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ABSTRACT. We are concerning with a nonlinear Hammerstein quadratic inte-
gral equation. We prove the existence of at least one positive solution x € Ly
under Caratheodory condition. Secondly we will make a link between Peano
condition and Caratheodory condition to prove the existence of at least one
positive continuous solution. Finally the existence of the maximal and minimal
solutions will be proved.

1. INTRODUCTION AND PRELIMINARIES

Quadratic integral equations are often applicable in the theory of radiative trans-
fer, kinetic theory of gases, in the theory of neutron transport and in the traffic
theory. The quadratic integral equation can be very often encountered in many
applications (see[l]-[4] and [8]-[11]).

Let I = [0,1], Ly = L1]0,1] be the space of Lebesgue integrable functions on
I and C' = (0, 1] be the space of continuous functions defined on I.

Recently, the existence of a solution x € L; for the nonlinear quadratic integral
equation

z(t) = a(t) + g(t,x(t)) /0 k(t,s) f(s,z(s) ds, t € [0,1]

was studied in [9] by using Lusin and Dragoni theorems and applying Schauder-
Tychonoff fixed point Theorem.
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Here we are concerning with the nonlinear Hammerstein quadratic integral equa-
tion

z(t) = a(t) + g(t,x(t)) /0 k(t,s) f(s,z(s)) dst € [0,1] (1.1)

by using the same assumptions assumed in [9]. Firstly, the existence of at least
one Lj—positive solution of the nonlinear quadratic integral equation (1.1) will
be proved where the functions f and ¢ satisfy Caratheodory condition.
Secondly, the existence of at least one positive continuous solution for the qua-
dratic integral equation (I.1) will be proved where ¢ is continuous and f
satisfies Caratheodory condition.

The following theorems will be needed in our investigations (see [6],[7]and [14]).

Theorem 1.1. Tychonov’s fixed-point Theorem. Suppose B is a com-
plete, locally convex linear space and S is a closed convex subset of B. Let the
mapping T : B — B be continuous and T'(S) C S. If the closure of T(S) is
compact, then T has a fized-point in S.

Theorem 1.2. Shauder fixed-point Theorem. Let S be a convex subset of
a Banach space B, let the mappingT : S — S be compact, continuous. Then
T has at least one fized-point in S.

Theorem 1.3. Arzela-Ascoli Theorem. Let E be a compact metric space
and C(E) the Banach space of real or complex valued continuous functions
normed by

| £ 1 = max | £ |

If A = {f.} isa sequence in C(E) such that f, is uniformly bounded and
equi-continuous. Then the closure of A is compact.

Theorem 1.4. Lusin Theorem. Let m: [0,1] — R be a measurable function.
For any € >0 there exists a closed subset Ac of [0,1], meas.(AS) < €, such
that m restricted to A, 1is continuous.

Theorem 1.5. Scorza Dragoni Theorem. Let k: [0,1] X [0,1] — R be a
function satisfying Carathéodory condition (i.e. measurable in t for alls € [0,1]
and continuous in s for allt € [0,1] ). For any € > 0 there ezists a closed
subset A, of [0,1], meas.(AS) < €, such that k restricted to A. x [0,1] is
continuous.

2. L{—POSITIVE SOLUTION

Let I = [0,1], and consider the assumptions:
(i) a: I — Ry = [0,+ oo) is integrable on I;
(ii) f,g: I x Ry — R, satisfy Caratheodory condition (i.e. measurable
in ¢ forallz € R, and continuous in x for allt € [0,1] ) and there
exist two functions mq, my € L; such that

g(t,x) < ma(t), f(t,x) < mo(t) V (t,x) € I x Ry
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(i) k: [0,1] x [0,1] — R satisfies Caratheéodory condition (i.e. measurable
in ¢ forall s € [0,1] and continuous in s for all ¢ € [0,1] ).

For the existence of at least one L;—positive solution of the nonlinear quadratic
integral equation (1.1) we have the following theorem.

Theorem 2.1. Let the assumptions (i)-(1ii) be satisfied. Then the nonlinear
quadratic integral equation (1.1) has at least one Li—positive solution x .

Proof. Consider the set () C L; such that
Q = {zely |zt) < xo(t) ae. }

where
xo(t) = a(t) + my(t) /o k(t,s) ma(s) ds. (2.1)

The set ) can be shown to be nonempty, bounded, closed and convex in L.
Let H be the operator defined by

1
(Hx)(t) = a(t) + g(t,z(t)) / k(t,s) f(s,z(s)) ds, t € I. (2.2)
0
We shall prove that H : Q — ). For that let = € @), then
1
(Hx)(®)] < [a(t) [ + ma(t) / k(t,s) ma(s) ds = xo(t),
0
so Hr € Q and hence HQ C Q.
To apply Schauder fixed-point Theorem, we shall prove that H(Q is relatively
compact in L.
By using Lusin and Scorza Dragoni Theorems , we can find a closed subset A,
of [0,1], with meas.(A5) < 2 such that a(t), mi(t), kla,xjp,1 and gla,xq

are uniformly continuous on A,.
Assume that =z, is any sequence in (), then for t¢;,t5 € A,,, we have

(Hzp)(tz) — (Hep)(t) = alts) — a(ty)

gl aalt) [ Ktss) Ssma(6) ds = gttsan(@)) [ ko) o) ds
= a(ty) — a(ty) + g(te, zn(t2)) /01 k(ta,s) f(s,zn(s)) ds

gt ) [ k) F ) oty ) [ k) S s
~gltint) [ Ks) o) ds

< alt)  alt) + Lot — oltin@)] [ Kens) o) ds

T gltan(t) / {Kltas) — k(tr,s) } f(s,n(s)) ds
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Then we get

| (Han)(ta) = (Han)(t) | < Ia(tz)—a(tl)Hml(h)/O | k(t2, 8) = k(t1, 5) | ma(s) ds

+ | g(t2, wa(t2)) — g(t1, wa(t1)) | /0 k(t2, s) ma(s) ds

This means that the sequence {Hz,} is sequence of equi-continuous functions
on A, and we can prove that this sequence is uniformly bounded.
Now

| (Hzp)(t) | = [a(@) [ + ma(t) /0 k(t,s) ma(s) ds

1
< M; + MQK/ mo(s) ds
0

where | a(t) |4, < My, | mi(t) |4, < My and kla, <1 < K.
Hence by Arzela-Ascoli Theorem Hzxy, is relatively compact subset of C(A,,)
and this can be done for each n € N. this implies the existence of convergent
subsequence {zp,} of {z,} ineach C(A,). Given € >0 and choose n; € N

so that meas(A,,) <€, then

T
/ ‘ HIEh]. — HIE}LZ | dt = / | HIhj — Hl’hl ’ dt
0 A

c
ni

+ / |H.1'hj — Hl’hl ‘ dt.
A

ni
Since C(A,) is complete metric space, hence this subsequence is a Cauchy
sequence in each C(A4,), n=1,2,3, ...
That is for given € > 0 and j,] are arbitrary large we have

|| Hxhj — Hl’hl ||C(An) < €. (23)

But we want to prove that the set H() is relatively compact in L, that is
HQ is compact in L.

To do this, we will prove that the sequence { Hzj, } is convergent in L;, since
L, is complete metric space, then it is sufficient to prove that the subsequence
{ Hay, } is a Cauchy sequence in L;.

ie. Vn>0,3N(n) and [, wx(t)dt < n/4 such that

H Hmhj - Hmhz HL1 < n, ],l > N(ﬁ)
Now from (2.1) and (2.2) we have
T
/ ‘Hl‘hj — Hl‘hl ’dt = / ‘Hl‘hj — Hl’hl |dt
—+ / ’ Hl‘hj — Hxhl ’ dt.

< {| Hap, | + | Hzp, | } dt + || Hzp, — Hap, ||oa,)
Ag
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Sn/4 + 77/4 + || HIL‘hj — H:L‘hl ||C(An)'

Choose N suchthat [, > N, then (2.3) implies that || Hzy, — Hy, |[c(a,) < 1/2.
This means that the subsequence { Hxj, } is a Cauchy sequence in L; which
implies that H(Q) is relatively compact in L;. Then H has at least one fixed
point. Hence there exists at least one solution = € Ly of (1.1).

Since all conditions of Shauder’s fixed-point Theorem hold, then H has a fixed
point in Q. O

3. CONTINUOUS SOLUTIONS

Let I = [0,1], and consider the assumptions:

(i) a: I — Ry = [0,4 o0) is continuous on I;

(i) f: I x Ry — Ry satisfies Carathéodory condition (i.e. measurable
in ¢ forallz € R, and continuous in z for all ¢ € [0,1] ) and there
exists function m € L; such that

fta) < mt)V (ta) € T x Ry

(ii) g: I x Ry — Ry iscontinuousin t,z and | g(t,z)| < M ;
(iv) k: [0,1) x [0,1] — R satisfies Caratheodory condition (i.e. measurable
in ¢ forall s € [0,1] and continuous in s for allt € [0,1] ).

Now for the existence of at least one positive continuous solution of the nonlinear
quadratic integral equation (1.1) we have the following theorem.

Theorem 3.1. Let the assumptions (i)-(iv) be satisfied. Then the nonlinear
quadratic integral equation (1.1) has at least one positive solution = € C(I).

Proof. We shall use Tychonov’s fixed point Theorem to prove this theorem
It can be verified that [7] C is complete locally convex linear space. Define a

subset S of C' by
S =4z e C:|z@t)] < My}, t € [0,1],

where M, is a positive constant. It is clear that the set S is closed and convex.
Let H be an operator defined by

1
(H)@) = alt) + glt.o(0) [ Kes) fs.a(9) ds, Vo € 8
0
Assumptions (ii) and (iii) imply that H : S — C is continuous operator in .

We shall prove that HS C S.
For every x € S we have

LHD®)] < )] + M/O k(t,s) m(s) ds ¢ € [0,1]

1
< M + M / k(t,s) m(s) ds = Ma,
0
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where | a(t) | < M;. Then, Hz € S and hence HS <C S. Also
for ¢t; and to € [0,1] we can have

(F2)02) — (Ha)(0) = a(t) — alt) + ot () [ Kts5) S05,006) ds
o) [ Kons) So,0(6) ds o+ gltna(t)) [ Kas) JGs,006)
~glta ) [ Kas) Slssa(o) ds
= 0t alt) + Dot o(0) ~ olon )] [ Kns) Fls,006)

F ot (t) [ i) — Koo Slssa(s) ds

Using assumptions (ii) (iii) then, we have

| (Hz)(t2) = (Hz)(t) | < [altz) —a(ta) |+ M /O | K(t2, s) = k(t1, 8) [ m(s) ds

gt a(ts) — gltn ()] / K(ts, 5) m(s) ds

This means that the functions of HS are equi-continuous on [0,1], then by
Arzela-Ascoli Theorem the closure of HS is compact.

Hence, all conditions of Tychonov fixed-point Theorem hold, then H has a fixed
point in S. 0

4. MAXIMAL AND MINIMAL SOLUTIONS

Definition 4.1. [13] Let ¢(¢) be a solution of the nonlinear Hammerstein qua-
dratic integral equation (1.1). Then ¢(¢) is said to be a maximal solution of (1.1)
if every solution z(t) of (1.1) satisfies the inequality x(¢f) < ¢(f) . A minimal
solution s(t) can be defined by similar way by reversing the above inequality
Le. x(t) > s(t) .

We shall use the following lemma to prove the existence of the maximal and
minimal solutions.

Lemma 4.2. Let a(t) is continuous function on I and k(t,s) satisfies the
assumption (i) of Theorem[3.1. Let f(t,x), g(t,xz) € L1 and xz(t), y(t) are
continuous functions on [0,1] satisfying

() < alt) + glt.z(t)) / K(t,5) f(s.2(s)) ds,

ut) > alt) + glt.y(t)) / k(t,5) f(s,y(s)) ds

and one of them is strict. If f(t,z), g(t,x) are monotonic nondecreasing in x,
then

z(t) < y(t), t > 0. (4.1)
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Proof. Let the conclusion (4.1) be false, then there exists t; such that

x(tl) = y(tl), tl > 0
and
x(t) < y(t), 0 < t < t;.

From the monotonicity of f(¢,x), g(t,z) in =, we get
1
st) < aft) + gltat)) [ Kt fs0(9) ds
0

< alt) + gt () / K(t1,s) f(s.y(s)) ds

< y(t1)7
which contradicts the fact that z(t;) = y(t1) , then z(t) < y(t). O

Theorem 4.3. Let the assumptions of Theorem!3.1l be satisfied and if f(t,z), g(t,x)
are nondecreasing in x on I. Then there exist maximal and minimal solutions
of the nonlinear quadratic integral equation (1.1).

Proof. Firstly we shall prove the existence of the maximal solution of (1.1).
Let ¢ > 0 be given. Now consider the quadratic integral equation

1
ze (1) = a(t) + ge(t,z(t)) / k(t,s) fe(s,z(s)) dst € [0,1], (4.2)
0
where
ft,ze(t)) = f(t,ze(t)) + e
gE(t7x€(t)) = g(tvxe(t» + 6
Clearly the functions fc(¢,z.) and gc(t,z.) satisfy assumptions (ii),(iii) of the-

orem [3.1 and therefore equation (4.2) at least a positive solution z.(t) € C(I).
Let ¢, and e besuchthat 0 < e < ¢ < €. Then

T (1) = alt) + gt (1)) / B(t5) fuo(s, 2(s) ds

8
Q
—~

~
~—

Il

a(t) + (9(t, 2, (1) + €) /0 k(t,s) (f(s,2,(s)) + €)ds (4.3)
Le, (t) = a(t) + (g(t,l’q(t)) + 61) /0 k<t7 3) (f(S,Iq(S)) + 61) ds

T (1) > a(t) + (g(t,24(1) + €) /O k(t,s) (f(s,2,(s)) + €) ds. (4.4)
Applying Lemma 4.2 on (4.3) and (4.4), we have
Te,(t) < z(t) fort € 1.

As shown before the family of functions z.(¢) is equi-continuous and uniformly
bounded.

Hence by Arzela-Ascoli Theorem, there exists a decreasing sequence ¢, such
that ¢ — 0 as n — oo and lim, .. ., (f) exists uniformly in I and
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denote this limit by ¢(¢) . From the continuity of the functions f(¢,z.) and
ge(t,zc) in the second argument, we get

dﬂIIdeﬂza@+gwwDAkﬁ@ﬂwmﬂﬁ

n—oo

implies ¢(t) as a solution of (1.1).
Finally, we shall show that ¢(¢) is the maximal solution of (1.1). To do this, let
x(t) be any solution of (1.1). Then

u@=a@+%@mm1;W@ﬂ@Mw@
= alt) + (ota®) + 9 [ k) (lsads) + o) i

> a(t) + g(t, z(t)) /0 k(t,s) f(s,z(s)) ds.
Also .
x®—a@+g@WDAk%®ﬂaWD%

implies
z(t) < z(t) fort € I.

from the uniqueness of the maximal solution (see[13]), it is clear that x.(¢) tends
to ¢(t) uniformly in ¢t € Tase — 0.
By similar way as done above we can prove the existence of the minimal solution.

OJ
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