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EXISTENCE OF CONTINUOUS SOLUTION FOR A QUADRATIC
INTEGRAL EQUATION OF CONVOLUTION TYPE

A. M. A. EL-SAYED, M. SH. MOHAMED, Y. M. Y. OMAR

ABSTRACT. We are concerned here with the existence of at least one continu-
ous solution of the quadratic integral equation of convolution type

t t
2(t) = a(t) +/0 kl(tfs)fl(s,x(s))ds/o ko (t — 5 fa (s, 2(s))ds, t € [0.T].

The maximal and minimal solutions are also proved.

1. INTRODUCTION AND PRELIMINARIES

Quadratic integral equations (QIES) are often applicable in the theory of ra-
diative transfer, kinetic theory of gases, in the theory of neutron transport and in
the traffic theory. The quadratic integral equations can be very often encountered
in many applications (see[I]-[14]).
Let I = [0,7], C = CI0,T] be the space of continuous functions on I, and
L' = L]0, T] be the space of Lebesgue integrable functions on 1.
The quadratic integral equation

£(t) = a(t) + / f(s,2(s)) ds / o(s,2(s)) ds (1)

has been studied in [I0]. The authors proved that it has at least one continuous
solution, also they proved the existence of the maximal and minimal solutions.
The quadratic integral equation

O=aw+ [ psat as [ LI gtsa0) ds, e, e 01
x a ; Ta) s,x(s)) ds ; ) g(s,z(s)) ds, «, ,
(2)
has been studied in [I2]. The authors proved that it has at least one continuous
solution, also they proved the existence of the maximal and minimal solutions.
We are concerned here with the existence of at least one continuous solution of the
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quadratic integral equation of convolution type

z(t) = a(t) +/0 kl(t—S)f1(8,w(S))dS/O ka(t — ) fa(s, 2(s))ds, t €[0,T]. (3)

The existence of the maximal and minimal solutions of the quadratic integral equa-
tion will be proved.
The main result will be based on the following theorems.

Theorem 1. Schauder fixed-point Theorem [15]
Let S be a convex subset of a Banach space B, let the mapping T : S — S be
compact, continuous. Then T has at least one fixed-point in S.

Theorem 2. Arzela-Ascoli Theorem [16]
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 [ f(t) |

t e

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

Theorem 3. (Lebesque Dominated Convergence Theorem ) [16] Let {f,} be a
sequence of functions converging to a limit f on A, and suppose that

| fu(t)] <o(t), te A n=1,23, ..

Where ¢ is an integrable function on A.Then f is integrable on A and

n—oo

lim Afn (t) dp = /Af(t) dp.

2. EXISTENCE OF SOLUTIONS

Consider the quadratic integral equation under the following assumptions
(i) a:I=10,T] — R is continuous, a = sup |a(t)|, t € [0,T].
(i) fi:I x R— R are L'-Caratheodary functions.
i.e f; measurable in ¢t for all x € R and continuous in x for almost
all t € [0,T], and there exist two functions m; € L'[0,T] such that

| filt,z) | < mq(t)
t
m;(s)ds <M, ¥te[0,T], i=1,2.

0
(iii) k;: [0,T] — R are continuous, |k;(t)] < K, V¢ € [0,T], i=1,2.

Now for the existence of at least one continuous solution of the quadratic integral
equation we have the following theorem.

Theorem 4. If the assumptions (i)-(iii) are satisfied, then the quadratic integral
equation (3) has at least one solution x € C[0,T).
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Proof. Let C = C[0,T] and define the set S by

S={zxe C:|z@t)| < r}C C|0,T],

where r = a + K2M?2.
It is clear that S is nonempty, bounded, convex, and closed.
Define the operator F' associated with the quadratic integral equation by

Fat) = oft) + [ (t=3) filsat) ds [ ko (= 9)a(s.a(e) ds

to show that FF: S — S, let z € S, then

Fa(t)| = |a(t) + / Fi(t— s) fuls,2(s) ds / Fa(t — ) fals, 2(s)) ds |
< laft) |+ / kot — 9)] | fu(s, 2(s))|ds / ka(t — )| |fals, 2(s))| ds
< \a<t>|+/0 |k1<t—s>\m1<s>ds/0 ks (t — 8)] mas) ds
= |a(t)] +/O |k1 (s) | mi(t — s)ds /0 |ka (8)| ma(t — s) ds
<

la(t)] +K2/0 my(t — s)ds /0 mo(t —s) ds

set t —s =60, we get

IN

a(t)] + K> /0 m (6)d6 /0 ma(0) df

a + K*M?

IN

and Fx(t) € S ; which proves that F': S — S.
This prove that the class of functions {F(z)} is uniformly bounded.
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Let t1,t5 € [O,T], t1 < ts and |t2 — tl‘ < 5, then
[Fa(t2) — Fz(t)] = latz) —a(t1)

+ /02 ki(ta —s) fi(s,z(s)) ds

-
S

ko(to — s) fa(s, z(s)) ds

S— —

- /0 1 k1(t1 — s) fi(s,z(s)) ds kao(t1 — 8) fa(s, z(s)) ds|

= | a(tz) —a(tr)

+ /Ole(tg =) f1(s,z(s)) ds/o 2k2(t2 —3) fa(s,z(s)) ds

- /lkl(tl —8) fi(s,0(s)) ds/ll@(tl —8) fals,a(s)) ds
0 0

+ /0 k1(te — s) fi(s,z(s)) ds/o ka(th — s) fa(s,z(s)) ds

- /21411(252—5) Ful(s,2(5)) ds/le(tl —8) fas, 2(s)) ds|
0 0

< la(tz) —a(t)|

+ / “kalts — 8) fals, 2(s))ds]

A ki(t1 —s) fi(s,z(s)) ds]

+ / Fa(ts — ) f1(s, 2(s)) ds]

ta

ki(tz —s) fi(s,z(s)) ds

S—

ta

ko(tz — s) fa(s,x(s)) ds

S~

_ / oty — 5) fols,a(s)) ds]]

< Ja(tz) —a(t)|

w1 ket —s) fals, () ds[/olkl(tg—s) Fi(s,2(5)) ds

0

+ /t i ky(ta —s) fi(s,z(s)) ds — /0 1 k1(t1 — s) fi(s,z(s)) ds]

to t1

+ ; k1(ta —s) fi(s,z(s)) ds| ; ka(ta — s) fa(s,z(s)) ds

+ /t : ko(ta — s) fa(s,x(s)) ds — /0 1 ka(th — s) fa(s,z(s)) ds]|

< laltz) — a(t)

e [kt =9l alsat)] ds [t =) =kt = 9)] [i(s.a()] ds

0

+ / kst — )| fa(s,2())] ds [ [ka(tz — 9)] [fr(s,2(s))] ds
0 t1

2} t1

A k1(t2 — )| [f1(s,2(s))| ds | |ka(t2 — s) — ka(ts — s)| | fa(s, 2(s))| ds

+ / ka(ts — )| |2 (s, 2(5))] ds / ks (ta — 9)| (s, 2(5))] ds
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< a(ta) —a(ty)]

+ /Otl o (t1 — 5)| ma(s)ds /Otl ey (ts — ) — Ey (1 — 5)| ma(s) ds
+ " ksl — )| ma(s)ds / [ (t2 — )] ma(s)ds
o [t ms [kt~ ke (5] mals)as
+ /0t2 |k1(t2 — s)| m1(s)ds /:2 |ko(ta — s)| ma(s)ds.

This means that the class of functions F{z} is equi-continuous on [0,7]. Using
Arzela-Ascoli Theorem [16], we fined that F' is compact.

Now we prove that F': S — S is continuous. Let {z,} C S, and z,, = z,

then

Fx,(t) = a(t) +/0 k1 (t—3s) fi(s,zn(s)) ds/o ko (t—8) fa(s,xn(s)) ds

lim Fuz,(t) = nl;rrgo a(t)+n1er;o{/0 kl(t—s)fl(s,mn(s))ds/o ka(t—s) fa(s, zn(s))ds}

N —00

Now

fi(s,@n,) = fi(s,x) = ki(t —s)fi(s,xn,) = ki(t — 8)fi(s,x), i =1,2.
Also
|ki(t — 8) fi(s,2n,)| < |ki(t —8)|m;(t) € L'0,T), i = 1,2.
Then by using Lebesgue dominated convergence Theorem [16], we have

Fa(t) = lim Fan, (t) = a(t) + /0 By (65) T fa(s, 7, () ds /0 by (t—s) Tim fo(s, 2, (5)) ds

N —>00 Nk —00

Fa(t) = alt) +/0 Fa (t— s) fi(s,2(s)) ds/o ks (t— s) fals,(s)) ds.

Then Fz,(t) — Fz(t). Which means that the operator F' is continuous.
Since all conditions of Schauder fixed point Theorem [I5] are satisfied, then the
operator F has at least one fixed point z € C[0,T], which completes the proof. m

Now let k1(t) = k2(t) = 1 in equation (3)), then we have the following corollary;

Corollary 1. Let the assumptions (i)-(ii) of Theorem[4 be satisfied, then the qua-
dratic integral equation has at least one continuous solution x € C[0,T]. B

Remark 1. Corollary 2.2 is the main result in [I0]. This proves the generality of
our result.
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3. EXISTENCE OF THE MAXIMAL AND MINIMAL SOLUTIONS

Definition 1. .Let ¢(¢) be a solution of the quadratic integral equation . Then
q(t) is said to be a maximal solution of (|1)) if every solution z(t) of (1| satisfies the
inequality (see[IT]).

z(t) <q(t), t€[0,T]. (4)
A minimal solution s(¢) can be defined by similar way by reversing the above
inequality i.e

x(t) > s(t), t €[0,T]. (5)

Consider the following lemma

Lemma 1. Let fi(t,z), fo(t,x) are L*-Carathéodary and x(t), y(t) are two con-
tinuous functions on [0,T] satisfying

z(t) < alt) + kv (t—s) fl(s,x(s))ds/ ka (t —s) fa(s,x(s))ds, t €[0,T]
0 0

y(t)> at) + / k(£ ) fi(s,y(s) ds / b (t— 5) fals,y(s)) ds, £ € [0.7]

and one of them is strict.
If f;, i =1,2 are monotonic nondecreasing in x, then

x(t) <y(t), t>0 (6)
Proof. Let the conclusion @ be false, then there exists t; such that
{L‘(tl) = y(t1)7 t1 >0
and
z(t) <y(t), 0 <t <t.

From the monotonicity of f1, fs in x, we get

l’(tl) S a(tl) +/O 1 k‘l (tl 75) fl S, l’ /01 kg tl — S fQ(S SC( )) dS, te [O,T]

t1 t1
< a(tl) +/0 kl (tl 75) f1 S y dS/O ]{52 1— S fg( ( )) dS, te [O,T}

w(t) < ylt)
which contradicts the fact that z(¢1) = y(t1).
Then

x(t) <y(t).m

Now, for the existence of the continuous maximal and minimal solutions of the
quadratic integral equation we have the following theorem.

Theorem 5. Let the assumptions (i)-(iii) of Theoreml[] are satisfied. If f1(t,z), fa(t,z)
are monotonic nondecreasing in x for each t € [0,T], then the quadratic integral
equation (@ has mazximal and minimal solutions.
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Proof. Firstly we shall prove the existence of the maximal solution of .
Let € > 0 be given, and consider the quadratic integral equation

() < alt) +/0 ky (t—s) flﬁ(s,xe(s))ds/o ko (t—5) fou(s,2c(s)) ds, t € [0,T]
(7)

where
fic(t,ze(t)) = fi(t,ze(t) +6 1=1,2.

Clearly the function f; (t, z(t)), i = 1,2 are L'- Caratheodary functions, therefore
the equation has a solution on C[0,T].
Let €1, €3 be such that 0 < e < €1 < ¢, then

zaw:mw+é h@*@ﬁd&%ﬁnﬁé B (t— 5) fau, (5, 2es(5)) ds

:MﬂﬁéMWﬂMﬁ@uﬁﬂﬂﬂﬁﬂkﬂ*ﬁ@ﬁwdm+wﬂs@

2, (t) = a(t)+/0 ki(t = s) fie, (5,26 (s)) dS/O ka(t = s) fae, (8,26, (s)) ds

(M+Amw@w@%m+mwémwamm%@wmw

t t
200> alt)+ [k (= 8) filsia(s) ds [ halt =) Blswa(o) ds )
0 0
Applying Lemma 1| on and @ we have
Ty (t) < ey () for t €10,T).
As shown before, the family of functions z.(t) is equi-continuous and uniformly
bounded. Hence, by Arzela-Ascoli Theorem (see[16]), there exists a decreasing se-
quence €, such that €, — 0 an n — oo, and lim,,_, Z., (t) exists uniformly in [0, T
and denote the limit by ¢(t). From the continuity of the functions f; (¢, z.(t)), i =
1,2 in the second argument, we get
fic(t,ze(t)) — fi(t,z(t)) asn — 00, 1 =1,2
and

q(t) = lim x (t) = a(t) Jr/O ki (t — 5)f1(57Q(5))d5/0 ka(t — s) f2(s,q(s))ds

n—oo

which implies that g(t) is a solution of the quadratic integral equation (3).
Finally we shall show that g(¢) is the maximal solution of ().
To do this let z(t) be any solution of (3, then

z(t) = a(t) +/01k1(t—5)f1(5733(3))d5/0 ko(t — s) f2(s,2(s))ds (10)
also

z(t) = a(t) —|—/0 kq(t — s)fle(s,xe(s))ds/o ka(t — s) fa.(s,xc(s)) ds
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t t
ro(t) = alt) + / bt — 5)(fi (s, (5)) + O)ds / ha(t — )(fals,2e(s)) + ©) ds
0 0

zo(t) > alt) + / ku(t — 8) fi(s,2e(s))ds / kalt — ) fo(ssac(s) ds (1)

Applying Lemma on and we get
z(t) < z(t), forte [0,T].

From the uniqueness of the maximal solution (see[I7]), it is clear that x.(¢) tends
to ¢(t) uniformly in [0,T] as € — oo .

By similar way we can prove the existence of the minimal solution. We set

ficlt, () = filt,z(t)) —€, i =1,2

and prove the existence of minimal solution. B

Now let k1(t) = k2(t) = 1 in equation (3)) then we have the following corollary;

Corollary 2. Let the assumptions of Theorem [J be satisfied, then the quadratic
integral equation

o) = alt) + [ Floa(e) ds [ gls.a(s) ds

has a mazimal and minimal solutions x € C[0,T], which is the same result obtained
in (see[I0]). ®

4. QUADRATIC INTEGRAL EQUATION OF FRACTIONAL ORDERS

The quadratic integral equation of fractional orders has been studied in [12].
The author proved the existence of at least one positive solution z € C[0,T] of
under the following assumptions;

(i) a:I=10,T] — R4 is continuous function.

(ii)) f,¢9 : I x Ry — R4 such that f,g are measurable in ¢ for all x € R4
and continuous in x for each fixed ¢ € [0,T], and there exist two functions
my , mg € L'(I) such that

| f(t,z) | < ma(t) and | g(t,x) | < ma(t)
Also they proved the existence of the maximal and minimal solutions when f(¢,z) and g(¢, x)
are monotonic nondecreasing in z for each t € [0,T] .
It must be noticed that the quadratic integral equation is a spacial case of the

quadratic integral equation 7 where

(! (Ol
But these functions k;(t) and ko (t) does not satisfy our assumptions (iii) of Theo-
rem [4] that is the two functions k; and ks are continuous.
This implies that the condition (iii) of continuity of the two functions k; and ks in
Theorem Ml is sufficient condition. m

, a, B>0.
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