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Abstract. In this paper, we introduce and study properties of solutions for the following
functional equation arising in dynamic programming of multistage decision processes

f) =0p[§{u(x, y)ymax{p(x, y), f(a(x, y)}+v(x, y)min{g(x, y), f(b(x, y))}

Fwx, Yrx, y)+ fletx, y)]},  Vxes.

A sufficient condition which ensures the existence, uniqueness and iterative approximation
of solution for the functional equation is provided. A few other behaviors of solutions for
certain functional equations which are particular cases of the functional equation are dis-
cussed. The results presented in this paper extend, improve and unify the results due to Bell-
man, Bhakta and Choudhury, Bhakta and Mitra, Liu, and Liu and Ume. Several examples
which dwell upon the importance of our results are also included.
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1. Introduction and Preliminaries

It is well known that the existence problems of solutions of various func-
tional equations arising in dynamic programming are of both theoretical
and practical interest. For details, we refer to [I-16] and the references
therein. The paper of Bellman and Lee [5] provided also an excellent sur-
vey on the development and applications of the functional equations in
dynamic programming.

Within the past 20years or so, many authors, including Belbas [1],
Bellman [2-4], Bellman and Roosta [6], Bhakta and Choudhury [7], Bhakta
and Mitra [8], Chang [9], Chang and Ma [10], Huang et al. [11], Liu [12-
14], Liu et al. [15], Liu and Ume [16] and others, investigated the existence
or uniqueness of solutions, common solutions and coincidence solutions for
several classes of functional equations and systems of functional equations
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arising in dynamic programming, by using various fixed point, common
fixed point and coincidence point theorems, respectively.
In 1984, Bhakta and Mitra [8] studied the following functional equation

fx) =Sug{r(x, y)+ flelx, )}
ye

and gave an existence and uniqueness result of solution for the functional
equation. In 2001, Liu [14] obtained an existence, uniqueness and iterative
approximation of nonnegative solution for the following functional equa-
tion

fx) =§rellf)max{p(x, y), fla(x, y)}.

In 2003, Liu and Ume [16] provided sufficient conditions which ensure the
existence and uniqueness, and iterative approximation of solution for the
functional equation

fx)= Opg{u[p(x, y)+ f(a(x, y)]+voptlg(x, y), f(b(x, y)l},
ye

where u and v are nonnegative constants with u+v=1.

Motivated and inspired by the research work going on in this field, we
introduce and study the following functional equation arising in dynamic
programming of multistage decision processes

Jf @) =opt{u(x, y)ymax{p(x,y), f(a(x, y))}

eD
"o(r, y)min{g(r, y). £, )}

Fwx, Y[rx, y)+ flex, y)I},  VxeSs, (1

where opt denotes sup or inf, x and y stand for the state and decision vec-
tors, respectively, a, b and ¢ represent the transformations of the processes,
and f(x) represents the optimal return function with initial x.

The main purpose of this paper is to discuss properties of solutions
for the functional Equation (1). A sufficient condition which ensures the
existence, uniqueness and iterative approximation of solution for the func-
tional Equation (1) is provided. On the other hand, a few other behaviors
of solutions for certain functional equations which are particular cases of
the functional Equation (1) are established. The results presented in this
paper extend, improve and unify the results due to Bellman [3], Bhakta
and Choudhury [7], Bhakta and Mitra [8], Liu [14] and Liu and Ume [16].
Several examples which dwell upon the importance of our results are also
included.



PROPERTIES OF SOLUTIONS FOR CERTAIN FUNCTIONAL EQUATIONS 275

Throughout this paper, we assume that R = (—o00, +00), Rt =[0, +00),
R™ = (—00,0] and I denotes the identity mapping. Let (X,]| -|) and
(Y, |l-1I") be real Banach spaces, let S € X be the state space, let DCY
be the decision space. Let BB(S) denote the set of all real-valued func-
tions on S that are bounded on bounded subsets of S. For any £ >1 and
f,g € BB(S), let

di(f, g) =sup{| f(x) — g(x)|:x € B(0,k)},

1t
A=) Trair o

k=1

where B(0, k) ={x:xeS and | x| <k}. Then {di}x>1 1s a countable family of

pseudometrics on BB(S). A sequence {x,},>1 in BB(S) is said to be con-

verge to a point x in BB(S) if for any k> 1, dy(x,,x) — 0 as n— oo, and

to be a Cauchy sequence if for any k> 1, dy(x,, x,,) >0 as n,m — oo. It is

clear that (BB(S),d) is a complete metric space. Define

@ ={(p,¥):¢ and ¥ : Rt — Rtare nondecreasing, Y .-, ¥ (¢"(t)) <oco and
¥ (t) >0 for all >0},

@, ={(p, ¥):pand ¢ are nondecreasing, ¥ (t) >0 and lim,_ o, ¥ (¢"(#))=0
for all > 0}.

LEMMA 1.1. [16] Let a,b,c,d be in R. Then

lopt{a, b} —opt{c, d}| <max{la —c|, |[b—d]|}.

2. Properties of Solutions for Functional Equations

In this section, we first of all study the existence, uniqueness and iterative
approximation of solution for the functional equation (1). Next we investi-
gate other properties of solutions for some functional equations which are
special cases of (1). Note that the key techniques of the proof of Theo-
rem 2.1 are to construct a nonexpansive mapping G : BB(S) — BB(S) and
a Picard iteration sequence {z,}>o generated by (C4) such that the sequence
{zn}>0 converges to some z which is both a fixed point of G and a solution
of the functional Equation (1). Our main results are as follows:

THEOREM 2.1. Let u,v,w, p,q,r:SxD— R and a,b,c:Sx D— S be
mappings and let (¢, V) be in ®, satisfying the following conditions

(CD Ju(x, pI+ v, I+Iwx, )<L for all (x,y)€SxD;

(C2) max{|p(x, Y. 1g(x, VI, Ir(x, < ¢ lxID) for all (x,y)€S x D;

(C3) max{lla(x, ), 1bCxe, I, lleGx, I} <@dlxl) for all (x,y)€Sx D.
Then the functional equation (1) possesses a solution z € BB(S) satisfying

conditions (C4)—(C6)
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(C4) the sequence {z,}n>0 defined by

ZO(x)zopg{u(x,y)p(x,y)+v(x,y)q(x,y)+w(x,y)r(x,y)}, VxeS,
ye
Zp(x) = Opg{u(x, yymax{p(x,y), z,—1(a(x, y))}
ye
+U(x, )’) min{CI(xv y): Zn—l(b(x9 y))}
+w(x’y)[r(x»Y)‘f‘Zn—l(C(x,)’))]}» VXES, I’l}l

converges to z,
(CS) lf X0 € S’ {yn}nZI C D and Xn € {a(xn—h yn)a b(xn—l, yn)’ C(Xn_l, yn)}
for all n>1, then

Iim z(x,)=0;

(C6) z is unique relative to condition (C5).

Proof. Put

H(x,y,h)=u(x,y)max{p(x, y), h(a(x,y))}
+v(x, y)min{g(x, y), h(b(x, y))}
+w(x, y)[r(x,y)+hc(x, y)],
V(x,y,h)eS x D x BB(S),
and
Gh(x)=opt,.,H(x,y, h), ¥(x,h)€S x BB(S).
First of all we show that

p(t)<t, Vt>0. (2

Suppose that there exists some 7> 0 with ¢(z) >¢. Since (¢, V) € &y, it fol-
lows that

Y () <Y (e®) <Y (@ @) < <P (@" (1) =0 as n— oo,

That is, ¥ (t) <0. But ¥ () >0 for 7> 0. This is a contradiction.

We claim that G is a nonexpansive mapping from BB(S) into itself. Let
k be a positive integer and let 4 be in BB(S). Using (C3) and (2) we see
that

max{lla(x, y)[I, 16, I, lleCe, I <Y Ax) < llxll <k,
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Y(x,y)€B(0,k) x D,
which yields that there exists g(k) >0 with

max{|h(a(x, y)I, |h(b(x, y)I, |h(c(x, y)|} < g(k),
Y(x,y) € B(0,k) x D

and

|H (x, y, )| < lux, y)|max{|p(x, )|, |h(a(x, y)}
+ [v(x, y)max{lg (x, )|, [h(b(x, )|}
+ lwCx, I, v+ helx, y)I]
< (uCe, Y+ v, I+ lwe, D@ Axl) + g k)
<Y k) +gk), V(x,y)eB(0,k)x D

by (C1) and (C2). It follows that

|Gh(x)|<sup [H(x,y, )| <y (k) +g(k), VxeB(0,k),
yeD

which gives that Gh is bounded on bounded subsets of S. That is, G maps
BB(S) into itself. Given € >0,x € B(0,k) and h,t € BB(S). Suppose that
opt,cp=infyep. Then there exist y,s € D satisfying

Gh(x)>H(x,y,h)—¢, Gt(x)>H(x,s,t)—e€,
Gh(x)<H(x,s,h), Gt(x)<H((x,y,1). 3)

According to (C1), (C3), (2), (3) and Lemma 1.1, we arrive at

|Gh(x)—Gt(x)]

<max{|H(x,y,h)—H(x,y,t)|,|H(x,s,h)— H(x,s,t)|}+¢€

=max{|u(x, y)[max{p(x,y),h(a(x,y))} —max{p(x,y),t(a(x,y))}]
+v(x, y)[min{g (x,y), A (b(x,y))} —min{g (x, y), 1 (b(x, y))}]
Fw(x, Y[h(ex,y) —t(clx, y)]I, lulx,s)[max{p(x,s),h(a(x,s))}
—max{p(x,s),7(a(x,s))}+v(x,s)[min{g(x,s),h(b(x,s))}
—min{q(x,s),t(b(x,s)}]+wx,s)[h(c(x,s))—t(c(x,s))]|}+€

<max{lu(x, y)||ha(x,y)) =@, y)|+[vx, »)Ab(x, ) —1(b(x, y))]
Hwx, y)Ih(c(x,y)) —t(cx, )|, [ulx,s)||h(a(x,s)) —t(a(x,s))]
Ho(x, ) (b(x,s)) =t (b(x, )|+ |wx,)||h(c(x,s)) —1(c(x,5))|}+e

<max{(Ju(x, y)[+v(x, y)|+|wx, y)Ndk (h,1),
(luCx,)[+v(x, )|+ w(x,s))di (h, 1)} +€

Sdi(h,t)+e,
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which means that
dy(Gh, Gt) <di(h,t)+e.

Letting € — 0 in the above inequality, we have
di(Gh, Gt) <dy(h, 1),

which implies that

.1  di(Gh,Gt) 1 di(h, 1)
d(Gh,Gy=) —r-— o o< ) o =d(h,1).
) ) gzk 1+ di(Gh. G1) kg;zk Trdenn 400

Similarly, if opt,c, =sup,.p, we can conclude also that (4) holds.
We now assert that for each x € S

OIS ¥ (@' (Ixl),  Yn>0.

i=0

In fact, (C1) and (C2) ensure that

[zo(x) | =lopt,cplulx, y)p(x, y) +vx, y)g(x, y) +wx, y)r(x, )}

4)

)

<sup{lu(x, ) pCe, v, g e, )|+ wx, y)lire, v}

yeD

< Sug{(lu(x, WI+1ve, M+ Iw, YDy dlxiD}
ye

<y UixID,

that is, (5) holds for n =0. Suppose that (5) is true for some n >0. It fol-

lows from (C1) to (C3) that

|Zn41(x)]

=| Opg{u(x, yymax{p(x, y), z,(a(x, y))}
ye

+v(x, y)min{g(x, y), z,(b(x, y))} +w(x, y)[r(x, y) +z,(c(x, y)]}

< sug{lu(x, ymax{|p(x, y)|, |z.(alx, y))[}
ye

+lv(x, y)|max{|g(x, y)|, [z,(b(x, y) |}
+w e, Y[, Y+ lza (e, YD
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<sup {Iu(x, y)|max {WIIXII), Y U@ (lalx, y)ll))}
i=0

yeD

+[v(x, y)| max {WIIXII), D v b, y)II))}

i=0

Fws, y)||:1//(||x||)—I—Zi//(goi(nc(x, y>||)>“
i=0

<sup {|u<x, y)| max {wuxn), Zwap"“(uxn))}
i=0

yeD

+lv(x, y)| max {w(nxn), Zw(w’“(nxu»}
i=0
n+1

+lwx, y)|[w<||x||>+Zw<<a"“<||x||))]} <Y v x ).
i=0 i=0

Hence (5) holds for each n > 0.

We show that {z,},>0 1s a Cauchy sequence in (BB(S),d). Let k be a
positive integer and x, € B(0,k). Given € >0 and positive integers n and
m, if opt, ., =1nfcp, then there exist s,7€ D with

-1 -1
Zn(x0) > H(x0, 5, 20—1) — 27 '€, Zntm (X0) > H (x0, 1, Zntm—-1) —27 €,
Zn (XO) < H(X(), z, Zn—l)» Zn+m (XO) < H(XO: s, Zn+m—l)-

It follows from (C1) and Lemma 1.1 that there exist y; € {s,#} and x; €
{a(xo, ¥1), b(x0, ¥1), c(xo, y1)} satisfying

|Zn+m (X0) — 20 (x0) |
<max{|H (xo, S, Zn4m—1) — H (X0, 5, 2,1,
|H (x0, 2, Zatm—1) — H(x0, 1, 20— 1)} +27 €

< max{|u(xo, s)|| max{p(xo, $), Zn+m—1(a(xo, s))}
— max{p(xo, 5), Za—1(a(xo, 5))}|
+|v(xo, $)|| min{g (xo, 5), Zn+m—1(b(x0, 5))}
—min{g (xo, 5), z,—1(b(x0, 5))}|
+w(xo, $)|zZntm—1(c(x0, )) — zn—1(c(x0, $))I
lu(xo, )|l max{p(xo, 1), Znym—1(a(xo, 1))}
—max{p(xo, 1), za—1(a(xo, 1)}
+[v(xo, )| min{g (xo, 1), Zurm—1(b(x0, 1))}
—min{g(xo, 1), z,—1(b(x0, 1))}
w0, D[ zn4m—1(c(x0. 1)) — za—1 (c(xo. D)} +27 e
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<max{|u(xo, )| Zpsm—1(a(xo, s)) — za—1(a(xo, 5))|
+v(x0, ) znsm—1(b (0, 5)) — 2a—1(b(x0, 9))|
+lw(xo, $)[|Zpm—1(c(x0, §)) — z2p—1(c(x0, $))I,
| (X0, )| Zntm—1(a(x0, 1)) — Za—1(@(xo, 1))
+v(xo, Olzngm—1(b(x0, 1)) — 2p—1(b(x0, 1))|
+lw(xo, DZnsm—1(c(xo, 1)) = zy—1(c(xo, D)} +27 €
<max{(|u(xo, )| + [v(xo, )| + |w(xo, 5)])
x Max{|zytm—1(a(xo, $)) — zo—1(@(xo, )1,
|Znsm—1(b(x0, §)) — Za—1(b(x0, $))],
|Zntm—1(c(x0, 8)) — Zy—1 (c(x0, $))},
(l(xo, )|+ v(x0, )|+ |w(xo, 1)])
x max{|z,1m—1(a(xo, 1)) — z,—1(a(xo, 1))l
|Znsm—1 (B (x0, 1)) — Zu—1(b(x0, )],
|Znam—1(c(x0, 1)) — Zn—1(c(xo, )|} +27 €
<znpm-1(¥1) — 2o (D[ +27 €,

that is,

|Zntm (X0) = 20 (X0)| < |Zpgm—1(X1) = Zu1 (x| +27"€; (6)

if opt,.p =sup,.p, we can similarly derive that (6) holds also. Proceeding
in this way, we know that there exist y; € D and x; € {a(x;_1, y;), b(xi_1, ¥i),
c(x;_1,y1)} for i €{2,3,...,n} such that

|Zntm—1 (1) = 201 (D] < |Zngm—2(x2) — Zp—2(x2)| +27 %€,
1Zntm—2(X2) — Zn—2(¥2)| < |Znam—3(x3) — Zp—3(x3)| +273€,

|Zm+1(xn—1) _Zl(xn—1)| < |Zm(xn) _ZO(xn)l +27"e. (7)

In terms of (C3), (2) and (5)—(8), we deduce that

|Zn4m (X0) — 2 (X0) | < |zm (Xn) — 20 (xp) | + €,
< |Zm(xn)| + |Z0(~xn)| +€

<Y Y@ UxalD) + ¥ (xall) +e

i=0

<Y Y@ Uxaa 1)+ ¥ @1 1)) +e€

i=0
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<Y Y@ IxolD) + ¥ (@" (lxol)) +e€

Nor

21 el

< Y (@' (Ix0l) +€

1

1

< V(g (k) +e,

i=n—1

which yields that

& Gnims 7)< Y V(@ R) Fe.

i=n—1

Letting € — 0 in the above inequality, we get that

A nm: 2) < Y Y (@' (k). ®)

i=n—1

Notice that Y o~ ¥ (¢" (1)) <oo for each ¢ >0. Thus (8) ensures that {z,},>0
is a Cauchy sequence in (BB(S),d) and it converges to some z € BB(S). It
follows from (4) that

d(Gz,2)<d(Gz, Gz,) +d(zn41,2)
<d(z,z0) +d(zu11,2) >0 as n— oo,

which yields that Gz =z. That is, the functional equation (1) possesses a
solution z.

Given xp€ S, {yn}n>l C D and x, €{a(x,—1, yn), b(xp—1, Yn), c(xn—1, yu)} for
n>1. Put k=[||xol]]+ 1, where [¢] denotes the largest integer not exceeding
t. For each € >0, there exists a positive integer m with

Az z)+ Y Y@ R)<e, Vn>m. ©)

i=n

It follows from (C3) that

Xl <@Ulxa—11) <--- < @"(IIxol) <@" (k) <k, Vn>1. (10)
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On account of (5), (9) and (10), we obtain that for n>m
[z < 1z (xn) — 20 () |+ |20 (X0) |

<di(z. z)+ Y ¥ (@ (1xalD)

i=0

<di(z.z)+ Y W@ (k)
<E€, i

which gives that lim,_, . z(x,) =0.

Assume that g is another solution of the functional equation (1) relative
to condition (C5). For any € >0 and xo €S, if opt,., =inf,cp, then there
exist s, 7 € D satisfying

2(x0) > H(xg,5,2) —27'e,  g(x0)> H(xp,1,8) —2 €,
2(x0) < H (x0, t, 2), g(xo) < H(xo, s, g)- (11)

In view of Lemma 1.1, (C1) and (11), we can select y; €{s,t}C D and x; €
{a(xo, y1), b(xo, y1), c(x0, y1)} such that

|z(x0) — g (o)
<max{|H (xo,s,2) — H(xo,5,8)|,|H (x0.t,2) — H (x0.1,8)|} +2 '€
<max{|u(xo,s)||max{p(xo,s),z(a(xo,s))} —max{p(xo,s), g(a(xo,s))}|
+|v(xo, 8)|[min{g (xo,s),z(b(x0,5))} —min{g (xo,s), g (b(xo,s))}|
+lw(xo,5)|z(c(x0,5)) —g(c(x0,5))I, [u(xo, 1) |[max{p(xo,),z(a(xo, 1))}
—max{p(xo,1),g(@(xo, 1))} +[v(xo, ) |[|min{g (xo,1),z(b(xo,1))}

—min{g(xo,1), g(b(xo,1))}| +|w(xo,1)||z(c(x0,2)) — g(c(x0, 1))} +27 '€
<max{(|u(xo,s)[+[v(xo,8)|+|w(xo,s) ) max{|z(a(xo,s)) — g(a(xo,s))l,

12(b(x0,5)) —g(b(x0,5))|,1z(c(x0,5)) —g(c(x0,$))|},

(lu(xo, )|+ [v(x0, )|+ [w(xo, 1)) max{|z(a(xo, 1)) — g(a(xo, 1))l

X |2(b(x0,1)) — g (b(x0, )], |z(c(x0,1)) — g (c(x0,8)) [} +2 €
<lz(x)—gGen)l+27 e,

that is,
|2(x0) — g (x0)| < lz(x1) — g x| +27"e; (12)
ift opt,cp = sup,cp, we similarly conclude that (12) holds. Proceeding in

this way, we know that there exist y; € D and x; € {a(x;_1, y;), b(x;_1, ¥i),
c(x;_1,y1)} for i €{2,3,...,n} such that



PROPERTIES OF SOLUTIONS FOR CERTAIN FUNCTIONAL EQUATIONS 283

lz(x1) — g (x| < 12(x2) — g(x2)| +27 %€,
2(x2) — g(x2)| < |z(x3) — g(x3)| +2 7€,

|Z(xn—l)_g(xn—l)| < |Z(xn)_g(xn)|+2_n€~ (13)
It follows from (C5), (12) and (13) that
|z(x0) — g (x0)| < [z(xy) — g(xn)| +€—>€ as n— oo.

Since € is arbitrary, we immediately conclude that z(x¢) = g(x¢). This com-
pletes the proof. O

Remark 2.1. (a) If u(x, y)=v(x,y)=0, w(x, y)=1 for each (x,y)e S x D,
Y =MI, where M is a constant, and Opt,cp =SUP,cps then Theorem 2.1
reduces to Theorem 2.4 of Bhakta and Mitra [8].

(b) In case v(x,y)=w(x,y)=0,u(x,y)=1 for each (x,y)eSx D, ¢y =1,
and optycp =inf,cp, then Theorem 2.1 reduces to Theorem 3.5 of Bhakta
and Choudhury [7] and a result of Bellman [3, p. 149].

The example below reveals that Theorem 2.1 extends substantially the
results due to Bellman [3], Bhakta and Choudhury [7] and Bhakta and
Mitra [§].

EXAMPLE 2.1. Let X=Y =R and S=D=R". Define u,v,w, p,q,r:S x
D—R,a,b,c:SxD— S, and ¢,y :RT— R" by

1 : 1 .
o, x>y, -7, ifx>y,
M(x,y)={2+ly £ v(x,y)={ 2 £
Stxty’ UHx<y, T’ UHx<y,
1 .
—, if x>y,
w(x, y)= [4“2? g p(x,y)=x>cos(x* —y?),
S+sin(x—y)’ Y
3 .
X sinx
X, = T 5 > rx, = )
9. ) 14 x%y? (. ) 1+In(1+|x—y])
X X X
alx, = T 5 . > b X, = ) c(x, = B
(x, y) [Fa2ty? (x, y) 2ty (x,¥) 34 sinG—y)

for all (x,y)eSx D and
1
v(t)=r> and p(t)=7t, VieRY.

It is easy to verify that the assumptions of Theorem 2.1 are fulfilled. Hence
the functional equation(1) possesses a solution z € B B(S) satisfying conditions
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(C4)—(C6). However, the results of Bellman[3], Bhakta and Cholldhury [7] and
Bhakta and Mitra [8] are not valid for the functional equation (1).

Taking v(x, y)=0 for all (x,y)e S x D in Theorem 2.1, we have

THEOREM 2.2. Let u,w, p,r:SxD— R and a,c:S x D— S be mappings
and let (@, ) be in ®; satisfying conditions

(CT) lux, M+ Iwx, IS for all (x,y)eSxD;

(C8) max{|p(x, Y, Ir(x, NI} < Y lxl) for all (x,y)eS x D;

(C9) max{llax, Y, lcCx, W} <e@lxl) for all (x,y)e€S x D.
Then the functional equation

Jf @) =opt{u(x, y)ymax{p(x,y), f(a(x,y))}

yeD

Fwx, Yrex, y)+ flex, y)l},  Vxes (14)

possesses a solution z € BB(S) satisfying conditions (C10)—(C14)
(C10) the sequence {z,}n>0 defined by

Z0(x) =0pl§{u(x, Vpx,y)+wlx, y)rx,y)}, VxeS,
ye

Zn(x) = Opg{u(x, y)max{p(x,y), zn—1(a(x, y))}
ye

Fw(x, Y[rx, y)+z-1(ctx, yNI}, VxeS, n=>1

converges to z,
(Cll) lf‘ X0 € S’ {yn}n>l cD and Xn € {a(xn—lv yn)s C(xn—h yn)} fOV each
n>=1, then

lim z(x,)=0,

(C12) z is a unique solution of the functional equation (14) relative to con-
dition (C11);

(C13) if u and w are nonnegative and u(x, y)+w(x,y)=1 for all (x,y)e
S x D, then for any € >0 and xo € S, there exist {y,}p>1 C D and x, €
{a(xp_1, Yn), c(xn_1, yn)} for all n>1 such that

o
2(x0) 2 Y W, Yar ) (X, Yut1) —€.
n=0

Moreover, if r is nonnegative, then z is also nonnegative.

Proof. 1t follows from Theorem 2.1 that the functional equation (14)
possesses a solution z € BB(S) satisfying (C10)—(C12). Now we show that
(C13) holds. Let € be any positive number and x € S. If opt, ., =infycp,
then there exist y; € D and x; € {a(xo, y1), c(xo, y1)} with
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z(xo) > u(xo, y1) max{p(xo, y1), z(a(xo, y1))}
+w(xo, Y[ (x0, y1) +z(c(x0, y1))] —27"e
= w(xo, yDr(xo, y1) +u(xo, y1)z(a(xo, y1))
+w(xo, yD)z(c(xo, y1)) — 27 e
= w(xo, y)r(xo, y1) +[u(xo, y1) +w(xo, y1)]
x min{z(a(xo, y1)), 2(c(x0, y1))} =27 '€
=w(xo, y)r(xo. y1) +2(x1) =27 €. (15)

Similarly we can select y; € D and x; € {a(x;_1, yi),c(x;_1,y:)} for i €
{2,3,...,n} such that

2(x1) > w(xy, y2)r(x1, y2) +2(x2) — 27 %€,

2(x2) > w(xz, y3)r(x2, y3) +2(x3) =27,

2(Xp—1) > W(Xn—1, Y )T (Xn—1, Yn) +2(x,) —27"€. (16)

Combining (15) and (16) we derive that

2(x0) > Y w1, y)r(xi1, yi) +2(x) —€. (17)

i=1
Using the same argument as above, we also conclude that (17) holds for
opt,cp =sup,cp. Note that (C8) and (C9) ensure that

|U)(Xn_1, yn)r(xn—la yn)| = w(xn—lv yn)lr(xn—l’ yn)|
<Y (X1 ) <Y @I x0—2)) < -+
<Y @ (Ixol))

and ) 77, ¥ (" '(Ixol)) is convergent. It follows that the series

00
Z lw(xn—1, Y (Xn—1, Yn)l

n=1

is convergent. Letting n— oo in (17), by (C11) we know that

o0
2(x0) =Y w1, Y)r (Xuo1, Yn) — €.

n=1

Suppose that r is nonnegative. It follows from (17) that for given € >0
and xo € S, there exist y; € D and x; € {a(x;_1, y:),c(x;_1,y;)} for i e
{1,2,...,n} such that
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2(x0) > z(xy) —€. (18)
Letting n — oo in (18), by (C11) we obtain that
z(x0) = —e,

which gives that z(xg) >0 since € is arbitrary. This completes the proof. [

A proof similar to that of Theorem 2.2 yields the following result and is
thus omitted.

THEOREM 2.3. Let u,w,p,r : S x D —> R and a,c:S x D — S be
mappings and (¢, ) be in ®1 satisfying conditions (CT)—(C9). Then the
functional equation

fx)=optyeplu(x, y)min{p(x,y), f(a(x, y))}
+wx, Y)[r(x, y)+ flcx,y)]}, VxeS (19)

possesses a solution z € BB(S) satisfying conditions (C11) and
(C14) the sequence {z,},>0 defined by

Z0(x) =0pg{u(x, Vpx,y)+wlx, yrx,y)}, VxeS,
ye

2 (x) = Opg{u(x, y)min{p(x, y), z,—1(a(x, y))}

Fw(x, Y[rx, y)+z-1(cx, yNIt, VxeS, n=>1

converges to z;

(C15) z is a unique solution of the functional equation (19) relative to con-
dition (C11);

(C16) if u and w are nonnegative, then for any € >0 and xo € S, there exist
{zntn>1 C D and x, €{a(x,—1, yn), c(Xn—1, yu)} for all n>1 such that

o0
2(x0) < Y W, Yar ) (X, Yui1) +e.
n=0

Moreover, if r is nonpositive, then z is also nonpositive.

Remark 2.2. (a) Taking v =1, u(x,y)=A, wx,y)=1—2x and a(x,y)=
c(x,y) for any (x,y)e€ S x D, where A is a constant in [0, 1], then Theorem
2.2 reduces to a result which improves Theorem 3.2 of Liu and Ume [16],
which, in turn, is a generalization of a result of Bellman [3, p. 149], The-
orem 3.5 of Bhakta and Choudhury [7] and Theorem 2.4 of Bhakta and
Mitra [8].
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®) If =1, u(x,y)=x, wkx,y)=1—24i and a(x, y) =c(x,y) for any
(x,y)eS x D, where X is a constant in [0, 1], then Theorem 2.3 reduces to
a result which improves Theorem 3.3 of Liu and Ume [16].

The following examples show that Theorems 2.2 and 2.3 are indeed
extensions of the results due to Bellman [3], Bhakta and Choudhury [7],
Bhakta and Mitra [8] and Liu and Ume [16].

EXAMPLE 2.2. Let X=Y=S5=R and D=R". Define u,w, p,r:Sx D—
R, a,c:SxD— S and ¢, v : Rt — RT by

p(x, y)=xsinx, r(x,y):m,
1+ y2
X 3, if [x] <3,
a(x’)’)Zm, clx,y)= liilrzrxy’ if x| >3,
| for x24+y?>1,

2+y2’
u(x,y)= )fxz 2

—xy 24 4,2

o for x 4y <1,

x24y?—|xy 2 2
_ xzyleH, for x*+y*>1,
w(x,y)= x2y? P ) 21
1+x2y2’ or x +y X

for all (x,y)eSx D,
1
V()= and qa(t):§t, Vte RT.

Then the conditions of Theorem 2.2 are fulfilled and consequently the
functional equation (14) possesses a solution z € BB(S) satisfying condi-
tions (C10)—(C13). But the results of Bellman [3], Bhakta and Choudhury
[7], Bhakta and Mitra [§8] and Liu and Ume [16] are not valid for the func-
tional equation (14).

EXAMPLE 2.3. Let X,Y,S,T,u,w, p,a,c,¢ and ¥ be as in Example 2.2.
Define r: S x D— R by

r(x,y)=x>

sin [ x4+ , VY(x,y)eSxD.
< 1+|x|y>’ ()

It is easily verified that the assumptions of Theorem 2.3 are satisfied. Thus
the functional equation (19) possesses a solution in BB(S) satisfying con-
ditions (C14)—(C16). However, the result of Liu and Ume [16] is not appli-
cable because

Ir(x, Y)I < Mx|
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does not hold for (xy, yy)=(M+1,1)e S x D, where M is a positive con-
stant.

As consequences of Theorems 2.1-2.3, we have the following

COROLLARY 2.1. Let u,p:SxD— R and a:S x D— S be mappings and
let (p,¥r) be in @ satisfying the following conditions:

(C17) lu(x, )< for all (x,y)eS x D;

(C18) |p(x, MI<Y(xI) for all (x,y)€S x D;

(C19) lla(x, MII<e(lxl) for all (x,y)eSxD.
Then the functional equation

Fx)= Opg{u(x, WIp(x,y)+ flax,y)], VxeS (20)
ye

possesses a solution z € BB(S) satisfying
(C20) the sequence {z,},>0 defined by

ZO(X):Opt{u(-xay)p(x’ )’)}’ VXES,

yeD

Zn(x) =Opl§{u(x, WIpx, y)+zp-1(alx, y)]}, Vxe§, n>1
ye

converges to z,
(C21) if xo€ S, {yu}u>1CD and x,=a(x,—1, y,) for each n>1, then

Iim z(x,)=0;

(C22) z is a unique solution of the functional equation (20) relative to
(C21);

(C23) if u(x,y)=1 for each (x,y)€ S x D, then for any € >0 and xy€ S,
there exist {y,}u>1 C D and x,=a(x,_1, yn) for all n>1 such that

<e.

2(x0) = Y p(n, Yus1)

n=0

Furthermore, if p is nonnegative, then z is nonnegative; and if p is nonpositive,
then z is nompositive.

Proof. In order to show Corollary 2.1, by Theorems 2.2 and 2.3 it is
sufficient to show that (C23) holds. Given € >0 and xo € S. If opt,cp =
infycp, then there exist {y,},>1 C D and x, =a(x,_1,y,) for all n>1 such
that

P(Xn—t1, yn) +2(x,) —=27"€ <2(Xy—1) < p(Xn—, yu) +2(xn),



PROPERTIES OF SOLUTIONS FOR CERTAIN FUNCTIONAL EQUATIONS 289

which yields that

n—1 n—1
ZP(M, Yir1) +2(x,) —€ <z(x0) < Zp(xi, Yit1) +2(xp). (21)
i=0 =0

Letting n — oo in (21), by (C21) we know that

<e.

2(x0) = Y P, Yus1)
n=0

Similarly we conclude that the above inequality holds for opt,., =sup,.p.
This completes the proof. O

The proofs of Corollaries 2.2 and 2.3 are quite similar to those of
Theorems 2.1 and 2.2 and Corollary 2.1, and therefore are omitted.

COROLLARY 2.2. Let u,p:SxD— R and a:S x D— S be mappings and
let (p,¥) be in Oy satisfying conditions (C17)—(C19). Then the functional
equation

fx)= opg{u(x, y)max{p(x,y), f(a(x,y)}}, VxeS (22)
ye

possesses a solution z € BB(S) satisfying conditions (C21) and
(C24) the sequence {z,},>0 defined by

Z0(x) =0pg{u(x, »px,y)}, Vxes,
ye

zy(x) =opt{u(x, y) max{p(x, y), zs-1(a(x, y))}}, VxeS, n=>1
yeD
converges to z;
(C25) z is a unique solution of the functional equation (22) relative to con-
dition (C21);
(C26) if u(x,y)=1 for each (x,y)€ S x D, then z is nonnegative.

COROLLARY 2.3. Let u,p:SxD— R and a:S x D— S be mappings and
let (¢, V) be in ®,y satisfying conditions (C17)—(C19). Then the functional

equation

fx)= Op;{u(x, y)min{p(x,y), f(a(x,y))}}, VxeS (23)
ye

possesses a solution z € BB(S) satisfying condition (C21) and
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(C27) the sequence {z,}n>0 defined by

zo(x) =opt{u(x, y)p(x,y)}, VxeS§,
yeD

Zp(x) =opt{u(x, y)min{p(x, y), zo,—1(a(x,y))}}, VxeS, n>1
yeD

converges to z;

(C28) 7 is a unique solution of the functional equation (23) relative to con-
dition (C21);

(C29) if u(x,y)=1 for each (x,y)€ S x D, then z is nonpositive.

Remark 2.3. In case u(x,y)=1 for all (x,y)eSx D, yv=MI, where M
is a positive constant, then Corollaries 2.1-2.3 reduce to three results which
include Theorem 2.4 of Bkakta and Choudhury [7], Theorem 3.5 of Bhakta
and Mitra [8], Theorem 3.5 of Liu [14] and Corollaries 3.2-3.4 of Liu and
Ume [16] as special cases.

The following simple example demonstrates that Corollaries 2.1-2.3 gen-
eralize properly the results due to Bhakta and Choudhury [7], Bhakta and
Mitra [§8], Liu [14] and Liu and Ume [16].

EXAMPLE 24. Let X=Y=R, S=R"™ and D=R". Define u:SxD— R
and ¥, ¢:RT— RT by

t
u(x,y)=1, Y(x,y)eSxD, ¥()=t> and (p(t):§, VteRT.

According to Corollaries 2.1-2.3, we immediately conclude that the func-
tional equations

f(x):opt{xzsinerf(L)}, Vxes, (24)
yeD 2—Xy
f(x) =optmax {x2 siny, f( )}, Vxes (25)
yeD 2—Xy
and
f(x):optmin{xzsiny, f( )} VxeS (26)
yeD 2—Xy

possess, respectively, a solution in BB(S) satisfying conditions (C20)-
(C23), conditions (C21) and (C24)—(C26), and conditions (C21) and
(C27)—(C29), respectively. But the results of Bhakta and Choudhury [7],
Bhakta and Mitra [8], Liu [14] and Liu and Ume [16] are not valid for the
functional equations (24)—(26).
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f* and g* are called coincidence solutions of the following system of
functional equations

f(x) = opt,cplulx, y)max{p(x, y), g(alx, y))}
+v(x, y)min{g(x, y), g(b(x, y))}
+w(x, y)[rx, y)+glclx, y)l},

g(x) = opt,plu(x, y) max{p(x,y), fa(x,y)}"’
+v(x, y) min{q(x, y), f(b(x, y))}
+w(x, Y)[rx, y)+ flelx, YD}

VxeS (27)

if condition (28) below is fulfilled :

J*(x) = optycplulx, yymax{p(x, y), g*(a(x, y))}
+v(x, y) min{g(x, y), g*(b(x, y))}
+w(x, y)[r(x, y)+g*(c(x, y)II,
g*(x) = opt, plulx, yymax{p(x, ), f*@a(x, ) S @8)
+u(x, y) min{g(x, y), f*(b(x, y))}
Fw(x, y)[rx, y)+ f*(clx, y)]}

Before concluding this paper, we would like to point out directions for
further work in the form of open problems.

Problem 2.1. Is there a contraction mapping G : BB(S) — BB(S) such that
the Picard iteration sequence {z,},>o defined by (C4) converges to the
unique fixed point of G under the conditions of Theorem 2.1 ?

Problem 2.2. Is there a nonnegative or nonpositive solution for the func-
tional equation (1) under the conditions of Theorem 2.1 ?

Problem 2.3. If the answer to Problem 2.2 is no, then what additional
hypotheses are needed in Theorem 2.1 to guarantee the existence of non-
negative or nonpositive solutions for the functional equation (1) ?

Problem 2.4. Does the system of functional equations (27) possess coinci-
dence solutions in BB(S) ?
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