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ON THE SOLVABILITY OF ONE CLASS OF NONLINEAR INTEGRAL EQUATIONS
WITH A NONCOMPACT HAMMERSTEIN-STIELTJES-TYPE OPERATOR
ON THE SEMIAXIS

Kh. A. Khachatryan' and A.S. Petrosyan’ UDC 517.968.4+517.988.63

We study a class of nonlinear integral equations with a noncompact operator of the Hammerstein—Stieltjes-
type on the semiaxis. The existence of positive solutions is proved in various function spaces by using the
factorization methods and specially chosen successive approximations.

1. Introduction

Nonlinear integral equations of the form
o
o) = = [ Folt.oO)hF @~ 1)+ Fiwp@). w20 1)
0

are used for the description of various problems in contemporary mathematical natural sciences. Thus, in particular,
these equations are encountered in the theory of Markov processes, in the kinetic theory of gases, in economics, etc.
(see [1-3]). An important specific feature of these equations is the noncompactness of the corresponding nonlinear
Hammerstein—Stieltjes operator in natural Banach spaces. Hence, the classical methods of nonlinear analysis for
the determination of fixed points of the operators either cannot be used at all or can be used under fairly severe
restrictions imposed on the functions Fy, F7, and F. The fact that the required solution ¢(x) is defined on the
unbounded set [0, +00) also makes the investigation of this class of equations much more complicated.
The function F' in Eq. (1) is defined on the set (—oo, +00) and satisfies the following conditions:

(a) F is left-continuous on (—o0, +00),
(b) F(—o0) =0 and F(+o0) =1,
(c) F monotonically increases on the set (—oo, +00),

i.e., the function F' can be regarded as a distribution function of a random variable £. By the Lebesgue theorem,
the function F' admits the representation

F=Fs+ Fp+ Fg, 2)

where F4 is the absolutely continuous component of the function F, Fp is its discrete component, which is a jump
function with finite sum of the moduli of jumps, and Fy is a continuous function of bounded variation whose
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derivative is equal to zero almost everywhere. Since F' is a monotonically nondecreasing (increasing) function,
by the Lebesgue theorem, its components F'4, Fp, and F are also nondecreasing (increasing) functions.

The integral on the right-hand side of (1) is understood in the Lebesgue—Stieltjes sense.

The functions F( and F; defined on the set (0, +00) X (—o0, +00) are measurable and satisfy the criticality
condition (see [4])

Fo(t,0) =0, Fi(z,0) =0, ¢,z e (0,+0) 3)

[i.e., the function identically equal to zero satisfies Eq. (1)].
In the case where F' = F4, Fy(t,z) = z, and F1(z, z) = g(x) € L1(0,+00), Eq. (1) turns into the integral
Wiener-Hopf equation of the second kind

w@:mw+/Km—wwmm >0, @
0

where K(x) = F/(x). Numerous works are devoted to the investigation of Eq. (4) (see, e.g., [5-9] and the
references therein). Due to their specific features, various mathematical theories developed for the investigation of
equations of the form (4) combine fine analytic constructions with efficient approximate methods. We also note
that Eq. (4) is used in various branches of mathematical physics (see, e.g., [10-12]).

In a special case where F; = 0 and Fy(t, z) = z, Eq. (1) was investigated in detail in [13] in connection with
its important application to the well-known problem of the probability theory: For a given random variable &, it is
necessary to find an independently distributed random variable ¢ such that the following relation is true:

&+ (¢ for E+ (>0,
Cr(E+0Q)+= (5)
0 for E+(<0.

The equivalence of these random variables is understood in a sense of coincidence of their distribution functions.
Relation (5) is reduced to the following special case of Eq. (1):

ﬂ@——/@@@ﬂx—m >0,
0

where F plays the role of distribution function of the random variable £ and ¢ is the required distribution function
of C.

In the case where F; = 0, Fy(t,2) = G(z), and G is a continuous function on a certain segment [0, 7] such
that G(z) > z, z € [0,n], G(n) = n, and G 1 on [0,n], Eq. (1) was investigated in [14] and the existence of
a positive monotonically nondecreasing and bounded solution ¢(z) was proved. Moreover, the following limit
relation was established:

lim ¢(z) =n.

Tr—+-+00

In a recent paper of one of the authors (see [15]), Eq. (1) has been studied in a special case where

Fi1=0, Folt,z) =z—w(t,z), and F = Fy;
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here, w is a monotonically decreasing (starting from a certain number § > 0) function of z satisfying the Kras-
nosel’skii—-Hankel condition: There exists a measurable function

5. S e LR NCRY), &1 with 2 on [5,400),  mi(®) E/x&(x)dx<+oo,
0

such that
0<w(t,z) SW(t+2), (t2)eRT x[8+o0).

Another approach proposed in [15] enables one to construct a one-parameter family of positive and bounded
solutions and also to find the limit of each solution from this family at infinity.

The present paper is devoted to the investigation of Eq. (1) and its special cases in which the function F' is
continuous and has a singular component:

F=Fc=F,+ Fgs.
In the last case where J; = 0, we construct a one-parameter family of positive and bounded solutions of Eq. (1)
under certain conditions imposed on the function Fy(t,z). In the general case (2), under absolutely different

conditions imposed on Jy and F;, we prove the existence of positive and integrable solutions. In conclusion,
we present several examples of the functions F;(¢,2), j =0, 1.

2. Definitions and Auxiliary Facts

Let E be one of the following Banach spaces: C[0, +00), (1[0, +00), or V[0, 400), where C;[0, +00) is
a Banach space of functions continuous on [0, +o00) with finite limit at co and the norm

£l = igg!f(w)l

and V[0, +00) is a Banach space of continuous functions of bounded variation on [0, +0c0) with the norm

b
£l = 1f @]+ \/ £ (6)

[uniform convergence follows from the convergence in norm (6)].
Consider an integral operator

@ﬂm=—/ﬂmwm—w,mzm
0

where F' satisfies conditions (a)—(c) (see Sec. 1) and f € F.
It is known that the operator F' acts in each Banach space E. Moreover, for F' = Fo = F4+ Fg, the operator
I — F admits the following factorization (see [13]):

A

I—-F=(I-U")I-U"), )
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where [ is the identity operator, U+ are Volterra operators:

U~ f

f belongs to F,

and, in addition,

By

)(x) Z/f(t)dtU—(t—ﬂf) and (U f)(z) = —/f(t)dtmr(ﬂﬂ—t)a

us(x) = we(0) — wy(x),

wy € V[0, 4+00), w4 | with z, lim wy(z) =0,
T—r—+00

(1 - w_(0))(1 — ws(0)) = 0.

“+o00

m(F) = / 2dF(z),

—00

123

(®)

®)

we denote the first moment of the function F' (i.e., the mathematical expectation of a random variable £). In what
follows, unless otherwise specified, we assume that integral (9) is absolutely convergent in the Lebesgue—Stieltjes

sense and

m(F) < 0.

Under condition (10), it follows from the results obtained in [13] that

w4 (0) <1 and w_(0) = 1.

(10)

(1D

In [13], by using conditions (a)—(c), inequality (10), and factorization (7), it is proved that, for F' = Fo =

Fy + Fg, the equation

with condition

S(x) :—/S(t)th(x—t), x>0,
0

S(0) =1

possesses a positive monotonically nondecreasing and bounded solution and, in addition,,

1=500)<S(x)<(1—-wy(0)7Y, x>0,

lim S(z) = (1 —wy(0))71, !

- +
P 1—wy(0) S € LuR).

(12)

(13)

(14)
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We now consider the corresponding inhomogeneous equation
oo
p(x) =g(x) — /p(t)th(:c —t), x>0, (15)
0

for the required measurable function p(x), where g(z) > 0, z € R*, and g € L;(R"). By using factorization (7),
we reduce the solution of Eq. (15) to the consecutive solution of the following coupled equations:

(I-U7)Q=y, (16)
(I-U")p=Q. (17)

We now rewrite Eq. (16) in the open form as follows:
Q@) =g@) + [ Qe)du—(t - ), w0, (18)

In [14], it is shown that Eq. (18) has a nonnegative locally integrable solution with the asymptotics

/Q(t)dt =o(z), x— 400,
0

obtained as the limit of the following successive approximations:

[e.o]

Q@) =ga)+ [ QU (t-2). QU@ =g) n=012. w20 (19

xT

The following inequality for the solution ) was also established in [14]: For any r > 0, the following inequality
is true:

r+1 00 -1 -
/Q(T)dT < /du_(T) /g(r)dv'. (20)
T 1 r

In what follows, under additional conditions imposed on the function g, we establish new properties of the func-
tion (), namely, we prove the following lemma important for our subsequent presentation:

Lemma 1 (main). Assume that a function g has the following properties:

0<geLiR")NL@®RY), g(x)l with = on RT, and  my(g) = /xg(x)dx < +o0.
0

Also let u_ be defined by (8) and (11), where Lo (R™) is a space of functions almost everywhere bounded on R .
Then the solution Q(x) of Eq. (18) has the following properties:
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(i) Q(x) | with x on RT,

(ii) Q € LY (RT)N Li(RT), where LY (R™) is a space of functions almost everywhere bounded on R*
whose limit at infinity is equal to zero.

Proof. First, we show that Q") (1) L with 7 on RT, n =0,1,2,.... For n = 0, this is clear because g(x) |
with = on RT. Let Q™ (7) | with 7 for some n € N. Rewriting iterations (19) in the form

Qmﬂkﬂzgwwg/@mv+mea»
0 21D

QO () = g(r), n=0,1,2,..., 7>0,

and taking into account the monotonicity of the function g, we conclude from (21) that Q("H)(T) J with 7
on RT. Hence, the limit function

Q(r) = lim Q™ (r)

n—oo

is also monotonically decreasing. In view of the monotonicity of @), it follows from (20) that

oo 1 oo
0<Q(r+1)< /du(T) /g(t)dtrjooo.
1 T

In turn, this implies that ) is bounded on the set [1, +00) and lim,_, ;- Q(7) = 0.
We now prove that () belongs to L (RT). In view of (18), we get

Q(x)zg(:c)—i—/@(t)dtu (t—x) —l—/Q Ydu_(t — x)

xT

1 o)
< sup g(x)—i—Q(a:)/dtu (t—x) +supQ(t /du (t —x)
z€RT t>1
T 1
< sup g(z) + Q(x)u—_(1 — z) + sup Q(¢t)
TzeR+ t>1
< sup g(z) +sup Q(t) + Q(z)u—(1) for =z €]0,1]. (22)
TzeR+ t>1
Note that u_(1) < 1 because u—_(0) = 0, u_(4+00) = 1, and u_(z) is a strictly increasing function

from V[0, 4+00) (see [13, 14]). Hence, by using (22), we get

Q(z) < C(1 —u_(1)7,
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where

C = sup g(z) +sup Q(t).
zeRt t>1

Thus, we have proved that Q belongs to L2 (R™). To complete the proof, it remains to show that () belongs
to Ly (R+)
Integrating both sides of (20) with respect to r from zero to a certain number § > 0, we obtain

6 r+1 [eS) -1 5

//Q(T)de’l“ < /du(T) //g(T)der
0o r 1 0o r
0o SRRV ) § oo
= /du_(T) //g(r)der—i—//g(T)der
1 0 r 0 o
Changing the order of integration in the last two terms and using the Fubini theorem, we get
6 r+1 00 -1 ) 9]
//Q(T)deT < /du_(T) /Tg(T)dT—l—5/g(T)d7’
0 r 1 0 0

In view of the monotonicity of @), we find

o0

é
/Q(r + 1)dr < /du_(r) mi(g) < 400
0

1

or

Let 4 tend to +oo. This yields

/ Q)= < / du_(r) | ma(g). 23)
1 1

On the other hand, setting » = 0 in (20), we obtain

/1 Q(2)dz < 7du_(7) / o(7)dr. (24)
0 1 0
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Finding the sum of (23) and (24), we arrive at the inequality

7100

7 Q2)dz < de—(ﬂ / (1 + 1)g(r)dr.
0 1

0

Thus, the proof of the lemma is completed.

We now proceed to the solution of Eq. (17):

Consider the iterations
pria(e) = Q) = [ pult)drusa 1),
0

po =0, n=0,1,2,..., x>0.
In view of the inequality w4 (0) < 1 and representation (8), by induction on 7, we can easily show that

(@ pp T with n,

®) pn€ Li(RT), n=0,1,2,...,
© pn(T) < (1 =wy(0)) ' sup, 5o Q(7), T >0,
o0 o
(d) / pn(T)dT < (1 — w+(0))_1/ Q(r)dr, n=0,1,2,....
0 0
Hence, the sequence of functions {p, (7)}°2, has the pointwise limit as n — 400
Jim_ pn(7) = p(7).
Moreover, by the B. Levi theorem (see [16]), the limit function satisfies Eq. (25) and the inequalities

p(r) 2 Q(), 720,

127

(25)

(26)

(27)
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Since g(x) | 0 as  — 400 and w4 (0) < 1, by Lemma 3.3 in [13], we immediately conclude that

lim p(z)=0. (28)

T——400

Relations (26)—(28) are used in what follows.

3. Solvability of Eq. (1) with Distribution Function F' Containing Singular and Discrete Components

In this section, we consider Eq. (1) in the case where F' admits representation (2).
Assume that a measurable function G(x) defined on the set R satisfies the following conditions:

(i) there exists a positive number 1 > 0 such that G € C[0,7], G 1 [0,7],
(i) G(0)=0 and G(n)=mn; moreover, the number 7 >0 is the first positive root of the equation G(z) ==,

(iii) the function G(x) satisfies the Lipschitz condition on the segment [0, 7] with constant L > 0, i.e.,
there exists a number L > 0 such that

|G(z1) — G(x2)| < Llzy — 22, r1, 22 € [0, 7).

The following theorem is true:

Theorem 1. Let the distribution function F' satisfy conditions (a)—(c), let 1 — F € L1(R"), and let there
exist numbers 1y € (0,m) and o € (0, min (1,1/L)) such that:

(i) J—-.l(x::uno(x)) > Mno(x)a ]:1(37777) < /M,(w), (29)
where

ps(x) =0(1 - F(z)), zeRT; (30)

(ii) for any fixed x € RT the functions Fo(z, z) and F(x, z), monotonically increase with the argument z
on the segment [0, n];

(iii) 0 < Folx,2) < aG(z), reRY, z2€]0,n); (31)

(iv) in the set RT x [0,7], the functions Fo and Fy satisfy the Carathéodory condition with respect to the
argument z, i.e., for any fixed z € [0,n), the functions {F;(x,z)}j—0,1 are measurable with respect to
x € RT and continuous in z on the segment [0, 7] for almost all x € R*.

Then Eq. (1) has a nonzero nonnegative solution in the space Li(RT) N LY (RT), where

LI (RY) = {f € Loo(R"): lim f(z)=0]}.

T—00
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Proof. Parallel with Eq. (1), we consider the following auxiliary equation:
oo
o@) = - [ Galg®)iF @~ 1), w20, (32)
0

for the required measurable and real function $(x), where
Ga(z) =n—aG(n— z). (33)

We introduce the following iterations:

s (2) = — / G (Bn(t)diF(z — 1),
0

Po(x) =0, n=0,1,2,..., x=>0.

In view of the properties of the function G and conditions (a)—(c), by the induction on n, we can easily show
that

(G1) &n(z) T with n,
G2) én(z) #0,n=1,2,3,...,
(G3) @n(z) T withz, n=0,1,2,...,
(Gs) @n(x)<n, n=0,1,2,..., 2 € RT.
Hence, the sequence of functions {p,(x)}52, has a pointwise limit as n — oo

o(z) = lim @ (x).

n—oo

Moreover, by the B. Levi theorem, the limit function satisfies Eq. (32), is monotonically increasing, and satisfies
the inequalities

X
n(1—-a)\/ F<@(x)<n
—0o0
for all x € RT. In what follows, we show that
n—@ € Li(RY) N LL(RY).

To this end, we consider an auxiliary equation

pla) =n(l - F(x)) - /(n = Ga(n—p(t))deF(x—1t), x>0 (34)
0
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for the required function p(z) and the following successive approximations for this equation:

pr1(@) =n(l - F a(n = pu(t))deF (2 —t),

(35)
po(z) =n(l — F(x)), n=0,1,2,..., x>0.

By induction, we can easily show that

(i1) pn(z) T with n;

(i2) fn(z) € Li(RT), n=0,1,2,...;

o0
(i3) / pn(x)dx < n(1— aL)*1||1 — FHLl(RJr), n=0,1,2,...;
0

(1) pn(x)<n,n=0,1,2,..., 2>0.

Thus, we prove property (i3). The proofs of the remaining properties of the sequence {p,,(7)}72, are simpler.
For n = 0, the property (i3) directly follows from (35) in view of the fact that & € (0, min (1,1/L)). Assume
that (is) holds for a certain natural n. Thus, in view of the conditions imposed on F' and G, it follows from
relations (35) that

fﬁnﬂ(:ﬂ)dw:n/oo(l—F 7777 Ga(n = pn(t)))deF (z — t)dx
0 0 0 0

<llL - Fllpy @ — oL / / Pu(t)dF ( — t)dx
0 0

8
8

= 1|1 = F|, @+ + ol pn(x — t)dy F(t)da

o

|
3

8

=01 = FllL, @+ + ol

o
\o

|
8

pn(z —t)di F( da:+aL// pn(x —t)di F(t)dx
0

pn(x — t)dxd, F(t) + oL pn(x — t)dxd F(t)

H-\_,—é_

0
=l - Flp@e) + oL /
— 00

0 4o

=01 = Fll, @+ + oL / / () dydi F() + oL / / Puly)dyd,F(2)
0 0

—o0 —t



ON THE SOLVABILITY OF ONE CLASS OF NONLINEAR INTEGRAL EQUATIONS 131

) “+o0
<nllL = Flly@e + oL / Pny)dy / 4P ()
0 —00

al
<1 = Fllz, &+ (1 o= aL)

=n(1 = aL) "1 = Fllp, @+

Hence, the sequence of functions {p,,(7)}7°, has a pointwise limit as n — oo

p(1) = lim pp(7)

n—oo
Moreover, by the Lebesgue theorem, this limit satisfies Eq. (34) and the relations
n(l = F(z)) < plz) <n, z€RT,

[e.o]

[ da)de <1 - oLy 1 - Fllg, e
0

By using the conditions imposed on the function G and the fact that o € (0, min (1,1/L)), we can easily show
that the solution of Eq. (34) is unique in the following class of measurable functions:

Uy ={p: 0< p(x) <n, z € RT}.

On the other hand, we can directly show that the function

satisfies Eq. (34). This means that

We now prove that

lim p*(z) =0.

T—-+00

Since 0 < @(z) <1, z € RT, and () T with z on RT, there exists a limit

i D =co < 1.
Jim g(z) =co <7

We now prove that ¢y = 7. To this end, we first show that

r—r—+00

lim |- / Gol@)diF(z — 1) | = Galco). (36)
0
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We find
Galco) + /Ga@(t))th(w —t)| < Galco)(1 = F(z)) + / |Galco) = Ga(@(t))||deF(z — 1)
0 0

= Ii(z) + I2(z).

It is clear that I1(z) — 0 as x — +oo. It is necessary to prove that I5(z) — 0 as x — 4o00. By using
relation (33), we obtain

Iz) <al [ |eo = p(t)]|deF(x — )]
[

~ oL / lco — G(0)|deF(x — )] + / co — (1) |dF(x — t)|
0 x

= aL(Ji(z) + Ja(x)).
Since @(t) — ¢ as t — 400, for any € > 0, there exists § > 0 such that if ¢ > ¢, then
|5(t) — co| <e.

Let 2 > 20. Then we get the following relation for the second integral Ja(x):

o0

Jo(z) < 5/ dFz —t)| <e.

x

Moreover, after necessary transformations for the first integral J;(z), we obtain

x/2 x
() = / e — G(0)|deF(x — )] + / co — (1) ||dF(z — 1)
0 /2
§260/|th(T)|+€/|th(a:—t)|
/2 x/2

< 2¢ / |deF(T)| + €.
z/2

Since

/|th(t)\—>0 as x — +o09,

z/2
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for any ¢ > 0, there exists d; > 0 such that

x
/ |d:F(t)] < e
x/2
for x > 4;.
Choosing x > max(20d, d;), we obtain

Ji(x) < e(1+ 2c).
Hence, for x > max(20, 01),
Ir(z) < aL(2e + 2¢ecy).

Thus, relation (36) is proved.
Passing to the limit on both sides of Eq. (32) as * — +00, we obtain

co = Gal(cp), 0<co<mn.

We now check that 7 is the first positive root of the equation G, (z) = x. Assume the contrary, i.e., that there
exists a number 7; € (0,7) such that

Go(m)=m, ie, n—aGn—m)=n.

Then we get
n—m = Ga(n) — Ga(m) < aL(n —mn).

This directly implies that < 77 because aw < 1. In turn, this contradiction proves that cp = 7.
Thus, we have shown that Eq. (32) possesses a nonzero nonnegative monotonically increasing and bounded
solution ¢(x) and, in addition,

lim, 5100 p(x) =1 and 1 — @ € Li(R).

We use these results to construct a positive solution of Eq. (1) in the space L;(R*) N LY (R*). Thus, we
introduce the following iterations:

on(z) = - / Folt, pu()dF(x — 1) + Fi (2, on(x)),
0

(37)
wo(x) = pin, (), n=0,1,2,..., x>0.
By induction, we can easily show that
on(x) T with n, (38)
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We now prove inequalities (39). Let n = 0. Then

wo(x) = ny(z) < py(x) =n(1 — F(z))

Assume that inequalities (39) are true for some n € N. By using (37) and (29)—(31), we find

@wmﬂS—/ﬁﬁm—ﬂﬂMF@—ﬂ+E@m—¢®D
0

s—/ﬁmm—¢wwmu—w+ﬂ@m>
0

s—/brma@ummFm—w+uam
0

=mww+/aaﬂm@Fm—w+mm>
0

=n—P(z).

In view of the conditions (i) and (ii) of Theorem 1, we can prove the monotonicity of the sequence {,, (z)}72
with respect to n. Hence, the sequence of functions {¢,(x)}>2, has a pointwise limit as n — oco:

o(z) = lim ¢, ().

n—oo

Furthermore, (x) satisfies Eq. (1). In view of the B. Levi theorem, this follows from the condition (iv) of Theo-
rem 1. By using (39), we get

pio () < () < —@(x), =R (40)
Since fiy,(z) > 0, z € RY, and
n—@ e Li(RT)NLL(RT),

in view of (40), we conclude that ¢ € L1(RT) N LI (RT).
The theorem is proved.
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In what follows, we give several examples of the functions Fy and JF; satisfying all conditions of Theorem 1.
Examples of the Function Fo(x, z):

P
(10) Folx, z) = ap(Jo(xvz)%p(zl), z €RY, z€0,1],

where qo(z, z) is a real function defined on R™ x R and satisfying the following conditions:
(A) 0<qola,2) <1, 2 eRY, 2€[0,7),
(B) qo T with z on the segment [0, 1] for any fixed z € R™,

(C©) qo(z, 2) satisfies the Carathéodory condition with respect to the argument z on the set R x [0, 7)].
2% F@,2) = qo(@,2) In(aQ(z) +1), zeRT, z€l0,1].
The following functions serve as examples of the functions qo(z, z) and Q(z):

qo(z,2) = e 7"(1—e ), 4, 8>0,

Zp

Q(Z) = F? p> ]-7 Z € [0777]

Examples of the Function F1(x, z):

(30) .Fl(l',Z) = Hno+m (l’) z ) where z € R+7 z € [0777]7 1o, N1 > 07 and n > Mo + n,
Z+M771(x)
0 A2 T m
4% Fi(z,2) = pmgsn () T o @) where z € RT, z € [0,n], A > 1+ e n > A(no + 1), and
it

o, M > 0.

4. One-Parameter Family of Positive and Bounded Solutions for Eq. (1) in the Case Where /7 = 0 and
F = Fc = Fp + Fs

In the present section, we construct a one-parameter family of positive and bounded solutions of Eq. (1) in
a special case where Fj(x,z) = 0 and the distribution function F' satisfies the conditions (a)—(c) and has only
absolutely continuous and singular components, i.e., admits the representation
F=Fo=Fy+ Fg.
We essentially use the main lemma from Sec. 2 in the proof of the following theorem:

Theorem 2. Let F1(x,z) = 0 and let the function F satisfy conditions (10) and (a)—(c). Furthermore, let
F = Fo = Fa + Fg. Assume that Fy(t, z) has the following structure:

Fo(t,z) =z —wl(t, 2),

where w(t, z) is a measurable real function defined on the set RT x R and satisfying the following conditions:
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(71) there exists a number A > 0 such that, for any fixed t € R, the function w(t, z) | with z on the set
[A, +00);

(v2) there exists a measurable function c?}(z) defined on R with the following properties:

0<W(2) ) on [A,+0), @eLi(RT)NCHRT), and my(0)= /x@(m)dm < +00;
0
furthermore,
0<wlt,z) <(t+2), teRT, z€A, +o0); (41)

(v3) the function w satisfies the Carathéodory condition with respect to the argument z on the set

Rt x [A, +00).

Then Eq. (1) has a one-parameter family of positive and bounded solutions {pg(x)}gea and, moreover, each
Sfunction from this family has the following properties:

lim ps(z) = 281 —ws(0)), BeA,

T—00

if p1,B2 € A, B1 > B2, then

0, (x) — g, (x) > 2(B1 — f2), =€ RT.

Here,
A= [max(%, 60)7 +OO)7

where By (8o > A) is a certain fixed number for which

W(fo) < By and  x=sup,soQ(z),

Q(x) is a positive and bounded solution of the inhomogeneous integral equation
[ee]
Qx) = a:+A /Q F(x—t), x>0. (42)
0

Remark 1. The existence of a positive and bounded solution of Eq. (42) is not assumed and follows from
the main lemma proved in Sec. 2. The existence of the number 3y > A directly follows from the properties of the
function w .

We split the proof into several steps.
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Step 1 (investigation of a single auxiliary linear integral equation). Parallel with Eq. (1), we consider an
auxiliary equation

[e.e]
Q(a:) 2w (:L‘ + Sg(x / F(x—t), x>0, (43)
0
for the required measurable function Q(x), where
Sp(x) = pS(x), BeA,
o+ S5(a) 0
w(r + ST
No(o) = 1 - L)
’ Sp(x)
and S(x) is a solution of Eq. (12) with properties (13) and (14).
We introduce the following iterations:
Quia(a) = 25(a + Sp(2)) = Myla) [ QultdiF (o~ )
0 (45)
Qo(x) =2w(z + Ss(z)), n=0,1,2,..., x>0.

By the induction on n, we can prove that
(01) Qn(z) 1 with n,
(03) Qn(z) < Qz), n=0,1,2,..., 2 >0.

Indeed, we prove, e.g., (62). Since Sg(x) > B > Sy > A, in view of the monotonicity of @ on [A, +00),
we get

w(z + Sp(x)) < w(z+ A),

which implies that

Qo() = 20z + Sp(x)) < 20(x + A) < Q(x).

We assume that (62) is true for some n € N, we prove this assertion for n + 1. We first note that the
function Ag(z) has the following properties:

there exists a number 6 = dg > 0 such that

0<6<N(z) <1, =x€eRT, (46)
1-Xs € Li(RT), BeA, 47)
lim A\g(z) =1 forany S € A. (48)

T—00
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Indeed, as § > 0, we choose a number

(1 —w(0))
B

>0

§ = (Bo —w(Bo))

and take into account the monotonicity of the function (. This yields (46). Properties (47) and (48) directly follow
from the inclusion @ € L; (RT) N Co(R™).
By using (45), (46), and the inequality

Qo(z) < w(z + A),

we arrive at the following formula:

Qnit(z) < 20(z + A) — F(z—t) <20z + A) — | Q)dF(z —t) = Q(x).
faon /

The proof of monotonicity of the sequence {Qn}go is simpler. Then the sequence of functions {Qn}zozo has
a pointwise limit as n — oco:

lim Qn(l‘) = Qg(x)

n—o0

Furthermore, the limit function satisfies Eq. (43) and the inequalities

20(x + Sp(x)) < Qp(x) < Q(x).
We now show that, for any 8 € A, the inequality
Sa(z) > Qg(:z:), r eRT, (49)
is true. Indeed, it follows from the definition of the set A that

Sp(x) > B> 2> Q(z) > Qp(z), =€RY (50)

Step 2 (construction of a nontrivial solution of the corresponding homogeneous equation; a priori esti-
mates). We now consider the homogeneous equation corresponding to (43):

Bslx) = —\g(w) /Eg(t)th(x _8, z>0, 51)

for the required measurable function E(z), § € A. We can directly show that the function

Eg(x) = 253(z) — Qﬁ(l’)
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satisfies Eq. (51). Since Sg(x) > Q/g(m) [see (49) and (50)], we find

Eg(x) > Sp(x), reRT, BeA

For Eq. (51), we consider the following iterations:

ESH ) (x) = —As(2) /Eé")(t)th(x —1), x>0,
0

Eéo)(w) =2S5(z), n=0,1,2,....
By the induction on n, we can easily show that the following results are true:

E{'(2)l with n, BeA, zeR'
Eén)(x) < 2Xg(x)Sp(x), n=123,..., x>0,

ES(2) > Bg(z), n=0,1,2,....

Hence, the sequence of functions {E/(gn) (z) }Zo:o has a pointwise limit as n — oo:

lim E{ () = By(x)
and, moreover, this limit satisfies Eq. (51) and the chain of inequalities

2)s(2)Ss(z) > Eg(x) > Eg(x) > Sp(z), = €RT, (52)

We now consider the “main” auxiliary homogeneous equation
oo
Py(z) = — / Ns(O)Ps(dF(z — 1), x>0, (53)
0

for the required function Pg(x), 8 € A.
By virtue of (51) and (52), the function

Ep(x)
Ps(x) =
5() (@)
satisfies Eq. (53) and the inequalities
Sg(z) < Eg(x) < Eg(x) < Pg(x) <2Ss(z), x>0, BEA. (54)

In the last step, by using the properties of the constructed solution Pg(x) and a specially chosen iterative pro-
cess, we prove the existence of a one-parameter family of positive solutions for Eq. (1) in the case where F; = 0.
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Step 3 [special iterative process for the solution of Eq. (I)]. We now consider the following successive
iterations:

Plale) == [0 —wlt. SO F @~ o)
0

(55)
wg(w):255(x), n=0,1,2,..., x>0.
By the induction on n, we can easily show that
ol(x) | with n. (56)
gpg(x) > Pg(xz), n=0,1,2,..., (57)
If 51, B2 € A, B1 > B9, are arbitrary numbers, then
PP () — B2 (x) > 2(Sp, (x) — Spy(x)) > 2(B1 — B2), n=0,1,2,..., x>0. (58)

We prove, e.g., inequality (57). The proof of the other properties of the sequence {gpﬁ(az)}zozo is simpler.
For n = 0, inequality (57) directly follows from the chain of inequalities (54). Let (57) be true for some n € N.
Then, by virtue of (41), (44), and (54), it follows from (55) that

oh 1 (2) > — [ (Ps(t) — w(t, Ps(t))deF(z — t)

(Ps(t) — w(t, Sp(t))de I (x — 1)

I\/
0\8

(Ps(t) — w(t + Sp(t))deF'(z — 1)

|\/
0\8

V
>
@
=
=
—~
~—
&
B
|
=

= Pg(x).

Thus, it follows from (56), (57), and (58) that the sequence of functions {gofi(g;)}f;o has a pointwise limit
as n — o0:

lim ¢ () = p(x).

n—oo
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Furthermore, by the limit B. Levi theorem, the limit function satisfies Eq. (1) and the relations

Eg(z) < Ps(z) < pp(x) <283(z), z€RT, (59)
Pp1 (l‘) — ¥B (JU) > 2(5,31 (x) - 552(x)) > 2(51 - 52)7 zeRT. (60)

It directly follows from (60) that ¢g(x) 1 with 5 on A.
Since

Eple) = 255(x) — Qpx) and 0< Qula) < Qa),

we conclude that lim,_,~, Q(x) = 0 (see the main lemma in Sec. 2) and

lim Sz(x) = B(1 —w(0) " .

T—00

Finally, by using (59), we establish the existence of the finite limit

lim @g(x) = 26(1 — w4 (0))~".

00
The theorem is proved.
Remark 2. 1In a special case where F' = F4, this result was obtained in [15].
5. Construction of a Summable Solution of Eq. (1) with a Function Fy(¢,z) Whose Majorant Has the
Form z 4+ w(t, )
The following theorem is true:

Theorem 3 (main). Assume that the distribution function F' satisfies the conditions of Theorem 2 and that
1—-F e Li(RT).

Let Fo(x,z) and Fi(x,z) be given measurable and real functions defined on R x R. Suppose that there exist
numbers

2max(s, fp)

ST 0)

and & € (0,¢)
such that Fo(z, z) and Fi(z, z) satisfy the conditions:
(A) Fu(@, pe (7)) > pe(x) and Fi(2,€) < pe(z), v € RT;
(B) 0< Folt,2) <z+w(té), t e R, 2 €0,€], where w satisfies the conditions of Theorem 2;

(C) forany fixed x € R, the functions { Fj(x, z) } j=0,1, monotonically increase with z on the segment (0, &];
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(D) the functions {Fj(x, z)}j—0,1 satisfy the Carathéodory condition with respect to the argument z on the
set R x [0,&].

Then Eq. (1) has a nonzero nonnegative solution in the space L1(R*) N LY (RT).

Proof. Tt follows from the definition of the set A that

£ — w4 (0))

5 e A.

g =

Hence, by virtue of Theorem 2, we can state that the equation
o0
o) = [ (6) - wlt s —1), w>0,
0

has a positive and bounded solution @+ (z) with the following properties:

lim @ge(2) = 26"(1 — w4 (0) 7' =¢ (61)
and
We now show that
§— @p-(z) € Li(RT) N LY (RY). (63)

The inclusion
¢ — @p- € LY (RT)

directly follows from (61) and (62). We prove that
£ —@p- € Li(RT).

By virtue of (62) and lim, o Qg* (x) =0, we get

0<€&—@p-(x) <E—285-(2) + Qp(z), xR (64)
Since
£ — 28 (z) = 28* <1_ul)+<0) - S(:):)) c L1 (R")

[see relation (14)] and Q g € Ly (RT), we derive inclusion (63) from (64).
On the other hand, we check the validity of inequality

§— @p(2) = pigy ().
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By using the chain of inequalities (62) and relations (13) and (14), we obtain

£ — @pe(r) > £ =288+ (x) = 28" (1—111)+(()) - S(fU))

. 1 > 1 ’
=28 (1—10+(())\35/F+1—10+((J)_\<{0FS($)>

Py 1_w+ \/F /(M—S(x—t})dF(t)

> 26

= m(l — F(z)) =¢(1 - F(z)) = &1 — F(x)) = pg, (x).

We now consider the following iterations:

Ba—e / Folt, on(®)diF (= 8) + Fi(z, o())
(65)
o) =& —@p-(x), n=0,1,2..., z>0.
By the induction on n, we can show that
on(x) ] with n, (66)
on(z) > pey(x), n=0,1,2,.... (67)

We first prove that

01(x) > pgy (), o1(z) < po(x), = €RT.

In view of the inequality in condition (A) and the properties of the function F(, we get the following inequal-
ities from (65):

901($) > Fl(xnuﬁo(‘r)) > MEO(I)) T € RJF?

o1(z) = i€ — Go(a /fotf G- (0)deF ( — 1)
< Fi(w.) - /g Bo+ () + w(t, €))dF(z — 1)
0

< pe(x) + EF(x / —@p(t) +w(t, §))de F(z — t)
0
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<¢- /(—@5* (t) +w(t, pp=(1)))de F'(x — t) = € — = (2) = po()
0

because w(t, &) < w(t, Pg«(t)) by virtue of the inequalities P« (t) < & and @g-(t) > A.
We now assume that ¢, (z) < @,—1(x) and @, () > pg,(x) for some n € N and take into account the
monotonicity of the functions Fy and F; in z. As a result, from (65), we obtain

ur1(@) S pule)  and o) > pg, (@),

Hence, the sequence of functions {¢,,(x)}5°, has a pointwise limit as n — oo

lim (Pn(x) = (p(l’)

n—o0

Moreover, by virtue of the condition (D) and the B. Levi theorem, this limit satisfies Eq. (1). Relations (66) and (67)
also imply that

peo(2) < p(a) <€~ @pe(z), = €RT,

whence it follows that ¢ € Ly (R*) N LI (RT).
The theorem is proved.

Note that the role of the function /7 in Theorem 3, can be played by the examples presented in Sec. 3 for

no = & and = &.
We now present one more example of the function F satisfying all conditions of Theorem 3:

z

Fo(t,z) =z +w(t,&)sin oG8

teRT, 2€]0,¢.

Remark 3. Unlike the assertion of Theorem 2, the solution ¢(x) constructed in Theorems 1 and 3 cannot be
a distribution function because

o € Ly(RT)N LY (RT).
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