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ON THE SOLVABILITY OF NONLINEAR INTEGRAL
EQUATIONS IN LEBESGUE SPACE

E. M. El-Abd

Abstract

In this paper we prove theorems on the existence of integrable and mono-
tonic solutions of nonlinear integral equation in Lebesgue Space. The basic
tool used in the proof is the fixed point theorem due to Darbo with respect
to the so-called measure of weak noncompactness.

1 Introduction

Linear integral equations are considered as branch of the applications of functional
analysis. This branch is of great importance, not only for the specialists in this field
but also for those whose interest lies in the other branaches of mathematics with
special reference to mathematical physics.

The most frequently investigated integral equation in nonlinear functional anal-
ysis are the Hammerstein equation and the Urysohn equation. these equations have
been studied in several papers and monograph ( see for example Krasnoselskii et al
( [11] and Appell [1,2])

The aim of this paper is to prove theorem on existence of solutions of the non-
linear integral equation

y(t)=g(t)+AE) fyk(ts)f(s,y (6 (s)ds, te(0,1) 1)

The considered nonlinear integral equation in this paper is the general form of
Hammerstein integral equation. These kinds of nonlinear integral equations appear
in many applications. For instance, it can be applied to solve many problems in
physic, engineering and economics. Also many problems considered in the theory
of partial differential equation lead us to nonlinear integral equations of the type
mentioned in J. Banas and K. Goebel [6] .
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2 Notation and auxiliary facts

Definition: Let F be a measurable set and f (z) is a real function defined on E.
We say that f (z) is Lebesgue measurable or briefly, measurable on E if for
each real number k the values z € E for which f (z) > k is measurable.

Let L' (a,b) denote the space of Lebesgue integral functions on the interval (a, b)
with the stander form

lyll=J2 |y (t)ldt.

For simplicity, we shall consider the space L' = L' (0,1).

This section is mainly devoted to recall some auxiliary result which will be
needed further on. Denoted by M be the set of all functions which are measurable
on (0,1) with the metric

d (z,y) =inf.{a+meas.(t: |z (t)—y (t)| =a):a>0},
then M becomes a complete metric space. Moreover, it is well known that

the convergence in measure coincides with convergence generated by the metric
d (see Dunford and Schwarts [10] ).

The convergence in measure of a sequence {z,} C L'does not imply the weak
convergence of this sequennce and conversely. Nevertheless, we have the following
result.

Lemma : If a sequence {z, } T L'converges weakly to z € L' and is compact
in measure then it converges in measure to = [11].

Apart from this we recall that a sequence {z,} T L' is convergent strongly
(that is, in the norm of Ll)to x if and only if it converges in measure to x and is
weakly compact.

We will present notes about the linear integral operator.

Consider the integral operator.

(Ky) (1) = fy k(t,9)y(s)ds, ¢ (0,1),
where z is assumed to be a function of L' and k£ : (0,1) x (0,1) — R s
assumed to be measurable with respect to both its variables.

Note that there are no necessary and sufficient conditions for the linear integral
operator K , generated by the kernel k (t,s) to be self mapping of the space L%,
but if the operator K satisfies the following conditions :

There exists a positive constant C' such that

ess. sup f01| k (t,s) ds =C, ess. sup f01| kE (t,s)lds=<C ,
t € (0,1) s € (0,1)
then K maps the space L! into itself [10] and so it will continuous on L' [11].

In the sequel the following theorem, due to Krzyz [12] gives the necessary and
sufficient condition that the linear operator K maps functions being non-increasing
on (0,1) into function of the same kind.

Theorem 1. Let k : (0,1) x (0,1) — Ry be a measurable function generating
the linear operator K acting from L' into L!. If for every p € [o,1] and for all
t1, t2 € [o,1] the implication holds
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ty < te = [} k(ti,s)ds = [} k(2 s)ds,

then the operator K transforms the set of positive and non-increasing functions
from L' into itself .

The following sufficient condition will be more convenient for our purposes.

Theorem 2. Let X be a bounded subset of L' (0,1) and suppose that
there is a family of measurable subset { Q. }, - .~ of the interval [o,1] such
that meas. Q. =c. Ifforany c € [0,1] andforany y € X , y (t1) 2y (t2),
(t1 € Qc, t2 ¢ Q. ) then the set X is compact in measure [11].

Now, let us assume that f = f (¢t,z) and f : (0,1) x R — R satisfies
Caratheodory conditions i.e. it is measurable in ¢ for any z and continuous in =z
for almost all ¢ . Then to every function y () being measurable on the interval
(0,1) we may assign the function (Fy) (t)=f (t,y (t)), t € (0,1). The
operator defined in such way is called the superposition operator.

Notice that this operator is one of the simplest and most important operator
investigated in nonlinear functional analysis ( [1] , [11] ).

Theorem 3. The superposition operator F' maps continuously the space L' (0,1)
into itself if and only if | f (¢, s) = a(t)+b|x| forall te(0,1) and =
€ R, where a (t)is a function from L' and b is a non-negative constant.

Now, let S denotes an arbitrary Banach space and let X be a nonempty and
bounded subset of S . Moreover, denote by B, the closed ball in S centered
at 6 and with radius r .

Let us recall the notion of the measure of weak and strong noncompactness
defined by De Blasi [9] and Hausdorff [6], respectively in the following way:

B (X )= inf.{r > 0 there exists a weakly compact subset Y of E such that
X CY+B,},

X (X )= inf{r > 0 there exists a compact subset Y of E such that
X CY+B}.

The functions S ( X) and x (X ) possess several useful properties which may
be found in [9] and [7] . The convenient and handly formula for the function g
(X ) in the space L! was gives by Appell and De pascale [3]:

ﬂ(X):ClLI)nO{xsng{sup[ny (t)|dt: Dc (0,1), meas. D §6]}},

where the symbol meas.D stands for Lebesgue measure of a subset D. The
two measures § ( X) and x (X ) are connected in the case when X is compact in
measure as in the following theorem.
Theorem 4. Let X be an arbitrary nonempty and bounded subset of L' (0,1)
if X is compact in measure then 3 ( X )= x (X ).

Now, we recall the fixed point theorem due to Darbo [8].
Theorem 5. Let () be a nonempty, closed, convex and bounded subset of S and
let T : @ — @ be a continuous operator having the property that there is a
constant k € (0,1) such that x (TX )< k x(X ) for any nonempty subset X
of @ , then T has at least one fixed point in the Q.
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3 Main results

In this section we shall investigate the nonlinear integral equation (1). For conve-
nience the Hammerstein operator

(HyHU=Ak@®f@y®M&

Will be written as product H = K F of the superposition operator

(Fy)(t)=f (t y (1))

and the linear integral operator

WyNU=AkMsw@d&

Then the equation (1) has the foom y = T y where
Ty=9g +XKFy (2)
Now, we formulate the assumption under which the equation (1) will be invesi-
gated. Namely, we assume the following :

(i) The function \,g € L! is a.e. positive non-increasing on the interval (0,1) ,

(i¢) f :(0,1) x R — R, satisfies Caratheodory conditions and there exist a
function a (t) € L'and a

non-negative constant b such that f (t,z) < a (t) +b| x|, forallt e
(o,1) and x € R .

Moreover, f ( t,z ) is assumed to be non-increasing on the set (0,1)xR — R
with respect to t

and non-decreasing with respect to x ,

(#91) k : (0,1) x (0,1) — R is measurable with respect to both variables and
such that the integral

operator K maps L' into itself,

(tv) For every p € (0,1) and for all ¢y to € (0,1) the following implication
holds true

t1 <ty = [} k(t1,8)ds = [ k(t2, s)ds,

)

(v) ¢:(0,1) — (0,1) is an increasing absolutely continuous and there exists
constant C' > 0

such that (¢t ) > C for almost all ¢t € (0,1) ,

(Ui) bHAngH < 1.

Then we can prove the following theorem:
Theorem 6. Under the above assumptions (4 ) = (vi ) the equation (1) has at
least one solution y € Llwhich is a.e. non-increasing on the interval (0, 1) .

Proof: Let us take an arbitrary y € L', then according to the assumption (i)
, (i74) ,and (v) we have T y € L', where T is the operator defined in (2).
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Moreover, we get

ITy || = fy | 9@®+A0) fy k(ts) £ (596 () ds| at
< g l+IANIEIf 1f (sy (6(s)) ds|dt

< Qg+ IAIENS {a (5)+b ly (6(s)]}ds
< g+ UMk a |+ HRAEL fH (6 (s))] gds
< g l+IxN kN al+ MRy

From the above estimate we conclude the operator T transform the ball B,
into itself, where

po= Lglllalll MK
I=b AT AT
Now, let @, denoted the subset of B, consisting of all functions being positive
and a.e. non-increasing on (0,1). The set @, is obviously nonempty, bounded,
convex, closed and compact in measure, this is since, the convexity of @, is for if
Y1, Y2 € Qr , then ||y1||j7", (i:1,2)'
Now, for 0 <t =<1 let y= ty; + (1 —1t) yo , then we have

fyl=zt [nll+@=0)lwllz2tr+d-t)r=r,

it means that y € @, and so Q, is convex. For closeness of @, , let (y,) be
a strong convergent sequence of elements in @), and it converges to y , then the
sequence (y,) converges in measure to y [4]. By using Vitali theorem [13] there
exists a subsequence (yg, ) of (y,) which converges to y a.e. on (0,1) and y will
be non-increasing a.e. on (0,1) which means that y € @, and so @, is closed.

Finally, the compactness in measure of ), can be deduced by using Theorem
2 considering that Q. = ¢ for any ¢ € (0,1).

Further, let us take an arbitrary function y € @, then y (¢) is a.e. non-increasing
and positive on the interval (0,1). By using the assumption (i¢) Fy (¢) is also a.e.
non- increasing and positive on (0,1). The image KFy (¢) by the operator K is
also of the same kind that is due to Theorem 1 and the assumption (i), (iv) .

Next, in view of the assumption (i) again we deduce that T y is a.e. non-
increasing and positive on the interval (0,1).Therefore, given that 7' : B, —
B, , we conclude that T is a self mapping of the set Q,

Now, we observe that the assumption (4¢) in conjunction with Theorem 3 and
the continuity of the opoerator K on the space L'allows us to deduce that the
operator T' is continuous on the set @, .

In what follows take a nonempty set X C @, and fix € > 0. Further, let
D  (0,1) be such that meas D =< e . Then, for an arbitrary = € X in view of
our assumptions we obtain

Jp (Ty)(E)dt = [l g@ldt + [ MO Jy k(t5)f (5,90 (5)ds] e

=gl + o WOy B s)f (5,06 (5)) ds| e
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2 gllrpy + Jp MNOIEFE (y (9))] dt
=gl +1BIL,, Kl o la+bly(e(s) [ ds
<Nollap HIBIL, 1Kl [lalla ) + & [y (6()]6(s) ds

where the operator K maps the space L' (D ) into itself and continuous.

Also, the symbol ||K ||, stands for the norm of the operator K : L'(D ) —
L' (D).

Now applying the theorem on integration by substitution for Lebesgue integrals
we can rewrite the last estimation in the following way:

Jo Ty ) E)ldt = llgllppy+ lallip) 1Bl

f¢( D) |y (t)‘ dt.
Further, taking into account the equality

bI B, K
1Kl p + =&

LI(D )

ghi{lo {sup [ng(t) dt + llall 11 (p) HB||L1(D) |K|p:DC(0,1),meas.D < 5}} =0,
and keeping in mind the absolute continuity of the function ¢ we obtain
bll B I K llp
B(TY )= L B(Y),

where [ is the De Blasé measure of weak noncompactness.

In view of the properties of the set @, established before and Theorem (4) we
can rewrite the last inequality in the following form

PIBI, LK
X(TY)= o x(Y),

where x is the Hausdorf measure of noncompact.

The last inequality together with assumption (vi) enables us to apply Theorem
5. This completes the proof.

Example. Consider the integral equation

_ 1o - 2
y(t)=%+ﬁfoet+stanl(%>ds ........... (3)
In this case we have ¢ (t) = i—j_‘;, is a.e. positive non-increasing function on
(0,1), where
g’(t):ﬁ<0 for ¢ € (o,1),
A(t) = ﬁ is also a.e. positive non-increasing function on (0,1), so
condition (%) is satisfied.
k(t, s)=et T ¢ iscontinuous and so measurable function for all ¢ ,s.
For x € L', we can see that the linear operator
(Kz)(t)=[yk(t s)a(s)ds,
Transform L' (0,1 ) into itself.
Indeed,

LTI RC s Le ()lds| < e f) e ()l ds,
and hence condition (i) is satisfied.

Next, f (t,y) = tan™! (%) is continuous function for y and measurable

for t as well as
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|yl = frant (S = et (SR < Sl
<3ly| +2t
So,a(t)=2t€ L'(0,1)and b=1% =0 hence we get (ii).

A= g = LIk <.

Also, condition (iv) is satisfied, when b = T3

¢p(t)=t and ¢(t)=1,C=1.

Then, we have

YUK |
s =< £ <L
So, all conditions of Theorem (6) are satisfied, hence the integral equation (3)
has a non-increasing solution in L' (0,1 ).
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