m for

which

m!

It, of course, follows that T has the unique fixed point u = 0.

3.3. Continuous dependence upon parameters. It is often the case in appli-
cations that a contraction mapping depends upon other variables (parameters) also.
If this dependence is continuous, then the fixed point will depend continuously upon
the parameters, as well. This is the content of the next result.

Theorem 3.8. Let (A, p) be a metric space and (M, d) a complete metric space
and let

T:AxM—-M
be a family of contraction mappings with uniform contraction constant k, i.e.,
d(T(Nz), T\ y) < kd(z,y), YA€ A, Yo,y € M.
Further more assume that for each x € M the mapping
A= T(\ )

is a continuous mapping from A to M. Then for each A € A, T()\,-) has a unique
fized point x(\) € M, and the mapping

A= x(A),

s a continuous mapping from A to M.
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Proof. The contraction mapping principle may be applied for each A € A, therefore
the mapping A — x(A), is well-defined. For A1, Ay € A we have

d(z(A1), 2(A2)) = d(T (A1, 2(M)), T(A2, #(A2)))
< AT, 2(0)), T(A2, 2(M))) + d(T (A2, 2(M)), T (A2, 2(A2)))
< d(T(A, 2(M)), T(Ag, 2(A1))) + kd (2(M1)), 2(A2)) -

Therefore
(1= B)d (@(M) 2(\a)) < d (T, 2(M)), T, 2(A)))

The result thus follows from the continuity of 7" with respect to A for each fixed
T. (I

3.4. Monotone Lipschitz mappings. In this section we shall assume that M is
a Banach space with norm || - ||, which also a Hilbert space, i.e, that M is an inner
product space (over the field of complex numbers) (see [63], [66]) with inner product
(+,+), related to the norm by

[ul? = (u,u), Vue M.
We call a mapping T : Ml — M, a monotone mapping provided that
Re ((T'(u) — T(v),u —v)) >0, Vu,veM,

where Re(c) denotes the real part of a complex number c.

The following theorem, due to Zarantonello (see [64]), gives the existence of
unique fixed points of mappings which are perturbations of the identity mapping
by monotone Lipschitz mappings, without the assumption that they be contraction
mappings.

Theorem 3.9. Let M be a Hilbert space and let
T:M — M,
be a monotone mapping such that for some constant 3 > 0
IT(u) = T()]| < Bllu—vll, Vu,v e M.

Then for any w € M, the equation

u+T(u) =w (3.2)
has a unique solution u = u(w), and the mapping w — u(w) is continuous.
Proof. If § < 1, then the mapping

ur—w—T(u),

is a contraction mapping and the result follows from the contraction mapping prin-
ciple. Next, consider the case that § > 1. We note that for A\ # 0, u is a solution
of

uw=(1—Nu—AT(u) + Iw, (3.3)
if, and only if, u solves (3.2)). Let us denote by
Th(u) = (1 = Nu — AT (u) + Aw.
It follows that
Th(u) — Ta(v) = (1= A)(u—v) = AT (u) — T(v)).
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Using properties of the inner product, we obtain
|17 (w) = TA(@)II* < A26%u — v]|* = 2Re (A1 = N)(T'(u) = T(v),u — v))
+ (1= N)?[Ju — vl
Therefore, if 0 < A < 1, the monotonicity of T implies that
ITa(u) = Ta(0)[[* < (A26% + (1 = X)) lu —o||*.

Choosing
A= 1 ,
B +1
We obtain that T satisfies a Lipschitz condition with Lipschitz constant k given
by
o
B2 +17
hence is a contraction mapping. The result thus follows by an application of the
contraction mapping principle. On the other hand, if v and v, respectively, solve
with right hand sides w; and ws, then we may conclude that

lu—v]|* + 2Re (T'(u) = T(v),u = v)) + |T(u) = T()|* = [lwy — w2
The monotonicity of T', therefore implies that
lu = + | T(u) = T)|* < wr — walf?,
from which the continuity of the mapping w — u(w) follows. O
3.5. Multivalued mappings. Let M be a metric space with metric d and let
T :M — H(M), (3.4)

which is a contraction with respect to the Hausdorff metric h, i.e.,

h(T(z),T(y)) < kd(z,y), Va,y e M, (3.5)

where 0 < k < 1 is a constant. Such a mapping is called a contraction correspon-
dence.

For such mappings we have the following extension of the contraction mapping
principle. It is due to Nadler [55]. We note that the theorem is an existence
theorem, but that uniqueness of fixed points cannot be guaranteed (easy examples
are provided by constant mappings).

Theorem 3.10. Let T : M — H(M) with
W(T(2),T(y)) < kd(z,y), Va,yeM,
be a contraction correspondence. Then there exists x € M such that x € T'(x).

Proof. The proof uses the Picard iteration scheme. Choose any point o € M, and
x1 € T'(z9). Then choose x5 € T'(z1) such that

d(.]?g,xl) < h(T(JZl),T(.T())) + k‘,

where k is the contraction constant of T (that this may be done follows from Propo-
sition of Chapter . We then construct inductively the sequence {z,}52, in
M to satisfy

Tni1 € T(xy), d(Tpyr,20) <h(T(2n), T(2p-1)) + k"
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We then obtain, for n > 1,
d(@n+1,20) SW(T(zn), T(zn-1)) + K"
< kd(zp,xn_1) + k"
<k (T (zpn-1,T(xn—2)) + k") + k"
< kKAd(zp_1,Tn_o) + 2™

< k"d(x1,x0) + nk™.
Using the triangle inequality for the metric d, we obtain, using the above compu-
tation
n+m—1
ATy wn) <Y d@arr, ;)

1=n
n+m—1

> (Kd(xy,zo) + ik')

i=n

(K )ataraa)+ (L it).

i=n

IA

IA

Since both Y ;7 k" and Y ;- ik’ converge, it follows that {z,}52, is a Cauchy
sequence in M, hence has a limit x € M. We next recall the definition of the
Hausdorff metric (see Chapter [2| Section [2.5)) and compute

d(zpt1, T(x)) <W(T(2,), T(z)) < kd(zp, x).
Since {T'(x)} is a closed set and lim,,_,o x,, = z, it follows that
d(z,T(x)) =0,
ie, z e T(x). O
3.6. Converse to the theorem. In this last section of the chapter we discuss a
result of Bessaga [9] which provides a converse to the contraction mapping principle.
We follow the treatment given in [41], see also [23] (this last reference is also a very

good reference to fixed point theory, in general, and to the topics of these notes, in
particular). We shall establish the following theorem.

Theorem 3.11. Let M #£ () be a set, k € (0,1) and let
F: M — M.
Then:

(1) If F™ has at most one fixed point for every n = 1,2,..., there exists a
metric d such that

d(F(z), F(y)) < kd(z,y), VYa,y € M.

(2) If, in addition, some F™ has a fized point, then there is a metric d such
that

d(F(x), F(y)) < kd(z,y), Yo,y € M

and (M, d) is a complete metric space.

The proof of Theorem will make use of the following lemma.
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Lemma 3.12. Let F be a selfmap of M and k € (0,1). Then the following state-
ments are equivalent:

(1) There exists a metric d which makes M a complete metric space such that
d(F(z), F(y)) < kd(z,y), Va,y €M

(2) There exists a function ¢ : Ml — [0,00) such that $~1({0}) is a singleton
and
P(F(x)) < ko(x), Vo e M, (3.6)

Proof. (1. = 2.) The contraction mapping principle implies that F has a unique
fixed point z € M. Put
¢(z) :==d(z,2), Vo € M.
(2. = 1.) Define

d(z,y) .= ¢(z) + ¢(y), z=#y
d(z,z) :=0.
Then, one easily notes that d is a metric on M and that F is a contraction with
contraction constant k. Let {x,} C M be a Cauchy sequence. If this sequence has
only finitely many distinct terms, it clearly converges. Hence, we may assume it to

contain infinitely many distinct terms. Then there exists a subsequence {x,, } of
distinct elements, and hence, since

d(xnkﬁxnm) = ¢(xnk) + ¢($nm)v
it follows that

¢(zn,) — 0.
Since there exists z € M such that ¢(z) = 0, it follows that
d(zp,,2) — 0,
and therefore z,, — z. O

To give a proof of Theorem [3.11]it will therefore suffice to produce such a function
¢. To do this, we will rely on the use of the Hausdorff maximal principle (see [62]).

Let z € M be a fixed point of F™, as guaranteed by part 2. of the theorem.
Uniqueness then implies that

z = F(z),

as well.

For a given function ¢ defined on a subset of Ml we denote by D, its domain of
definition and we let

®:={¢:Dy —[0,00):2€ Dy CM, ¢ ({0}) =2, F(Dy) C Dy}.
We note that, for the given z, if we put
Dy~ :={z}, ¢"(2):=0,

then ¢* € ®. Hence the collection is not empty. One next defines a partial order
on the set ® as follows:

¢1 < ¢2 <~ D¢1 C D¢2 and ¢2‘D¢1 = (;51.
If @y is a chain in (P, <), then the set
D := U¢€<I>0D¢
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is a set which is invariant under F', it contains z and if we define
¥ : D —[0,00)
by
Y(x) = @(x), x € Dy,

then 1 is an upper bound for ®; with domain D, := D. Hence, by the Hausdorff
maximal principle, there exists a maximal element

¢o : Do := Dy, — [0,00)

n (®,=<). We next show that Dy = M, hence completing the proof.

This we proof indirectly. Thus, let 2o € M\ Dy and consider the set

O:={F"(z9):n=0,1,2,...}.
If it is the case that
ONDy= (Z),
then the elements F™(zg) : n = 0,1,2,... must be distinct; for, otherwise z € O.
We define
D¢ =0U Do, ¢|D0 = ¢0, ¢(Fn(I0)) = kn, n = O, 1,2, cee
Then
¢€(I)7 ¢7é¢0a d)OjQSv
contradicting the maximality of ¢y. Hence
ONDy#0.
Let us set
m :=min{n : F"(xg) € Dy},
then F™~1(xq) ¢ Dy. Define
Dy := {F™ (x0)} U Dy.
Then
F(D¢) = {Fm(xo)} U F(DO) C Dy C D¢.

So Dy is F invariant and contains z. Define ¢ : Dy — [0, 00) as follows:

° ¢|D0 : qj)o.

o If F(zg) = z, put ¢(F™ 1(xg)) := 1.

o If F™(z0) # z, put ¢(F™ 1(xg)) := M
With this definition we obtain again a contradiction to the maximality of ¢y and
hence must conclude that Dy = M.

Part 2. Applications
4. ITERATED FUNCTION SYSTEMS

In this chapter we shall discuss an application of the contraction mapping prin-
ciple to the study of iterated function systems. The presentation follows the work
of Hutchinson [40] who established that a finite number of contraction mappings
on a complete metric space M define in a natural way a contraction mapping on
a subspace of H (M) with respect to the Hausdorff metric (see Chapter [2| Section

23).
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4.1. Set-valued contractions. Let M be a complete metric space with metric d
and let

C(M) C H(M)

be the metric space of nonempty compact subsets of M endowed with the Hausdorff
metric h. Then if {A,} is a Cauchy sequence in C(M), its limit A belongs to H (M)
and hence is a closed and thus complete set. On the other hand, since A,, — A,
for given € > 0, there exists N, such that for n > N, A C (A,)., and hence A is
totally bounded and therefore compact. Thus C(M) is a closed subspace of H(M),
hence a complete metric space in its own right.

We have the following theorem.

Theorem 4.1. Let f; : M — M, ¢ =1,2,...k, be k mappings which are Lipschitz

continuous with Lipschitz constants Ly, Lo, ..., Ly, i.e.,
Define
F:C(M) - C(M) (4.2)
by
F(4) = UL, fi(4), A€ C(M). (4.3)

Then F satisfies a Lipschitz condition, with respect to the Hausdorff metric, with
Lipschitz constant

L= i=111,12a,.).{.,k L;,
i.e.,
h(F(A),F(B)) < Lh(A,B), VA,BeC(M). (4.4)
In particular, if f;, i = 1,2,...,k, are contraction mappings on M, then F, given

by , is a contraction mapping on C(M) with respect to the Hausdorff metric,
and F' has a unique fized point A € C(M).

Proof. We present two arguments based on the two equivalent definitions of the
Hausdorff metric. In both cases we establish the result for the case of two mappings.
The general case will follow using an induction argument.

We first observe that for any A € C(M), because of the compactness of A and
the Lipschitz continuity of f;, ¢ = 1,2 it is the case that f;(A) € C(M), i = 1,2
and hence F'(A) € C(M).

Let us recall the definition of the Hausdorff metric which may equivalently be
stated as

h(A, B) = sup{d(a, B),d(b, A), a € A, b € B}.

Suppose then that Aj, Az, B1, By are compact subsets of M. Letting A = A; U
As, B = B; U Bs, we claim that

h(A, B) < maxh(A4;, B;) =:m. (4.5)

i=1,2
To see this, we let a € A,b € B and show that
d(a, B),d(b, A) < m.
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Now
d(a, B) = d(a, By U By) = min{d(a, B;),i = 1,2}
d(a, B;) < D(A;, B;)
h(A4;, B;) <m.

and similarly d(b, A) < m, which establishes the claim.
Let A, B € C(M) and let h(A, B) = e. Then

ACB.,, BCcCA.,
where A, Be are defined at the beginning of Section [2.5]of Chapter[2] We therefore

have
fl(B)Cfl(Ae)v f2(B)Cf2(A6)
fi(A) C fi(Be), f2(A) C fa(Be).

<
<

(4.6)

It also follows that
o 1=1,2
L (17)
Further, we obtain
filA) c (A(B)U fa(B)) ., i=1,2
fi(B) C (f1(A) U f2(A))p., i=1,2.
Using again the definition of Hausdorff distance, it follows from that
h(F(A),F(B)) < Le = Lh(A, B). (4.9)

An alternate argument is contained in the following. It follows from the discus-
sion in Chapter [2| (see formula (2.6]) there) that h (F'(A), F(B)) is given by

(4.8)

h(F(A),F(B)) =D (F(A),F(B))VD(F(B),F(A)). (4.10)
Formula , on the other hand implies, since,
h(F(A), F(B)) = h(f1(A) U f2(A), f1(B) U f2(B)) , (4.11)
that

h(F(A), F(B)) <h(f1(A), f1(B)) Vh(f2(A), f2(B)). (4.12)

Then, using the definition of the Hausdorff metric, we find that
h(fi(4), fi(B)) < Lih(A, B), i=1,2. (4.13)
Combining with 7 we obtain for k = 2. O

Remark 4.2. Given the contraction mappings fi, fa, ..., fr, the mapping F', de-
fined by
F(A) := U, fi(A), AeC(M)
has become known as the Hutchinson operator and the iteration scheme
A1 =F(4), i=0,1,... (4.14)

an iterated function system. The iteration scheme (4.14)), of course, has, by the
contraction mapping principle, a unique limit A, which is independent of the choice
of the initial set Ay and satisfies

A=F(A) = L(A) U f2(A)U--- U fi(A). (4.15)
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If it is the case that that M is a compact subset of RY and fi, fo,..., fr are
similarity transformations, formula (4.15)) says that the fixed set A is the union of
k similar copies of itself.

4.2. Examples. In this section we shall gather some examples which will illustrate
the utility of the above theorem in the study and use of fractals.

The Cantor set. Let M = [0, 1] C R, with the metric given by the absolute value.
We define

F: H(M) — H(M) = C(M)

by
F(A) = f1(A) U f2(A),
where
fi(z) = éfﬂ fa(z) = %z + % 0<az<l1.

Then f; and fo are contraction mappings with the same contraction constant %
Hence, F' has the same contraction constant, also.
The unique fixed point of F' must satisfy

A=F(A) = f1(A) U f2(A).

Considering the nature of the two transformations (similarity transformations), one
deduces from the last equation, that the fixed point set A must be the Cantor subset
of [0,1].

It is apparent how other types of Cantor subsets of an interval may be constructed
using other types of linear contraction mappings.

The Sierpinski triangle. Let M = [0,1] x [0,1] C R, with metric given by the
Euclidean distance. We define

F : H(M) — H(M) = C(M)

by
F(A) = f1(A) U f2(A) U f3(A),
where
1
fl(zvy) = 5(1‘7y),
1 1
fQ(xay) = i(zvy) + (570)7
1 11

z,y) = =(x, -, =).
fa(w,y) = 5(@9) + (3 3)
Here, again, all three contraction constants are equal to %, hence, the Hutchinson
operator is a contraction mapping with the same contraction constant. All three
mappings are similarity transformations and, since the fixed point A of F' satisfies

A=F(A) = f1(A) U f2(A) U f3(A),

A equals a union of three similar copies of itself, i.e., it is a self-similar set, which
in this case is, what has become known the Sierpinski triangle.
For many detailed examples of the above character, we refer to [6], [57].
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5. NEWTON’S METHOD

One of the important numerical methods for computing solutions of nonlin-
ear equations is Newton’s method, often also referred to as the Newton-Raphson
method. It is an iteration scheme, whose convergence may easily be demonstrated
by means of the contraction mapping principle. Many other numerical methods
contain Newton’s method as one of their subroutines (see, e.g., [2]).

Let G be a domain in RY and let

F:G—RY

be C? mapping (i.e., all first and second partial derivatives of all components of F'
are continuous on ).
Let us assume that the equation

F(z) =0, (5.1)

has a solution z* € G such that the Jacobian matrix F’(z*) has full rank (i.e.,
the matrix F'(z*) is a nonsingular matrix). It then follows by a simple continuity
argument that F’(x) has full rank in a closed neighborhood of z*, say

B.:={z:|z*—z|| <r, r>0},

where |||, is a given norm in R, and that z* is the unique solution of there.
The mapping
vz — (F(z)) " F(z) = N(z) (5.2)
is therefore defined in that neighborhood and we note that x* is a solution of
in that neighborhood if, and only if, * is a fixed point of N in B,..
The Newton iteration scheme is then defined by:

Tn+1 :N((En)a T € BT7 n= 172a"" (53)
The following theorem holds.

Theorem 5.1. Assume the above conditions hold. Then, for all r > 0, sufficiently
small, the Newton iteration scheme, given by , converges to the solution x* of

F-1).
Proof. We use Taylor’s theorem to write
N(z) = N(z*) + N'(z*)(z — 2*) + O(||lz — ™ [|*).

On the other hand, because F is a C? mapping and F’(z*) is nonsingular, we obtain
that
ty— (F'@@" +y) Fa" +y)
N — (F'(z")) " F(a" +y)

1 . —1 .
+ <F'< N = (F@ +y) ) Pt +y)
N@*) + O(lyIP) + (/" + ) (F'a* +)

* w3\ —1 *
= (@) (F'(@) ™ (F @)y + O(lyl1®)
= N(z*) + O(|lylI*)-

From which it follows that
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the zero matrix, and thus, there exists r > 0, such that the matrix norm of N’(z)
satisfies

1
IN'(@)]| < 5, for [lz — 2"|| < r.

Hence, for x,y € B,

I¥@) = Nl < [ 1IN =g+t = 2] < 5la =]

and for y = z*
1
l" = N(z)| < / IN'((1 = t)a" + ta)|dt]Ja” — ]| <r.
0

Hence, N : B, — B, and N is a contraction mapping for such r. The assertion of
the theorem then follows from the contraction mapping principle. O

6. HILBERT’S METRIC

This chapter is concerned with a fundamental result of matrix theory, the the-
orem of Perron-Frobenius about the existence of positive eigenvectors of positive
matrices. Upon the introduction of Hilbert’s metric, the result may be deduced
via the contraction mapping principle. Since the approach also works in infinite
dimensions, a version of the celebrated theorem of Krein-Rutman may be estab-
lished, as well. The approach to establishing these important results using Hilbert’s
projective metric goes back to Birkhoff [10]. Here we also rely on the work in [16]
and [45].

6.1. Cones. Let E be a real Banach space with norm | - ||. A closed subset K in
FE is called a cone provided that:

(1) for all A, p >0, and all u,v € K Au+ pv € K,
(2) fue K, —ue K, thenu=0¢ K.

If it is the case that the interior of K, int K, is not empty, the cone is called
solid. In this chapter we shall always assume that the cone K is solid, even though
several of the results presented are valid in the absence of this assumption.

A cone K induces a partial order < by:

u <wv if, and only if, v—u € K,
and if the cone K is solid, another partial order < by:
u < v if, and only if v —u € int K.
Since we assume that a cone is closed, it follows that it is also Archimedean, i.e.,
ifnu<wv, n=12,..., then u <0.

We shall denote by KT the set of all nonzero elements of K.
For solid cones we have the following lemma (see [65] for most of the details).

Lemma 6.1. Let K be a solid cone and let v € int K, u € K. Then:
1) {fwrw=_1-t)v+tu, 0<t<1l} Cint K.
(2) Ifu € OK, then fort > 1,

w=(1-thv+tug K.
3)

K=int K.
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(4)
K+v Cint K.

Proof. We shall establish the last part of the lemma and leave the remaining parts
to the reader for verification.

Ifveint K and z € K, then v+ 2z = u € K. If it were the case that u € 0K,
then by the first two assertions of the lemma ¢ = 1 is the maximal number such
that

w=(1-tv+tuckK.
On the other hand
w=1-thv+tu=1—-t)hv+t(v+z)=v+tze K, Vt >0,

yielding a contradiction. O

6.2. Hilbert’s metric. We define the mappings
m('v ')a M(" ')7 ['7 ] tEx KT — [—OO, OO]
as follows:

m(u,v) :=sup{A: v < u} (6.1)
M(u,v) :=inf{\ : u < v},

with the interpretation that m(u,v) = —oo, if the set {\ : Av < u} is empty, and
M (u,v) = oo, if the set {A : u < Av} is empty, and

[u,v] == M (u,v) — m(u,v). (6.3)

The last quantity is called the v—oscillation of u. We remark that the Archim-
edean property immediately implies that

m(u,v) < oo, M(u,v) > —o0,

which makes well-defined in the extended real numbers.

In what is to follow many of the statements are to be interpreted in the extended
real numbers. If this should be the case, we shall not remark so explicitly; it will
be clear from the context. The following lemma is easy to prove and we leave the

details to the reader. We remark that follows from Lemma [6.1] (above).
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Lemma 6.2. For u,v,w € K+, the following hold:

m(u,v)v <u < M(u,v)v, provided M(u,v) < oo, (6.4)
0 <m(u,v) < M(u,v) < oo, (6.5)

m(u,v) >0, ifueintK, andu—m(u,v)v € 0K, (6.6)
m(u,v) =0, ifveintK, andu € IK, (6.7)
M(u,v) < oo, ifv€int K, (6.8)

M (u,w) < M(u,v)M(v,w), (6.9)

m(u, w) > m(u,v)m(v,w), (6.10)
m(u,v)M(v,u) =1, (6.11)

M(Au+ pv,v) = AM (u,v) +p, YA pu>0, (6.12)
m(Au + pv,v) = Am(u,v) +p, YA p >0, (6.13)
M+ pv,v] = Au,v], YA, p>0. (6.14)

[u,v] =0, implies u = v, for some X > 0. (6.15)

Using the properties in the previous lemma, one may establish the following
result.

Lemma 6.3. For u,v € K+, the following hold:

v
m(u+v,u)
1
s (6.16)
My
14+ M(u,v) = 7

M(u,u+v) =

and

1
M(u+v,u)

1
B 14+ M(v,u) (6.17)

__mwy)
1+ m(u,v) —

m(u,u+v) =

Hence
M(u,u+v) +m(v,u+v) =1 (6.18)
We now define Hilbert’s projective metric
d:int K x int K — [0, 00)

as follows:
M (u,v)
m(u,v)

d(u,v) :=log (6.19)

We have the following theorem.
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Theorem 6.4. The function d defined by has the following properties: If
u,v,w € int K, then

d(u,v) = d(v,u), d(Au, pv) = d(u,v), YA >0,u >0, (6.20)
d(u,v) =0, if, and only if, w=Av, for some A >0, (6.21)
d(u,v) < d(u, w) + d(w, v). (6.22)
Let
M:={uecintK : |jul| =1}, (6.23)

then (M, d) is a metric space.

Proof. The symmetry property (6.20) and the triangle inequality (6.22)) follow im-
mediately from Lemma That (6.21)) holds follows from the fact that d(u,v) = 0,

if, and only if, m(u,v) = M (u,v), which is the case, if, and only if, u = M (u,v)v.
The properties together imply that d is a metric on M. ([

The following examples will serve to illustrate these concepts. In all examples
we shall assume that u,v € int K.

Example 6.5. Let
E Z:RN, K := {(ul,u27...,uN) Uy Z 07 1= 1,27...,N}.

Then
int K = {(ug,ua,...,uny) 1u; >0,i=1,2,... N},
m(u,v) = m_in%, M(u,v) = maxﬁ,
1 U; 1 Uy
d(u,v) = logmax il
] UjU;
Example 6.6. Let
E =RV, K :={(ug,ug,...,un) :0<u; <ug <---<upn}.
Then
intK:{(ul,UQ,...,uN):()<u1 <Ug < - - <UN},
m(u,v) = min 2 M(u,v) = max 2,
i<j Vj — U5 1<j Vj; —U;

d(ua ’l)) = log max (uJ — ui)(vl - Uk) '
S =)oy = v0)

Example 6.7. Let
E:=C[0,1], K:={ueFE:uzx)>0,0<z<1}.
Then
intK ={ueFE:ulz)>0 0<z<1},

m(u,v) = min u(x)’ M (u,v) = max u(x)’
z€[0,1] v(x) ze[0,1] v(x)
w(z)o(y

d(u,v) =1 u(y)o(x)’
(u,v) = log (eanelo,)? u(y)o(x)
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It is an instructive exercise to compute the various quantities m(u,v), M (u,v),
etc., also in the cases that u, v are not necessarily interior elements to the cone K.

6.3. Positive mappings. A mapping T : E — F is called a positive mapping
(with respect to the cone K) provided that
T(KT)c K™.
A positive mapping T is called homogeneous of degree p, p > 0, whenever
T(Au) = NT(u), VA>0, uekK.
A positive mapping is called monotone provided that
u,v € K, u<wv, imply T(u) <T(v).

In the following we are interested to see under what conditions positive mappings
are contractions with respect to Hilbert’s projective metric. In order to achieve this,
we shall derive some properties of positive mappings with respect to the functions
introduced above.

We have the following lemma.

Lemma 6.8. Let T be a positive monotone mapping which is homogeneous of degree
p. Then for any u,v € KT

m(u, 0" < m(T(w), T(v)) < M(T(), T()) < M), (624)
and if
E(T) :=inf{\ : d(T(w), T(v)) < Md(u,v), d(u,v) < oo}, (6.25)
where d is Hilbert’s projective metric, then
k(T) < p.

In particular:

(1) If p< 1, then T is a contraction with respect to the projective metric.

(2) If T is linear, then

d(T(u), T(v)) <d(u,v), Yu,v€ K.
Proof. Since
m(u,v)v < u < M(u,v)v,

Inequality (6.24) follows from the monotonicity and homogeneity of T. Using the
definition of Hilbert’s projective metric and ((6.24) we obtain that

M)p = pd(u,v),

A(T(w), T(v)) < 1 (
(T, 7)) < log (10
from which the result follows. O

Remark 6.9. The constant k(T), above, is called the contraction ratio of the
mapping T.

We next concentrate on computing the contraction ratio for positive linear map-
pings T. We define the following constants.
A(T) = sup{d(T(u), T(v)) : u,v € K1},
esAT) _q (6.26)

NT) = 5—F——
)= Jam 1
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(A(T) is called the projective diameter of T') and
N(T) = inf{\: [T(u), T(v)] < Au,v], u,v € K*}. (6.27)

We next establish an extension of a result originally proved by Hopf (|38], [39])
in his studies of integral equations and extended by Bauer [7] to the general setting.

Theorem 6.10. Let T : E — FE be a linear mapping which is positive with respect
to the cone K. Let u,v € Kt be such that [u,v] < co. Then

[T'(u), T(v)] < T(T)[u,v], (6.28)
where T(T) is given by (6.23), i.e. N(T) < T(T). Furthermore
k(T) < N(T). (6.29)

Proof. If [u,v] = 0 (which is the case, if, and only if, 4 and v are co-linear), then
[T(u), T(v)] =0 and the result holds trivially.

In the contrary case, 0 < [u,v] < 0o, and, since T is a positive operator, we have
that for any u,v € K+, the images of the elements

p=u— (mu,v)v,
¢ = (M(u,0))0 -,

T(p) and T(q) belong to K*. Then

p+q=[u,v]v,
and (see Lemma
m(T'(u),T(v)) = [u,v]m(T(p),T(p) + T(q)) + m(u,v)
=vM(u,v) + (1 — v)m(u,v), (6:30)
where
v=m(T(p),T(p) +T(q)).
Since T is a positive mapping, it follows from Lemma [6.3] that
1
T MT(@),TR)
We similarly obtain
M(T(u), T(v)) = pM(u,v) + (1 — p)ym(u,v), (6.31)
where
1
p=M(T(p).Tp)+T() = 7 Q. T
Hence
[T'(u), T(v)] = (1 — v)[u,v], (6.32)
where

= ¢(T(p),T(q).  (6.33)
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We next observe that
S(T(p), T(q) < M(T(p),T(q))M(T(q),T(p)) — 1 _
(VAT ), T() MT(), T() +1)
ed(T(P),T(@) _ 1
(\/m N 1)2 (6.34)
ed(T(p)T(2)) — 1

T V@ I@) 4 1
< T(T).

proving (/6.28).
To verify (6.29)), we use the above together with the identities of Lemmas
and 6.3l Since

[T(w), T (v)] < N(T)[u, ],
we have
1 1 1 1
m(T@), @)  MTW),TwW) = N(T)(m(v,u) - M(M))'
We now replace v by cv + u, ¢ > 0 and use Lemma[6.2] to find
[T (v), T(u)]
(cM(T(v), T(w)) + 1) (em(T(v), T(u)) + 1)
clv, u)

(eM(v,u) + 1) (em(v,u) +1)°
We integrate this inequality with respect to ¢ and obtain
eM(T(v),T(u)) + 1 eM(v,u) +1
em(T (v), T (u)) + 1 < N(T)log em(v,u) +1°

We let ¢ — oo and obtain

< N(T)

log

d(T'(v), T'(u)) < N(T)d(v,u),
or, equivalently
d(T(u), T(v)) < N(T)d(u,v),
i.e., (6.29) holds, which completes the proof of the theorem. O

We summarize the above results in the following theorem.

Theorem 6.11. Let T be a positive monotone mapping which is homogeneous of
degree p. Then for any u,v € K+, with d(u,v) < oo,

d(T(u), T(v)) < pd(u,v), (6.35)
where d is Hilbert’s projective metric.

In particular, if p < 1, then T is a contraction with respect to the projective
metric. If T is linear, then

d(T(u), T(v)) < T(T)d(u,v), Yu,v € K. (6.36)

Thus, in particular, if A(T) < oo, where A(T) and T'(T) are defined in , then
T is a contraction mapping with respect to Hilbert’s projective metric.
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6.4. Completeness criteria. It follows from Theorem[6.11]that if T" is a mapping,
satisfying the hypotheses there, it will be a contraction mapping with respect to
the projective metric and, hence, if the mapping leaves the unit spheres of the cone
K invariant and M is complete with respect to the topology defined by the metric,
then the contraction mapping principle may be applied. We shall now describe
situations where completeness prevails.

We shall discuss one such situation, namely, the case that the Banach space E
is a Banach space whose norm is monotone with respect to the cone K, i.e.,

u,v € K, u<wv, then [lul| < ||

(e.g. if F is a Banach lattice, see [65], with respect to the partial order induced by
the cone K). Each of the cones in the examples discussed earlier generates such a
Banach space, as do the cones of nonnegative functions in all L?— spaces.

We have the following result.

Theorem 6.12. Let E be a real Banach space whose norm is monotone with respect
to a solid cone K. Then

M:={ue€int K : |ul| =1}
is complete with respect to Hilbert’s projective metric d.

Proof. Assume that {u,} is a Cauchy sequence in M with respect to the metric d,
then for € > 0, given, there exists an integer IV, such that

M (U, U

n,m > N, implies that 1 <
m Unaum)

<l+e

Furthermore, we have (see the definitions of m and M),
MUy U ) Uy, < Uy < M (Uyy Uy ), < (1 4 €)m(tpy, Uy ) U (6.37)

and therefore (using the monotonicity of the norm),

<m(up, um) <1, n,m > N.
1+e¢

We next use ((6.37)) to conclude that
0 <ty — MUy ) Uy, < M (Upyy U, (ed(“mum) — 1) T
and, therefore
[t — (g U V|| < (30 0m) — 1),
Thus
tn = wm |l < lun — m(un, wn)tm || + |m(tn, ) um — |
< (ed(umum) — 1) + (1 — m(un,um)) (638)
Se+

1+¢€

proving that {u,} is a Cauchy sequence in E. Since E is complete and the unit
sphere of ' and K are closed, this sequence will have a limit u € K of norm 1. We
next show that u € int K. This follows from the fact that the boundary of K may
be characterized by

OK ={ve K:m(v,w) =0, Vweint K},
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(see Lemma [6.2)) and that for each v € M, the mapping

v = m(u,v)

M — [0,1]
is an upper semicontinuous function with respect to the norm. To see this, it
suffices to show the sequential upper semicontinuity of m. Thus, let {v,} C M be
a sequence with

Up, — U,
and let u € M. Let
a = limsup m(u, v, ),

n—00
then 0 < a <1, and given € € (0,1)
(1-ea<m(u,v,) <1.

Hence,

(1-¢e)av, < u,
and consequently,

(1-e€)av < u,
ie.,

(1-e)a < m(u,v),
showing that a < m(u,v), proving the upper semicontinuity of m.
Returning to the sequence {u,}, above with w,, — u, we see that for fixed m,

m(u, Up,) > lim sup m(uy,, ty,) > 1 ,
n—oo 1 —|— €
and, therefore, u € int K. One may similarly verify that the mapping M, and
hence, d are lower semicontinuous functions, which will further imply that

lim d(u,u,) = 0.

n—oo

O

6.5. Homogeneous operators. In this section we shall establish an eigenvalue
theorem for monotone positive operators which are homogeneous of degree less
than one. We have.

Theorem 6.13. Let E be a real Banach space whose norm is monotone with respect
to the cone K. Let

T:Kt— K"
be a monotone operator which is homogeneous of degree p < 1 and leaves the interior

of the cone, int K, invariant. Then for any positive number p, there exists u € int K
such that

T(u) = pu. (6.39)
Proof. Let
_ T(u)
) = TG

then f: M — M. We have, by the properties of Hilbert’s projective metric that
d(f(u), f(v)) < pd(u,v), Vu,v € M.
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Hence f is a contraction mapping. Since M is complete with respect to this metric,
it follows from the contraction mapping theorem that f has a unique fixed point u
in M, i.e.

()
T
T(a) = |7(w)u.

We let u = Ay and obtain
T(y)=X""ry, =Tl
and for given u choose A such that p = A\ ~Pr. ]

To provide an example illustrating the above result, we consider the following.
Let

E :=CJ0,1],
with the usual maximum norm, and let
G :[0,1]* — [0,00)

be a nontrivial continuous function. Let T : E — E be given by

1
T(u)(t) := / G(t, s)|u(s) [P~ u(s)ds, (6.40)
0
where 0 < p < 1 is a constant. In E we may consider the solid cone
K:={ueFE:u(t)>0, 0<t<1}.
Then T is a monotone operator which is homogeneous of degree p and the norm of

F is monotone with respect to K. We hence have the following result.

Example 6.14. Let the above assumptions hold. Then for any u € (0,00) there
exists a continuous function
u:[0,1] —[0,00)

with u : (0,1) — (0, 00) solving the integral equation

Ju(t) = /0 G(t, 5)[u(s) [P~ u(s)ds. (6.41)

6.6. On positive eigenvectors and eigenvalues. In this section we shall assume
that T': E — FE is a linear operator which is positive with respect to the cone K
and satisfies
T(K")c K*, T(intK) Cint K. (6.42)

We shall establish the classical results of Perron-Frobenius and Krein-Rutman (see,
for example [46]) about principal eigenvalues of a special class of such operators.

We call a positive linear operator S uniformly positive, provided there exists
ug € int K and a constant 8 > 1 such that

Au)ug < S(u) < BA(w)ug, u € int K, (6.43)

where A(u) is a positive constant depending upon u.
We have the following theorem.
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Theorem 6.15. Let the norm of E be monotone with respect to the cone K and
let T be a linear positive operator satisfying such that for some integer n,
the operator T™ is uniformly positive. Then there exists a unique pair (u,u) €
(0,00) x M such that

T(u) = pu. (6.44)
Proof. We define the mapping g : M — M by
T(u)
g(u) = :
1T (u)

and let

fi=go---oy,
——
i.e., g composed with itself n times. Then
S(u)
flu) = ,
1S (u)

where S = T™. It follows from the properties of Hilbert’s projective metric, that
d(f(u), f(v)) = d(S(u),S(v)), wu,veM,

and that M is complete, since the norm of E is monotone with respect to the cone
K. Thus, f will have a unique fixed point, once we show that f is a contraction
mapping, which will follow from Theorem once we establish that A(S) < oc.

To compute A(S), we recall the definition of projective diameter (see (6.26])) and
find that for any u,v € M,

d(S(u),5(v)) < d(S(u),uo) +d(S(v), uo)
and, therefore, by the uniform positivity of T,

d(S(u), uo), d(S(v),uo) < logf,

implying that
d(5(u),S(v)) < 2log B.

Thus S, and hence, f, are contraction mappings with respect to the projective
metric and therefore, there exists a unique u € M such that

f(u) =u,
ie. S(u) =u, or
T (u) = |77 (w)]|w,
and the direction w is unique. Furthermore, since f has a unique fixed point in
M, g will have a unique fixed point also, as follows from Theorem of Chapter

This also implies the uniqueness of the eigenvalue with corresponding unique
eigenvector u € int K, |lu| = 1. O

In the following we provide two examples to illustrate the above theorem. The
first example illustrates part of the Perron-Frobenius theorem and the second is an
extension of this result to operators on spaces of continuous functions. We remark
here that the second result concerns an integral equation which is not given by a
compact linear operator (see also [10]).
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Example 6.16. Let
E=RY, K={(u,us,...,un):u; >0,i=1,2,...,N}.

Let T : K — K be a linear transformation whose N x N matrix representation is
irreducible. Then there exists a unique pair (A, u) € (0,00) x int K, |lu|| = 1, such
that

Tu = \u.

Proof. An N x N matrix is irreducible (see [48]), provided there does not exist a
permutation matrix P such that

r (B O
PTP _<c D),

where B and D are square submatrices. This is equivalent to saying, that for
some positive integer n, the matrix 7" = (¢; ;) has only positive entries t; ;,%,j =
1,...,N. Since,

int K = {(ug,ua,...,uy) :u; >0,i=1,2,... N},

if we let

m:mi.nti,ja M:ma.Xti,ja uoz(lala"'al)a
] 3

then for any v € K™,
mlulliuo < T"u < M[ul[yuo,

where

N
lalh = 3 Jul,
i=1

is the Iy norm of the vector u. This shows that 7™ is a uniformly positive operator.
Hence Theorem [6.15/ may be applied. (]

For many applications of positive matrices (particularly to economics) we refer
to [48], [70]. The following example is discussed in [10].

Let again E := C[0, 1], with the usual maximum norm and K the cone of non-
negative functions. Let

p:[0,1]* = (0, 00)

be a continuous function. Let

0 < I:= inf p(x,y) < sup p(x,y) =: ul.
[0,1]2 [0,1]2

Suppose
g:[0,1] — [0,1]

is a continuous function and define T : E — E by

T(u)(z) == / Pl y)uly)dy + au(g(x)), (6.45)

where a is a positive constant.
We have the following example.
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Example 6.17. Let T be defined by (6.45)), where p, g, a satisfy the above condi-
tions. Then there exists a unique positive number A and a continuous function

:[0,1] — (0,1], =1,
u:[0,1] — (0,1] mrg[gﬁ}u(w)

such that )
Nufz) = / P, y)u(y)dy + au(g(x)), 0<z<1. (6.46)

To see how the result of Example follows from Theorem we proceed as
follows.
We replace the cone K by the following subcone, which we denote by K3

Ky :={ue€ K :maxu < vminu},

where

maxu = max u(z), minu= min u(z),
z€[0,1] z€[0,1]

and v > p.
Easy computations show that the norm is monotone with respect to the new
cone K1, and that for any z € [0,1]

(I +1)minu < (Tu)(z) < v(ul + a) min u.

This inequality shows that the operator T is a uniformly positive operator, as
required by the theorem. Furthermore, letting v = T'u, we obtain that

1
maxov < /u'/ udr + av min u,
0

1
minv > I/ udx + amin u,
0

and therefore
maxv _ pl fol udx + av minu
— < T <v,
min v I [; udr +aminu

showing that T : K1 — K;. We may, hence, apply Theorem We remark that
the operator T, above, is not a compact operator and hence techniques based on
Leray-Schauder degree and fixed point theory may not be applied here.

Let us consider another situation, to which the results derived above apply.

Theorem 6.18. Let the norm of E be monotone with respect to the solid cone K
and let

T:K' - intK,
be a positive, linear, and compact operator. Then T has a unique eigenvector in M.

Proof. Let v € M be a fixed element. Then T'(v) € int K. Hence, there exist
positive numbers € > 0 and «, depending on v, such that

av < T(v), and B(v,e€) C int K.
For each integer n = 1,2,..., we define the mapping .S,, : M — M, by
T(u+ v)

Sl = T Lo
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It follows from earlier considerations, that S;,, will be a contraction mapping with
respect to Hilbert’s metric, once we show that

d(Sn(u),v) <e¢,
where c is a constant, independent of u € M. To see this, we observe that

T(Lv) e

5l 2 Tt Lol = DT
hence,
m(Sp(u),v) > ———

n(L+ DI

Furthermore, since v — €S, (u) € int K, it follows that
M(Sp(u),v) < %
Thus,
A8, (), v) < log "0 DITI
Hence, for each n =1, 2,..., there exists a uniqtfea uy, € M such that
Sn(tn) = Unp,
ie.,
T (un + %v) = A\pln, (6.47)

where

1
A = I+ 0|
This implies that A, < 2||T||. Since,
M(Up, V)V < U,

and m(uy,v) > 0 is the maximal number A such that Av < u,,, we obtain that

1 1
Up, = —T(uy + —v)
n

An
> L (m(up, v)o + 2v)
=W m(Up, v)v nv

o 1
> 2 o,
= (m(up,v) + n)v

Therefore, by the maximality of m(u,,v), we obtain
1
/\a—n (m(un, v) + ﬁ) < m(up,v),
ie.,
a(l + < A\p.

nm(uy, v))
The sequence {A,} is therefore uniformly bounded away from zero and, as has
been shown above, also bounded above. It therefore has a convergent subsequence,
{An, }, converging, say, to A > 0. We now use equation and the compactness
of T to obtain that the sequence {u,,} has a convergent subsequence, converging,
to, say, u, ||u|| = 1, and, since T is continuous,

T(u) = \u.
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Since it must be the case that © € K+, we see that, in fact, u € int K, and hence,
u € M.
If uy,us € M are such that

T(Ul) = A\uq, T(Uz) = AUy,

then
uy > m(ug, ug)us, m(ug,ug) >0,
and
Mg = T(ur) > m(ug,uz)T (ug) = m(uy, ug)Aaus,
hence,

u; > (m(ul,uQ)i—j)uQ.

On the other hand
m(uy,us) = sup{a : aus < uy},

which implies that A\; > Ay. Reversing the roles of u; and us, we obtain A; < Ao,
and thus,

A =A2= A
Since
uy > m(ug, ug)ug, m(ug,ug) >0,
we have
T(u1 —m(ui,uz)uz) € int K,
unless

up — m(uy, ug)us = 0.
On the other hand
T(u; — m(ug,ug)ug) = Aug — m(uy, uz)usz),

and thus, if

uy — m(uy,ug)ug € K,
then

up — m(u, ug)us € int K,
and we obtain a contradiction to the maximality of m(u1,us). Hence,

up = m(ug, ug)us

and since, ||ui]] = ||ue|| = 1, we have that m(ui,u2) = 1 and we have proved that
Up = Ug. O

7. INTEGRAL EQUATIONS

In this chapter, we shall present the basic existence and uniqueness theorem for
solutions of initial value problems for systems of ordinary differential equations. We
shall also discuss the existence of mild solutions of integral equations which under
additional assumptions provide the existence of solutions of initial value problems
for parabolic partial differential equations. We conclude the chapter by presenting
some results about functional differential equations and integral equations.
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7.1. Initial value problems. To this end let D be an open connected subset of
R x E, where FE is a Banach space, and let

f:D—FE

be a continuous and bounded mapping, i.e., it maps bounded sets in D to bounded
sets in L.
We consider the differential equation
d

/ = t ! = .

o= ft), =

and seek sufficient conditions for the existence of solutions of ([7.1)), where u €

CY(I,E), with I an interval, I C R, is called a solution, if (¢,u(t)) € D, t € I and
W(t) = ftu(t), tel.

By an initial value problem we mean the following:
Given a point (tg,up) € D we seek a solution u of (7.1]) defined on some open
interval I such that

(7.1)

U(to) =ug, to€l. (72)

We have the following proposition whose proof is straightforward:

Proposition 7.1. A function u € C*(I, E), with I C R, and I an interval contain-
ing to is a solution of the initial value problem (7.1)), satisfying the initial condition
(7.2) if, and only if, (t,u(t)) € D, t €I, and

u(t) = u(ty) + t f(s,u(s))ds. (7.3)

The integral in (7.3 is a Riemann integral of a continuous function.
We shall now, using Proposition establish one of the classical and basic
existence and uniqueness theorems.

7.2. The Picard-Lindel6f theorem. We say that f satisfies a local Lipschitz
condition on the domain D, provided for every closed and bounded set K C D,
there exists a constant L = L(K), such that for all (¢,u1), (t,u2) € K

I1f(t,u1) — f(t,u2)|| < Lllur — uall,

where || - || is the norm in the space E. For such functions, one has the following
existence and uniqueness theorem. This result is usually called the Picard-Lindel6f
theorem.

Theorem 7.2. Assume that f : D — FE is a continuous and bounded mapping
which satisfies a local Lipschitz condition on the domain D. Then for every (to,uo)
in D, equation (7.1)) has a unique solution on some interval I satisfying the initial

condition (7.2]).

We remark that the theorem as stated is a local existence and uniqueness the-
orem, in the sense that the interval I, where the solution exists will depend upon
the initial condition.

Proof. Let (to,ug) € D, then, since D is open, there exist positive constants a and
b such that

Q={(t,u):|t—to] <a, ||lu—ug| <b} CD.
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Let L be the Lipschitz constant for f associated with the set Q. Further let

m := sup ||f(t7u)||,

tau)eQ
a := min{a E}
= )
Let L be any constant, L > L, and define [ = [to — a, to + @], and
M:={ueC(I,E):u(l) C By(ug)}.
In C (I, E) we define a new norm as follows:

Jule = mae =Pl o).
—lol>

And we let d(u,v) = ||u— v||um, then (M, d) is a complete metric space. Next define
the operator 1" on M by:

(Tu)(t) :==ug —|—/t f(s,u(s))ds, |t —to] < au. (7.4)

Then

)

1(Tu)(t) = uol| < }/t 1f (s, uls))llds

and, since u € M,
1(Tu)(t) — uol| < am < b.

Hence T : Ml — M. Computing further, we obtain, for u,v € M that

I(Tu)(e) = (o) < | [ UG, u(s)) = FGs.vls)lds

)

<i| [ (o) = v(s) ds

and hence

e~ Ht=tol | (Tw) () — (Tw) (1) < e‘i't‘tO'L‘ | lluls) = v(s)]ds

~

< =|lu—v||Mm-
< Fllu vl

Therefore,

h

d(Tu, Tv) < =d(u,v),

~

proving that T is a contraction mapping. The result therefore follows from the
contraction mapping principle. ([

We remark that, since T is a contraction mapping, the contraction mapping
theorem gives a constructive means for the solution of the initial value problem in
Theorem [7.2 and the solution may in fact be obtained via an iteration procedure.
This procedure is known as Picard iteration.
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7.3. Abel-Liouville integral equations. In establishing the Picard-Lindelof the-
orem we studied an associated integral equation

u(t) = ult) + /t £(s,u(s))ds. (7.5)

By translating the time variable appropriately and changing variables, there is no
loss in generality in assuming that to = 0 in (7.5)). In this section we shall consider a
generalization of this integral equation, namely an equation of Abel-Liouville type

t
L/ (t — )" L f(t, s,u(s))ds, 0<t<a,a>D0, (7.6)
L'(w) Jo

where p € (0,1], and I' is the Gamma function. Choosing p = 1 and v(t) =
constant, one clearly obtains as a special case.

While the result to follow will be valid for Banach space valued functions, we shall
restrict ourselves to the case of real-valued functions, remarking that the treatment
will be similar in the more general setting. The discussion below follows the paper
of Rainermann and Stallbohm [61], see also [42].

We shall introduce the following notations and make the assumptions:

u(t) = v(t) +

(1) v:[0,a] — R is a continuous function.
(2)
Sim{:]o(s)— 2| < b 0< s <a).

where b > 0 is a fixed positive constant.
(3)
A:={(t,s):0<s<t<a}

(4) f: A xS —Risa continuous function and
M = max{|f(t,s,2)|: (t,s,2) € Ax S}
(5) for all (¢,s,21), (t,8,22) € A XS,
st f(t,s,21) — f(t5,22)| ST(n+1)]21 — 22l (7.7)
(6)
a ;= min (a7 (F(u + 1)%)1/11).
(7)
M; :=={w € C[0, ] : w(0) = v(0), max |w(t) —v(t)| < b}.

0<t<L

(8) We define the operator T': M; — C]0, o] by

1 t a1
)/O(t—s) £t s, u(s))ds, 0<t<a. (7.8)

T(w)(t) :=v(t) + W

Lemma 7.3. With the above notation and assumptions, we have
T:M; — M;.

Proof. 1t is clear that T': Ml; — C[0, . Further
T(w)(0) = v(0),
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and for 0 <t < q,

I yl
|T(w)(t) —v(t)] < MF(M)/O (t—s)" ds

M i
< J—
- Tlp+1)

ak
<M————-—:
- Tp+1)

<hb.
We next let
M :=T(M,)
and find a metric d on M so that (M, d) becomes a complete metric space. The
above lemma, of course, implies that 7" : Ml — M.
We next define d : Ml x Ml — [0, 00) by

d(wy,w) :== sup |wi(t) —wa(t)].
t€[0,a]

Then, it is easily seen that d is a metric on M and, using the continuity assumptions
imposed on f, that for all uy,us € M,
1

T (ur)(t) = T(uz)(t)] < () /Ot(t = ) THF(t, 5, ua(s)) — f(t5,ua(s))|ds

< 1 a1t 5,u(5)) = f(t, 5, ua(s)],
implying that (recall that uq(0) = uy(0))

tH T (ur) (8) = T(uz)(8)] — 0.
Also

—T(u Lt—s“*l s,u1(s)) — s,uz(s))|ds
T (u1)(t) — T(uz)(t)] < F(u)/o(t WS s, ui(s) — f(¢ s,u2(s))|d

< /0 (£ — 815 ur(s) — us(s)|ds.

On the other hand, if u; # usg, then d(uy,ug) > 0. Thus, if d(7T'(u1), T(uz)) # 0,
we may choose ¢ € (0, @] so that

A(T (), T(uz)) = £ (ur)(t2) — T(uz) ()]
(p+1) —p ' — )P g By (s) = us(s s
< A@ ) Jur (s) — ua(s))|d

t
< utl_“/ (t — s)"dsd(uy, us),
0
where the latter strict inequality follows from the continuity of the functions in-
volved and the fact that there exists s € (0,¢;) such that
s |ug (s) —ua(s))] < d(uy,uz).

Using calculations and considerations like the above, it is straightforward to
show that the family M is an equicontinuous family of functions which is uniformly
bounded. Hence, for a given u € M the sequence of iterates {T™(u)} will have a
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convergent subsequence, say {T™ (u)}, converging to some function v € M;. The
sequence {T™1(u)}, will therefore converge to T'(v) € M.

It therefore follows from Edelstein’s contraction mapping principle, Theorem
IH that equation has a unique solution in the metric space M. ([l

7.4. Mild solutions. Let F be a Banach space and let
S :[0,00) = L(E, E)
(L(E, E) are the bounded linear maps from E to F) be a family of bounded linear
operators which form a strongly continuous semigroup of operators, i.e.,
S(t+s)=5(t)S(s), Vt,s >0,
S(0) = id, the identity mapping
tlir?o S(t)x = S(to)x, Vto >0,z € E.

For such semigroups it is the case that there exist constants (see [76]) S € R and
M > 0 such that
|S(t)|| < MePt, ¢ > 0.

(In this section, we shall use ||-|| for both the norm in E, and the norm in L(E, E).)
Let f:[0,00) — E be a continuously differentiable function and let

u(t) := S(t)x +/0 S(t — s)f(s)ds. (7.9)

The integral in (7.9) is a Riemann integral of a continuous function. Then for
x € D(A), where

1 .
D(A) :={z: Az := t2%1+ n (S(t)x — x) exists},

(the operator A is called the infinitesimal generator of the semigroup {S(¢);¢t > 0})
u, given by ([7.9)) is the solution of the initial value problem (7.10) (see [69], [76])

% — Au(®)+ (), u(0) = (7.10)
On the other hand, if it is only assumed that f is continuous, then a solution of
(7.9) need not necessarily be a solution of . One calls the function v defined
by (7.9) a mild solution of . Thus a mild solution is defined for all z € F,
even if D(A) is a proper subset of E.
For example, one may easily verify that, if A € L(E, F), then

S(t) = eAtzz At

n!

n=0
is a strongly continuous semigroups of operators and if u is defined by (7.9)), then

u solves ([7.10) for any « € E and any continuous f : [0,00) — E.
We have the following theorem for the existence of mild solutions.

Theorem 7.4. Let S : [0,00) — L(E,E) be a strongly continuous semigroup of
operators and let

f:[0,00) x E— FE
be a continuous mapping which satisfies the Lipschitz condition

[t u) = (& 0)| < Lllu = v,V € [0,00),  Vu,v € E, (7.11)
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where L is a positive constant. Then the equation

t
u(t) = S(t)r + / S(t—s)f(s,u(s))ds (7.12)
0
has a unique continuous solution u : [0,00) — E, i.e., the initial value problem
W= Autt) + 7w, w0) =, (7.13)

where A is the generator of {S(t);t > 0}, has a unique mild solution.

Proof. Given any 7 > 0, we shall prove the existence of a unique continuous solution
of defined on the interval [0, 7]. Since 7 is chosen arbitrarily the result will
follow, observing that if w solves on an interval [0, 7] it will solve on
an interval [0, 73], for any 7 < 7y.

Let us consider the space £ := C([0, 7], F) with norm

Il = ppaxe™ & lu@]l

where L > 0 is to be chosen, and define the mapping T : £ — &£ by

ﬂ@@p:ﬂ@wﬁésa—gﬂ&w@m& (7.14)

For u,v € £ we compute
t

BT () (1) — T)(D)]| < MLe™ ™ / ePrem B9 u(s) — u(s) | ds.

It follows that

ML
17 (w) =Tl < —llu =l (7.15)
Therefore T is a contraction mapping provided
M
— < 1. (7.16)
L

We choose L this way and obtain the existence of a unique fixed point u of T in
E. O

7.5. Periodic solutions of linear systems.

Mild periodic solutions. Let f : [0,00) — E be a continuous function which is
periodic of period 7 > 0, i.e.

fe+7)=f@t), t>0.

In this section we show that the integral equation

u(t) = S(t)x + /0 S(t—s)f(s)ds, (7.17)

where {S(t) : t > 0} is a strongly continuous semigroup of operators, with infin-
itesimal generator A, has a unique periodic solution, provided the semigroup is a
so-called asymptotically stable semigroup. I.e., we shall show that the problem

du
= = Au(t) + f(0), (7.18)

has a unique mild solution which is also periodic of period 7.
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To this end, we shall employ the contraction mapping principle as given by
Theorem [3.6] of Chapter

We call the semigroup {S(¢) : t > 0} asymptotically stable, provided there exist
constants M > 0, 8 > 0 such that

ISl < M, ¢ >0,

Well known examples of such asymptotically stable semigroups are given in the
finite dimensional case by e*, where A is an N x N matrix all of whose eigenvalues
have negative real parts (see e.g. [36]), or in the infinite dimensional case by certain
parabolic partial differential equations (see e.g. [29], [69]).

Let us define the operator T': E — E by

T(x):=S(m)z+ / S(t —s)f(s)ds. (7.19)
0
It then follows from Theorem [7-4] and the periodicity of the function f, that
T"(z) = S(nT)x + / S(nt —s)f(s)ds, (7.20)
0

for any positive integer n. We have
[T (z) = T"(y)|l = [|S(nT)z = S(n7) ()]
< [[S(nr)llllz -yl (7.21)
< Me P ||lx—y|, Va,yeE.
Since
Me P <1,

for n, large enough, we have that T™ is a contraction mapping for such n. It follows
therefore that T, hence T, has a unique fixed point x € E. The solution

u(t) = S(t)z + /O S(t — ) f(s)ds, (7.22)

is a periodic function of period 7.
Summarizing the above, we have proved the following theorem.

Theorem 7.5. Let {S(t) : t > 0} be an asymptotically stable, strongly continuous
semigroup with infinitesimal generator A. Then for any continuous f : [0,00) — F
which is periodic of period T > 0, there exists a unique mild periodic solution u, of

period T of equation .

7.6. The finite dimensional case. We consider next the system of equations

du
S8 = Au(t) + 1(0), (7.23)
where A is an N x N matrix and f : R — R", is a function of period T.

We shall assume here that A is a matrix all of whose eigenvalues have nonzero

real part. If this is the case then there exists a nonsingular matrix P such that

(see, e.g. [70])
145 (A1 O
PlAP = ( o A)

where A; is an Ny X Ny and As is an Ny X N matrix with N1 + Ny = N, and all
eigenvalues of A; have negative real parts and those of A, have positive real parts,
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and the matrices O are zero matrices of appropriate dimensions. Hence if we make
the transformation u = Puv, the the system (7.23| becomes

dv

i P~LAPu(t) + P71 f(t). (7.24)
This is a decoupled system which we may rewrite as
dv
aTtl = Ayvi(t) + f1(1)
do (7.25)
— = Aaa(t) + fo(0),

where

_(un 1, (N
o= () = (3)

On the other hand v is a solution of (7.25) if and only if
_ (wi(®) _ [ v(®)
wa(t) va(—t)

dw
— = At + A() (7.26)

% = —Aqwz(t) — fa(—1).

The fundamental solution S(t) of the system ((7.26]) is given by

is a solution of

S(t) = eBt,

Ay O
B= (0 —A2> :
all of whose eigenvalues have negative real part. Hence there exist constants M > 0,
8 > 0, such that

where B is the matrix

IS@)I < Me™?".

We may therefore apply Theorem [7.5| to conclude that equation and hence
have unique periodic solutions.

We remark here that the existence of a unique periodic solution of also
easily follows from the fact that A is assumed not to have any eigenvalues with zero
real part, and hence that

id —eAT,
where id is the N x N identity matrix, is nonsingular for any 7" # 0. Furthermore

the reduction made above shows that, without loss in generality we may assume
that all the eigenvalues of A have negative real parts, say

Re(\;) < —8 < 0, (7.27)

where 3 is a a positive constant and A1,..., Ay are the eigenvalues of A. Using
a further change of basis (using the Jordan canonical form of A) we may assume
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that A has the form (the, perhaps, unconventional labeling has been chosen for
convenience’s sake)

AN  G2nN, ..., QNN
0 Ay-1, ... an-1N
A =
0 A1
We thus consider the system
d
dit‘ = Au(t) + f(t), (7.28)
where
un In
UN-1 In-1
u= =
Uy fi

If then u is a T'— periodic solution of ((7.28)) it must be the case that

up(t) = e’\1t<c + /Ot e_’\lsfl(s)ds>.

Since u; is periodic, it must be bounded on the real line and hence,

¢
c+/ e M8 fi(s)ds — 0, ast— —oo;
0

ie.,
c= —/ e M5 f1(s)ds
0
or
t
up(t) = / eME=3) £ (s)ds.
Therefore,

1
[l < Zll;
(see ([7.27) for the choice of 3) where
[f1ll = sup [f1(#)]-
teR

We next consider the component uy of u. Since u; has been found (and estimated),
we can employ a similar argument and the estimate on wu; to find that

1
lug(t)] < BHGZ,NUl + falls

and thus .
lua(t)] < %max{llflll, I £21},

where the constant ¢y only depends upon the matrix A. Using an induction argu-
ment one obtains fori=1,..., N

Jus(1)] < %max{llle, AN
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with constants ¢; depending on A, only. We therefore have, letting

ulf =, max Jluifl,JLfI} = max [lfill

that
c
full < <I£1,

where ¢ is a constant, depending upon A only. We summarize the above in the
following theorem.

Theorem 7.6. Let A be a matrix none of whose eigenvalues has zero real part.
Then for any given forcing term f, a periodic function of period T, there exists
a unique periodic solution u of . Further, there exists a constant ¢ which
depends upon A only, such that

ul| < %an,

with the norms defined above.

We note that the conclusion of Theorem is equally valid if we replace the
requirement that f be periodic with the requirement that f be bounded.

7.7. Almost periodic differential equations. In this section we shall return to
the equation

d
== Au(t) + £(¢), (7.29)
and the more general nonlinear equation
d
= = Au(t) + f(t,u), (7.30)

where it is assumed that A is an N x N matrix and either
f:R-RY or f:RxRNYN SRV

is a function which is almost periodic in the ¢ variable (see definitions below). It will
be assumed that all eigenvalues of A have nonzero real part which will imply that
for almost periodic f equation has a unique almost periodic solution. This
fact will be employed for the study of equation under the assumption that
f satisfies a Lipschitz condition with respect to the dependent variable, in which
case will be shown to have a unique almost periodic solution, provided the
Lipschitz constant of f is small enough. Our presentation relies mainly on the work
of Coppel [21], see also [22], [4] and [31], and Theorem [7.6] above.

7.8. Bounded solutions. We consider again the system under the assump-
tion that none of the eigenvalues of A have zero real part and f a continuous
(not necessarily periodic) function. It then follows from the superposition principle
that, if has a bounded solution, no other bounded solutions may exist (the
unperturbed system

has the zero solution as the only bounded solution). Furthermore the discussion
above, proving Theorem may be used to establish the following result.
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Theorem 7.7. Let A be a matriz none of whose eigenvalues has zero real part.
Then for any given forcing term f, with f bounded on R, there exists a unique
bounded solution u of . Further, there exists a constant ¢ which depends upon
A only, such that

c
ul| < = |11,
[[ull < ﬁ\lfll
with the norms as defined before.

7.9. Almost periodic functions. Let us denote by V' the set of continuous func-
tions

Vi={f:R-RY:3T>0: f(t+T)=f(t), t € R};
i.e., the set of all continuous functions which are periodic of some period, the period
not being fixed. We then define

V :=span(V),
i.e., the smallest vector space containing V. We note that for f € v,

[ f]l :=sup max |f;(t)| < oo,
teR ©=1,...,N

and that || - || defines a norm in V. We then denote by E the completion of V with
respect to this norm (the norm of uniform convergence on the real line). This space
is the space of almost periodic functions which, by definition, includes all periodic
and quasiperiodic functions (i.e., finite linear combinations of periodic functions
having possibly different periods). It follows that an almost periodic function is the
uniform limit (uniform on the real line) of a sequence of quasiperiodic functions.

For detailed studies of almost periodic functions we refer the reader to [4], [12],
[30], [22], and [31].

7.10. Almost periodic systems. In this section we shall first establish an ex-
tension to almost periodic systems of Theorem and then use it to establish the
existence of a unique almost periodic solution of system , in case the nonlinear
forcing term f satisfies a Lipschitz condition with respect to the dependent variable
u. We have the following theorem.

Theorem 7.8. Let A be a matriz none of whose eigenvalues has zero real part.
Then for any given almost periodic forcing term f, there exists a unique almost
periodic solution u of , Further, there exists a constant ¢ which depends upon
A only, such that

c
ul|| < — ,
[[ull < ﬁ\lf |
with the norms defined above.

Proof. Let us consider system (7.29) in case the forcing term f is quasiperiodic. In
this case f may be written as a finite linear combination of periodic functions, say

k
1) =3 100,
=1

where f; has period T;, ¢ = 1,...,k. It follows from Theorem that each of the
systems

U/ = A’LL + fl(t)a
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has a unique periodic solution wu;(t), of period T;, i« = 1,..., k. Hence, the super-
position principle and Theorem imply that has the unique quasiperiodic
solution
k
ut) = w(t),
i=1
and

C
lull < Z I fI-

On the other hand, if f is an almost periodic function, there exists a sequence of
quasiperiodic functions {f, ()} such that

F(t) = Tim Fa(0),
where the limit is uniform on the real line. We let {u,(¢)} be the sequence of
quasiperiodic solutions of (|7.29)) with f replaced by f,, n =1,2,.... Then

c
Up — Um S SAlldn T Jml|-
i =l < S f = fnl

Hence, {u,(t)} is a Cauchy sequence of quasiperiodic functions which is uniform on
the real line and therefore must converge to an almost periodic function u. Using
equivalent integral equations, as in Section 1, one shows that u solves and,
since v is bounded it must satisfy

lu]| < %an.

We next consider the problem (7.30). We have the following theorem:

Theorem 7.9. Let A be a matriz none of whose eigenvalues has zero real part. Let
f:RxRYN - RN
be such that
|f(t,u) — f(t,v)| < Llu—v|, VteER, Yu,v € RY (7.31)

and let f(-,u) be almost periodic for each u € RN . Then there exists a constant Lo
such that for each
L < Ly,

equation has a unique almost periodic solution w.

Proof. Tt follows from the Weierstrass approximation theorem and the definition
of almost periodicity (see e.g. [22], [21]) that for each almost periodic function v
the composition f(¢,v(t)) is an almost periodic function. We may thus define an
operator T : E — E, v +— T(v) by setting

u =T (v),
where u is the unique almost periodic solution of
v = Au+ f(t,0(t)),

whose existence follows from Theorem [7.8] This theorem also implies that

IT@)(t) = T(w)(H)] < = sup £ (t,0(t)) — f(t w(t))],
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i.e., using the Lipschitz condition satisfied by f,
c
IT(v) = T(w)|| < LEHU —wl.

The operator T" will therefore be a contraction mapping, provided that

c
L-— < 1.
s
Thus, if we choose
L=t
c
the contraction mapping principle will apply and the existence of a unique almost
periodic solution follows. O

8. THE IMPLICIT FUNCTION THEOREM

In this chapter we shall prove the implicit function theorem for mappings defined
between Banach spaces which are Fréchet differentiable.

8.1. Fréchet differentiable mappings. Let us assume we have Banach spaces
E, X and let

f:U—X,
(where U is open in F) be a continuous mapping. Let ug € U, then f is said to be
Fréchet differentiable at ug provided there exists

LeL(E X)
(the continuous (or bounded) linear mappings from E to X) such that
fuo +v) = f(uo) + L(v) + o([[v])-
If f is Fréchet differentiable for every u € U, the mapping U — L(E, X) given
by
u— Dy f(u),
where D, f(u) is the Fréchet derivative of f at u, is then defined. We remark, that

the Fréchet derivative is uniquely determined (if it exists) and the above definition
provides a Taylor expansion expression. (See [37], [63].)

8.2. The implicit function theorem. Let us assume we have Banach spaces
E, X, A and let
f:UXV =X,

(where U is open in E, V is open in A) be a continuous mapping satisfying the
following condition:

For each A € V' the map f(-,\) : U — X is Fréchet-differentiable

on U with Fréchet derivative D, f(u,\) and the mapping (u, A) —

D, f(u,\) is a continuous mapping from U x V to L(E,X) (the

continuous (or bounded) linear mappings from E to X).

Theorem 8.1. Let f satisfy the above condition and let there exist (ug, Ag) € U XV
such that D, f(ug, Ao) s a linear homeomorphism of E onto X (i.e. D, f(ug, Ao) €
L(E,X) and [D,f(ug,Xo)]™' € L(X,E)). Then there exist 6 > 0, r > 0, and
unique continuous mapping u : Bs(Ag) = {\ : [|A — Aol|a < 0} — E such that

Fu(X), A) = f(uo, o), u(Ao) = uo (8.1)
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and
lu(X) —ugl| <r, VA€ Bs(Ao).

Proof. Let us consider the equation

f(u, )‘> = f(u07 >‘0)

which is equivalent to

T (f(u, A) = f(uo, o)) =0, (8.2)
where T = [D,, f (uo, /\0)]_1, or
u=u—"T(f(u,\) — f(uo, Ao)) =G(u, A). (8.3)

The mapping G has the following properties:
(i) G(u07 )\0) = Uog,
(i) G and D, G are continuous in (u, A),
(iii) D,G(ug, No) = 0.

Hence, since

1
Glur, ) — Glus, \) = /O DG (s + t(ur — un), \) (ur — up)dt,

we obtain
[G(u1, A) — Guz, M) < ( sup || DuG(u1 + t(uz — m),/\)llc) [ur — uz|
0<t<1
1 - (8.4)
< §HU1 — uall,

provided ||u; — uo|| <7, |lug —uo|l <7, [|A = Aol|a <6, where r > 0 and § > 0 are
small enough. Now

G (u, A) = uol| = [|G(u, A) — G(uo, M)l
< HG(U7)‘) - G(u()?)‘)H + ||G(u07>‘) - G(u07/\0)||

IN

1

§||U — ug| + [|G(uo, \) — G(ug, Ao)||
L

2" Tl

provided ||A — Xo|la < d, where § > 0 has been further restricted so that

IN

|Gluo, V) = Glao, No)| < 57
We now think of u as a continuous function
u: Bs(Ao) = E
and define
M := {u: B5s(X\g) — E, such that u is continuous,
u(Xo) = uo, u(Bs(Ao)) C By (uo)},
and equip M with the norm

ullvg == sup [lu(A)]].
AEBs(Xo)
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Then M is a closed subset of the Banach space of bounded continuous functions
defined on Bs(Ag) with values in E. Since F is a Banach space, it is a complete
metric space. Thus, (8.3)) defines an equation

u(-) = G(u(-), ") (8.5)
in M.
Define g by (here we think of u as an element of M)
g(w)(A) = G(u(A); A),
then g : M — M and it follows from (8.4) that

1
lg(u) = gl < Sllw = vl

hence g has a unique fixed point by the contraction mapping principle (Theorem

of Chapter [2)). O

Remark 8.2. If in the implicit function theorem f is k times continuously differ-
entiable with respect to A, then the mapping A — wu()) inherits this property.

Proof. We sketch a proof for the case that f is continuously differentiable with
respect to A. It follows from the above computation that

1
ID.G)Me < 5,

for [|A — Xgl|a < 4. Tt follows that

id — DuG(u(N), \)] " DAG(u(N),\) € L(A, E).
Furthermore, a quick calculation shows that

u(A +h) = u(X) + [id = DuG(u(X), )]~ DAG(u(A), (k) + o |2 a)

and thus

Dyu(N) = [id — DG (u(N), N)] ™! DaG(u(N), \)
is continuous with respect to the parameter A. O

8.3. Two examples.

Example 8.3. Let us consider the nonlinear boundary value problem
u' + X =0, 0<zxz<m u0)=0=u(m). (8.6)
This is a one space-dimensional mathematical model from the theory of combustion

(cf. [8]), where u represents a dimensionless temperature.

The problem may be explicitly solved using quadrature methods and was first
posed by Liouville [52]. We shall show, by an application of Theorem that
for A € R, in a neighborhood of 0, has a unique solution of small norm in
C?([0,7]). To this end we define

E = C3([0,7]) := C*([0,7]) N {u: u(0) = 0 = u(m)}
X :=C(o,7]), A:=R.
These spaces are Banach spaces when equipped with their usual norms, i.e.,

[ullx == sup [u(t)],
te[0,m]

lulle = llullx + v/l x + [lu”[|x-
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and | - | represents absolute value.
We let f: E x A — X be given by

flu,\) == u" + \e™.
Then f is continuous and f(0,0) = 0. (When A = 0 (no heat generation) the unique

solution is u = 0.) Furthermore, for ug € E, D, f(ug,A) is given by (the reader
should carry out the verification)

Dy f(ug, \)v = 0" + Xe™w,
and, hence, the mapping
(u, A) = Dy f(u, A)
is continuous. Let us consider the linear mapping
T:=D,f(0,0): E — X.

We must show that this mapping is a linear homeomorphism. To see this we note
that for every h € X, the unique solution of

V' =h(z), O0<z<m, v(0)=0=0v(m),

is given by
v(z) = /0 G(z, s)h(s)ds, (8.7)

where

1

Gla,s) = —%(7‘(‘—.%)5, 0<s<z (8.8)
e —sx(r—s), v<s<T. '

From the representation (8.7)) we may conclude that there exists a constant ¢ such
that

lvle =T hllz < cllhlx;
i.e. T~1!is one to one and continuous. Hence, all conditions of the implicit function
theorem are satisfied and we may conclude that for each sufficiently small A,
has a unique small solution u € C?([0,n].), Furthermore, the map A — u(\) is
continuous (in fact, smooth) from a neighborhood of 0 € R to C?([0,7]). We
observe that this ‘solution branch’ (A, u())) is bounded in the A— direction. To see
this, we note that if A\ > 0 is such that has a solution, then the corresponding
solution u must be positive, u(x) > 0, 0 < < 7. Hence
0=u"~+ X" >u" + Au. (8.9)
Let v(z) = sinz. Then v satisfies
V+v=0, 0<z<m v0)=0=uv(r). (8.10)
From and (8.10) we obtain
0> / (u"v —v"u)dx + (N — 1)/ uvdz,
0 0

and, hence, integrating by parts,

0>(A— 1)/ wvdz,
0

implying that A < 1.
As a second example, we consider the following.
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Example 8.4. Given any Iy # n?, n = 1,2,..., the forced nonlinear oscillator
(periodic boundary value problem)
W +lu+u? =g, u(0)=u(2r), u'(0)=1u(2n) (8.11)

where g is a continuous 27 — periodic function and [ € R, is a parameter, has a
unique 27 periodic solution for all g of sufficiently small norm and |l —Iy| sufficiently
small.

Let
E = C%([0,27]) N {u : u(0) = u(27), «/(0) = u'(27)},
X = C([0,2n)),
where both spaces are equipped with the norms as in the previous example. As a

parameter space we choose
A:=RxX.

The norm in A is given by [|A = (I,9)|la = || + |lgllx. We shall show that, for
certain values of I, (8.11) has a unique solution for all forcing terms g of small
norm.

To this end let f: E x A — X be given by
flu,\) = f(u,l,g) :=u" +lu+u®—g.
Then f(0,0) =0, and D, f(u, \) is defined by
(Do f(u, \))(v) = 0" + v + 2uv,

and hence the mapping
w— Dy f(u, \)

is a continuous mapping of E to L(E; X), i.e. f is a C' mapping. It follows from
elementary differential equations theory (see e.g., [I1]) that the problem

'UN + l()v = h,

has a unique 27 periodic solution for every 27 periodic h as long as ly # n?,
n =1,2,..., and that ||v|]| < C||h||x for some constant C' (only depending upon
lp). Hence, D, f(0,1p,0) is a linear homeomorphism of E onto X whenever ly # n?,
n = 1,2,..., and we conclude that for every g € X of small norm and |l — ly]
sufficiently small, has a unique solution v € F of small norm.

We note that the above example is prototypical for forced nonlinear oscillators.
Virtually the same arguments can be applied (the reader might carry out the nec-
essary calculations) to conclude that the forced pendulum equation

v’ +lsinu=g
has a unique 27- periodic response of small norm for every 27 - periodic forcing
term ¢ of small norm, as long as [ #n%, n=1,2,....
9. VARIATIONAL INEQUALITIES

In this chapter we shall discuss existence results for solutions of variational in-
equalities which are defined by bilinear forms on a Banach space. The main result
proved is a Lax-Milgram type result. The approach follows the basic paper of
Lions-Stampacchia [51] and also [44].
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9.1. On symmetric bilinear forms. Let E be a real reflexive Banach space with
norm || - || and let
a:ExE—-R
be a continuous, coercive, symmetric, bilinear form, i.e.,
|a(u7 U)l < CIHUHHUH’ a(u7u) 2 CQH’U’”Z’ a(u7v) = a(v,u)7 Vu,v € E,

and a is linear in each variable separately, where ¢; and ¢ are positive constants.
As is common, we denote by E* the dual space of E and for b € E* we denote
by (b, u) the value of the continuous linear functional b at the point u, the pairing
between E* and E. The norm in E* we shall denote by || - ||+

Along with the norm topology on E, we shall also have occasion to make use of

the weak topology (see below and, e.g., [62], [71], [76]).
For given b € E* and a weakly closed set K we consider the functional

1
fw) = galu, v) = (b,u). (9.1)
An easy computation shows that

Fw) = Zull? = o

B |Jull

and, hence, that
f(u) = o0, as |lul| — oo
(f is coercive) and that f is bounded below on E. Hence, it is the case that

o := inf f(v) > —oo.
inf f(v)
Let us choose a sequence {u,,}52, in K (a minimizing sequence) such that

flup) — a.

It follows (because f is coercive) that the sequence {u,}52 is a bounded sequence
and hence has (since F is reflexive, see [62], [71], [76]) a weakly convergent subse-
quence, converging weakly to, say, u. We denote this subsequence, after appropriate
relabeling, again by {u, }52; and hence have

Up — U
(— denotes weak convergence), i.e. for any element h € E*
(h,un) — (h,u).
Since K is weakly closed, we have that u € K. Since a is bilinear and nonnegative
(a is coercive), we obtain
a(Un, Up) > a(tn, u) + alu, uy) — alu, w),

and that
liminf a(uy, uy,) > a(u,u)

n—oo
(the form is weakly sequentially lower semicontinuous). We may, therefore, conclude
that

F(u) = min f(v). (9.2)

Let us now assume that the set K is also convex (hence, it is also closed, since,
in reflexive Banach spaces, convex sets are closed if, and only if, they are weakly
closed, cf. [71I], [76]). Then for any v € K and 0 < ¢ < 1 we have that

f(u) < flutt(v—u)). (9-3)
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Computing f(u+t(v—u))— f(u), and using the properties of the form a, we obtain
0 < ta(u,v —u) —t{b,v —u) + t?a(v —u,v —u), 0<t <1, veK.

Hence, upon dividing the latter inequality by ¢ > 0, and letting ¢ — 0, we see that
there exists u € K such that

f(u) = min f(0), (94)
a(u,v —u) > (byv —u), YvekK. (9.5)
Hence, if by,b; € E* are given and ui,us are solutions in K of the corresponding
problems (9.4), (9.5), then, denoting by
Th; =u;, 1=1,2,
we easily conclude from and the coerciveness of a that

1
[Ty — Ths| < a”bl = b (9.6)

Thus, we see that the problems (9.4), (9.5) have a unique solution.
We have the following theorem.

Theorem 9.1. Let a : E x E — R be a continuous, bilinear, symmetric, and
coercive form and let K be a closed convex subset of E. Then for any b € E* the
variational inequality

a(u,v —u) > (byv —u), YvéeK. (9.7)
has a unique solution uw € K. Hence, equation defines a solution mapping
T:E*—> K, b—Tbh=u,

which is Lipschitz continuous with Lipschitz constant é, where co 1s the coercivity
constant of a.

Remark 9.2. It follows from the above considerations that if a satisfies the condi-
tions of Theorem except that it is not necessarily symmetric, and if inequality
has a solution for every b € E*, then the solution mapping T', above is well-
defined and satisfies the Lipschitz condition .

9.2. Bilinear forms continued. Let a: £ X E — R be a continuous, coercive,
bilinear form, b € E*, and K a closed convex set.

9.3. The problem. We pose the following problem: Find (prove the existence of)
u € K such that
a(u,v —u) > (byv —u), YveK. (9.8)
In case a is symmetric, this problem has been solved above and Theorem pro-
vides its solution. Thus, it remains to be shown that the theorem remains true in
case a is not necessarily symmetric.
The development in this section follows closely the development in [51] and [44].

Uniqueness of the solution. Using properties of bilinear forms, one concludes
(see Remark [9.2)) that for all b € E*, problem has at most one solution and if
b1,bo € E* and solutions w1, us exist, then

1
ur — ug]| < —|by — b2,
C2

where ¢y is a coercivity constant of a.
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Existence of the solution. We write a = a. + a,, where

ae(u,v) = %(a(u,v) + a(v,u)),

1

ao(u,v) := =(a(u,v) — alv,u)),

2
then a. is a continuous, symmetric, coercive, bilinear form and a, is continuous
and bilinear.
Consider the family of problems

ae(u, v —u) +tao(u,v —u) > (byv—u), YoekK, 0<t<I, (9.9)
and let us denote by
a; = ae + tag.
We have the following lemma.
Lemma 9.3. Let t € [0,00) be such that the problem
ar(u,v —u) > (v —u), YveEK, (9.10)

has a unique solution for all b € E*. Then there exists a constant ¢ > 0, depending
only on the continuity and coercivity constants of a, such that problem

appr(u,v —u) > (byv —u), YvekK, (9.11)
has a unique solution for allb € E* and 0 < 7 < c.
Proof. For w € K and t > 0, consider
ar(u,v —u) > (byv —u) — Ta,(w,v —u), VveK. (9.12)
Note that for fixed w € K,
by :=b—Ta,(w,) € E*,
hence, there exists a unique © = Tw solving and

1
HTwl - Tw2H < ;wal - bwz”*‘
2

On the other hand
6w, = bu, |« = sup Tlao(wi,u) — ao(w2,u)| < Terllwy — wz,
lull=1
and hence e
| Twy — Tws|| < C—1||w1 — wal,
2

and T: K — K is a contraction mapping provided % < 1. Therefore, there is
a unique solution of 1) as long as 7 < 2, and we may choose ¢ = 32, for
example. 0

We may apply the above lemma with ¢ = 0, since ag = a., and a, is symmetric,

and obtain that
ag(u,v —u) > (d,v—u), YvekK (9.13)

has a unique solution for all d € E*, for 0 < t < ¢. Hence by the lemma, we obtain
that has a unique solution for 0 < ¢ < 2¢, and continuing in this manner we
obtain a unique solution of (9.13) for all ¢ € [0, 00), and in particular for ¢t = 1, and
we have shown that proble is uniquely solvable.

We therefore have the following theorem.
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Theorem 9.4. Let a : E X E — R be a continuous, bilinear, and coercive form
and let K be a closed convexr subset of E. Then for any b € E* the variational
inequality

a(u,v —u) > (byv —u), YvekK. (9.14)
has a unique solution u € K. Hence equation defines a solution mapping

T:E*—> K, b—Tb=u,

which is Lipschitz continuous with Lipschitz constant é, where co s a coercivity
constant of a.

Using this result one may immediately obtain an existence result for solutions
of nonlinearly perturbed variational inequalities of the form

a(u,v —u) > (F(u),v —u), YveK, (9.15)
where F' : E — E*, is a Lipschitz continuous mapping, say,
[F(ur) = F(uz)l« < klluy — uzl|-
We have the following result.

Theorem 9.5. Let a, K, F be as above. Then the variational inequality (9.15) has
a unique solution, provided that
k < ca,

where k is the Lipschitz constant for F' and cq is the coercivity constant for a.

Proof. 1t follows from Theorem that the variational inequality ([9.15) is equiv-
alent to the fixed point problem

u=TF(u). (9.16)

Since
TF: K — K,

and K is a closed convex subset of E, hence a complete metric space, the result then
follows from the contraction mapping principle and Theorem once we observe
that for any ui,us € K

1 k
ITF(u1) = TF(ug)|| < aHF(Ul) — F(ug)[l« < gllul — ug|.

9.4. Some examples.

An obstacle problem. Let Q be a bounded domain in RY and let E = L?(Q).
Let ¢ € E be given and let

K :={ue€E:u(zx)>y(x), aec. in Q}.
Then K is a closed, convex subset of E. We let a : E X E — R be defined by

alu, v) ;:/dez:@,m.

Then

a(u,u) = [[ull?,
where ||-|| is the norm in the space E. Thus we see that a is a continuous, symmetric,
coercive, and bilinear form.
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Let b € FE and define f: E — R as

1
Fl) = gl ~ (b,
Then there exists a unique u € K such that

f(u) = min f(v)

veK

and, furthermore, u solves the variational inequality

a(u,v —u) — (byv —u) >0, YvekK;

i.e.,

/(u—b)(v—u)dajzo, Yo € K,
Q

EJDE-2009/MON. 09

(9.17)

and the latter must have a unique solution. The natural candidate for this solution
is u = max(¢, b), as one easily verifies by substituting into (9.17)).

Another example. Let E := L?(0,1), K := {u: fol udx = 1}. Then K is closed

and convex (hence weakly closed). Let

a(u,v) = /01 wvdz = (u,v),

then, as above, a is a continuous, coercive, symmetric, and bilinear form. Hence

there exists a unique u € K such that

a(u,v —u) >0, YveK,

ie.

(u,v —u) >0, YveK,
or

(u,v) > (u,u), YvéeK,
ie.

1 1
/ uvdmZ/ u2dx, Yo e K.
0 0
1 1 1/2
‘/ udx‘ < (/ u2dm) ,
0 0

1
/ wodr > 1, Vv e K.
0

On the other hand

and hence

Clearly u = 1 solves the inequality.
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9.5. A second order boundary value problem. In this section we shall provide
an example of a boundary value problem for a second order ordinary differential
equation on the interval (0, o) which may be solved by the methods developed here.
It furnishes an example where the associated quadratic form is not symmetric.
Let us denote by E = H{ (0, 00) (the closure of the space C§°(0, 00) in the Sobolev
space of functions u : (0,00) — R which together with their first distributional
derivatives are square integrable on (0, 00); see Chapter [2] section 2.3). The norm

in F is given by
l|ul|? = / u?dx —l—/ (u)?dz.
0 0

Let the quadratic form a : F x E — R, be given by

o0 oo o0
a(u,v) ::/ u'v’dm—l—/ uv’d:zc—i—/ uvdz. (9.18)
0 0 0

One quickly may check that a is continuous, bilinear, and coercive (with coercivity
constant %) but, it is clearly not symmetric. It follows that for any b € L?(0,00)
the variational inequality

alu,v —u) — (byv —u) >0, Yv€E, (9.19)

has a unique solution, and, hence, since in this problem the convex set K is the
whole space F, the equation

a(u,v) — (b,v) =0, Vv e E, (9.20)

has a unique solution. L.e., there exists a unique v € E such that

(o) o o0 e}
/ u'v'dw +/ wv'dx +/ wvdr = / bvdr, Vv e E. (9.21)
0 0 0 0

Since C§°(0,00) (the infinitely smooth functions with compact support, or test
functions) is dense in F, we may interpret (9.21)) in the sense of distributions and
obtain

—0%u(v) — ou(v) —|—/ uvdr = / budz, Vv e C§°(0,00), (9.22)
0 0
and hence

—0%u — Ou+u=b, (9.23)

has a unique solution u € E for any b € L?(0,00) (here 0%u,du are the second,
respectively, first distributional derivatives of the function u (see again Chapter
section 2.3)).

9.6. An obstacle problem. Let us consider here once more the quadratic form a
of the previous section and pose the obstacle problem

a(u,v —u) — (byv —uy >0, YveK, (9.24)
where K is the closed convex set
K :={u€ H}0,00) : u(x) >0, 0< 2 <1}.

Again this problem will have a a unique solution for any b € L?(0,c). Rewriting

B2 as

e} oo o0 o0
/ u'v'dz —|—/ wv'dx —|—/ uvdz > / bvdz, Vv e K. (9.25)
0 0 0 0
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we may conclude that

/ u’v’dm—&—/ uv’da:—l—/ uvdm:/ buvdz, Yve C5°(0,00),  (9.26)
0 0 0 0

with
v(z) =0, 0<z<1
(note that, for such v, both v and —v belong to K). This implies

/ u'v'dx +/ wv'dx —|—/ wvdz = / buvdr, Vv e C§(1,00),  (9.27)
1 1 1 1
and, as above, we conclude that w is a solution of

—Pu—Ou+u=>b, 1<z<oo.

The latter equation will also be satisfied at those points = € (0,1), for which
u(z) > 0. Combining these statements, we conclude that u € K solves

—82u—8u—|—u:b, 1<z< o
u(—0%u —u+u—b) =0, 0<x<l1.

9.7. Elliptic boundary value problems. Let 2 be a bounded open set (with
smooth boundary) in RN, let {a;;};_, C L>(Q) satisfy

Zaij(x)fifj > colé)?, VEERY, VreQ, ¢y >0 a constant,
'7j

where | - | is a norm in RY. Let E := H(Q) with

Il = gy = | Vs,

(this is a norm, equivalent to the H' norm, as follows from an inequality due to
Poincaré, see [I]), and let a(u,v) be given by

a(u,v) = Z/Qaij(x)aiuajvdw = /QAVU - Vudz,
%,

where A is the NV x N matrix whose ij entry is a;; and d;u, ¢ = 1,..., N are the
partial distributional derivatives of u and V is the distributional gradient. Then

la(u, V)| < exfvflllul,  er = maxllay 1= ),
|a(u, w)| > collul]*.
For b € L3(Q)) C H}(Q)* we obtain the existence of a unique u € H}(2) such that
a(u,v —u) > / b(v —u), Vo€ Hy(Q),

Q

hence,
a(u,v) = / budr, Yo € HY(RQ).
Q

In particular, this will hold for all v € C§°(2), and therefore the partial differential
equation

— Z 8j (a”&u) =b
2
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has a unique solution u € HE(Q), in the sense of distributions (see also [14], [29],
[34], [B0]). As a special case we obtain that the partial differential equation
~Au=b, (9.28)

has, in the sense of distributions, a unique solution u € H{ () for every b € L?(Q)

and
/|Vu|2dx§/b2d:1:. (9.29)
Q Q

If © is a not necessarily bounded open set, one may, using arguments like the
above establish the unique solvability in H{(Q2) of the elliptic equation

—Au+u=0"b, (9.30)
for every b € L*(Q) and
/ |Vu|?dz + / uidr < | b*dx. (9.31)
Q Q Q

For additional and more detailed examples see the following: [13} 18], 19} 26, [33]
44, [47, [50].

10. SEMILINEAR ELLIPTIC EQUATIONS

In this chapter we shall discuss how the contraction mapping principle may be
used to deduce the existence of solutions of Dirichlet problems for semilinear elliptic
partial differential equations. Such results have their origin in work of Picard [59],
Lettenmeyer [49]. Our derivation is based on work contained in [35], and [54], using
the results established in Chapter 9}

10.1. The boundary value problem. Let {2 be a bounded open set (with smooth
boundary) in RY, and let

FOxRxRY - R
be a continuous function which satisfies the Lipschitz condition
|f(z,ur,v1) — f(w,u2,v2)| < Li|uy — uz| + La|vy — val, (10.1)

for all (z,u1,v1), (z,u2,v2) € @ x R x RV here | - | denotes both absolute value
and the Euclidean norm in RY. We shall also assume that f(-,0,0) € L?(9).
We consider the following boundary value problem (in the sense of distributions)

—Au = f(x,u,Vu), u € H3(Q) =: H. (10.2)
We note that if u € H'(Q), then
[y, V)| < [ F(,0,0)] + Laful + La| Vul.

Hence f may be thought of as a mapping

fHY Q) — L*(9),
which, because of the Lipschitz condition is, in fact, a continuous mapping.

Let us denote by T, the solution operator
T:L*Q) — H} Q)

T(w) = (10.3)
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where u € H{ () solves —Au = w (see Chapter [9). Inequality (9-31)) implies

||| :/ |Vu|?de < / w?dr = ||Jw||2e. (10.4)
Q Q
We, therefore, find that problem ([10.2) is equivalent to the fixed point problem in
L*(Q)
w = f(, T(w), VT(w)). (10.5)
Define the operator
S:L%(Q) — L*(Q)
by
S(w) = (- T(w), VT (w)). (10.6)
Using the Lipschitz condition imposed on f, we find
|1S(w1)(x) = S(wa ()] < Ly|T(wi)(z) = T(we ()| + Lo| VT (w1)(z) — VT (wo()]
and thus
15(w1) = S(wallL> < L[| T(w1) = T(wallL2 + Lell[[VT (w1) = VT (w2)|[|z> (10.7)
We now recall the Poincaré inequality for H}(Q) (see [29])

1
Jull 2> < )\TIIUIIH, Vu € Hy (Q),

where \? is the smallest eigenvalue of —A on H{ () (see [1], [34]). Inequalities
(10.7) and (10.4) imply
1T (wy) = T(wo)lz2 = [T (w1 — w2)l|z>

1
/\71||T(w1 —ws)lx (10.8)

w w .
)\1 1 21| L2

IN

IN

We next use Green’s identity (see [34]) to compute
VT (w:) = VT (w2)[|[72 = — (w1 —wa, T'(w:) — T(ws))
[wr — wa| 22| T (w1 — w2)l| L2 (10.9)

IN

IN

)\Tle — wal|32,

where (-,-) is the L? inner product. Combining ((10.8)) and (10.9) we obtain

L L
1S (w1) — S(ws 12 < (71 + \/Til) lwy — wa| 2. (10.10)

The operator S : L?(2) — L?(Q), therefore, has a unique fixed point provided that

by La (10.11)
AtV ) -

As observed earlier, this fixed point is a solution of (10.5)) and setting u = T'(w) we
obtain the solution of ((10.2)).

We summarize the above in the following theorem.
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Theorem 10.1. Let Q be a bounded open set (with smooth boundary) in RN, and
let
f:OxRxRY =R
be a continuous function which satisfies the Lipschitz condition
|f(z,ur,v1) — f(w,u2,v2)| < Liluy — ug| + La|vy — val,
for all (z,u1,v1), (z,uz,v2) € QX R x RN further assume that f(-,0,0) € L*(Q).
Then the boundary value problem
—Au = f(x,u,Vu), u € Hj(Q).

has a unique solution provided that

Ly Lo

— +—= <1,

AV
where A} is the principal eigenvalue of —A with respect to HE ().

In case f is independent of Vu such a result, under the assumption that L, be

sufficiently small, was already established for the two-dimensional case by Picard
[59].
10.2. A particular case. In this section we shall consider problem ((10.2)) in the
case of one space dimension, N = 1. We shall study this problem for the case
Q= (0,m).
The case of an arbitrary finite interval (a,b) may easily be deduced for this one.
In this case A\ = 1 and condition ({10.11)) becomes
L1+ Ly < 1. (10.12)

Given the boundary value problem

u” = f(x,u,), we H0,7), (10.13)
with f satisfying the above assumptions, it is natural, also, to seek a solution
u € CY0,7] and to formulate an integral equation equivalent to (10.13)) in this
space, rather than L?(0, 1). This may be accomplished by using the Green’s function

G given by formula (8.8) of Chapter [§] (see e.g [36]). I.e., we have that problem
(10.13]) is equivalent to the integral equation problem

u(z) = / G(z,8)f(s,u(s),v'(s))ds, u € E = C[0,n]. (10.14)
0
As usual, we use
lulle = [lull + ('],
where
lJul| = I&}%lu(ﬂ%

We define T : E — E by
T(uw)u(x) := /07T G(x,8)f(s,u(s),u/(s))ds, ueE=C0,n].

An easy computation shows that

2
=L 7L
Hluy — gl + 2 b — ubll,

1T (ur) = T'(uz||g < 5
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and therefore

w2 L
< LA 72) luy — uz| & (10.15)

i.e., T is a contraction mapping, whenever

°L, 7L
778 Rt (10.16)

Clearly the requirement is different from the requirement . Thus, for
a given problem, several different metric space settings may be possible, with the
different settings yielding different requirements.

(The condition was already derived by Picard [59] and later by Letten-
meyer [49]; many different types of requirements using different approaches may be
found, e.g., in [20] and [35].)

We remark that in the above considerations we could equally have assumed that
f is a mapping

(1) = Tuall i < (

f:(0,1)x EXxXE — E,

where F is a Banach space.

10.3. Monotone solutions. In this section we shall discuss some recent work in
[24] concerning the nonlinear second order equation

'+ F(t,u) =0, t € [0, 00), (10.17)

where F : [0, 00) %[0, 00) — [0, 00) is continuous and satisfies the Lipschitz condition

|F(t,u) — F(t,v)| < Ek(t)|u—v|, (10.18)
with
k:[0,00) — [0, 00)

a continuous function, satisfying

/OO th(t)dt < 1. (10.19)
0

We have the following theorem on monotone solutions of (10.17)).

Theorem 10.2. Let the above conditions hold and assume that there exists M > 0
such that for any v € X, where

X ={ueC[0,00):0<u(t) <M, te0,00)},
we have -
/ tF(t,u(t))dt < M. (10.20)
0

Then (10.17) has a monotone solution u : [0,00) — [0, M] such that
tlim u(t) = M.

Proof. Let
E:={ueC0,00): |lul]| := sup |u(t)| < oo},
te[0,00)
then E is a Banach space and X is a closed subset of F and hence a complete
metric space with respect to the metric defined by the norm in E.



EJDE-2009/MON. 09 THE CONTRACTION MAPPING PRINCIPLE 73

Next consider the mapping 7" on X defined by
(Tu)(t) == M — /OO(T O F(ru(r))dr (10.21)
Then, since for u € X t
0< /OO(T —t)F(r,u(r))dr < /000 TF(r,u(t))dr < M, (10.22)
t

it follows that T : X — X.
On the other hand, for u,v € X we have

(e -1l < | " | F(r () — F(r,o(r)dr
< / 7 — k() ulr) — v(r)|dr
< /000 Tk(T)dT||u — v||.

Hence T is a contraction on X and therefore has a unique fixed point. If u € X is the
fixed point of T', then it easily follows that u is monotone and lim;_, o, u(t) = M. O

For applications of this result to nonoscillation theory of second order differential
equations, see [24]

11. A MAPPING THEOREM IN HILBERT SPACE

In this chapter we shall discuss a result of Mawhin [53] on nonlinear mappings in
Hilbert spaces which has, among others, several interesting applications to existence
questions about periodic solutions of nonlinear conservative systems (see [53] and
[T4] for many references to this interesting problem area; see also [3] and [67] for
further directions).

11.1. A mapping theorem. Let H be a real Hilbert space with scalar product
(+,-) and norm || - ||. We assume that

L:domL C H— H,
is a linear, self-adjoint operator (domL is the domain of L) and
N:H—-H

is a nonlinear mapping which is Fréchet differentiable there, with symmetric Fréchet
derivative N’ (see [63], [66]).
For a given linear operator

A:domAC H — H,

we denote by p(A), o(A), r(A), respectively the resolvent set, spectrum, and the
spectral radius of the operator A (see [43]). Also one writes, for a given linear
operator A,
A >0, if, and only if, (Au,u) > 0, Yu € domA.
and
A > B, if, and only if, A— B >0,
(here, of course, A — B is an operator defined on the intersection of the domains of
A and B).
We establish the following surjectivity theorem.
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Theorem 11.1. Suppose L and N are as above and there exist real numbers A, p,
P, q such that
A<g<p<up, [A\plCp(L),
and that
ql < N'(u) <pl, VueH,
where I : H — H s the identity mapping. Then
L—-N:domL— H
is a bijection.
Proof. For any v € (A, ), and v € H the equation
Lu— N(u) =,
is equivalent to the equation
(L—vhu— (N —vI)(u) =v,
or
Au — B(u) = v, (11.1)
where
A=L-vI, B:=N-vul.
It follows from the assumptions that B has the symmetric Fréchet derivative given
by
B'(u) = N'(u) —vI.
Since v € p(L), it follows that
At = (L —vD)™!
exists and is a bounded operator and further that
A= v, — 1] C p(A).
Hence, since A is self-adjoint,
o(A) C (=00, A —v) U (u — v,00).
One may further deduce that
g AT c (A=) H(p-v)).
Hence
JA7Y ) = 1A < max{(v = )" (n=)""} = a (11:2)

All of the above follow from properties of linear operators (see [43]). Next, we note
that

[1B(u) = B(v)|| < sup 1B (u+7(v = u)llu— vl
T€|0,

< sup V' (w) = v~ .
On the other hand
(¢=v)I < N'(u) —vI=B'(u) < (p—v),
and hence for each u € H,
{(q — v)Iv,v) < (B'(u)v,v) < ((p—v)Iv,v),Yv € H,
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or
(a=v)ll]I* < (B'(u)v,v) < (p = v)llv]*.
The latter implies (see again [43])
1B (u)|| < max(lq —v|,|p —v|]) =: 5. (11.3)
Now, equation is equivalent to the equation
u=A"YB(u) +v). (11.4)
We next note that
IATH(B(u) +v) = ATH(B(w) + v)l| < [A7H[[|B(u) — B(w)]

(11.5)
< afju —w]|
(see , (11.3))), and hence, for every v, the mapping
u— A7YB(u) + )
will be a contraction mapping provided a8 < 1, will be satisfied, whenever
P+A q+p
B <r< 5
The latter will hold, for example if we choose
Ptaq At p
v=—— or V= ——
2 2
O

We remark that it follows from the results in [43] that

1
—1 _
A== dist(v, 0 (L))
and hence may be rewritten as

IATH(B(u) +v) = AT (B(w) +v)|| < [AT[[N(u) = N(v) = v(u—0)|. (11.6)

Using this, one obtains the following more general version of Theorem [T1.1]

Theorem 11.2. Suppose L and N are as above and there exists a real number
v € p(L), such that 0 < dist(v,0(L)) and

IN(u) = N(v) =v(u—v)| <kfu—wvl, Vu,veH,

where
k < dist(v,0(L)).
Then L — N : domL — H 1is a bijection.
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11.2. Periodic solutions of conservative systems. In this section we shall dis-
cuss the existence of 2m-periodic solutions of the system of second order differential
equations

u” + n(u) = h(t), (11.7)
where n : RY — R is a C! function such that its Fréchet derivative n’(u) satisfies
rl <n'(u) <sl,

where, for some m,
m?<r<s<(m+1?2 mec{0,1,2,...},
r and s are given and
h:(—o0,00) — RY

is a 27— periodic function with h € L?(0, 27).
The following result (for more general versions; see, e.g. [53] or [74]) is valid:

Theorem 11.3. Let the above assumptions hold. Then there exists a unique 2m—

periodic solution of (11.7)).
Proof. We let H = L?(0,2n) with inner product
1 2
(u,v) := —/ uvdz.
2 0
Let
domL = {u € H : u, u' absolutely continuous, periodic, u” € H}
L:domL — H, u—u”.
Then L is self-adjoint and it follows, using elementary ordinary differential equations
results, that
o(L)={-n* n=0,1,...}.
It is also an easy exercise to verify that, if we define by
Nu = —n(u(),
then N : H — H, and
(N'(u))v(t) = —n'(u(t))v(?).

Using the other assumptions, one sees that all hypotheses of Theorem 1 hold,
proving the theorem. O

12. THE THEOREM OF CAUCHY-KOWALEVSKY

In this chapter we provide one of the fundamental theorems of the theory of par-
tial differential equations, the existence theorem of Cauchy-Kowalevsky. It marks
the starting point for the general theory of partial differential equations, both from
the point of view of analysis and as well as from the historical point of view. It
basically asserts that the noncharacteristic Cauchy problem with holomorphic coef-
ficients and holomorphic initial data is well-posed. The proof is based on an elegant
paper of Walter [73] and follows the treatment provided in [68].
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12.1. The setting. Let C denote the set of complex numbers and C" denote the
n-dimensional space of n-tuples of complex numbers z = (z1,...2,). For z € C",
we define the norm of z by |z| = maxi<j<n |2j]

Definition 12.1. Let G be a domain in C™. A function f: G — C will be said to
be holomorphic in G, if f and 0f/0z; = f., , j = 1,...n, are continuous in G.
Let © be an open set in C" such that the boundary I' = 02 is nonempty. Let
d(z) = dist(z,T)
denote the distance from z to the boundary of 2,

dist(z,T") := éreﬁl;|z = (|-

Let n be a positive real number and define the set Q" by
O :={(t,z) : z € Q, |t| < nd(2)},

and either ¢ € R (real case) or t € C (complex case). In geometrical terms in the
real case, i.e., Q7 is the double cone, with base {2 whose sides have slope 1. We
denote by €; C C™ the set

Q={z€Q:(tz) Q"
and by I'; the boundary of ;. If z € Q, then d(z) > |t|/n. Geometrically, in the

real case, the set ; is the projection onto C™ of the base of that part of £ which

lies above t (t > 0) or below ¢ (¢t < 0). For z € {4, we define d(¢, z) by

2|

d(t,z) :=d(z) — —.
(t,2) := d(2) 7

The function d(¢, z) is positive and represents the distance from z € ; to I';. The

following property of d(t, z) will be needed later in the proof of the theorem.

(12.1)

Lemma 12.2. If 2/ € C" satisfies |z — /| = r < d(t,2) for some z € Q, then
2 e Q and
d(t,2") > d(t,z) —r. (12.2)

12.2. The linear case. We will first give a proof of the Cauchy-Kowalevsky The-
orem in the case where the equation is linear. I.e., we consider the initial value
problem

n
up = A(t, 2)u+ Z Bj(t,z)uz, + C(t,z), z€Q,

j=1

u(0,2) = f(z) z€q.
Here, z € Q, t € R (real case), or t € C (complex case) and u, u¢, u;, and C(t, z) are
complex valued column vectors in C™; and A(t, z) and B;(t, z) are complex valued
m x m matrices. The set G := Q7 is the set defined above. If we integrate both
sides of equation (12.3]) with respect to ¢ and use the initial condition to evaluate
the integral of the left hand side, we obtain the equivalent integral formulation of
the problem

(12.3)

u(t,z) = f(2) + ; C(r,z)dr

+ /Ot {A(T, 2)u(T, 2) + ZB]'(T, 2)u, (T, z)] dr.



78 R. M. BROOKS, K.SCHMITT EJDE-2009/MON. 09

Remark 12.3. In the complex case (t € C), the integration in equation (12.4)) is
taken along the straight line which connects 0 to ¢ in C.

Definition 12.4. By a solution to equation (12.4]), we mean a function w(t,2)
which is continuous in G, holomorphic in z for fixed ¢ (real case) or holomorphic in
(t,z) (complex case), and which satisfies ((12.4]).

Under suitable assumptions on the coefficients A(t, z), B, (¢, z), C(t, z), and f(z),
we shall see that if u(¢, z) is a solution to one of the two problems or ,
then u is of class C! and is a solution to the other of the two problems, i.e., the two
formulations of the problem are equivalent. Throughout we shall use the operator
norm for matrices, [A| = maxi<p<m >_;—; |ajk|, induced by the vector norm |- |.

Before stating the main result of the section, we will first prove a lemma which
gives a crucial bound on the derivatives of holomorphic functions. The result is
usually referred to as Nagumo’s lemma.

Lemma 12.5. Let Q) be a domain in C"™ and let f : 0 — C™ be holomorphic and
let p > 0. If, for z € Q,

c
16 € 5
then .
|f2;(2)] < pm
where

1\»
C’p:(l#—p)(l—l—];) <elp+1), Co=1.

Proof. Consider first the case of a single function of a single complex variable. Let
1 : C — C be holomorphic in the disk {¢’ : |¢ — ¢’| < r}. Then by the Cauchy
integral formula, see [63]

o L $(()
W) = o 7{“_,«(4' Lz dC'

‘y{ccl C' )C

[¥(C)]
d
=2 fie—en=r 1€ - |2|C|

1
< g e [(C)] - (2m7)

1 !
= — max .
e [0(C')
Now let f : € — C™ be holomorphic. We apply the result that we have just
obtained to f(z), with ¢ = z;. If 0 < r < d(z), then

oy () < = max [f(2)]

T |z—2'|=r

c 1

- ; \zlgz’i\xzr dp(z/)
__°c
r(d(z) = )P

Thus, we obtain

IN



EJDE-2009/MON. 09 THE CONTRACTION MAPPING PRINCIPLE 79

Where d(z') > d(z) — r because of Lemma The choice r = d(z)/(p + 1) gives
the (optimal) value stated in the lemma. O

We next establish the linear Cauchy-Kowalevsky theorem.

Theorem 12.6. Let the functions A(t,z), B;(t,z) and C(t,z) be continuous in
(t,z) and holomorphic in z for fized t and let f(z) be holomorphic in z. Suppose
that there exist constants o, B, v, 6 and p such that for every (t,z) in G,

@
< - . < 3.
A2 < i 1B <8,
y 5 (12.5)
t < — < .
|C( 72)| — dp+1(t,2)7 |f(Z)| — dp(Z)
Suppose further that n > 0 is such that
o IR 1
—+ {1+ - < —. 12.6
() gﬁ ; (12.6)

Then (12.4)) has a unique solution u(t, z) in G and for some constant ¢ this solution

satisfies
fu(t, 2)] < .
dr(t, z)

Note that condition is a smallness condition on n and thus makes the
theorem a local one, i.e., guarantees the existence of solutions for small time. The
condition, as will be seen, is imposed in order for the contraction mapping principle
to be applicable.

Proof. Let E be the normed linear space defined by
E:={uc C°G,C™): wu is holomorphic in z and |ju|| < oo},
where the norm on F is defined by

[ull == sup{d®(t, 2)|u(t, 2) }-
G

Note that convergence in this norm implies uniform convergence on compact subsets
of G; hence limit functions are holomorphic in z and E is complete.
We write equation (12.4) in the form

u=g-+Tu,

where ¢ is given by the equation

ot 2) = f(2) + / C(r,2) dr,

and T is the linear operator given by

n

(Tu)(t,z) == /t [A(T, 2)u(T, z) + ZB]- (7, 2)u, (7, z)] dr.

0 -
j=1

We first show that g + Tu € E if u € E. Consider each of the terms in turn. For

the function f(z) we have, using (12.5)),

d"(t,2)|f(2)] < dP(t, 2)

1)
< 9.
) =’
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The last inequality follows from the fact that d(z) > d(z) — |t|/n = d(t, z). Taking
the supremum of the left-hand side of this inequality, we get || f|| < 0.
Before estimating the next term in g, we note that a direct integration gives

t T It S
‘/0 dp+cf(7—z)‘ S/O (d(2) i %)p+1 = pdp?az)' (12.7)

Therefore, for the second term in g, we have

t t
‘/ C(T,Z)dT‘ < ‘/ |C’(T,z)\d7"
0 0
<o| [
0 dp+1(T7Z)

pdP(t,2)

Again, we have used the bound from (|12.5). Multiplying both sides of this inequality
by dP(t,z) and taking the supremum over G, we obtain

t
H/ Clr,z)dr]| < 21
0 p

It follows from this last inequality and the bound on f, that g € E.
According to the definition of the norm on E, we have the inequality

[l

ult, )| < s

Starting from this inequality, we may now apply Nagumo’s lemma, Lemma to
the region €, using the distance function d(¢, z). As a result, we get the estimate

[l
drrl(t,z)

Combining (12.5) with the bounds just obtained on u and u.,, we get the estimates

|uz, (t,2)] < Cp

At a2 < e,
Byt )0 (9] < gy B5C

Hence, with 3 := 2?21 f3j and using the estimate (12.7), we have

[(Tu)(t, 2)| < |lull(a+ BCy) ‘/ m‘

1
< La+ 60 lul

If we multiply both sides of this inequality by dP(¢,z) and take the supremum of
the left hand side, we get the final estimate

[Tul] < ql[ul], (12.8)

where

q= (% +6(1+ %)pﬂ)n.
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This shows that Tu € E. Furthermore, the constant ¢ satisfies ¢ < 1 by the
hypotheses of the theorem, hence, the contraction mapping principle may be applied
to obtain a unique solution of the equation u = g + Tu. O

Example 12.7. Consider the equation
ur = bu,
(here n = 1, b =constant) subject to the initial condition

u(0, 2) = ¢(2).
In this example « = 0 and § = |b|. The solution of this initial value problem is
given by u(t,z) = ¢(bt + z). Suppose that Q is the disk |z| < 1 and that ¢ is
holomorphic in Q. Then the solution exists for |bt + z| < 1, and if ¢ cannot be
continued analytically beyond the unit circle, then this is best possible. If we vary
b, but keep |b] = § fixed, then the largest region common to all those regions of
existence is the circular cone fJt| < 1 — |z|, i.e.,, n = 1/ is best possible.

An added advantage to the approach that has been adopted for the Cauchy-
Kowalevsky Theorem, is that the fixed point of a contractive mapping S is not
only unique, it also depends continuously on the operator S. Thus we can easily
obtain results on continuous dependence of the solution on the coefficients and the
initial data.

12.3. The quasilinear case. We are now prepared to present the result for the
general case. It may be shown that the Cauchy problem for a general nonlinear
system with holomorphic coefficients can be reduced, by a change of variables, to
an equivalent initial value problem for a first order system which is quasilinear.
Therefore, it is sufficient to state and prove the result for the initial value problem
for a first order quasilinear system. Furthermore, if u satisfies an initial condition of
the form u(0, z) = f(z), then the substitution of the function u(t, z) = f(z)+v(t, 2)
gives a new differential equation for v which is again a first order quasi-linear
equation of the same type and satisfies the initial condition v(t,z) = 0. Taking
these observations into account, we shall consider the following initial value problem

up = ZBj(t,z,u)qu +C(t,z,u), (t,2)€q,

= (12.9)
u(0,2) =0, z€N.

As was the case for linear equations, the B; are m x m matrices and C' is a column

vector of length m. The set G = Q" is again defined by the inequality [t| < nd(z),

where 7 is defined later in the theorem and d(z) is an appropriately determined

“distance” function. The set Bg := Br(0) is the open ball {z : |z] < R} in C". We

shall assume that d(z) is bounded on 2 and satisfies the inequalities

0 <d(z) <dist(z,T), |d(z)—d")|<|z—2%, =22 €.

If G, Q, and d(t,z) are defined as before, using the new function d(z), then
Lemma remains valid. Moreover, 0 < d(t,z) < dist(z,T), for z € Q. As
a consequence, Lemma [12.5| remains true. Although the region G of existence ob-
tained is less than optimal under this assumption, we derive the benefit that the
proof of the theorem is greatly simplified. We now state and prove the Cauchy-
Kowalevsky theorem for the quasilinear case.
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Theorem 12.8. Let the functions Bj(t, z,u) and C(t,z,u) be continuous in Q" x
Bpgr and holomorphic with respect to z and u (real case), or holomorphic in Q" x B
(complex case). Suppose further, that the following estimates hold on Q" x Bg:

|Bj(tvz’u)| < Bj’

Vd(t7z)|Bj(t,z,u)—Bj(t,zv)\ Sﬁ;“u_UL j=1...,n, (1210)
|C(t, z,u)| < L, d(t, 2)|C(t, z,u) — C(t, z,v)| < +'|u —v|.
d(t, z)

If n > 0 is such that

20V do(B+7) < R, n(3V3(B+7)+26) <1, nef <1,

where dy = supd(z) < oo, =37, 8;, and 8" = 3_7_, ;. Then the initial value
problem (12.9) has a unique solution which exists in Q7.

Proof. The proof proceeds along lines similar to the linear case. We consider an
equivalent integral formulation of ((12.9)) given by

u(t,z) = /Ot [iBj(T,z,u(ﬂ 2))uz, (7, 2) + C(T,z,u(T,z))] dr (12.11)

j=1

and treat it as a fixed point equation of the form u = Su to which the contraction
mapping principle, can be applied. As the underlying Banach space F, we use the
same space as in the proof of Theorem [12.6] However, in contrast to the linear
case, the operator S is not globally defined on F and it will be necessary to define
a proper closed subset F' of F which is mapped into itself by S.

Let F be the closed subset of E defined by

Fi={ueE:|ultz2)] <p, |u,(t2)] <1//dt 2)},

where p := 2nv/do(8+7) < R. Let u € F and set v = Su. Then, using the bounds
in (12.10]), we obtain

ve(t, 2)| = | ZBj(t, z,u(t, 2))uz, (t, 2) + C(t, 2, u(t, 2))|

j=1
n

< D IBj(t, 2 ult, 2))fus, (8, 2)] + |C(t, 2, ult, 2)|

j=1
B+

= Vit

From this inequality and the fundamental theorem of calculus, it follows that

[t] ds

v(t,z):‘/Otvt(T,z)dT‘S(ﬂ—i-v) =
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A direct integration then yields
Il ds It ds
/o Vi(s.2) /o Jz) - =
T
nlo

< 2n/d(2)
< 2n/do.

Therefore,

v(t, 2)| < 2n(B+ v)Vdo = p,
which is the first inequality in the definition of the set F. In order to verify the
second inequality in the definition of F', we estimate the derivatives of v. Using the
inequalities in (12.10) and applying Nagumo’s Lemma, Lemma we obtain the
bounds

0 701/2
‘T%C(t, Z,U(t, Z))’ < m

9 A

—B,(t t < —1

|62’k .7( ,Z,U( az))’ — d3/2(t’z)7

and from the second inequality in the definition of F' and Nagumo’s Lemma,
Ci)2

d(t,z)’

|quZk| <

Here C /o = 3v/3/2. The product formula for derivatives, leads to the the inequality

3

|Ut,zk| = ‘ Z[(Bj)zku’zj + BjquZk] + Czk
j=1

3

< Z |(Bj)zlluz, | + [ Bjlluzz, | +1C, |
j=1

< (B+7)C1j2 + 8
- d32(t,z)

A direct integration with respect to s establishes the inequality

/ It ds < 2n
o d3%(s,z) T \Jd(t,z)
Therefore, using the fundamental theorem of calculus, we have the estimate
t
vz, | < ’/ V2, (7, 2) dT|
0

[t]
< ((B+7)C1)2 +5)/0 de
1

< —.
T W/d(t, 2)
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This last inequality verifies that v satisfies the second inequality in the definition
of F, as well. It follows from the above that Su € F whenever u € F, i.e., S maps
F into itself.

To complete the proof, we need to show that S is a contraction mapping. Let u
and v be in F and consider the ¢ derivative of the difference

(Su— Sv); = Z[Bj(t, z,u) — Bj(t, z,v)]u;

Jj=1

+

J

Bj(t, z,v)[uz, —v.,] + C(t, z,u) = C(t, 2,v).
=1
The definition of the Banach space F gives us the inequality

[[u —of

dr(t,z)’

lu —v| <

Applying Nagumo’s lemma to this inequality, gives the estimate
Cpllu — v
drti(t, z)

Combining these results with the hypotheses (12.10]), we obtain the following in-
equality for the difference in the derivatives

|Uzj - vzj| S

_ < / lu—v| N — v, s |u— vl
|(Su — Sv)s| < (nglﬁJ a2 +j§:1ﬁ]\uz1 v |+ d(t,2)
|[u — |
< (5406, )

Thus, making use of (12.7)), and the fundamental theorem of calculus, we get

t
., /HU'_UH
_ < — < - .
S 5u|_y/0(su Sv)tdt]_p(ﬁ +cpﬁ+v)dp(t,z)

Hence, when we multiply by dP(t, z) and then take the supremum over Q7, we get
n
[Su — Sv|| < I;(ﬁ’ + B+ u—v.

It follows from our hypotheses on 7 that S is a contraction mapping for p sufficiently
large and S has a unique fixed point u € F' which is the solution to (|12.11]). ([

An example to which the above, for example may be applied, is the the initial
value problem for a Burger’s type equation

u=—(14+ 22 +u)u, —22(14+ 22 +u), 2€Q,0<t
u(0,2) =0, ze€Q,

where Q = {z : |z| < 1} is the unit disk, centered at the origin. In the terms of
the notation of Theorem we have B(t,z,u) = —(1+ 22 + u) and C(t,z,u) =
—22(1+ 22 +u), which are entire functions. Note also that B(t, z,u) and C(t, z, u)
are real valued for real values of ¢, z, and u. The distance function d(z) is given by
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d(z) =1—|z|,do =1, and d(t,2) = 1 — |z| — |t|n. Let R > 0 be given. Then the
conditions ((12.10) are satisfied with the constants
B=2+R, [ =1,
7Y=22+R), 7 =2

If n is chosen such that
R 1 1}
2+7) (9V3+2)(2+R) e

then the hypotheses of Theorem [12.8| are satisfied and the existence of a unique
holomorphic solution defined on Q7 follows.

n§min{6
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