ifferential
quations
& Paeplications
Volume 14, Number 2 (2022), 349-362 doi:10.7153/dea-2022-14-25

RANDOM NEUTRAL SEMILINEAR
DIFFERENTIAL EQUATIONS WITH DELAY

O. K. BELLAOUI, A. BALIKI AND A. OUAHAB*

(Communicated by J. Lyons)

Abstract. In this paper, we present the existence and uniqueness of a random mild solution of
a system of neutral semilinear random differential equations with delay. Also the Lipschitz
regularity of the solution is presented. The results are based on random versions of Perov’s fixed
point theorem. Finally, some examples are given to illustrate our main result.

1. Introduction

The theory of differential equations with state-dependent delay appears frequently
in applications as a model of equations. In recent years, this type of equation has
received great attention by researchers, for instance, concerning ordinary differential
equations, we cite the early work of Aiello et al. [1], the survey of Hartung et al. [10],
the papers of Hartung et al. [11], Walther [32] and the references therein. We also cite
the recent and interesting articles of Li and Wu [19, 20].

Neutral differential equations are widely studied in the fields of applied mathe-
matics. As a result, they have received great attention in recent decades. We refer to
Driver [6, 7] and Hartung [12, 13] for ordinary differential equations and as well as the
recent papers Barbarossa et al. [2] and Hernandez et al. [17] for partial differential
equations and abstract neutral equations, respectively. In some works, the case where
state dependent delay appears in the neutral part, was not taken into consideration, such
as in [5, 15, 16, 29]. Differential equations with random coefficients are used as mod-
els for a discussion in many different applications such as control theory, statistics,
biological sciences, etc. For more information on such applications, see the books of
Bharucha-Reid [4] and Skorohod [27]. Due to different applications, various studies of
differential equations with random coefficients have been considered recently, see for
instance [3, 9, 14, 21, 25, 26] and their references.
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In this paper we consider the following system of random neutral semilinear dif-
ferential equations with delay

[X(l, CO) +81 (trxo'(t,x,) ('7 w)a)’o(t,y,) ('7 (D), (D)]/
=4 ((D) [X((D,l‘) +81 (taxo'(t,x,) ('7 w)a)’o(t,y,) ('7 (D))]
+fl (taxo'(t,x,)('a w)ayo'(t,y,)('a CO), CO)
[y(w7t) +g2(t7x6(t,x,) ('7 w)7y6(t,y,) ('7 (D), (D)]/
= A (@) [x(t, ®) + &2(1, X5 (1 x) (+: @), Vo (1.4, (-, @))]
+f2(tax0'(t7x,)('a w)ay()'(ny,)('a CO), CO)
x(w»l):¢l(w7t)» t [_p70}7 e
y(w7t):(P2(wat)7 t [_paOL (DEQ,
where A;: Q — Z(D(A;),X), D(A;) C X, i = 1,2, generates two random analytic
semigroups of bounded linear operators on X, ¢@;; ¢, are two random maps, f;(-),
gi(-), i=1,2, o(-) are functions to be specified later, and X is a separable Banach
space induced by a norm || - ||.
This paper is organized as follows. In Section 2, we recall some definitions and
facts about random fixed point theorems in generalized Banach spaces. In Section 3,

we give the existence and uniqueness of mild solutions to the problem (1.1). In Section
4, as an application, we present an example to illustrate our main result.

(1.1)

S
S

2. Preliminaries

In this section, we will review some notations, definitions, and auxiliary findings
from the literature that will be used in the paper.

Let (Q,.%) be a measurable space, X be a real separable generalized Banach
space. We equip a Banach space X with a o-algebra Z(X) of Borel subsets of X so
that (X, 2(X)) becomes a measurable space.

DEFINITION 1. A square matrix of real numbers is said to be convergent to zero
if and only if its spectral radius p (M) is strictly less than 1. In other words, this means
that all the eigenvalues of M are in the open unit disc i.e. |A| < 1, for every A € C
with det(M — AI) =0, where I denotes the unit matrix of .#,x,(R).

THEOREM 1. ([30], p. 12, p. 88) Let M, € Myxn(R). The following assertions
are equivalent:

(1) M. is convergent towards zero;
(i) M" — 0 as m — oo;

(iii) The matrix (I — Mx) is nonsingular and

(1-m)y 1 =¥ M,
i=0
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(iv) The matrix (I —M.) is nonsingular and (I —M,)~" has nonnegative elements.

REMARK 1. Some examples of matrices convergent to zero are

1. Any matrix M*:< ),Where a,becR, and a+b < 1.

S Q)
S Q)

N

S S

2. Any matrix M, = ( ),Where a,beR, and a+b < 1.

N

Q) S

3. Any matrix M, = < ),where a,b,c €R, and max{a,c} <1.

O Q)

For more information on matrices that converge to zero, see Precup [23], Rus [24]
and Turinici [28].

DEFINITION 2. Let X,Y be two real separable Banach spaces, a mapping A :
Q x X —Y is called a random operator if ® — A(w,z) is measurable forall z € X .

DEFINITION 3. A random fixed point of A is a measurable function z: Q — X
such that

2(0) =A(w,z(w)) forall weQ.

THEOREM 2. [18] Let X, be a separable Banach space. Let A: Qx X — X be a
closed linear random operator such that for each ® € Q, A(®) is one to one and onto.
Then the operator S : Q x X — X defined by S(w)x =A=' (w)x is random.

THEOREM 3. [9,26] Let (Q,.%, 1) be aprobability space, X be a real separable
generalized Banach space and F : Q x X — X be a continuous random operator, and
let M(w) € Muxn(Ry) be a random variable matrix such that M(®) converges to 0
a.s. and

d(F(0,x1),F(w,x2)) < M(w)d(x1,x) for each xi,x, € X, © € Q.

Then there exists a random variable x : Q — X which is the unique random fixed point
of F.

LEMMA 1. [9] Let X be a separable generalized metric space and G: Qx X — X
be a mapping such that G(-,x) is measurable for all x € X and G(w,.) is continuous
Sforall o € Q. Then the map (©,x) — G(®,x) is jointly measurable.

Let (X,||-|lx) be a Banach spaces. Let the spaces C([b,c|;X) and Crip([b,c]; X)
be endowed with their norms

lullcqp.axy = sup [Ju(?)]lx
telb.c]
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and
lulley, (b.cx) = lullcp,d.x) + 1l cip(p.a.x)
where
[[u(s) —u(®)|lx
Ule,, (bex) =  Sup
[ ]CLP([b ) t,s€[b,c) s |t—S|

We use the symbol By for the space C([—p,0];X) endowed with the uniform norm
|| - ||, - In addition, for & € C([0,a] x Bx;R") and u € C([—p,b];X) with 0 <b < a,
we use the notation u(-) and ug(., .y for the functions u(-),ug(. () : [0,6] — Bx
given by u()(t) = u; and ug(. () (1) = g (s ) -

From [17, Lemma 1] and [17, Lemma 3], we present the following lemma which
is very useful in our future arguments.

LEMMA 2. Assume u,v € Cpip(—pplx), 0 <b<a, o€ Crip([0,a], Bx;RT),
up =vo = @ and o(t,h;) < b for h=u,v and all t € [0,b]. Then ugy,ug(,, ) €
CLiP([Ovb};%X)’

“)
() )y (0,01:8y) < max{[ulc,, (jo.s1v): [Ples, (—porv) b

< g B
{uo("u(‘))}CL,-,,([O,b];%’X) = [u(')}CLip([Ovh],«Ex) [G]CLip(([Ovh]X'ﬁX’RJr)
x <1 + [u(')]CLip([Ovh];«@XO :
Hu"('v”(-)) - v"('vv(-)) Hc([o’b];ggx) < <l + [v(')}CLiﬁ([Qb]ﬁX) [G]CL,-,,([O,b]x%’X;Rﬂ)
X |u— V||C([0,b];x)~
THEOREM 4. [31] Let A: D(A) CX — X be a C-linear operator generating a

Co -semigroup of contractions {T (t);t > 0}. Then {T(t);t > 0} is analytic if and only
if for each o € (0,1) there exists

t —n
lim <I— —A) x=T({t)x, xeX,
n—o0 n
in the usual sup-norm topology of C([et, £];.Z(X)).

3. Existence of solution

In this section, we seek a random solution for (1.1). To start, we offer the definition
of random mild solution.

DEFINITION 4. A pair of random variables x,y : Q — C([—p,b],X) is a random
mild solution of system (1.1) on [—p,b], if (x(¢,0), y(t,0)) = (¢1(t,0), @2(t,0)),
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t € [—p,0] and
x(t,0) =Ti(t,0)(1(0,®) + g1(0,X5(0,9,(0,0))5 Y5 (0,02 (0,0)) @)
—81(t,X6(1.x) Yo (t.31)> @)
t
+/0 Tl (l _saw)fl (svxcr(s,xx)ayc(s,yxﬁw)ds re [07b]
y(t,0) =Ta(t,0)(@2(0,0) + 82(0,X5(0,0,(0,0))s Yo (0,02(0,0))> @)
_gZ(taxG(t,x,)ayO'(t,yt)7w)

1
+/0 TZ(t_s:w)fZ(saxG(S,xS)7yc7(s,yx)aw)ds re [Oab]

We add the following conditions in order to prove our next results.
(#4) (a) There exist random variables Kj,K, : Q — (0,+c0) such that

1T (1, 0)[lx < Ki(@), [|[T2(t, @)y < Ka(@) foreach @ € Q,

(b) Forall o € Q, T;(-,)(¢;(0, @) +gi(0,91(0,0),9:(0,m))) € Cr;ip([0,a],X).

(5) Let fi,f>:[0,a] x Bx x Bx x Q — X be two Carathédory functions satisfying
the following conditions.

(a) There exist random variables p1,p2,p3,ps : Q — L([0,a],RT) and posi-
tive constants L (®),L,(w) such that

1£1(2,%, 3, @) = fi(s,%.5, 0)|lx < Li(@)r = 5|+ pi(@,7)|}x =]
+p2(0,1) [y =l 2y

1£2(2,,y, @) = fa(s, %, 5, @) [[x < La(@)| — 5|+ p3(@,1)[}x = ¥]|
+pa(@,1)[ly =)

PBx

By s

for all for all 7,s € [0,a],x,X € B, (¢1;Bx),y,y € By (¢2;PBx) and r >0,
(b) For each o € Q, T;(-,0)f1(t,01(0,0),02(0,w),w) € L=([0,a];X), i =
1,2.
(4) Let g1,82: [0,a] x Bx x Bx x Q — X be two Carathédory functions. We sup-
pose the following conditions.

(a) There exist random variables q1,q2,q3,q4 : Q — L7 ([0,a],R™) and positive
constants M;(w),M,(w) such that

lg1(t,x,y, @) — g1(s5,%,5, 0)|[x < Mi(0)|t — 5|+ q1(@,1)]]x — 3] 2,
+q2(0,1) [y =l 2y

g2, x,y, ) — g2(5,%,5, 0) |[x < Ma(0)|t — 5]+ q3(@,1)||x = ¥ 2,
+q4(0,1)|ly =3l

forall t,s € [0,a], x, X € B, (¢1;$x), ¥, Yy € B (¢2;PBx) and r > 0.
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(%) The functions o : [0,a] x Bx — RT and ¢;: [—p,0] x Q — X satisfy:

(a) o€ CLip([0,a] x Bx;RT),0(0,9) =0 and there is 7* >0 and 0 < b* < a
such that 0 < o (¢, y) <1 forall t € [0,b*] and y € By (¢;, Bx), i =1,2.

(b) Yo € Q, ¢;(-,0) € Crip([—p,0],X) and Vr € [-p,0], ¢;(z,-) is measur-
able.

THEOREM 5. Assume that conditions (741 ) — (4} ) are satisfied and there is 0 <
6 < min{a,b*,r*} such that

27Li(a))(1-l—[O'}CL’.p([O’g]X%X;RJr)(l+2®i(5,(0))> <1, i=12 YoeQ, (.1

where
(o) =(lq1(-, @)l =((0,5).2+) + [|42(s @) = (j0,8] = +)
+ 2K (o) ([lp1(; @)l o.5)2+) + P20 @) 11 (0,61, 87))>
() =[g3(-, )| = (0,5, +) |94 (-, @) || L= ((0,8), )
+2K3(0)([lp3(-; @)l 21 o,.5)m+) + P4 (-, @) 11 (0,61, 27))»
and

0i(s,®) = [¢ilcy,, (- pojx) + [T ©)(9i(0, 0) 4+ 8i(0, 91 (0, ®), 92(0, ®), ®)] ;. (0.5:%)
+Ti(-, @) £i(0,01(0, ®), 92(0, ®), ®)]| =((0.5):x) + Mi( @) + Li(®),

and the matrix

_ o [Nl 0)l= + Ki(@)[[pr(, @)1 [|92(-; )| + Ki (@) [[ pa (-, @) || 1
M) =a ( g3 (-, @)l +K2(w)llps(uw)Hi1 g4 (-, @)= +K2(w)||P4("w)||il ) ’

where oo = 1+R [G}Cup([o,b])a and R is positive constant. If M(®) converges to zero,

then there exists a unique mild random solution x,y : Q — Crip([—p,b];X) of the prob-
lem (1.1).

Proof. Let P;: R — R be the function defined by
Pi(x) = li(w)[G}cLip([o,S]x@X;R+)x2 + ()L,-(a)) <[0}cup([o,5]) + 1) - 1) x+0;(6, w),

where, we write [6]¢;, (j0.5)) in place of [0]c,, (j0.6]xzyr+) for convenience. From

condition (3.1) and noting that A;(®) (1 + [G]CLip([Ovb]X*@X;R+)> — 1 <0, we infer that

Py, P, have a positive root and there exist Rj,R, such that P(R;) < 0,P(Ry) < 0.
Moreover, from the definition of P;(-) we find

0:(8, ) + Ai(w) (1 + [o]cup([o,,,])) Ri+ (@R <Ry, i=12VoeQ, (3.2



Differ. Equ. Appl. 14, No. 2 (2022), 349-362. 355

We put R = max{R,R,}. Let % (b,R) be the space defined by:
Y (b;R) ={(x1,52) € C([=p,b];: X) x C([=p,];X) : xi(0, 0) = ¢:(0, @),

[xi(w)}CLip([fp,h]) <R)i= 172} ;

where, we write [x(®)]c,, ((~ps)) in place of [x(-, @)]
the space % (b,R) be endowed with the metric

a0 = (|3 5080 ).

Iy =3l cqo.):x)

CLip([~pb]:X) for convenience. Let

Consider the operator N : % (b,R) X % (b,R) x Q+— C([—p,b];X) x C([-p,b]; X),

(xvva) = (Nl (x7y7 a))7N2(x,y7 (D)) y

where
Ni(x,y,0) =Ti(t,0)(¢1(0,0) + 81(0,91(0,0)),92(0, 0)), ®))
—81(t, %6 (1,x) Vo (ty)» @)
+/(: Ti(t —5,0) f1(5, X5 (s )5 Yo (5,x,), @)ds, 1 € [0,B],
and

NZ(xayv CO) = TZ(ta CO)((Pz(O, (D) +g2(07 ?1 (Oa CU)), (P2(O7 (D)), (D))
- g2(t7xo'(t,xt)7y0'(t,yt)7 (D)

t
+/0 T2(t_s7w)f2(57xo'(.\',xs)ay()'(s,xx)aw)ds re [O7b]

Next we always assume that x,y,x,y € % (b,R).

Step 1. First we show that N is a random operator on % (b,R) x % (b,R).

Since fi, f2, g1 and g, are Carathédory functions, then @ — fi(¢,x,y,®) and
o — fr(t,x,y,0), ©+— gi(t,x,y,0) and © — g>(t,x,y,®) are measurable maps
in view of Lemma 1. From Theorem 4, we have

t —n
Ti(t, ) = lim (I—ZA,-(w)> X, i=1,2.

n—00

From Theorem 2, we recognize that ® — ( — %A,-(a))) " x are measurable operators,
thus @ — T;(r,®) are measurable, Using the continuity properties of the semigroups
Ni(o0), (o), we get

o — E(t7w)(§0i(07w) +gi(07¢1 (va)v%(07w)7w))7

(w,s) — Ti(t —5,0) fi(s,x(w,s),y(o,s),0),

are measurable. As, the integral is a limit of a finite sum of measurable functions, thus,
the maps

o — Ni(x(t,0),y(t,0),0), ©+— N(x(t,0),y(t,0),0)
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are measurable. As a result, N is a random operator on % (b,R) x % (b,R) x Q into
C([0,5],X) x C([0,5],X).

Step 2. ||uy — @z, <6 <71, G(t u,) t and ug(,,) € Bs (0;PBx), u=x,y,
¢ =1, ¢ forevery t € [0,b], fi(-,xq(., 1Yo () o) € CLip([0,0];X), i=1,2 and

e ]CL oury S PL@)FP2(0,)) (14R[0]ey,, 08)) L1 (@)
ip(
[ 2 (X6 ()Y }CL b (p3(@,-)+pa(o,-)) (1+R[0]c,,,(0.5))) HL2(@).
: (3.3)
From Lemma 2, ||u, — < [u(,)]CLV (05,25 )b < Rb < 6 < r*, which implies that
lp 9 ’*"

0<o(t,u) <t forall r €[0,b], the function  — ug( ) is well defined and ug( ,,) €
Bs (@;%x) forevery t € [0,b], u=x,y, @ =@, ¢». In addition, from Lemma 2, for
t €[0,b) and h > 0 such that 7+ & € [0,b] we have that
[ f1 (t+h7x0'(t+h,x,+h)ayo(t+h,y,+;1) ) J1 (6 X6 () Yoty @) ||x
< pi(@,t + )| X6 4hx) = Xo(x) | 2y + P2(@,1 +h) H)’G(t+h,y,) — Yoy llzy +Li(@)h
< (pi(@,t+h) + pa(@,t +h)) (L+R[O]c,,, (0.8 )h + Li(®)h,
and
/1 (f+h»xc(z+h,x,+h>7yo<t+h.,y,+h> ) Fr (6 %) Yoty @) llx
< (p3(@,t+h) + pa(@,t+h)) (1 +R[G]cLi,,([o,S]))h+L2(w)h,
hence ﬁ(-,xg(,7x(_)>7y0(_7y(_))7a))) € CLip([0,0];X), i = 1,2, which establishes (3.3).

Step 3. N is a % (b,R) x % (b,R)-valued function. Using (3.3), for z € [0,b) and
h >0 with 7+ h € [0,b], we can estimate

”Nl(x(t +h, CO),y(Z‘—Fh,(D),(D) _Nl(x(t’ C()),y(t, CO), w)”X
< [N 0)(91(0,0) +81(0,91(0, ), @1 (0, )]y, (0.6:x) 2

+lq1(@, )l =((0,61r+)

Xo(r-+han) ~Xo(ta) ||

M h
@y +M (o)

+llg2(@, )l =058+ |[Yot+hyrn) _yo(t,y,)’
/ Kl Hfl (S xo‘ (s.x5) yo‘(st ) fl(o (pl(o (D) @2(0 (D HX
4 [ I+ 5,0)4(0,61(0,0),0:(0,0).0) s

+/ K (o) Hfl s+h, X (s-+hxy ) Yo (s-Hhysn) ) fi (S X6 (5,5)1 Y0 (5,y5) 2 H ds

< [N 0)(91(0,0) +81(0,91(0, ), 91 (0, )]y, (0.61:x)
+HITi(+, @) £1(0, 91 (0, ), 92(0, @), @) || L= (j0.p):x) + M1 (@)
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+(llg1(@,)lz=(oppr+) + I192(@, )| =(j0.51+) )R[C ]y, (0,07 (1 + R)R
+2K1(w)(||m(w7 Mo qopprs) T 12200, )11 (0,)m+) (R[O_]CUP([O,IJ]X)(I +R)> h
+2K1((D)L1((D)h
< (91 (b, )+ A1 (0) (1 n [a]cup([w,])) R+ JLl(co)R2> h.
Similarly, we obtain
[N2(x(t +h, @), y(t + h, ), ®) — No(x(t, @), y(t, ®), 0)][[x
< (@2(b, ®) + M) (1 n [a]cup([w,])) R+ Ag(w)R2> h.
from (3.2) which implies that
(V.2 )) ), € Cuip([0.5]:X)
and
[N(xyy,w)]cup([o,h];x) <R
Furthermore, as
(Pi(',(l)) € CLiP([_pvo];X)v [q)i('v w)}CLip([fp,O];X) SRi=1,2,
we obtain that
N(xvva) € CLip([_pvb];X)
and
[N(x,y,0)]c;, (- plx) SR
Hence N has values in %' (b,R) X % (b,R).

Step 4. We show that N is Lipschitz continuous. From Lemma 2, for ¢ € [0,5] we
get

”Nl (x(tvw)vy(tvw)vw)_Nl (}(tvw)vy(tvw)vw)nx

< g1 (o, )=o) X6 ()Xo 5) H@X +lg2(0, ) =058+ Yoy Vol 4 .

By ds

t
+/O Ki(o)p1(o,s) on(s,xs)—fo(s,a)

By ds

+ /0 K1 (@)p2(0.5) Vot Tos
<l (@) e qoszey (14 F) (@) o pem [Tlcun o ) In—Fleonx

2@, )=o) (14+ 50 (@) g, (o) Olciin000) I3=Teon

+K1(0)]1p1(@,) | oz (1

+K1(0)[p1(@, )| 1o pm) (1 ['yv(~)(@)]cup([oﬁb];@x) [0l (0.5) ) ly=Yc(o.01:x)
< (1+R[0]cy, (10.6) (191 (05 ) [ 2= (0,61:m ) K1 (@) | Pr (@, )| 1 o, )) K= cpo.6]:%)
+(1+R[o ]CL,p 0.6)) (lg2(@, )| 2= (o.51r+) FK1 (@) | P2(@, )| L1 g0,0:m ) 1Y =l e (0,01:x) -

+ [f(-)(w)]cup([o,b];ﬂx) [G]cup([o,b])> [[x—=X]lcjo,6):x)
+
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Similarly, we obtain

[N2(x(2, @), y(1, @), 0) =N (X7, @), (1, ©), 0) || x
< (1+R[0]cy, (10.6) (193 (05 ) || 2= (0.5 ) T K2 (@) | P3 (@0, )| 1 0 ) A=l e p0.6]:%)
+(1+R[0]c; (10.6)) (194 (05 )| 2= 0 55 ) K2 (@) | Pa (@, )| o 1)) [ —Fleio.6):3) -
Hence
d(N(x,y,0),N(x,y,0)) < M(0)d((x,y), (x,y)),
and
M(w) = a ( lg1(-; @)l= + K (@) p1(, @) 11 [[92(+; ©)| = + Ki (@) [[ pa (-, @) || 1 )
lg3(-; @) |~ + Ka(@)[|p3 (-, @)1 (|94 (-; ©)[|= + Ka(@) [ pa(-, @) | 1
where
oa=1 +R[G]CLip([07bD'
Therefore there exists a unique random solution of the system of random neutral semi-
linear differential equations with delay given in (1.1) by Theorem 3. [l

4. Applications
In this section we give two applications of our abstract result of this paper.

EXAMPLE 1. Let X = C([0;7],R), (Q,%,P) be a compete probability space and
0 : Q — R . Define the operator A : X — X by A(®)v = o, (®)»’ with domain
D(A(w)) = {ve X,V € X;v(0) =v(r) =0}.

From [22] we know that A is the generator of an analytic semigroup (7'(¢)),>0 of
bounded linear operators on X. We note that (7'(¢)),>0 is not a Cy-semigroup. Con-
sider the following system of neutral problem

[u(t,&, @) + o (@)ar (1) (1 +tyu) (&, @)@ (6, @)

2

=O€*(w)%[u(n€,w>+a1(w) 1Oty 0)) (5 65 @)V (5§, @))]

+B1(@)b1 (1) (14t (1)) (5§ @)V (e, (6, @)
(.8, @)+ on(w )az(t)(1+ (1)) (& Oy (e (€, @)

2
=a*(w)%[u(t,€,w)+az(w) 20 (L + () (585 Oy (65 ©))]
+ B2(@)b2(1) (1 + sy (1)) (5 & @)V en(y) (5§ @)

ut,0,w) =u(t,0,0) Vie0,m], oecQ,

v(t,0,0) =v(t,0,0) Vrel[0,m], €,

u(s, &, 0)=1(s,§,0), se€[-p,0,E€0,n], weQ,

v(s,,0) = (5,8, 0), s€[-p,0,E€0,7], weQ,

4.1)
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where 11 € Cpip([0,a] x X,R), 11(0,9;(0)) = 0, ¢ € Crip([-p,0,X), i=1,2., o,
Bi, i = 1,2 are a positive real-valued random variable, a;,b; € Crip([0,a];R™) and
increasing functions. In addition, in the interest of brevity, we assume that

0< o(s,x) <s, forse0,a], xeX.

To represent this problem in the form (1.1), we define the functions g; : [0,a] x HBx x
By xQ—=X, fi:[0,a] x Bx x Bx xQ—X,i=1,2and 0:[0,a] x Bx — R by

gi(t,x,y,0) = 0;()a;(t)(1+xy), fi(t,x,y,®) = Bi(®)b;(t)(1 +xy),
and
o(s,vs) = u(s,w(s)).

Under these definitions, we note that the conditions (.77 ), (.77 ) are satisfied. It is
trivial to see that f;, g;,i = 1,2 are Carathéodory functions, and

Hfi(tvxhth)_ﬁ(svx2vy2vw)H ( )[bl]CL,p 0,a;RT) ‘t_s|

+ Bi(@)bi(1) (r + | @2lle (- p.oj.x0) Iy — 2]l
+ Bi(@)bi(t) (r+ | @1l p.ojx) )l = x2ll,

||gi(f,x1»y1»(9) _gi(s7x27y27w)|| < ai(w)[ai]CLip([O,a];R+)|t_s|
+ 04i(@)ai(t)(r+ |2l (- p.ojx) [Iy1 — 32|
+ 0(@)ai (@) (r+ @1l e(—p.o.x) X1 — 22,

forall ¢,s € [0,a],7 < s,x1,x2 € B, (01,X),y1,¥2 € Br(¢2,X).
Let

x(tvw)(é) :u(tvévé)vy(tvw)(é) :V(Zvévm)v re [_pvaLé € [0777:]7
x(6,0)(8) = 1(0,0),5(0,0)(§) = ¢2(0,0), 6 €[-p,0].

Consequently, problem (4.1) can be rewritten as

/

[xX(1,®) + g1(t, X6 (1,) (-, ©), Yo 1.y,) (+ ©), ©)]
=A(0)[x(0,1) + 81t Xo(1.1) (- @), Yo (1., (+ @))]
+ 1t X6 (1) (5 @), Vo (1) (5 @), @)
(@,1) + 82(1,%6 (1) (-5 @), Vo 1.9, (- @), @)
=A(0)[x(1,0) + 82, Xo(1,5) (-, @), Yo (1) (+: ®))]
"’fZ(t:xo(t,x,)(':w):)’a(t,y,)('yw)yw)
x(o,t) =@ (0,t), t€][-p,0], ©eQ
y(o,1) = @(o,1), [=p.0], ©eQ,

Theorem 5 implies that the random problem (4.1) has at least one random mild solution.
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EXAMPLE 2. Let
U, 0) = u() + 810 X6 (- u( ) Vol(w,))r V(@) = V(- 0) +82( Us () Vo))

For the second application of our result of this work, we consider the following random
semilinear parabolic problem

6Iﬁ(x’t7w) +A*(X,D)l7(x,t,(1)) = f2(t7u0'(t,x,)(" w)’uo(t,vt)(" CO), CO),
(x,1) € G  (0,8],

DVu(x,t) =0 I' x (0,b],

atv(x:ta CO) —|—A*(x,D)V(x,t) = f2(t7uo'(t,x,)(" w)’uo(t,vt)(" CO), CO), (4.2)

( t) € G x (0,0], ‘

DYv(x,t,0) =0 x (0,b],

uo(x,2,®), vo(x,z,®), ( t) € G x [—p,0]

(X,I,CO)—V()( ) [ p; ]

where G C R? is a bounded domain with smooth boundary dG =T,

Au(x,D,0) = o.(w) Y ay(x)D'u,

[v|<2m

is a strong elliptic operator with coefficients a, € C*"(G), fi,g::[0,b] x C([—p,0],L*(G))
x C([~p,0],L*(G)) x Q — L*(G), is a given function and o : Q — R is random
variable.

THEOREM 6. [8, 22] Under the assumption that A, is strong elliptic operator
with smooth coefficients, then for any @ € Q the operator A(®) generates an analytic
semigroup on L*. Moreover the semigroups (S(t,®));>oassocited to A(®) is equicon-
tinuous.

For every 1 € R, we define u(¢) = u(-,¢). Hence the problem (4.2) can be rewrit-
ten as follows:

ﬁ/( ) A((D)ﬁ(l ) fl(tvuotu, ( ,(1)),\/6(;7‘,/)(',(0),(0), re [Ovb]7
‘7( ) A((D)V( ) f2(t7u (2.x) ( aw)’uo(t,vt)("w)’w)’ re [0 b
u(x,1,®) = uop(x,1, ),

v(x,t ) vo(x,1, ),

(4.3)

If we assume that all the conditions of Theorem 4 hold, then the problem (4.3) has
unique random mild solution.
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