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Abstract. We give several results concerning a Nemytskij operator, generated by
a set-valued functions. We consider two function spaces, namely the C! and AC spaces
of continuously differentiable, resp., absolutely continuous, set-valued functions. We
prove that the situation in which the Nemytskij operator is Lipschitzian continuous
is characterized by a specific form of a function which generates the operator.
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1. Introduction

All linear spaces considered in this article are assumed to be real. In the following
we shall write I instead of [0, 1].

In 1982 J. Matkowski showed (cf. [15]), that a Nemytskij operator N (which is
defined by the formula ¢ — N(¢) := g(-, ¢(+)), where g is a given function) maps the
function space Lip(Z, R) into itself and is Lipschitzian with respect to the Lipschitzian
norm if and only if its generator is of the form

g(x,y) = a(r)y +b(x), zel, yeR,

for some a, b € Lip(I,R). This result was extended to a lot of spaces by J. Matkowski
and others (cf. e.g. [12, 13, 16]), in particular to the spaces C*(I,R) and AC(I,R) of
all k-times continuously differentiable, resp., absolutely continuous, functions ¢: I —
R (cf. [17]). Recently Matkowski has shown (cf. [18]) that if we only assume that
the operator N is uniformly continuous, then the generator g is of the form above.
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Set-valued versions of Matkowski’s results were investigated for instance in papers
[5, 6, 7, 9, 10, 11, 19, 23, 24] and [25]. The main goal of this paper is to examine
a set-valued analogue of Matkowski’s result in the cases of the C' and AC spaces.

If (Z,|| - |lz) is a normed space, then by cc(Z) we denote the space of all non-
empty, compact and convex subsets of Z. If A and B are subsets of Z, then we define
A+B:={a+b:a€ Abe B} and oA := {aa : a € A}, where a € R. Moreover, if
a,f €R and A, B € cc(Z), then

a(A+ B) =aA+aB, a(fA) = (af)A, 1A= A,

and if a, 8 > 0, then (o + 8)A = oA + BA.
Let d denote the Hausdorff metric on the space cc(Z), defined by the fromula

d(A,B) :=inf{t >0: AC B+1tS, BCA+1tS},

where S is a closed unit ball in the space Z.
If A€ ce(Z), then let us define [|A|c.(z) as follows:

| Allee(z) = sup{||zl|z : = € A}. (1)

Moreover, if C is a non-empty subset of a real linear space, then we shall say that
C is a convex cone, if it satisfies the following two conditions: C+C C C and AC C C
for all A > 0.

Lemma 1.1 ([21], Lemma 2). Let Z be a normed space. If A, B and C' are non-empty,
compact and convex subsets of Z, then d(A+ B, A+ C) =d(B,C).

Lemma 1.2 ([20], Theorem 5.6, p. 64). Let Y be a vector space and let Z be a Haus-
dorff topological vector space. Moreover, let C be a convex cone in Y. A set-valued
function F' defined on C, with non-empty and compact values in Z , satisfies the Jensen
equation

(30 +92) = 5 (F) + Flw)), w92 €C.

if and only if there exist an additive set-valued function A, defined on C with non-

empty, compact and convex values in Z and a non-empty, compact and convex subset
B of Z such that F(y) = A(y) + B, y € C.

Theorem 1.3 ([21]). For every normed linear space Z there exists a normed linear
space (Vz, ||"|lvy) and an isometric embedding 7: cc(Z) — Vg, where cc(Z) is endowed
with the Haussdorf distance d, for which w(cc(Z)) is a conver cone in Vz and the
conditions

m(ce(Z)) = m(ce(Z)) = Vz
m(A+ B) =n(A) + n(B) (2)
m(aA) = ar(A)

are satisfied for A, B € cc(Z),a = 0. Moreover, Vy is essentialy unique, i.e. if V} and
V2 are normed linear spaces and w: cc(Z) — V}, 7% ce(Z) — V2 are embeddings
which satisfy the above conditions, then there exists exactly one isometric isomorphism
T:V} — VZ for which T o' =72,
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If E, E’ are arbitrary non-empty sets, by F(E, E’) we denote the set of all functions
f:+ E — E'. Every function g: I x E — E’ generates the so-called Nemytskij operator
N: F(I,E) — F(I,E’), defined by the formula

(No)(z) :=g(z,9(x)), éeF(,E), zecl (3)

For a function A: I x C — cc(Z) we shall write 4, = A(-,y),A” = A(z,-),x €
I,ye C. Thus Ay: I — cc(Z) for y € C and A”: C — cc(Z) for z € 1.

Let Y, Z be normed linear spaces, and let C be a convex cone in Y (C is endowed
with the metric induced from Y'). Consider the set

L(C,cc(Z)) :={A: C — cc(Z) : A is additive and continuous}.

The formula

LAE) sy YAW).B) "

vecvior  lylly
defines a metric in £(C, cc(Z)) (cf. [23] and [25]). Next the functional

||A(y)||ch
|A]lg == sup H—tndED

, A€ L(C,cc(2)), (5)
yeC\{0} llylly

is not a norm, since £(C,cc(Z)) with addition and multiplication by real scalars,
defined in the usual way, is not a vector space (except the case that Z is a single-
point space).

Lemma 1.4 ([22], Lemma 5). Let Y and Z be normed linear spaces and let C be
a convex cone in'Y with nonempty interior. Then there exists a positive constant My
such that for every additive and continuous set-valued function F: C — cc(Z) (in
particular, for the functions the values of which are singletons) the inequality

d(F(y1), F(y2)) < Mo||F||clly1 — yally

holds.

By L(Y,V) we denote the normed space of all continuous linear operators, which
act on the normed space Y and with the values in normed space V.

Lemma 1.5. Let V be a real normed space and let C be a convezr cone with nonempty
interior in a real normed space Y. If a function A: C — V is additive and continuous
then there exists exactly one linear and continuous extention A: Y — V of a function
A such that ||A]|(v,vy < Mol|Al|z (for a constant My see Lemma 1.4).

Proof. Lety € Y. It is easy to observe that there exist y1,y2 € C such that y = y; —ys.
Let us define

Z(y) = A(y1) — A(y2)-

It is easly seen that this definition is correct and, moreover, A is linear and continuous
extension of A. The uniqueness of the extension of A is obvious. To complete the proof
we have to show that

I[AllLev,vy < Mol Al (6)
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Let y € Y and let y = y1 — yo, for y1,y2 € C; from Lemma 1.4 we get

AW)lv = [[A(y1) — A(y2)llv < MollAllzllyr — vally = MollAllllylly,
and hence (6) is verified. O

If (V,]|-|]v) is a real normed linear space then by C1(I,V) we denote the space of
all continuously differentiable vector-functions ¢: I — V. Moreover, for a non-empty
subset C C V, by C(I,C) we denote the set of all functions ¢ € C'(I,V) such
that ¢(I) C C. Now let [|9||Lip(r,v) and ||¢]|c1(s,v) denote the norms on the space
CY(1,V), defined as follows

l|¢(z1) — p(z2)llv

|| Lip(z,v) := [19(0)]|v + sup

)

T1FT2 |$1 —$2|
¢ller vy = [18(0)]lv + sup 19 (2)[v;
x€|0,

the second supremum is finite since ¢ is continuously differentiable and I is a compact
set. The first supremum above is also finite; it follows directly from the Mean Value

Theorem
6@) = o@alllv o0 16 @)l (™

|z1 — 2] w€[w1,m3]

Moreover, from inequality (7) we get (cf. [13]):

l[lLipz,vy < l1dller vy

Now, let F' be a function defined on the interval I with the values in cc(Z). From
many definitions of differentiability of set-valued functions we choose the definition
due to Banks and Jacobs (cf. [2]); we shall say that F'is 7-differentiable at xo € I, if the
vector-function 7o F is differentiable at z¢ (for 7 see Theorem 1.3; the differentiability
defined in this way does not depend on the chosen 7.) We define the space C* (I, cc(Z))
as follows

C'(I,cc(Z)) :={F € cc(Z) :mo F € C(I,V7)}.

Let us note that if F' belongs to the space C1(I,cc(Z)) then F € C(I,cc(Z)), i.e. F is
continuous. On the space C(I, cc(Z)) the metric may be defined as follows

der(1,ee(z))(F1, F) == ||m o F1 — 7o Fyl|c1(r,v,)s
where Fy, Fy € CY(I,cc(Z)).

2. Main results

Theorem 2.1. Let Y, Z be normed linear spaces and C be a convexr cone in Y.
Assume that the Nemytskij operator N generated by G: I x C — cc(Z) satisfies the
following conditions

1) N: CHI,C) — CY(I,cc(2)),
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2) there exists L > 0 such that
dor(1,ce(z)) (N1, Noo) < Ll|¢r — ¢2llcrry),  ¢1,02 € CH(I,C). (8)

Then there exist functions A: I x C — cc(Z),B: I — cc(Z) such that B, A, belongs
to the space C1(I,cc(Z)) for everyy € C, the function A is additive and Lipschitzian
for every x € I and

G(z,y) = A(z,y) + B(x), zcl,yeC.

Moreover the function I > x — A* € L(C,cc(Z)) satisfies the Lipschitz condition
with the constant L, i.e.

dL(A11,A12) < L|$1 — $2| xr1,T2 € I. (9)

Remark 2.2. Since in the course of the proof of Theorem 2.1 Radstrom embedding
is applied, it is natural to ask, whether this theorem is a conclusion from its vector-
valued analogue (cf. [17]). The answer, as is easy to see, is “no” — if we formulate
the vector-valued analogue and try to prove Theorem 2.1 as a corollary from this
analogue, then the crucial step depends on whether the difference of two vectors from
the cone is another vector from this cone. Without more detailed information on these
vectors we can not generally give a positive answer.

Proof. Let us note, that G(-,y) € C'(I,cc(Z)). To see that let us fix y € C and
set ¢1(x) = y,z € I. By 1) and from the definition of N we get N¢y = g(-,y) €
CY(I,cc(Z)). In particular G is continuous with respect to the first variable.

Now, let us take x1,22 € I such that 0 < z1 < 292 < 1 and let u,v € C. Consider
two functions ¢1,¢o: I — Y defined by

¢1(x) == y1 + a(@)[y2 — v, (10)
$2(x) 1= 41 + a(@)[y2 — 1, (11)

where « is an arbitrary function from the space C1(I,I) for which equalities a(z1) =
0,a(zz) = 1 holds and y1 = 72 := (u 4+ v)/2,y2 := v,91 := u. Note that ¢1,¢s €
CY(I,C) and ||p1 — ¢2l|c1(1,v) = ||(v — u)/2||y. Thus, from 2) we get

den(1,ee(2)) (Né1, Noo) < Li(v —u)/2]]y.

Hence, from the definition of the metric do1(scc(z)) and from inequality (7), there
holds

|21 — 22| 7M||[(m 0 Npy — w0 Ngpo)(w1) — (w0 Nepy — w0 Nepo) (w2)||v, <
< Ll|(v —u)/2|ly.

Thus, from the definition of the Nemytskij operator, we get

U+ v U+ v

(G, “5) + 7(Glaa, 5

) = [7(G(z1,w)) + 7(G(z2,0))]lv, <

|lv —ully

<L
2

|IE1 — X2,
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and since 7 is an isometry we infer

) G, ), Gl ) + Glanv)) < Y

d(G(xl,

|x1 — xal.

Now, letting x1,x2 — x, where x is an arbitrary point of the interval I, we get (since
G is continuous with respect to the first variable)

G, ") = S 16w u) + Ga,0)]
and from Lemma 1.2 there is
G(z,y) = A(z,y) + B(z), (12)

where A: I X C — cc(Z), B: I — cc(Z) and A is additive with respect to the second
variable.
To prove that B € C1(I,cc(Z)), let us note that

G(z,0) = A(z,0) + B(z) = {0} + B(z) = B(x),

and G(-,0) € C'(I,cc(Z)). Now we shall prove that A, € C'(I,cc(Z)) for every
y € C. From equalities (2) and (12) and from definition (3) we get

m(No1(z)) = 7(G(z,y)) = 7(A(z,y)) + 7(B(x)),

where ¢ (v) =y for x € I. Hence ro Ay =moN¢y —mo B. Since mo Ngy,mo B €
C'(1,Vz), thus mo A, € C'(I,Vy), which mplies that A, € C'(I,cc(Z)) for every
y e C.

Now we shall prove that the inequality

d(G(z,y),G(@,9) < Llly—ylly, z€lyyeC (13)

holds. Let us fix ¢ € I,y,y € C. Define ¢1,¢2: I — C as follows: ¢1(t) =y, d2(t) =y
for t € I. It is obvious that ¢1,¢2 € C'(I,C). Let us note that [[¢1 — ¢2l|c1(r,y) =
[ly — 9]|y. According to Lemma 1.1 we get

d(G(z,y),G(z,9)) = d(G(z,y) + G(0,7), G(z,y) + G(0,9)) <
<d(G(z,y) + G(0,7),G(z,y) + G(0,v)) + d(G(z,9) + G(0,y), G(z,y) + G(0,7)) =
=d(G(0,y),G(0,9)) + d(G(z,y) + G(0,7),G(0,y) + G(z,7)).

Since 7 is an isometry, we get

d(G(0,y), G(0,9)) = [|7((G(0,y)) = 7(G(0,9)))llv, =
= [l(m o N¢1)(0) = (w0 Neb2)(0)[|v, = [[(w 0 Npy — 7 0 Nepa)(0)[v, -
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Moreover from Mean Value Theorem we obtain

d(G(z,y) + G(0,9),G(0,y) + G(z,y)) =
= [Im((G(z,y)) + 7((G(0,)) = 7((G(0,9)) — w((G(x, 9))llv, =
= [[7((G(z,y)) = =((G(2,9)) = [7((G(0,¥)) = =((G(0, 9))]llv, =
= [[r(N1(2)) = m(Na(2)) — [7(N¢1(0)) — (N2 (0)][lv, =
=|[lmo Noi(x) —mo Nea(x) — [ o N1 (0) — 7o Neo(0)]|lv, =
=|[l(moN¢1 —mo Ngg)(x) — (o N1 —mo Ne2)(0)|lv, <

< sup [I(m o Ny — w0 Npo)'(t)] v, (x — 0) <
te[0,x

<sup [[(mo N¢y — o Na)' ()| v, -
tel

Thus from (8) we get
d(G(z,y), G(x,)) < ||(770N¢1—770N¢2)(0)||VZ+§1€111>II(WON¢1—770N¢2)'(0|IVZ =

=|[(moN¢1 —mo Ng2)llcr(1,v,) = der(1,eez)) (N1, No2) < Ly — ylly,

which completes the proof of inequality (13). Now from (12) and from Lemma 1.1 we
get

d(A™(y), A*(y)) = d(A(z,y), A(z,y)) = d(A(z,y) + B(z), A(z,y) + B(z)) =
= d(G($7y); G(x,@) < L||y - gHYv

and we conclude that A® is Lipschitzian.

Finally, we shall prove that (9) holds. Let z,w € C and let ¢1, ¢2 be given by (10)
and (11), where y1 = o = 2z + w,y2 = 22 + w, 71 = w. Then (¢1 — ¢2)(x) = z for
x € I. Hence, from (8) and from Mean Value Theorem we obtain

Im(G(z1,51) + Gl22,42)) — 7(G(z1,51) + G2, 42))llv, < Lllyr — gelly|er — 22,
Thus
d(G(z1,z +w) + G(ze, z + w), G(z1, w) + G(x2, 22 + w)) < L|z||y|z1 — z2].
From (12) and from additivity of function A® for « € I we get
d(A(x1,2), A(w2,2)) < Ll|z]|y o1 — 22l
Thus

At A%z
dp (A", A*2) = sup (A (2), A™(z))
zeC\{0} |E21PS

<L|$1 — T2,

which completes the proof. O

Remark 2.3. It is possible to formulate this theorem in a stronger form, assum-
ing only uniform continuity of N, instead of satisfying the Lipschitz condition — see
Theorem 2.6 and its proof.
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Theorem 2.4. Let Y and Z be normed linear spaces, let C be a convex cone with
nonempty interior in the space Y and let A, B be given functions such that A: IxC —
cc(Z) and B: I — cc(Z). Assume that Ay, B belong to the space C*(I,cc(Z)) for
y € C and A* belongs to the space L(C,cc(Z)) for x € I. Moreover, let the function
I>xw— A% € L(C,cc(Z)) satisfies the Lipschitz condition, i.e. there exists a constant
L > 0 such that

dL(A11,A12) < L|$1 —$2|, r1,x2 € 1. (14)

If we define the function G: I x C — cc(Z) in the following way
G(z,y) = Alz,y) + B(z), zel,yeC,

then the Nemytski operator N generated by G maps the set C(I,C) into the space
CY(I,cc(Z)) and satisfies the Lipschitz condition, i.e., there exists a constant L' > 0
such that

dor(1,ce(z)) (N1, Noo) < L'||py — dallcrr vy, é1,¢2 € CH(I, C). (15)

Proof. Let x1,29 € I. Since m o A* 7w o A®2 are additive and continuous, so is 7 o
A*1 — 1o A%2. We shall prove now that the following inequality holds

[|mo A"t — o A"?||s < Llxy — x2. (16)
Let y € C. From (4) and (14) we get
d(A™ (y), A" (y)) < Lllylly |z1 — w2,
whence, as 7 is an isometry
|l o At — w0 A% ](y)|lv, < Lllylly|z1 — 22l

Thus, according to (1) and (5), (16) holds. Now let « € I. By Lemma 1.5 there is
exactly one linear, continuous function m o A%: Y — Vz such that

mo A*(y) =mo A%(y) for yeC.
We shall prove now that the function
Isc—moA® e L(Y,Vyz) (17)

satisfies the Lipschitz condition. Let x1,z9 € I. Obviously

moA®1 — o A%2 = o A%t — o A%z,

Hence, from Lemma 1.5 and (6), we infer

||mo A" — o A%2|[(y,v,) = |[m o A" — 1o A%2|[(y,v,) <
< Myl|mo A" — o A" || < MoL|xy — 22,
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and thus we get

||7T o0 A% —qo A$2||L(Y,Vz) < MQL|$1 — Za|. (18)
Now we shall prove that the following inequality
[[(m o0 Ay,) () — (10 Ay,) (2)[lv; < MoLllyr — yally (19)

holds for z € I and y1,y2 € C. Let h € R,h # 0 and let x + h € I. From inequality
(18) we get
(o Ay, ) (@ + h) — (w0 Ay, )(x) = [(7 0 Ay,)(z + h) — (70 Ay, ) ()][|v, =
= |Im(A(@ + b, y1)) — 7(A(z + h,y2)) = [7(A(z,91)) — 7(Alz, y2)llv, =
= [|m o AHh(y1) — m o ATt (yy) — [m 0 AT(y1) — w0 A(y2)]llv, =
=||[m o Avth — 70 A%](y1 — y2)llv, < MoL|h|ly1 — yelly,

whence

H (mody)(@+h)—(mody)(@) (mody,)(z+h) - (roAy,)(x) ‘

<
h h

Vz
< MoLllyr — yelly-

Letting t — 0 we get (19).
Now, we shall prove that the derivative of the function w o N¢: I — V at any
point xg € I is given by the following formula

(o No)'(z0) = (7 0 B)'(20) + (7 0 Ag(ay))'(w0) + 70 A% (¢ (20)).  (20)

Indeed, applaying in turn the definition of the derivative, the triangle inequality
and equalities (2) and (3) we get
|[( 0 N¢)(xo + h) — (7 0 N¢)(20) — h(m o B)'(x0) —
= h(m 0 Ag(ay)) (w0) — h[m 0 A= (¢/ (w0))]|lv, =
= [|m(A(zo + h, ¢(xo + h)) + B(zo + h)) — m(A(zo, ¢(x0)) + B(zo)) —
— h(m o B)(z0) — h(m 0 Ag(sy)) (0) — A7 0 A% (¢ (20))]|lv, <
< ||(mo B)(wo + h) — (70 B)(w0) — h(m 0 B)'(z0)||v,, + || = h[7 0 A0 (¢' (20))] +
+7(A(xo + h, (o + h))) — m(A(zo, p(20))) — h(T © Ag(ay)) (w0)||v, <
< o(h) + [[m(A(zo + h, d(20))) — T(A(z0, $(20))) — ”(T © Ag(y)) (x0)]|v; +
+ |7 (A(zo + Py ¢(20 + h))) — T(A(20 + hy $(20))) — h[ 70 A%0 (& (20))][]v, <
< o(h) + [[( 0 Ag(ag)) (o + h)) — (T 0 Ag(ay))(w0)) — AT 0 Ag(s)) (w0)llv +
+ ||7(A(xo, ¢(zo + h)) — w(A(xo, p(z0)) — h[m 0 A%o(¢ (x0))] +
+ m(A(zo + h, ¢(x0 + b)) — 7(A(zo, d(x0 + ) —
— m(A(zo + h, ¢(20)) + m(A(wo, P(20))|lv, <
< o(h) +o(h) + [|(m 0 A™)(¢(zo + h)) — (w0 A™)(¢(z0)) — h 7 0 A¥0(¢' (20))|lv, +
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+||(m 0 AT (B(wo + h)) — (0 AT (P(a0)) —
— (w0 A™)(¢(z0 + h)) + (7 0 A™)(d(20))|lv, <
o(h) + [[m o A% (¢(zo + h)) — 7 0 A%0(B(x0)) — 7 0 AT0(¢' (w0)(h))|lv, +
+||m o Aroth(p(wg + h)) — o AToth(B(x9)) —
—mo A%0(p(x0 + h)) + 7 0 A% (¢(0))||v, <
o(h) + || o A% [¢(x0 + h) — (x0) — ¢ (x0) (W)][lv, +
+ || 0 Ao [p(x0 + h) — ¢(w0)] + 7 0 AT [(x0 + h) — p(z0)]||v, <
< o(h) + ||m o A% [p(x0 + h) — ¢(x0) — ¢’ (x0)()]|lv, +
+||[m o Aroth — 10 A% [(¢(zo + ) — ¢(x0))]|v,; <
o(h) + |[m o A% || Lv,vy) [[d(x0 + h) — ¢(x0) — ¢ (z0)(M)]|ly +
+ [|[7 0 Azoth — 7o AT || Ly, [|(¢(z0 + ) — d(z0))|ly,  (21)

where o(h) is the Landau symbol.

Let us note that there exists a constant M > 0 such that |[m o A%|[1y,v,) < M for
all z € I, since the function (17) is continuous and its domain is a compact set. Now
let us write ¢(zo + h) = ¢(xo) + ho'(zo) + |h|f(h), where [|f(h)|]ly — O for h — 0.
Thus, from inequality (18), (21) is less than or equal to

o(h) + Mo(h) + MoL[¢' (x0) + f(h)] |h]* = o(h),

which completes the proof of (20). Moreover, (20) implies that N maps the set
C1(I,C) into the space C1(I,cc(Z)).

Now we shall prove that there exists a constant L’ > 0 such that (15) holds. Let
#1 and ¢ belong to the space C*(I, C). From the definition of the metric dci(1,ec(2))
and from the definition of the norm || - [|c1(7,v,) we get

dor(1,ce(z))(Né1, Ng2) = ||t o N1 — mo Neo|lcr(1,v,) =
= [|(m o N¢1)(0) — (o Np2)(0)|[v, + SUI;H(Wo N¢1)'(x) — (1m0 Noa)' (x)|lv -
TE
According to (19) and (20) we infer

[[(m o N¢1) (z0) — (70 Ng2)' (20)l|v, <
(70 Agy () (20) = (T 0 Ay (o)) (z0) vy +
+ |l o A0 (¢ (x0)) — 70 A0 (¢ (20))llv, <
< MoLl|1 (o) — da(zo)lly + [ 0 A7 [¢] (w0) — ¢ (w0)]llv; -

It is easily seen that ||¢1(x0) — ¢2(z0)|ly < ||¢1 — d2|lc1(1,y), thus
sup [|(m o N¢1)'(z) — (70 Ng2)' (2)|lv, <

zel
< MoL|[¢r — ¢2lleri,yy + MSUI; 1(¢1 = ¢2)' (2)]ly
xe
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Moreover,

[[(m o Np1)(0) — (70 Nep2)(0)]|v, =
= [|m(A(0, $1(0)) + B(0)) — m(A(0, $2(0)) + B(0))||v, =
= ||m 0 A%(¢1(0)) — w0 AV ($2(0))||v, < |[7 0 A%|Livivp (P01 — 2)(0)]]y <
< M[(¢1 — ¢2)(0)]]y

It follows that
der(1ee(z) (No1, No2) < L'f|d1 — b2l (r,vys
where L' := M + MyL (> 0). O

Now lets turn our attention to absolutely continuous functions with values in the
space cc(R). For brevity, in the following we shall write K instead of cc(R). Thus
IC consists of all non-empty, compact intervals (including degenerate ones) in R. For
I,LJeKand o € Rwedefine I+J:={z+a' :x €l,2’ € J} and ol := {ax : x € I}.
It is clear that if [a,b], [c,d] € K and a > 0, then

[a,b] + [c,d] = [a+ ¢, b+ d],

ala, b] = [aa, ab).

Of course we have

d([a,b],[c,d]) = max{|a — c|,|b — d|}.

Now consider the norm || - || in R?, defined by

1@, )l == max{lz], [y}, (2,y) € R?,

and the map
7: K > [a,b] — (a,b) € R?. (22)

It is clear that the following relations

hold. Thus, K can be embedded into the (of course, complete and reflexive) space
R?, endowed with the maximum norm (cf. [11]). Moreover, a space into which K
is embedded in the above fashion is unique up to isometrical isomorphism — see
Theorem 1.3.

A function ¢: I — Y is said to be absolutely continuous (cf. [3], p. 15), if for every
€ > 0 there exists d > 0 such that for any positive integer N and a disjoint family of
intervals (a1, 1), (a2, 82), - .., (an, Bn) in I whose lengths satisfy Zf;l(ﬁi —a;) <0,
the inequality Zi\il [|6(8;) — ¢(a)|]ly < € holds true. We define absolute continuity of
a set-valued function F': I — K in a similar manner; instead of the distance generated
by the norm || - ||y, we consider the Hausdorff distance in K. We denote the space of
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all absolutely continuous functions defined on the interval I and with the values in
the space Y by AC(I,Y). Moreover, for a subset C C Y, by AC(I, C) we denote the
set of all functions ¢ € AC(I,Y) such that ¢(I) C C.

Lemma 2.5 ([4], p. 44, Theorem 3.4). Let Y be a reflexive Banach space and let
a function ¢: I — Y be absolutely continuous. Then ¢ is differentiable a.e. on the
interval I (with respect to the Lebesgue measure), ¢ is integrable in the sense of
Bochner and
o(x) — ¢la) = ' (t)dt for a,z €l
la,z]

Now, let (Y ||-||y) be a reflexive Banach space and let us define the norm ||-|| ac(7,v)

in the space AC(1,Y) in the following way

19llacw,y) = lle(0)]ly +/[ . 16/ (0)1ly-dt; (23)

)

since ¢’ is integrable the integral in (23) is finite. It is easy to see, that the following
relation holds
F e AC(I,K) & 1o F € AC(I,R?),

where 7 is the Radstrom embedding (22). Since the function 7 is invertible, thus the
formula

dacr ) (Fi, Fy) == ||t o F} — 7o Fy||ac(rr2), Fi, Iy € AC(I,K), (24)

defines a metric in AC(I,K).
Now we shall formulate the following set-valued analogue of the J. Matkowski’s
result (cf. [17], Theorem 1 and [18]).

Theorem 2.6. Let Y be a reflexive Banach space and let C be a convexr cone in
Y. Assume that the Nemytskij operator N generated by G: I x C — K maps the
set AC(I, C) into the space AC(I,K) and is uniformly continuous. Then there exist
functions A: I — L(C,K),B: I — K such that B and A(-)y belong to the space
AC(I,K) for every y € C, the function A(z)(-) is uniformly continuous for every
xz el and

G(z,y) = A(x)y+ B(z), zel,yeC.

Also, if we assume that there exists L > 0, such that

dac(rxy(Né1, No2) < Ll|¢1 — ¢2llac,y), ¢1,02 € AC(L,C), (25)

then the function A(x) satisfies the Lipschitz condition with the constant L for every
zel.

Proof. Let us note, that G(-,y) € AC(I,K). To see that let us fix y € C and set
¢1(x) = y,x € I. From the definition of N and assumption, that N maps the set
AC(I,C) into the space AC(I,K), we get N1 = G(+,y) € AC(I,K). In particular G
is continuous with respect to the first variable.

Now, let us take x1,xs,...,29, € I such that 0 < 1 < 22 < ... < 29, < 1 and
let u,v € C. Moreover, let us define y; =, := (v +v)/2,y2 := v,7; := u. Consider
a function ¢1: I — Y defined by
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Y1 for z € [0, 1],
+w__ fOI'J)EZ"_,m-,
¢1(x) = %l $2;:9;22¢;1 [yl gl] ] [ 2i—1 21] (26)
vt m&/l — 7] or T € [T24, T2it1],
Ui for x € w2y, 1],

Moreover, let us define a function ¢o: I — Y, by putting y», 7, instead of yi,7q,
respectively, in definition (34). It is not difficult to check that ¢1,¢2 € AC(I,C)
and [[¢1 — ¢2|lac,y) = |[(v —u)/2||y. Now, let us note (cf. [18]), that there exists
a function «: [0, +00) — [0,400), which is continuous at 0, satisfies the condition
~(0) = 0, and, moreover, for which the inequality

dac.x)(Né1, No2) < (|1 — ¢2llacuy)),  ¢1,92 € AC(L,C)
holds; in fact, we can take
Y(t) :==sup{dac)(No1, No2) : ¢1,¢2 € AC(L,C), |[|p1 — b2|laca,y) < t}-

It is not difficult to show, that uniform continuity of N implies, that the values of v
are finite, v(0) = 0 and ~ is continuous at 0. Thus, from Lemma 2.5, (23) and (24)
we get

YUl =u)/2lly) Z dac(r)(Né1, No2) > /1 (w0 Ny — mo Neo)'(t)||dt >

2n—1
> Z ||/ (mo N¢y —mo Neo) (t)dt|| =
=1 (@5, T k1]
2n—1
= Y [[mo Néu(wxt1) — 7o Noo(xh11) — w0 Ny (w) + 7 0 Nepo ()| =
k=1
2n—1

= > Im(Glarsr, $1(2a41))) = 1(Glzrs1, d2(wnr1))) —
k=1
— m(G(z, ¢1(2x))) + 7(G(ag, d2(zr)))| =

= > I (G(w2r,72)) + 7(Glwar—1,51)) = 7(Glwar, F1)) — 7(G(w2n-1,92))|| +

k=1
n—1
+ D _Im(G(2k, 7)) + 7(G(22m41,91)) — m(G (@28, Y1) — 7(G (2041, Y2)) |-
k=1
Let x be an arbitrary point of interval I and let 3 — = for all k =1,2,...,2n — 1.

From the continuity of G with respect to the first variable and from the definitions of
Y1, Y2, yl ’ yQa we infer that

(2n = D||w(G(z, (u +0)/2) + 7(G(z, (u + v)/2) = 7(G(2,u)) — 7(G(z,v))|| <
< (v —w)/2]y).
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According to the fact that 7 is an isometry, we obtain

(0= *57) +6(n 150 S + o) < (157, )

and the above inequality holds for each positive integer n. Hence we get
Gz, (u+0)/2) = [G(z,u) + G(z,0)]/2

for arbitrary « from I and u, v from C, i.e. G satisfies the Jensen equation with respect
to the second variable. By virtue of Lemma 1.2 we obtain

G(z,y) = A(z)y + B(z), (27)

where B: I — K and A(z): C — K, for every z € I.
To prove that B € AC(I,K), let us note that

G(z,0) = A(z)0 + B(z) = {0} + B(z) = B(x).

Moreover, G(-,0) = N¢, where the function ¢: I — C is given by ¢(z) =0 for z € I.
Since N takes its values in the space AC(I,K), B is absolutely continuous.

Now we shall prove that A(-)y € AC(I,K) for y € C. Fix y € C. Let us consider
a function ¢: I — C given by ¢(x) = y for x € I. From definition (3), equality (27)
and from additivity of m we get

m(No(z)) = 7(G(x,y)) = n(A(2)y) + n(B(z)).

Hence 7 o A(-)y = mo N¢p — m o B. Moreover m o N¢,m o B € AC(I,R?). Thus
7o A(-)y € AC(I,R?), which implies that A(-)y € AC(I,K).
Now we shall prove that the inequality

d(G(z,y1),G(x,92)) < v(lly1 —w2lly), ze€l,y,y2€C (28)

holds. Let us fix € I, y1,y2 € C. Define ¢1,¢o: I — C as follows: ¢1(t) = y1, ¢2(t) =
yo for t € I. It is obvious that ¢, ¢ € AC(I, C). Let us note that ||¢1 — 2|l acr,y) =
[ly1 — y2||y - Since 7 is an isometry, from triangle inequality we get

d(G(z,9), G(2,y2)) = ||7(G(z,91)) — 7(G(x, 2))|] <
<[ (G(0,91)) = m(G(0, y2)) | +
+ [7(G (2, 41)) = 7(G(z,y2)) = [7(G(0,51)) = 7(G(0, y2))][ -

Moreover, since
d(G(0,41),G(0,92)) = |[(m o Npp — w0 N¢p2)(0)]]

and

Im(G (2, 91)) = 7(G(x,y2)) = [7(G(0,y1)) — 7(G(0, 2))]l| =
=[l(moN¢1 —mo Ngg)(x) = (mo Ngp — 7o Nea)(0)]] =

= H/[Oz](ﬂoth —7roN¢2)/(t)dtH < /I||(7ToN¢1 —mo Ny (t)]|dt,
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we have

d(G(xayl)aG(xva)) <
<o Ngy —mo N )(0)| +/I||(7TON¢1 —mo Nga)'(t)||dt =

= |[(m o N1 — 7o Né2)||ac(r,r2) = dac(r,x) (N1, No2) <
<([l1 = d2llaca,yy) < (v — w2lly),

which completes the proof of inequality (28). Now from (28) and from Lemma 1.1 we
get
d(A(x)y1, A(x)y2) = d(G(x, 1), G2, 92)) < v([lyr — 2lly)-

Thus A(z) is uniformly continuous for x € I, and hence A is a map from I into
L(C, K). Moreover, if the operator N satisfies (25), then in an analogous way we can
show, that the function A(x) satisfies the Lipschitz condition with the constant L for
all z from the interval I, which completes the proof. a

In the following theorem we shall give sufficient conditions for the Nemytskij op-
erator to be lipschitzian. Let us note, that the reflexivity of the space Y implies the
reflexivity of the space L(Y,RR?) (cf. [8]).

Theorem 2.7. Let Y be a reflexive Banach space, and let C be a convex cone with
nonempty interior in the space Y. Moreover, let A and B be given functions such that
A: T — L(C,K) and B: I — K. Assume, that the functions B and I > x — A(x) €
L(C,K) are absolutely continuous (the set L(C,K) is endowed with the metric (4)).
IfG: I x C — K is of the form

G(z,y) = A(z)y + B(z), zel,ycC,

then the Nemytskij operator N generated by G maps the set AC(I,C) into the space
AC(I,K) and satisfies the Lipschitz condition, i.e., there exists a constant L > 0 such
that

dac(r,x)(No1, Nop2) < Ll|pr — d2|lacr,y), ¢1,¢2 € AC(I,C).

Proof. Let z € I. Since the function 7 o A(z): C — R? is additive and continuous,
from Lemma 1.5 we get, that there is exactly one linear and continuous function

7o A(x): Y — R? such that

moAx)(y) = [mo A(x))(y) for yeC.
We divide the proof into five steps.
1. We shall prove that the functions
I3z moA(x) € L(Y,R?) (29)

and A(-)y for y € C are absolutely continuous. Let 0 < a3 < f1 €< a2 < f2 < ... <
ay < By < 1. Since mo A(B;), mo A(wv;) are additive and continuous for i = 1,2, ..., N,
the function 7o A(8;) — m o A(w;) is also additive and continuous. For y € C\ {0}
from (4) we get
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d(A(Bi)y, Alai)y) < |lyllvdeicx)(A(Bi), Ala:)),

which implies, that the function A(-)y is absolutely continuous for y € C. Moreover,

Tl || Il o A(B:) — 7o Ala)|(W)I| < de(c.o)(A(Bi), Aai))-

Thus
[T o A(Bi) — mo Alai)llz(cr2) < dee k) (A(Bi), Alai)).

Obviously

mo A(Bi) —mo A(ay) =mo A(B;) — mo Aay).

Hence, from Lemma 1.5 we infer

|| o A(B:i) — o A(ai)||L(yre)y < Mol|m o A(Bi) — 7o Aaw)l|z(c k)

and thus we get

N N
ZHT(OA(ﬁi)—WOA(ai)HL(K]R?)gMOZd .x)(A(Bi), A(i))-

=1

Since the function I > z — A(x) € L(I, K) is absolutely continuous, so is the function
I>2w moA(z) € L(Y,R?).

2. Now we shall prove that N maps the set AC(I, C) into the space AC(I, K).
Let us note that there exists a constant K such that

||7T o A(x)HL(Y,]RQ) < K, S I (30)

In fact the function (29) is continuous (even absolutely continuous) and its domain is
a compact set. Moreover, let us note, that inequality (30) implies that the function
A(z) satisfies the Lipschitz condition with the constant K.

Let ¢ € AC(I,C) and consider the function I 3 z — A(z)¢(z) € K. Moreover,
let 0 <ag < f1 <ag<fr<...<any <Py <1 Since A(x) satisfies the Lipschitz
condition with the constant K for every x from I, we get

A(A(ei)dla), A(B)O(B)) <
< d(A(ag)o(en), Alas)o(5) + d(A(i)o(5:), A(B)S(5)) <
< Klg(ai) — o(B:)lly + lllm o Ala)lg(5:) — [x o AB)]6(B)]| <
< Kllgai) = 6(8)lly + ][ Alas) — 70 AR z)]¢(ﬁ)|| <
< KlIotai) — 6(B:)lly +max 16(t) Iy |7 Afas) — 70 A1y,
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whence

N

Zd(A(ai)¢(ai)aA(Bi)(b(ﬁi)) <

i=1

N N
< K; l16(a) = o(Bi)lly + max||6(t)]ly ; |l 0 A(ei) =m0 A(Bi)]l|L(ve2)-

Since the functions I > z + ¢(z) € Cand I > x — mo A(x) € L(Y,R?) are absolutely
continuous, so is the function I 3 z — A(z)¢(x) € K. Therefore, the function N¢,
given by No¢(x) = A(x)¢(z) + B(x), is absolutely continuous.

3. Now, let z € (0,1) and assume that the derivatives ¢'(z), (m o B)'(x) and (7 o
N¢) () exist (since the functions ¢, 7 o B, o N¢ are absolutely continuous, their
derivatives exist a.e. on the interval I). We shall prove that the following formula
holds

(mo[A()d(2)]) (z) = (w0 N¢)'(z) — (70 B) (x) — w0 A(z) (¢ (x)).  (31)

Since ¢ is differentiable at © we can write ¢(z + h) = ¢(z) + h¢' (x) + hf(h), where f
is a function defined on the neighbourhood of 0 in R and with the values in the space
Y, such that limy,_ f(h) = 0. For h € R with sufficiently small |h| we have

(toN¢)(x+h)— (mroN¢@)(x) =
=7(A(x + h)p(x + h)) + 7(B(x + h)) — 7(A(x)d(z)) — m(B(x)) =
=m(A(x + h)¢(z)) — n(A(x)d(x)) + hmo Az + h)¢' (z) +
+ hmoA(z + h)f(h) + m(B(xz + h)) — n(B(x));

whence

(/1) [r(Ax + h)(x)) — n(A(2)p(x))] =
— (1/W)[(x o N§)(a + h) — (w0 N§)(@)] — (1/W)[(w 0 B)( + h) — (w0 B)(x)] -
— To A+ W (x) - 7o Alw + W)f (),

which implies that (31) holds.

4. Now, let € I,y1,y2 € C, and let us assume that the derivatives of the functions
molA(-)y1], mo[A(-)ya], ™ o A(+) exist at the point z. It is easily seen that the inequality

(7m0 [AC)y1]) (z) = (m o [AC)w2]) ()] < I[70 AC) [ (@) Livee)llyn —v2lly (32)
holds for x € I,y;,y2 € C.

5. Now we shall prove that the operator N is lipschitzian. Let ¢; and ¢2 belong to
the set AC(I,C). From (23) and (24) we get
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dac(r,x)(No1, Ngo) = ||t o Noy — mo Nol|ac(r,re) =

= ||(7TON¢1)(0)—(W°N¢2)(0)||+/ (0 N¢1)'(x) — (7 0 Nopo)' () |

s

According to (31) and (32) we infer

(7 0 N¢1)'(z) — (w0 Nepo)' ()| <
< [[(mwo[A( )1 ()]) (z) = (o [A() g2 ()]) (2)||+ || 0 A(z)¢) () — 7 0 A(z) P (2)]| <
<[ AC) ] (@)l ezl (2) = da(@)lly +
+ [l o A(@)|pvre) l|¢) () — @ ().

It is easy to see that |[¢1(x) — ¢2(2)||ly < ||¢1 — ¢2llac(,y) for « € I; thus

[l o N6 @)~ (o N () e <
[0,1]

< ||¢1_¢2||AC(I7Y)/ [[7moAC) ] (@)||L(vre) do+ K [[(¢1 — o)’ ()|]y dex.

[0,1] [0,1]

Moreover,

(o N¢1)(0) = (0 Nep2)(0)]] =
= [|w(A(0)$1(0) + B(0)) — w(A(0)¢2(0) + B(0))[| =

= || o A(0)(¢1(0)) — 7 o A(0)(¢2(0))]| <
< |l o A0)[Livre) (01 — ¢2)(0)|ly < K|[(¢1 — 62)(0)]]y
and finally
dacrc)(Ne1, Noo) < L1 — ¢2llacr,v)s
where L = K + [io 1 |[[7 0 AC) ] "(2)|| (v p2) do (> 0). O

Remark 2.8. It is a natural reaction to try to generalize the method of proofs of
Theorems 2.6 and 2.7 to the more general situations. Thus we are led to the question,
whether the Hausdorff completion of the Radstréom space Vz is reflexive. The positive
answer to the simplest case of the space cc(R) is given above. However, even in the
case of cc(R™) for n > 1, this problem is still unresolved.
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