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1. Introduction

The fractional calculus deals with extensions of derivatives and integrals to nonin-
teger orders. The field of fractional differential equations has been subjected to an
intensive development of the theory and the applications in mathematical physics, fi-
nance, hydrology, biophysics, thermodynamics, control theory, statistical mechanics,
astrophysics, cosmology and bioengineering [22, 36, 42]. There has been a significant
development in ordinary and partial fractional differential equations in recent years;
see the monographs of Abbas et al. [4, 5], Kilbas et al. [29], and Zhou [51], the papers
of Abbas et al. [1, 2, 3, 6, 7, 8], Baleanu et al. [11], Darwish et al. [16, 17, 18], Vityuk
et al. [44, 45, 46], and the references therein.

On the other hand, due to a combination of uncertainties and complexities, deter-
ministic equations can hardly describe a real system precisely. In order to take random
factors into account, many stochastic models were proposed and various achievements
were obtained; see for instance the book by Soon [41], and the references therein.
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The initial value problems of ordinary random differential equations have been
studied in the literature on bounded as well as unbounded intervals of the real line
for different aspects of the solution. See for example, Burton and Furumochi [14] and
the references therein.

The stability of functional equations was originally raised by Ulam in 1940 in a
talk given at Wisconsin University. The problem posed by Ulam was the following:
Under what conditions does there exist an additive mapping near an approximately
additive mapping? (for more details see [43]). The first answer to Ulam’s question
was given by Hyers in 1941 in the case of Banach spaces [23]. Thereafter, this type of
stability is called the Ulam-Hyers stability. In 1978, Rassias [38] provided a remarkable
generalization of the Ulam-Hyers stability of mappings by considering variables. The
concept of stability for a functional equation arises when we replace the functional
equation by an inequality which acts as a perturbation of the equation. Thus, the
stability question of functional equations is how do the solutions of the inequality
differ from those of the given functional equation? Considerable attention has been
given to the study of the Ulam-Hyers and Ulam-Hyers-Rassias stability of all kinds of
functional equations; see the monographs [24, 26]. Bota-Boriceanu and Petrusel [13],
Petru et al. [34, 35], and Rus [39, 40] discussed the Ulam-Hyers stability for operatorial
equations and inclusions. Castro and Ramos [15], and Jung [28] considered the Hyers-
Ulam-Rassias stability for a class of Volterra integral equations. Ulam stability for
fractional differential equations with Caputo derivative are proposed by Wang et al.
[47, 48]. Some stability results for fractional integral equation are obtained by Wei et
al. [49]. More details from historical point of view, and recent developments of such
stabilities are reported in [27, 39, 49].

In this paper, we discuss the existence of random solutions and Ulam stabilities
for the following fractional partial random differential equations

‘Dpu(z,y,w) = f(z,y,u(x,y,w),w); fora.a. (x,y) € J:=][0,a]x[0,b], we Q, (1)
with the initial conditions

u(@,0,w) = p(z,w); € [0,a,
w(0,y,w) = ¢(y,w); y €[0,8], we, (2)
(0, w) = (0, w),

where a,b > 0, 6 = (0,0), °Dj is the fractional Caputo derivative of order r =
(r1,72) € (0,1] x (0,1], (,.A) is a measurable space, f : J X ExQ — E is a
given continuous function, (E,|| - ||g) is a real Banach space, ¢ : [0,a] x Q@ — E,
¥ : [0,0] x Q@ — E are given functions such that (-, w) and ¢(-,w) are absolutely
continuous functions for all w € Q, and ¢(z, ) and ¥(y,:) are measurable for all
x € [0,a] and y € [0,d] respectively, and C is the Banach space of all continuous
functions from J into F with the supremum (uniform) norm ||-||.. This paper initiates
the existence and Ulam stabilities of random solutions via fixed point techniques.
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2. Preliminaries

In this section, we introduce notations, definitions, and preliminary facts which are
used throughout this paper. Denote L!(.J) the space of Bochner-integrable functions

u: J — F with the norm
a b
Jull 1 = / / lu(z, y) | adyd.
0 0

L*°(J) the Banach space of functions u : J — R which are essentially bounded.
As usual, by AC(J) we denote the space of absolutely continuous functions from J
into E.

Let Bg be the o-algebra of Borel subsets of E. A mapping v :  — E is said to
be measurable if for any B € Bg, one has

v I (B) ={w e Q:v(w) € B} C A

To define integrals of sample paths of random process, it is necessary to define a
jointly measurable map.

Definition 2.1. A mapping T : Q x E — FE is called jointly measurable if for any
B € B, one has

T (B) = {(w,v) € 2 x E: T(w,v) € B} C Ax Bg,

where A x Bg is the direct product of the o-algebras A and Sg those defined in
and F respectively.

Lemma 2.2. [19] Let T : Q x E — E be a mapping such that T(-,v) is measurable
forallv € E, and T(w,-) is continuous for allw € Q. Then the map (w,v) — T'(w,v)
1s jointly measurable.

Definition 2.3. [21] A function f: J X E x Q@ — E is called random Carathéodory
if the following conditions are satisfied:

(i) The map (z,y,w) = f(z,y,u,w) is jointly measurable for all v € F, and

(ii) The map u — f(x,y,u,w) is continuous for almost all (z,y) € J and w € Q.

Let T: Q x E — FE be a mapping. Then T is called a random operator if T'(w, u)
is measurable in w for all u € E and it is expressed as T'(w)u = T'(w, u). In this case
we also say that T'(w) is a random operator on E. A random operator T'(w) on E
is called continuous (resp. compact, totally bounded and completely continuous) if
T'(w,u) is continuous (resp. compact, totally bounded and completely continuous) in
u for all w € Q. The details of completely continuous random operators in Banach
spaces and their properties appear in Itoh [25].
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Definition 2.4. [20] Let P(Y) be the family of all nonempty subsets of ¥ and C
be a mapping from € into P(Y). A mapping T : {(w,y) :w € Q, y € C(w)} =Y
is called random operator with stochastic domain C if C' is measurable (i.e., for all
closed A C Y, {w € Q,C(w)N A # 0} is measurable) and for all open D C Y and all
yeY, {weQ:yel(w),T(w,y) € D} is measurable. T will be called continuous if
every T'(w) is continuous. For a random operator T', a mapping y :  — Y is called
random (stochastic) fixed point of T if for P—almost all w € Q, y(w) € C(w) and
T(w)y(w) = y(w) and for all open D C Y, {w € Q: y(w) € D} is measurable.

Let M x denote the class of all bounded subsets of a metric space X.

Definition 2.5. Let X be a complete metric space. A map a : Mx — [0,00) is
called a measure of noncompactness on X if it satisfies the following properties for all
B, By, By € Mx.

(MNC.1) a(B) =0 if and only if B is precompact (Regularity),
(MNC.2) a(B) = a(B) (Invariance under closure),
(MNC.3) a(By U B3) = a(B1) + a(Bsz) (Semi-additivity).

For more details on measure of noncompactness and its properties see [9].

Example 2.6. In every metric space X, the map ¢ : Mx — [0, 00) with ¢(B) = 0 if
B is relatively compact and ¢(B) = 1 otherwise is a measure of noncompactness, the
so-called discrete measure of noncompactness [[10], Examplel, p. 19].

Let 0 = (0,0), r1, r2 >0 and 7 = (r1,79). For f € L'(J), the expression

1 £y
Igf)(z,y) = 7/ / x—s)Hy — )27 f(s, t)dtds,
( Of)( y) F(Tl)F(TQ) 0 0 ( ) (y ) f( )
is called the left-sided mixed Riemann-Liouville integral of order r, where I'(+) is the

Euler’s) Gamma function defined by I'(¢) = [ 7t~ te~tdt; &€ > 0.
( 0

In particular,

z oy
(Igu)(z,y) = u(z,y), (Igu)(z,y) = / / u(s, t)dtds; for almost all (z,y) € J,
o Jo

where o = (1, 1).
For instance, Iju exists for all 71,72 € (0,00), when u € L'(.J). Note also that when
u € C, then (Iju) € C, moreover

(Iyu)(z,0) = (Igu)(0,y) = 0; = € [0,a], y € [0,b].

By 1 — 7 we mean (1 — 71,1 —rp) € [0,1) x [0,1). Denote by D2, := the

82
. . . . 8xay ’
mixed second order partial derivative.
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Definition 2.7. [4, 46] Let r € (0,1] x (0,1] and u € L*(J). The Caputo fractional-
order derivative of order r of u is defined by the expression

“Dyulw,y) = (I~ D3, u)(2,y).
The case 0 = (1, 1) is included and we have
(°Dgu)(z,y) = (Dgyu)(x7y); for almost all (z,y) € J.

Definition 2.8. By a random solution of the random problem (1)-(2) we mean a
measurable function u : 2 — AC(J) that satisfies the equation (1) a.a. on J x © and
the initial conditions (2) are satisfied.

Let h € L'(J,R"™). We need the following lemma:

Lemma 2.9. [1, 4] A function u € AC(J,R™) is a solution of problem
¢Diju(z,y) = h(z,y); for a.a. (z,y) € J:=[0,a] x [0,5],
u(z,0) = ¢(z); x €10,a],
u(0,y) = ¥(y); y € [0,0],
¢(0) = (0).

if and only if u satisfies

u(z,y) = p@,y) + Igh(z,y); for a.a. (z,y) € J,

where

wz,y) = (@) + P(y) — (0).

Let us assume that the function f is random Carathéodory on J x E x . From
the above lemma, we have the following Lemma.

Lemma 2.10. Let 0 < ry,7ry < 1. A function u € Q x AC' is a solution of the random
fractional integral equation

L [ =l y—t)2 T f (st u(s, t w), w s
) = p(o. 0 s / / (=) M (y—)=" (s, £, (s, ), )df:f)’

where
w(@,y, w) = p(z, w) + ¥(y, w) — (0, w),
if and only if u is a solution of the random problem (1)-(2).

Now, we consider the Ulam stability of fractional random differential equation (1).
Let € be a positive real number and @ : J x Q — [0, 00) be a measurable and bounded
function. We consider the following inequalities

I°Dyu(z, y,w) — f(z,y,u(z, y,w),w)|p < e foraa. (z,y) €, we. (4)
IDyu(z,y, w)—f(z,y,u(z,y,w),w)||g < ®(z,y,w); fora.a. (z,y) € J, we Q. (5)
I Dyu(z, y, w)—f(z,y, u(z,y,w),w)|| g < e®(x,y,w); for a.a. (z,y) € J, we Q. (6)



10 S. Abbas, M. Benchohra and M.A. Darwish

Definition 2.11. The random equation (1) is Ulam-Hyers stable if there exists a real
number ¢; > 0 such that for each € > 0 and for each random solution u : Q@ — AC(J)
of the inequality (4), there exists a random solution v : @ — AC(J) of problem (1)
with
[u(z,y, w) —v(z, y,w)l|lp < ecr; (z,y) € J, w e Q.

Definition 2.12. The random equation (1) is generalized Ulam-Hyers stable if there
exists 8y € C([0,00),[0,00)), 07(0) = 0 such that for each ¢ > 0 and for each ran-
dom solution u : Q — AC(J) of the inequality (4), there exists a random solution
v:Q — AC(J) of problem (1) with

[u(z, y,w) —v(z, y,w)[B < Op(e); (2,y) € J, we Q.

Definition 2.13. The random equation (1) is Ulam-Hyers-Rassias stable with respect
to @ if there exists a real number cf e > 0 such that for each € > 0 and for each
random solution u : Q@ — AC(J) of the inequality (6), there exists a random solution
v:Q — AC(J) of problem (1) with

||u(x,y,w) - v(xay,w)”E S ch,<I>CI)<xay7w); (xay) € J, w e Q.

Definition 2.14. The random equation (1) is generalized Ulam-Hyers-Rassias stable
with respect to @ if there exists a real number cfo > 0 such that for each ran-
dom solution u : & — AC(J) of the inequality (5), there exists a random solution
v:Q — AC(J) of problem (1) with

lu(z,y,w) —v(z,y,w)||e < c¢roP(z,y,w); (z,y) € J, we.
Remark 2.15. It is clear that
(i) Definition 2.11 = Definition 2.12,
(ii) Definition 2.13 = Definition 2.14,
(iii) Definition 2.13 for ®(x,y) =1 = Definition 2.11.

Remark 2.16. A function u : Q — AC(J) is a solution of the inequality (4) if and
only if there exists a function g : Q — C(J) (which depends on u) such that

(Z) Hg($7y7w)||E <e
(i1) “Dyu(z,y,w) = f(z,y,u(z,y,w),w) + g(z,y,w); aa. (z,y) €J, weQ

One can have similar remarks for the inequalities (5) and (6). So, the Ulam
stabilities of the fractional random differential equations are some special types of
data dependence of the solutions of fractional differential equations.

Lemma 2.17. [12] If Y is a bounded subset of Banach space X, then for each € > 0,
there is a sequence {yr}7>, C Y such that

a(Y) < 2a({yr}il.) +e
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Lemma 2.18. [31, 50] If {u}32, C L'(J) is uniformly integrable, then o({uy}3)
is measurable and for each (z,y) € J,

a ({/Om /Oy uk(s,t)dtds}il) < 2/: /Oya({uk(s,t)};il)dtds.

Lemma 2.19. [30] Let F be a closed and convex subset of a real Banach space, let
G : F — F be a continuous operator and G(F) be bounded. If there exist a constant
k € ]0,1) such that for each bounded subset B C F,

a(G(B)) < ka(B),

then G has a fized point in F.

In the sequel we will make use of the following generalization of Gronwall’s lemma.

Lemma 2.20. (Gronwall lemma) [32, 33] Let v : J x Q — [0,00) be a real function
and w(z,y,w) be a measurable, nonnegative and locally integrable function on J x Q.
If there are constants ¢ > 0 and 0 < r1,ry < 1 such that

t,
v(z,y,w) < w(z,y,w +c// x_ss w)t)wdtd&

then there exists a constant § = d(r1,72) such that

s,t,w)
<
v(z,y,w) < w(z,y,w +5c/ / @) t)mdtds,

for every (z,y) € J and w € Q.

3. Existence and stability Results

In this section, we discuss the existence of random solutions and we present conditions
for the Ulam stability for the problem (1)-(2).

Lemma 3.1. Ifu: Q — AC(J) is a solution of the inequality (4) then u is a solution
of the following integral inequality

u(z,y,w) — p(z,y,w / / I y(;)t)rz—l f(s,tu(s, t,w), w)dtds

E
ea" b2

<

- F(l + ’I”l)F(l + 7‘2)

Proof. By Remark 2.16, for (z,y) € J and w € Q there exists ¢g : & — C(J) such
that

pif (v,y) € J, we Q. (7)

gu(xava) = f(a:,y,u(a:,y,w),w) + g(l‘vﬁ%w)-
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Then, for each (z,y) € J and w € 2, we get

u(z,y, w) = p(w,y,w)

rory (.’E — s)rlfl(y _ t)rzfl
+/0 /0 T(r)(r2) lg(s, t,w) + f(s,t,u(s, t, w), w)]dtds.

Thus, for each (z,y) € J and w € , we obtain

SR IV
’LL(I’, Y, w) - M(‘Ta Y, U)) - /0 A F(’f‘l)r(’l“g) f(S, t7 U(S, tv w)ﬂ w)dtds

et [ [ ==ttt

e€a" b2

S T+ T(+ra)

E

E

Hence, we obtain (7). O
Remark 3.2. One can obtain similar results for the solutions of the inequalities (5)
and (6).

The following hypotheses will be used in the sequel.

(Hy) The functions w +— ¢(z,0,w) and w — (0, y, w) are measurable and bounded
for a.e. z € [0,a] and y € [0, b] respectively,

(Hs) The function f is random Carathéodory on J x E x Q,

(H3) There exist functions py,pe @ J x Q@ — [0,00) with p;(-,w) € L*(J,[0,00));
i = 1,2 such that for each w € ,

||f($7y»u>w)||E < pl(x>y7w) +p2(m7y7w)||u\|E,
for all w € E and a.e. (z,y) € J,

(Hy) There exists a function g : J x Q — [0, 00) with ¢(-,w) € L*°(J, [0,00)) for each
w € ) such that for any bounded B C E,

a(f(z,y, B,w)) < q(z,y,w)a(B), for ae. (x,y) € J,
(Hs) There exists a random function R : Q — (0, 00) such that

(p% (w) + ph(w)R(w))a™ b
D1+ )01+ 7o)

p(w) + < R(w),

where

p*(w) = sup |[[p(z,y,w)l|lp, pi(w) =supess p;(z,y,w); i =1,2,
(z,y)eT (z,y)eT
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(Hg) The function f satisfies

I1f (@, y, u,w) = f(z,y,0w)||e < q(z,y, w)||lu -1,
for each (z,y) € J, w € Q and u,u € E,

(H7) ®(w) € LY(J,[0,00)) for all w € Q, and there exists Ay > 0 such that, for each
(z,y) € J we have
(I;CI))(LL', Y, ’U)) < )\@(I)(.%, Y, w)

Remark 3.3.

1. Hypothesis (Hg) implies hypothesis (Hs), with
p1($7 Y, U}) = ||f(:1"7 Y, 07 ’lU)H, and p2($7 Y, w) = q(.’I/', Y, w)

2. Hypotheses (Hy) and (Hg) are equivalent ([9]).

Set
¢" = supess q(z,y,w).
(z,y,w)eTXQ

Theorem 3.4. Assume that hypotheses (Hy) — (Hs) hold. If

4g*a™ b2

b= T(1+ )1+ r2)

<1,

then the problem (1)-(2) has a random solution defined on J.

Proof. From hypotheses (Hz), (Hs), for each w € Q and almost all (z,y) € J, we
have that f(x,y,u(z,y,w),w) is in L. By using Lemma 2.10, the problem (1)-(2) is
equivalent to the integral equation

_ ’I“l 1 yit)rzfl
U(I,yﬂl}) z, Y, w / / (7"2) f(s,t,u(s,t,w),w)dtds;

for each w € Q and a.e. (z,y) € J.

Define the operator N : 2 x C — C by

T — S 7‘1 1 _ 4\r2—1
(N(w)u)(z,y) = plz,y,w / / im)t) f(s,t,u(s, t,w), w)dtds.

Since the functions ¢, ¥ and f are absolutely continuous, then the function p and the
indefinite integral are absolutely continuous for all w € Q and almost all (z,y) € J.
Again, as the map p is continuous for all w € Q and the indefinite integral is continuous
on J, then N(w) defines a mapping N : Q@ x C — C. Hence u is a solution for the
problem (1)-(2) if and only if v = (N(w))u. We shall show that the operator N
satisfies all conditions of Lemma 2.19. The proof will be given in several steps.
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Step 1: N(w) is a random operator with stochastic domain on C.
Since f(z,y, u, w) is random Carathéodory, the map w — f(z,y, u, w) is measurable in
view of Definition 2.1. Similarly, the product (x —s)" =1 (y—#)"2~ 1f(s t,u(s, t,w), w)
of a continuous and a measurable function is again measurable. Further, the integral
is a limit of a finite sum of measurable functions, therefore, the map

1 Ty
w— p(z,y,w) + ————— x— )" Ty — )2 f (s, t, uls, t,w), w)dtds,
o)+ e [ [ == 07 sttt )
is measurable. As a result, IV is a random operator on 2 x C into C.
Let W : Q — P(C) be defined by
W(w) ={u e C: ullc < R(w)},

with W (w) bounded, closed, convex and solid for all w € . Then W is measurable
by Lemma [[20], Lemma 17]. Let w € Q be fixed, then from (H3) and (Hjs) for any
u € W(w), we get

(N (w)u)(z, y)| 2

.’L'—STI 1 y—t ro—1
< gz, y,w)|| g +/ / (7’2)) IIf (s t,u(s, t,w),w)| gdtds

S ||,u(x,y,w>||E + 7‘177‘2 / / (x — s)rlfl(y — t)’f“271p1(37t,w)dtd$
/ / 1y — 7 (s, £ w) (s, £, w) | pdtds
7"1 T2

* ) r— )1 1 _ p\r2—1 s
<u (w>+7mmr(r2) / / (2 — 5" Ly — )72 Ldtd
p;(w)R(w) * Y r—s ri—1 _ p\r2—1 s

+7) /0 /O ( ) (y—1t) dtd

< R(w).

Therefore, N is a random operator with stochastic domain W and N(w) : W(w) —
W (w). Furthermore, N(w) maps bounded sets into bounded sets in C.

Step 2: N(w) is continuous.
Let {u,} be a sequence such that u,, — u in C. Then, for each (z,y) € J and w € Q,
we have

N n _— N 7‘1 1 t 7‘271
V@) o) = Vel < s [ [ e )

|| f(s,t, un(s, t,w),w) — f(s,t,u(s,t,w), w)|| pdtds.
Using the Lebesgue Dominated Convergence Theorem, we get

IV (w)u, — N(w)ul|oo — 0 as n — 0.
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As a consequence of Steps 1 and 2, we can conclude that N(w) : W(w) — W(w)
is a continuous random operator with stochastic domain W, and N(w)(W(w)) is
bounded.

Step 3: For each bounded subset B of W(w) we have

a(N(w)B) < la(B).

Let w € Q be fixed. From Lemmas 2.17 and 2.18, for any B C W and any € > 0,
there exists a sequence {u,}52,; C B, such that for all (z,y) € J, we have

a((N(w)B)(z,y))

:a({ 1(z, y, w) // x_sh 122;)” : F(s,t,u(s, t,w), w)dtds; ueB})

)
cor{[ [ niros]” )

x Yy (m _ s)rlfl(y o t)”*l
: 4/0 /o “ <{ L(r)T(r2) f(S,t,un(s,t,w)’w)}nzl) dtds + €
Ty ()1 — )2
= 4/0 /o ( I)1(T1)1(}27“2)t) a({f(s,t un(s, t,w), w)hpZy) dids + e
= 4/036 /oy - 51):;7"1)1(“y(7;)t)r2 q(s, t,w)a ({un(s, t,w)}nzy) dids + e
B T
< <4 /0r /OU (x — SI)‘E;:)S?;;)M_ q<s,t’w)dtd8) a(B) +¢€
4g*a™ b
P+ r)I(1+7 )a(B) te
= foz(B) + €

Since € > 0 is arbitrary, then

a(N(B)) < ta(B).

It follows from Lemma 2.19 that for each w € ), N has at least one fixed point
in W. Since (,,cq intW(w) # 0 the hypothesis that a measurable selector of intW
exists holds. By Lemma 2.19, N has a stochastic fixed point, i.e., the problem (1)-(2)
has at least one random solution on C. O

Theorem 3.5. Assume that the assumptions (Hy), (Hz), (Hs) — (Hz) hold. Then the
random equation (1) is generalized Ulam-Hyers-Rassias stable.

Proof. Let u: Q — AC(J) be a solution of the inequality (5). By Theorem 3.4,
there exists v which is a solution of the random problem (1)-(2). Hence

v(x,y,w) = p(z,y,w)
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— )ty — )2t
/ / 7 y(r ) ) fs,t,0(s,t,w), w)dtds; (2,y) € J, w e Q.
0 2

By differential 1nequahty ), for each (z,y) € J and w € Q, we have

_ T1 1 y _ t)Tgfl
u(z,y, w) — p(w,y,w / / TT(r2) f(s,t,u(s, t,w),w)dtds
T2 1

E
_ T1 1 y
D(s,t,w)dtds.
<[ [ eyt
Thus, by (H7) for each (x y) € J and w € Q, we obtain
_ T1 1 —t ro—1
u(x,y, w) — p(x,y, w / / z=9) v="*) f(s,tu(s, t,w),w)dtds
)T (r2) E
< Ae®(z,y, w).
Hence for each (z,y) € J and w € Q, it follows that
[u(z,y, w) —v(z, y,w)lle
71 1 y _ t)T‘Q—l
< u(z,y, w) — p(z,y, w / / f(s,t,u(s,t,w), w)dtds
(TQ) E
7"1 1 y t)'f’g 1
/ / T(ra) IIf (s, t,u(s, t,w),w) — f(s,t,v(s,t,w),w)| pdtds.
T2

From (Hg), for each (m,y) € Jand w € Q, we get
u(z,y,w) — (l” y,w)le
<Ap®(z,y,w) + / / x—8)" 7y — ) u(s, t,w) —v(s, t,w)|| pdtds.
L(ry)L(r2)
From Lemma 2.20, there exists a constant § = §(ry,72) such that

||u(x,y,w) - ’U(:C,y, )”E < Aé@(x Yy, w

5(] /\cb / / z—s)" 1 _t)r2*1<1>(5,t,w)dtd3

(1+6q )\q> N ®(z,y, w)
= Cf,‘ll'(I)(xvyv )

Finally, the random equation (1) is generalized Ulam-Hyers-Rassias stable. O

4. An Example

Let E =R, Q = (—00,0) be equipped with the usual o-algebra consisting of Lebesgue
measurable subsets of (—oo, 0). Given a measurable function v : Q@ — AC([0, 1]x[0, 1]),
consider the following partial functional random differential equation of the form

w26—x y—10

‘Dpu)(x,y, w) = ;
D)) = e, gow)

a.a. (z,y) € J=10,1] x [0,1], w € Q, (8)
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with the initial conditions

{u(z,O,w) = zsinw; z € [0, 1], weQ (9)

u(0,y,w) = y? cosw; y € [0,1],

where (r1,r2) € (0,1] x (0, 1]. Set

w2

14+ w2 + |u(z,y,w)|)er+ty+10’

[,y u(z,y,w),w) = ( (z,y) € [0,1] x [0,1], w € Q.

The functions w +— ¢(x,0,w) = xsinw and w +— (0, y,w) = y* cos w are measurable
and bounded with

|(p($,07’LU)‘ S 17 ‘w(07yaw)| S 1’

hence, the condition (H;) is satisfied.

Clearly, the map (z,y,w) — f(z,y,u,w) is jointly continuous for all u € R and hence
jointly measurable for all u € R. Also the map u — f(z,y,u,w) is continuous for all
(z,y) € J and w € 2. So the function f is Carathéodory on [0,1] x [0,1] x R x €.
For each u € R, (x,y) € [0,1] x [0,1] and w € §, we have

1
|f(xayau?w)| < 1+ 6T0|u‘

*

Hence the condition (Hs) is satisfied with py (z,y, w) = pf =1 and po(z,y, w) = p3 =
1
o0

Also, condition (Hg) is satisfied with ¢* = e% Indeed, for each u, w € R and
(z,y) €10,1] x [0,1] and w € Q, we get

|f(x7y7uaw) - f(x7y7ﬂvw>‘ < eTolu_ﬂl

We shall show that condition ¢ < 1 holds with a = b = 1. Indeed, we have ¢* = e%o
and for each (r1,72) € (0,1] x (0, 1] we get

4g*a™ b
T(1+7r)T(14re)
4
elOT(1 4+ r)0(1 +r2)
< 1.

Finally, the hypothesis (H7) is satisfied with
O(z,y,w) = way?,

and
2

Ao = .
T TR +r)IB+ 1)
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Indeed, for each (x,y) € [0,1] x [0,1] and w € Q, we get

wzF(Q)F(S) LT 24T
F(Z + Tl)r(?) + 7"2)
2w2zy?
T2+7r)I(3+re)
= AoP(z,y,w).

Iy ®)(z,y,w) =

<

Consequently, Theorem 3.4 implies that the problem (8)-(9) has a random solution
defined on [0,1] x [0,1], and Theorem 3.5 implies that the random equation (8) is
generalized Ulam-Hyers-Rassias stable.
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