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PERIODIC SOLUTIONS OF CONVOLUTION TYPE
EQUATIONS WITH MONOTONE NONLINEARITY

S.N. ASKHABOV

Abstract. By the method of monotone operators we establish theorems on global
existence and uniqueness, as well as estimats and methods of finding the solutions for
various classes of nonlinear convolution type integral equations in the real space of 2x-
periodic functions Ly(—m, ).
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1. INTRODUCTION

Many problems of modern mathematics, physics, mechanics and biology give rise to non-
linear convolution type integral equations. For instance, the general class of servomechanisms
(tracking systems) is described by nonlinear integral equation of the form [I]

o0

u(z) + / h(x —t) - F[t,u(t)] dt = f(x), (1)

—00

where f(z) is the input signal and h(z) is the system response impulse. Equation (/1)) arises also
in the theory of electric nets (signal transmission via a general electric net) involving nonlinear
elements (nonlinear resistor) [2]. As f(x) = 0, equation describes deterministic models of
spatial epidemic distribution or of the distribution of auspicious gene in a population along
the line with various nonlinearities in epidemic or genetic models, and it is also employed as
a mathematical model for some infectious diseases or as a growing equation for some types of
population.

Convolution type integral equations with a power nonlinearity arise in the theory of a liquid
infiltration from a cylindrical reservoir into an isotropic porous media [5], [6], for describing the
propagation of shock wave in tubes filled by a gas [7], as well as for describing the dynamics of
an open p-adic string for a scalar tachyon field [§]-[10].

The information on other applications of nonlinear convolution type integral equations can
be found in monograph [11].

In the present work, employing a new approach, by the method of monotone operators
[12]-[14] we establish global estimates on existence, uniqueness and estimates for solutions to
various classes of convolution type nonlinear equations in real spaces of 27-periodic functions
L,(—m,m) for all values p € (1,00) (see [16]). Similar results for spaces L,(—00,00) were
proved before in [I1] subject to the considered class of equations or only for p € (1, 2], or only
for p € [2,00) (the matter is that in accordance with Young inequality [I1], the convolution
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operator acts from space L,(—00,00) into the dual space Ly (—o0,00), p' = p/(p — 1), only
as p € (1,2]). In the considered here case of space L,(—m,7), by using Young inequality
for p € (1,2] and the embedding L,(—m,7) C Lo(—m,m) C Ly(—m,m) as p € [2,00), we
show that the convolution operator acts continuously from space L,(—m, 7) into the dual space
L, (—m, ) for all values of p € (1,00) and it is positive. It allows us to the prove the existence
and uniqueness theorems with no additional restrictions for p. Moreover, in the case of general
monotonous (non-power) nonlinearities of general, by combining Banach-Caccioppoli principle
and Browder-Minty principle, we show that the solutions of these equations in space Lo(—m, )
can be found by the method of successive approximations of Picard type (cf. [I7]), while in
the case of power nonlinearities u?~!, by employing the potential monoton operators theory, we
prove that the solutions can be found by the method of steepest descent (gradient descent) in
spaces L,(—m,m) for each even p > 2 (cf. [1§]).

For the sake of convenience of citations, we provide basic definitions and auxiliary statements
used in the present work following the terminology and notations adopted in monograph [14].

Let X be a real Banach space and X* be its dual space. We denote by (y, z) the value of a
linear continuous functional y € X* on an element x € X, while by || - || and || - ||« we denote
the norms in X and X*, respectively.

Definition 1. Let u,v € X be arbitrary elements. Operator A : X — X* (acting from X
into X*) is called:

monotonous if (Au — Av,u —v) > 0;

strictly monotonous if (Au — Av,u —v) >0 as u # v;

strongly monotonous if (Au — Av,u —v) = m - ||u—v|]*, m > 0;

uniformly monotonous if (Au — Av,u —v) = B(||lu —v||), where 5 is an increasing on [0,00)
function such that 5(0) = 0;

coercive if (Au,u) = y(||ul|) - [|ul|, where v(s) is a real function of a non-negative argument
such that y(s) — 00 as s — 00;

Lipschitz continuous if ||Au — Av||. < M - ||lu — ||, M > 0;

bounded Lipschitz continuous if ||[Au — Av||, < p(r) - |lu — v||, where u is an increasing on
[0, 00) function, and r = max(||ull,||v||);

semi-continuous if function s — (A(u+s-v),w) is continuous on [0, 1] for each fized u,v,w €

X.

The main theorem in the monotone operators theory (see, for instance, [14]) is the Browder-
Minty theorem. It is still true if instead of coercitivity condition we assume that operator

A: X — X* satisfies the condition: lim 4% — oo,
Jull->o0 11

If Ais a linear operator, then the definitions of monotonous, strictly monotonous and strongly
monotone operator coincide respectively with the definition of positive, strictly positive and
strongly positive (positive definite) operator [14].

Let f: X — R, where R = (—00,00), be an arbitrary (not necessarily linear) functional.

Definition 2. Functional f : X — R is called Gateauz differential if there exists an operator
A X — X* such that for all u,v € X the identity 1ir%f(“+t+)_f(") = (Au,v) holds true. At
—

that, operator A is called the gradient of functional f and it is denoted by A = grad f.

Definition 3. Operator A : X — X* is called potential if there exists a functional f : X — R
such that operator A is its gradient. At that, functional f is called the potential of operator A.

Example 1. [I4]. Let X be a real reflexive Banach space and A : X — X* be a linear
bounded symmetric operator, i.e., (Au,v) = (u, Av), Yu,v € X. Then A is a potential operator
and its potential is f(u) = 3 (Au, u).
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2.  POSITIVITY AND POTENTIALITY OF CONVOLUTION OPERATOR

In Lebesgue space L,(—m,m), 1 < p < oo, formed by real 2m-periodic functions, integral

convolution operator is
s

(Hu)(z) = /h(x —t)u(t) dt,
where kernel h(z) € Li(—m, ) is a 2r-periodic function continued to the segment [—27, 27].
To find out the conditions for kernel h(z) ensuring that convolution operator H is positive
in space L,(—m,m), we introduce discrete Fourier transform (image) of a sequence of complex
numbers a = {ar 2 _:

< 1 [ |
a(ll?) = Z ak~€zkx7 Where ar = %/a(:ﬁ) e*lkxdl_.

We shall make use of the following two identities:
the formula for convolution of images [21]:

s

/a(x—t) b(t)dt = 2w Z ay by €'k,

g k=—o0

generalized Parseval identity [22]:

™

/a(m)Tas)dazzQw Z ay by,

n k=—o00

where b(z) = Y byt by =L [ b(z) e F7da.

k=—00 -7
Lemma 1. Assume that 1 < p < oo and the conditions
h(z) € Lp/[g(p_l)}(—ﬂ,ﬂ), if 1<p<2,
h(z) € Ly(—m,m), if 2<p<oo.

he(k) = /h(t) cos(k-t)dt 20 ask=0,1,2,3,... (3)

—T

(2)

hold true. Then convolution operator H acts continuously from space L,(—m,m) into its dual
space Ly (—m, ), p' =p/(p — 1), is positive and for all u(x) € L,(—n,m) the inequalities

[ Hully < cpp-llullp, (4)
(Hu, ) / / Bz — ) ult) dt | u(z)de >0

hold true, where

21 - ||hllp2,  if 1<p<2,
ph:{ (5)

@2m)? by, if 2<p< oo

Proof. Let 1 < p < 2 and u(x) € L,(—m,m) be an arbitrary function. Since h(z) €
Ly 2 (p—1) (=, m), Young inequality [23] implies immediately that

|Hully < 2 [hllyollull, . Vu(z) € L(~m7), 1<p<2. (6)
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Suppose that 2 < p < co. Then we have continuous embeddings L,(—7,m) C Ly(—m,7) C
L, (—m,7), and by Hélder inequality we have
lully < @m)E 2 fully,  Vu(z) € Ly(—m,7),
lulls < @m) 2/ Eu]l,,  Vu(z) € Ly(~m, 7).

Employing these inequalities as well as inequality @ for p=p' = 2, we get

1 ully <(2m)®= 27| Hully < (2m)"2/@02m - [|A]]; - [lull2
<(2m) 2@ - (2m) = DAy - lull, = )22 ),

ie.,
|Hally < @7 Al -l Va(e) € Ly(—m,7), 2 <p < oo. (7)

It follows immediately from inequalities @ and that operator H acts continuously from
L,(—m,m) into L, (—m, ) for each p € (1,00), and inequality (4) holds true.

Let us prove the positivity of operator H. By the formula of the convolution of images we
have (Hu)(z) =21 > hy - up - %%, where

k=—o00

- . - .
hy, = o h(x) - e "**dx, uk = oo u(z) - e Fdx.
Hence,
1 [ ™
2 - hy - up = — | (Hu)(z) - e " ¥dz.
2m

Therefore, employing generalized Parseval identity and the fact that we deal with real functions
u(z), we have

™

<Hu,u>:/(Hu)(x)-Wx)dx:27r Z 27 - hy - uy - Ty

g k=—o00
-1 o]
=(2m)? - (ho ol + > b P Y e |uk|2) (8)
k=—00 k=1
=(2m)? - (ho ol + Z [h_k Nu_g*+ by |uk|2}> :
k=1
Since
2 — 1 ikt 1 —ikt — 2
|U,k| =U_f " U_} = % U(t) e dt % u(t) (& dt = U * U = |’U,k’ s
hy +h = — / h(t) [e* +e ™ dt = —/h(t) cos(kt)dt = =h.(k),
T T
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by identity we obtain

(Hu,u) =(27)? (% - he(0) - ug|* + Z % he(k) - ‘Uk‘2>
L (9)
=27 - ho(0) - |uo|* + 47 Y he(k) - Jun?.

In view of formula @ we see that convolution operator H is positive if h.(k) > 0, i.e., if
condition holds true. O]

In the same way one can prove the following lemma dual to Lemma

Lemma 2. Assume that 1 < p < oo,

{h(x)ELl(—W,W), if 1<p<2,

h(z) € Lyjo(—m,m), if 2<p< oo, (10)

and condition holds true. Then convolution operator H acts continuously from Ly (—m, )
into L,(—m,m), p' =p/(p—1), and is positive, at that,

[Hullp < cpp - llully,  Vu(@) € Ly(=m,7),

where

. (2m)*7 - (|hll, if 1<p<2,
C =
PR 27 B2, if 2<p<oo.

Remark 1. If in Lemmata [1]] and [] we assume additionally that kernel h(zx) is an even
function, then convolution operator H is potential. Indeed, in the case of an even kernel h(x)
operator H 1s symmetric and, therefore, thanks to Example 1, it is potential.

3. EXISTENCE AND UNIQUENESS THEOREMS

Hereafter we assume that given function F(z,u) generating nonlinearity in the considered
equation is defined for z € [—m, 7], u € R, has period 27 w.r.t. = and satisfies Caratheodory
conditions [I5]: it is measurable in z for each fixed u and is continuous in u for almost each x.
We denote by L} (—m, ) the set of all non-negative functions in L,(—m,7), while F' stands for
the superposition operator (Nemytskii operator) generated by function F(x,u).

Theorem 1. Let 1 < p < oo, kernel h(x) obey conditions and , and nonlinearity
F(z,u) satisfy the conditions

3.1) |F(x,u)| < c(x) +dy - [u[P~", where c(x) € L) (—m,7), di > 0;

3.2) F(x,u) does not decrease w.r.t. u for almost each x;

3.8) F(x,u) -u > dy- |ulP — D(z), where D(z) € L{ (—m,m), dy > 0,
for almost each x € [—m, 7] and allu € R. Then for each A > 0 and f(x) € Ly (—m,m) equation

XFhm@ﬂ+/h@—®Mﬂﬁ:f@) (11)

has a solution u*(x) € L,(—m,m). This solution is unique if in condition 3.2) function F(x,u)
strictly increases w.r.t. u. Moreover, if condition 3.3) is satisfied as D(x) = 0, then ||u*||, <

Atz (| f ) Y.
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Proof. We write equation in operator form: Au = f, where Au = A\ - Fu+ Hu. By
Lemma [1] and conditions 3.1)-3.3) we obtain that operator A acts continuously from L,(—m, )
into L, (—m, ) and is monotonous and coercive. At that, operator A is strictly monotonous if
function F'(z,u) strictly increases w.r.t. w. This is why the statements on the existence and
uniqueness of solution are implied by Browder-Minty principle (see, for instance, [14]), which
is the main theory of the monotone operators theory. Finally, employing condition 3.3) as
D(x) = 0, the positivity of operator H and the identity Au* = f, we have

A-dy - [Juf[p <A - (Fut,u) < A (Fu®,u®) + (Hu®, u)
=(Au",u") = (f,u") <|[fllyllullp,

that implies immediately the desired estimate for the norm of the solution. O

Corollary 1. Let p > 2 be an arbitrary even number, kernel h(x) € Ly(—m, ) satisfy con-
dition . Then equation

™

P~ (z) + / h(x —t)u(t)dt = f(x)

has the unique solution u*(x) € L,(—m,m) for each f(x) € Ly(—m, ), and ||u*||, < Hle/ P=l),

In the next theorem the existence and the uniqueness of the solution to the considered
Hammerstein type equation are established without coercitivity of the nonlinearity.

Theorem 2. Let 1 < p < oo, h(zx) € Ll(— m) as 1 < p <2 and h(xz) € Ly(—7,7) as
2 < p < oo. If kernel h(x) satisfies condition and nonlinearity F(x,u) satisfies condition
8.1) and 3.2) of Theorem[l], then equation

™

u(x) + )\/h(x —t) Flt,u(t)] dt = f(x) (12)

—Tr

has the unique solution u*(x) € L,(—m, ) for each A > 0 and each f(z) € L,(—mn, ). Moreover,
if conditions 3.1) and 3.3) hold true as c(x) = D(x) = 0, then ||u*||, < di-dy" - ||fll,-

Proof. As A = 0, the statement of the theorem is obvious. This is why in what follows we
assume that A > 0. We write equation in operator form: u+ A- HFu = f. It follows from
conditions 3.1) and 3.2) that operator F' acts continuously from L,(—m,7) into L, (—m, 7) and
is monotone, while Lemma yields that operator H acts continuously from L, (—m,7) back to
L,(—m, ) and is positive. Then by Theorem 3 in [19] (see Remark 2 below), this equation has
the unique solution u*(x) € L,(—m, 7).

It remains to prove the estimate for the norm of solution u*(x). Employing conditions 3.1)
and 3.3) as ¢(x) = D(z) = 0, the positivity of convolution operator H and the identity

u +A-HFu* = f,
we have
do||ur|f} < (u*, Fu”) + MHFu", Fu*) = (f, Fu*) < || [l Fully < dillfllp e (157,
that implies immediately the desired estimate. O]

Corollary 2. Let p > 2 be an arbitrary even number, kernel h(zx) € L,(—m, ) satisfies
condition . Then the equation

™

u(z) + /h(x —t)uP~ (t) dt = f(z)

—T
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has the unique solution u*(z) € Ly(—m, ) for each f(z) € L,(—m, ), and ||[u*||, < [|f]|,-

Remark 2. The proof of the existence and uniqueness in Theorem[d is based on Theorem 3
in [19]. It is important to stress that in Theorem 3 concerning Hammerstein equation

u(z) + /K(x, s) F[s,u(s)]ds = f(x),

nonlinearity F(x,u) should not decrease w.r.t. w (it was assumed in [19] that nonlinearity
F(z,u) does not increases w.r.t. w). It follows from work [20] by the same authors, where the
proof of Theorem 3 in [19] was provided. Moreover, the equation

b

u(z) —w(x) /w(s) u'3(s)ds = 0

a

with decreasing nonlinearity F(s,u) = —u'/? and degenerated kernel K (z,s) = w(x) - w(s) with

, 3/2
w(x) € Lysz(a,b), having two different solutions uy(z) =0 and us(x) = w(z) (f w3 (s) ds)

in space Lys3(a,b) shows that statement on the uniqueness of the solution in Theorem 3 in [19]

fails.

Consider now the integral equation where convolution operator H is involved nonlinearly.
In this case, as opposed to Theorems [1| and , for nonlinearity F(z,u) we impose conditions
ensuring the action of Nemytskii operator F' from dual space L, (—m,7) into original space
L,(—m,m), in which we seek for the solutions; the conditions should also ensure the continuity,
strict monotonicity and coercitivity. An important role in studying such equation is played by
the existence, strict monotonicity and the coercitivity of inverse operator F'~!.

Theorem 3. Let 1 < p < oo, kernel h(x) satisfy conditions and , and nonlinearity
F(z,u) satisfy the conditions

3.4) |F(z,u)| < g(z) + ds|u'/*D, where g(x) € L (—m,7), d3 > 0;

3.5) F(x,u) strictly increases w.r.t. u for almost each x;

3.6) F(z,u) - u > dy|ulP/®=Y — D(x), where D(x) € L (—m,7), dy > 0.
for almost each x € [—m, x| and all w € R. Then for all A > 0 and f(x) € L,(—7,7) equation

™

u(z) +A-F x,/h(x—t)u(t) dt| = f(x) (13)

has the unique solution u*(x) € Ly(—m, 7). Moreover, if g(x) = D(z) = 0 in conditions 3.4)
and 3.6), then the estimate

. - 1/(p—1)
' = fllp < A+ [dh - i< cpn- 151l

holds true, where constant c, ), is defined in ().

Proof. As A = 0, the statement of the theorem is obvious. This is why in what follows we assume
that A > 0. By Lemma [1} operator H acts from L,(—m,7) into L, (—m,7), is continuous and
positive. It follows from conditions 3.4)-3.6) that operator F' acts back from L, (—m, ) into
L,(—m,m), is continuous, strictly monotone and coercive. Therefore, by Lemma 2.1 in [I1],
operator F' has the inverse F~!, which acts from L,(—m,7) into L, (—m, ), is semi-continuous
and strictly monotone, and lim (F~'v,v) - ||"U||:;1 = oo. We write equation in operator

l[ollp—o0
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form: w+ \- FHu = f. Letting f —u = X\ -v and applying inverse operator F~! to both sides
of the resulting equation, we arrive at the equation

dv = Hf, where dv=F v+ \- Ho. (14)
By the above mentioned properties of operators F~! and H, operator ® acts from L,(—m, )
into L, (—m,m), is semi-continuous and strictly monotone, and

(Dv,v) N (F~'v,v)

il = llvll
Hence, by Browder-Minty theorem, equation has the unique solution v*(x) € L,(—m,).
Then equation has the solution u* = f — X -v* € L,(—m,m).

Let us show that this solution u* is unique. We assume the opposite, i.e., that equation ((13)

has two different solutions g, us € L,(—m, 7). Then the identities

U+ A-FHu; = f and uo+ - FHuy = f (15)
hold true. Deducting the former identity from the latter, by we have
u2_U1+)\‘FHu2_)\'FHU/1 =0

— 00 as ||v|, = oo.

and hence,
<'LL2—Ul+)\'FHUQ—)\'FHU1,HUQ—HU1> =0
or
<UQ — U,l,HUQ — HU1> + A <FHU2 - FHUl, HUQ - HU1> = 0.

The latter identity is impossible, since the first term in the left hand side is nonnegative by the
positivity of operator H, while the second term is strictly positive due to the strict monotonicity
of operator F' and since Hu; # Hus. Indeed, let us show that Hu; # Hus. If we assume the
opposite Hu; = Hus, then it follows from that w1 + A FHus = f and us + A- FHus = f.
Deducting the left and right hand sides, we obtain u; —uy = 0 that contradicts to the fact that
u; and us are different.

It remains to prove the estimate for the norm of the solution. We let v = F~!v*. Then
Fip = v*. Since F~'v* + X\ - Hv* = H f, then by Lemma[l] and identities g(z) = D(x) = 0, we
have

dil[ 0|17 <(Fp, ) = (07, F %) < (0", F%") + (", Ho')
=(Fy, Hf) < [FYIIH flly < conll FY ol £l < conds )5 1£1-

Therefore,
||¢||p’ < dezzlcnthHp' (16)
Since [[v*[l, = | Felly < ds - [0}~ and v* = A~ - (f — w*), then

« 1/(p—1
1 =l < Mdallo ],/
that by inequality we obtain the desired estimate for the norm of the solution. O]

Corollary 3. Let kernel h(x) € Lo(—m, ) satisfy condition (3)). Then the equation

- 3

u(z) + /h(m —tut)dt | = f(x)
has the unique solution u* € Lys(—m, ) for each f(x) € Lajs(—m,m), and ||[u*|l, < (|[k]l2]l f]lp)*-
We note that the estimate for the norms of solutions proven in Theorems imply imme-

diately that under the assumptions of these theorems, homogeneous equation (as f(z) = 0)
corresponding to equations (11)—(13) have only the trivial solution u*(z) = 0.
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4.  APPROXIMATE SOLUTION. METHOD OF SUCCESSIVE APPROXIMATIONS

Theorems contain no information on how to find the solutions of equations f.
In this section, as p = 2 and under stricter than in Section 3 conditions for the nonlinearity we
prove not only the existence and uniqueness of solutions to the considered nonlinear convolution
type integral equations but we also justify a was of finding these solutions via the method of
successive approximations of Picard type with no restrictions for the value of scalar parameter
A. In what follows, as usually, we assume that nonlinearity F'(z,u) satisfies Caratheodory
conditions (see Section 3).

We shall make us of the following theorem being a corollary of well-known results proven in
monograph [14].

Theorem 4. Let H be a real Hilbert space and operator A acts from H into H. If there
exists constants m > 0 and M > 0 (M > m) such that for all u,v € H the inequalities

|Au — Av||g < M - |ju —v||g, (Au— Av,u—v) =m-||u—o|%, (17)

hold true, then the operator equation Au = f has the unique solution u* € H for each f € H.
This solution can be found by the method of successive approximations by the formulae:

m
Up = Up—-1 — W . (A'Lbn,1 — f), n e IN, (18)
and the following estimate for the error
N m o
Jun =l < 77 - = < Auo — Sl (19)

holds true, where « =1 —m?2- M~2, ug € H is an arbitrary element.
If, in addition, A is a potential operator, this solution can be found by the method of successive
approximations defined by the formulae

2
un:unfl_M_Fm'(Aunfl_f)a TLGIN, (20)
and the following estimate for the error holds:
2 a”
||y < : N Aug — flla, 21
i =l < g =g Ao = fllu (21)

where « = (M —m)/(M + m).

Proof. Since operator A satisfies two-sided estimates (7)), it follows from Theorem 1.4 in [I1]
that equation Au = f has the unique solution ©v* € H and it can be found by iteration formula
with estimate for the error. If operator A is also potential, then by Theorem 1.7 in
[T1] this solution can be found by iteration formula (20| with estimate for the error. [

Remark 3. By Cauchy-Schwarz inequality, the inequalities in can be simultaneously
true only if m < M. Hence, since as m < M
M—m< M—m<M—i-m M—m_\/1 m?2
M+m M+m M M+m M2’
successive approrimations (20) converge to solution u* much faster as , .., GS M — 00,
the right hand side in tends to zero faster than in .
Theorem 4] can be applied to equation . We have the following theorem.

Theorem 5. Let kernel h(z) € Ly(—m, ) satisfy assumption (3). If for almost each x €
[—7, 7] and all uy,us € R nonlinearity F(z,u) satisfies the conditions
4.1) there exists a constant M > 0 such that the inequality

|F(z,u1) — Fx,u)| < M - |ug — ug|
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holds true;
4.2) there exists a constant m > 0 such that the inequality

[F(z,u1) — F(x,us)] - [ug — ug] =m - |uy — ug?

holds true;
then for each A > 0 and each f(x) € Lo(—m, ™) equation has the unique solution u*(x) €
Lo(—m,m). This solution can be found by the method of successive approzimations defined by
the formula

Up =Up—1 — - (A Fpy + Hupy — f), n € NN, (22)

-2
where = X\-m - ()\ M + ||h||1> , with the estimate for the error

an

|t — 1 [l2 < pu- ||A - Fug 4+ Hug — fl|2, (23)

11—«

where o = /1 — Nm2(\ - M + ||h|1)~2, uo(x) € Lo(—m,m) is the initial approzimation (ar-
bitrary function). If, in addition, kernel h(z) is an even function, then solution u*(x) can be
found by formula (22), where pp = 2/[X - (M + m) + ||h||1], with estimate for the error,
where a = [X- (M —m) + [[A[l1]/[X - (M +m) + [[h]l1].

Proof. We write equation in operator form Au = f, where Au = X+ Fu+ Hu. It follows
from conditions 4.1) and 4.2) that for all u(x),v(x) € Ly(—m, ) the inequalities

[Fu—=Folls <M Jlu=vl2, (Fu—Fv,u—v)>m-|u-vl3, (24)

hold true, respectively, i.e., operator F' : Lo(—m,m) — Lo(—m, ) is Lipschitz-continuous and
strongly monotone.
Employing estimates , condition and inequality , we have

| Au— Avlle < A+ [[Fu = Folla + [ H(w=v)ll2 < (A M+ [[bl]1) - u = v]l2,
(Au— Av,u—v) =X+ (Fu— Fo,u—v)+ (Hu—v),u—v) = X-m- |lu—v]3.

Since operator A satisfies all the assumptions of Theorem {4l then the equation Au = f, and
therefore, equation (L1)), have the unique solution u*(z) € Ly(—m, ), and this solution can be
found by iteration formula with estimate for the error.

If in addition we assume that kernel h(z) is an even function, the convolution operator H
is potential. Condition 4.1) yields that superposition operator F' is also potential [I5]. Hence,
operator A = \- F' + H satisfies the assumptions of Theorem [d and in accordance with formula
(20) and estimate (21)) it yields that in (22)) and we can take = 2/[\- (M +m) + ||h|1],
o= A+ (M = m) + Thll}/[A- (M +m) +][A]L]. 0

It is important to note (see Remark 3) that successive approximations corresponding to
an even kernel h(x) converge much faster to solution u*(z).

Consider now nonlinear convolution type integral equations and . We can not
directly apply Theorem [d] to these equations since, generally speaking, the product of monotone
operators is not necessarily monotone. This is why in the case of equations and we
can construct successive approximations and estimate the rate of the convergence to the exact
solution only in terms of inverse operator F'~! for superposition operator F.

Theorem 6. Let kernel h(xz) € Li(—m,m) satisfy condition ([3), and nonlinearity F(z,u)
satisfy conditions 4.1) and 4.2) of Theorem[3. Then for each A > 0 and each f(z) € Lo(—m, )
equation has the unique solution u*(x) € Lo(—m,m). This solution can be found by the
formula u,, = F~'v,, n € N, where F~1 is the inverse operator for F,

Oy = V1 — o (F 0 + X Huyy — f), (25)
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with the estimate for the error:

an

N EFE g + X - Hug — fl|2, (26)

—utla < -
o =l < - 2
where p = m/[M*(m= '+ A||h]1)?], @ = /1 — m*M =41 + Am||h|[1)~2, vo(z) € Lo(—m, ) is the
initial approximation (arbitrary function). If, in addition, kernel h(x) is an even function, then
solution u*(x) can be found by iteration formula (25)), where p = 2/[m = +X-||h||1+m-M 2] with
estimate for the error, where a = [1+ X [|h||y —m? - M2]/[1 + X - ||h]|y + m? - M 2.

Proof. Tt follows from conditions 4.1) and 4.2) that Nemytskii operator F' acts continuously
from Lo(—m,m) into Lo(—m, 7) and is strongly monotone and inequalities hold true. This
is why by Theorems 1.3 and 1.5 in [I1], there exists the inverse operator F~!, and as F, it is
potential. At that, for all u(z),v(x) € Lo(—m, 7) the inequalities

1F~ = F=holls <mct - flu — oo, (27)
(Flu—Flou—v)>m- M2 |u—v|3 (28)
hold true. Consider equation . We write it in operator form:
u+A-HFu=f. (29)
It is easy to see that if v* € Ly(—m, ) solves equation
Av = f, where Av=F"'v4+ X\ - Ho, (30)

then u* = F~1v* € Ly(—m,7) is a solution to equation (29) and these solutions are unique in
Ly(—m, ) since F' and F~! are strongly monotone operators. Since by inequalities , ,
condition and estimate the inequalities

| Au— Avlly < |F- = F ol + A+ [l (=)l < (m™" 4+ A lly) - u = o] (31)
(Au— Av,u—v) = (Flu— Flo,u—v)+ X (Hu—v),u—v)=>m-M?2||u—0o]3 (32)

hold true for all u(x), v(x) € Ly(—m, ), then operator A satisfies all the assumptions of Theorem
[l Therefore, equation has the unique solution v*(z) € Lo(—m, ) and this solution can be
found by iteration formula (25 with the estimate for error

m- M2 a™

AT a1 oA Heo = fll (33)

where a = /1 —m?*- M4 (1+ X-m - ||h]];)~2. Since by inequality

[on = 0*l2 < (

ln = ullz = |F v — F7 0" l2 <m 7™ o — 072,

by we obtain easily desired estimate ([26]).

If, in addition, kernel h(z) is an even function, then convolution operator H is potential.
Hence, operator A satisfies all the assumptions of Theorem , which by formula and
estimate yield that in and we can take u = 2/[m~t + X ||hlly + m - M 2] and
a=[L+ X[y =m? M7Z[/[L+ A |[hlly +m? - M72]. O

We finally prove the following theorem.

Theorem 7. Let kernel h(z) € Li(—m,m) satisfy condition (3) and nonlinearity F(x,u)
satisfy conditions 4.1) and 4.2) of Theorem|[3. Then for each A > 0 and each f(zx) € Lo(—m, )
equation has the unique solution u*(x) € Lo(—m,m). This solution can be found by the
iteration formula:

Up = Up1+ A= pt <F‘1()\‘1(f —Up_1)) — Hun_l), (34)
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where p=m - M2/(m™' + X+ ||h]|1)?, with the estimate for the error

n

(%
et = ulle <A p - IF=H AT = wo)) — Huollz, (35)

where a = /1 —m*- M=% (L+X-m-||h]l;)"2, uo(z) € La(—m, ) is the initial approzimation
(arbitrary function). If, in addition, kernel h(x) is an even function, then solution u*(x) can
be found by iteration formula (34), where pn = 2/[m="+ X+ ||h||x +m - M 2], with estimate (35
for the error, where o= [1+ X+ ||h]ly — m? - M72]/[1 + X - |||y + m?- M~2].

Proof. 1t follows from conditions 4.1) and 4.2) that (see the proof of Theorem [6]) superposition
operator I has inverse operator F'~! and both the operators are potential and inequalities ,
(127)), are satisfied. Consider equation . We write it in operator form:

u+A-FHu=f. (36)
It is easy to see that if v* € Ly(—m, ) solves the equation
F v+ X Hv=H, (37)

then u* = f — A -v* € Ly(—m, m) is a solution to equation (36)), i.e., to equation (13).

Observing that equation is of the same form as equation (30)) (with H f instead of f), we
obtain (see the proof of Theorem [f]) that equation (37) has the unique solution v* € Ly(—, )
and this solution can be found by iteration formula ([25)

m - M2
CRESN N
with estimate for error similar to :

m - M2 a”
G+ A TR T=a
where @ = /1 —m*- M=% (L+ X-m - ||h]})~2

By and , multiplying by A and taking into consideration that A - v* = f — u* and
A v,_1 = f—u,_1, we obtain easily formula and estimate .

If kernel h(z) is an even function, by the mentioned relation between equations and
(130), it follows obviously from the proof of Theorem @ that in and we can take

2 LA [lAll —m?- M2
b= — — and a= 5 —-
m=t+ X ||h|ly +m - M L+ A-[[hlly +m? - M

(F ',y + X Hu,y — Hf), (38)

Up = Un—1 —

Jon — o> < |F 0+ A Hug — Hf o, (39)

5. APPROXIMATE SOLUTION. GRADIENT METHOD

In Section 4 we have considered issues related to approximate solution of convolution type
equations f involving general nonlinearities in Lebesgue spaces as p = 2. The employed
methods happen to be inappropriate as p # 2 since in this case we can not combine contracting
mappings principle, which requires an operator to map a given space into itself, with Browder-
Minty principle, which requires the operator to map a given space into the dual one. In this
section we shall show that if we restrict ourselves by convolution type equations with odd-power
nonlinearity of the form uP~!, such equations can be approximately solved in Lebesgue space
L,(—m,m) for even p > 2. At that, as opposed to Section 4, we employ one of the methods of
potential monotone operators theory known as steepest descent method or gradient method.

Definition 4. Banach space X s called strictly convex if for all u,v € X it follows from
u# v, ||ul| <1, [jv]| <1 that ||lu+v| <2.
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Definition 5. Operator J : X — X*, where X™ is a strictly convex space, is called a duali-
zing mapping if for each u € X the identities (Ju,u) = ||u|* = || Ju||? hold true.

We note that the property of strict convexity of dual space X* in Definition 5 ensures [13]
the uniqueness of dualizing mapping J : X — X*, and J is a potential operator with potential
fu) = 5 |lul® [14].

We shall make use of the following theorem implied by known results proven in monograph
[14].

Theorem 8. Let X be a real reflexive Banach space and A : X — X* be a semi-continuous
monotone coercive operator. Then equation Au = f has the unique solution u* € X for
each f € X*. Moreover, if X and X* are strictly convex spaces and operator A is potential
and boundedly Lipschitz-continuous, then the sequence uny1 = u, — 6, - J*(Au, — f), where
0p = min{1,2/[e + pu(|Jun|| + [|Au, — fIl)]}, n = 0,1,2,3,..., J* : X* = X is a dualizing
mapping for X*, € > 0 is an arbitrary number, converges to u* in the sense of the norm in
space X .

Proof. The existence and uniqueness of solution u* is implied by Browder-Minty principle and
the strong convergence of sequence {u,} to u* is implied via mentioned scheme from [I4, Thm.
4.2] and [14, Rem. 4.13], since each uniformly monotone operator is strictly monotone and
possesses (S)-property [14]. O

The mentioned in Theorem [§| way of approximate finding solution v* is known as the steepest
descent method (or gradient method) [14] since J*v = ||v||. - grad ||v]|« for all v € X*).

As opposed to Theorem [ Theorem [§] is applicable to convolution type integral equations
with power nonlinearities. Namely, the following theorem holds true and it is in agreement
with Corollary 1.

Theorem 9. Let a« = r/s € [l,00), where r;s = 1,3,5,... are odd number, f(x) €
Litijo(=m,m), h(z) € Li(—m,m) and condition holds true. Then equation

™

u®(z) + / h(x —t)u(t)dt = f(x) (40)

has the unique solution u*(x) € Lyyo(—m,m). If, in addition, kernel h(z) is an even function
and o > 1 is an odd number, then this solution can be found via successive approrimations
method by the formula:

1-1/a — o'

Uit =ty — 0 - | Ay — FI1 100 [Au, — FI75H [Au, — f], (41)
where n = 0,1,2,3, ..., up(x) € Liyo(—m,m) is an arbitrary function (initial approximation),
Au = u*+ Hu,

2

0, = min | 1, , (42)

1
et o (lunlha + 14w = flliinga)  +7- 10l

e > 0 is an arbitrary number, v = (2m)2*/(@+1),

Proof. We write equation in an operator form
Au = f, where Au=u"+ Hu. (43)
The existence and uniqueness of solution u*(x) € Liyo(—m,7) of equation is implied by
Theorem [1 where we take p =14 a, A =1, F(z,u) = u* and a = r/s.
It remains to prove the main statement of the theorem that sequence (41)) converges to u*(x)
in the sense of the norm in space Li,,(—m, 7). In order to do it, we employ Theorem .
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By Lemma [l as p = a + 1 > 2, we obtain that convolution operator H acts continuously
from Liio(—m,m) into Litq1/o(—7,7) and

1Hull /o < v Rl Julliva,  where = (2m)*/(@*), (44)

Since u*(x) € Lyy1/a(—m, ), operator A also acts from L o(—7,7) into Lyjq/a(—7, 7). Let
us show that operator A is boundedly Lipschitz-continuous. For each w,v € Liio(—m,7) we
have

[Au = Avfl111/a < [Ju® = v 111/ + [[H(w = 0)|l14170 = Tt + L.
Since [t* — 5| < (a/2) - |t — 8| - (t*1 + 571 for all t,s € R and odd a > 3, then
a/(a+1)

«
B<G | [ o) = o@ e @) o @)

(a—1)/(a+1)

@ a— oa— o o—
<§||“—U||1+a /|u Yz)+v l(x)|( +1)/(e=1) 1o

« _ _ —
<3 e =vlha (lulltze + ollize) <e-r* ™ flu = vfia,

where r = max (||u[/14a, [|[v]l1+a). Thus, estimating I, by inequality (44]), we have

[Aw = Avlli1/a < p(r) - lu = vllita,

where p(r) = a - r*71 4+~ - ||h]|; is an increasing on [0, c0) function. Hence, A is a boundedly
Lipschitz-continuous operator.

Let us show that A is an uniformly monotone operator. Employing Lemma [1| and inequality
(t* — s%) - (t — 5) = 279t — s|*™! valid for all ¢, s € R and odd «a > 3, we have

(Au— Av,u —v) > /[ua(m) —v%(2)] - [u(z) — v(x)] dx

2217 flu = w118 = Bl = vliea) . Vi, € Liya(=m,7),

where ((s) = 27 . s*T! is a strictly increasing on [0, 00) function such that 3(0) = 0, i.e., A
is an uniformly monotone operator.

Since F'u = u® and H are potential operators (see [13] and Remark 1), operator A is also
potential. We finally observe that since spaces Lyyqo(—m,7) and Liiq/q(—m,m) are strictly
convex and dualizing mapping J* for space Ly y1/o(—7,7) is of the form [I5]:

% 1—1 « o—
Tw() = wl e w7t w(-).
Therefore, due to Theorem [8, sequence converges to u*(x) in the sense of the norm in
space Lijq(—m, 7). O
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