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Abstract
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Nonlinear Integral Equations and Their Solutions

by Caleb RICHARDS

We shall investigate nonlinear integral equations and their properties and
solutions. Proofs and examples for the existence of unique solutions to nonlin-
ear integral equations are provided. Some other areas explored are properties
of solutions to systems of integral equations, integral inequalities, and multiple

solutions to such equations.
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Chapter 1

Introduction

The aim of this thesis is to investigate nonlinear integral equations and their
solutions. We start with definitions and theorems needed to address questions

about their properties.

1.1 Definitions

The Contraction Mapping Theorem is a fundamental tool when addressing the
question of existence and uniqueness of solutions to integral as well as differen-
tial equations. To introduce the theorem we will need the following definitions

that can be found, for example, in [2].

Definition 1. Let X be an arbitrary linear space (vector space) with a metric

d: X x X — Ry that satisfies the following conditions:
(i) d(xz,y) =0ifandonlyif x =y,

(ii) d(z,y) = d(y,x),

(iii) d(z,y) < d(x,2) + d(z,y),

for arbitrary vectors x,y,z € X. Then, X equipped by the metric d is called a metric

space. The last condition is referred to as the triangle inequality.

Definition 2. Let X be a metric space. Then, a sequence {x,},", C X is convergent

in X if and only if there exists x € X such that for any € > 0 there exists N € N such
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that for all n > N the inequality d(x.,,, x) < € holds. We use the notation

lim d(z,,z) =0.

n—o0

Definition 3. Let X be a metric space. Then, a sequence {x,};>, C X is called a
Cauchy sequence if and only if for any € > 0 there exists N € N such that for all

n,m > N the inequality d(z,, x,,) < € holds. We use the notation

lim d(z,,z,) =0.
n,m—+00

Definition 4. Let X be a metric space with a metric function d. If every Cauchy
sequence {x, }>°, C X converges to a vector x € X, then X is called a complete metric

space.

Definition 5. Let X be a metric space. A mapping F : X — X is called a contraction

if and only if there exists a constant k € (0, 1) such that the inequality

d(F (1), F(22)) < kd(21, x2), (1.1)

holds for all x1, x5 € X.
Definition 6. A point £ € X is called a fixed point of a mapping F' : X — X if and
only if F(€) = €.

A mapping F' : X — X may have many fixed points, exactly one fixed point,
or may have no fixed points at all. In order to address the question of whether
or not a fixed point is unique and in order to find it, we consider a sequence of

successive iterates

xo, x1:= F(xg), w2:= F(x1) = F(F(x)) = F*(x), . . .,
T, = F(F" Y x0)) = F"(x0),

wheren =1,2,..., and z, (called a starting iterate) is an arbitrary vector in X.
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Using the metric d from Definition 1 and the concept of convergence intro-
duced in Definition 2, we investigate whether or not there exists a limit z in X of
the sequence of iterates z,, (note that z,, € X). It may happen that the sequence
{xn}22, is not convergent. Then, the method of successive iterates fails. How-
ever, for the class of mappings F' that are contractions, the method of successive
iterates gives a fixed point z € X of F, provided X is a complete metric space.
Moreover, under these conditions, Z is unique. In the next section, we present

the Contraction Mapping Theorem which states all these conditions.

1.2 Contraction Mapping Theorem

The following theorem can be found, for example, in [2], (Chapter 4, Theorem

1).

Contraction Mapping Theorem. Suppose
(i) X is a nonempty complete metric space,
(ii)) F : X — X isa contraction,

(iii) the sequence {x,,}>°, is defined by
Tn1 = F(‘r”>7

n=0,1,..., where xo € X is arbitrary.

Then, F has a unique fixed point £ € X and

lim d(z,,&) =0.

n—oo

The proof of the Contraction Mapping Theorem can be found, for example,
in [2] or [6]. The following corollary is an illustration of the Contraction Map-

ping Theorem in the specific case in which X is a closed interval [a, b] equipped
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by the metric d(z,y) = |z — y|, for =,y € [a, b] and can be found in [6], (Theorem
1.3, Section 1.2).

Corollary 1. Let the real function f : [a,b] — [a,b] be a contraction. Then there exists
a unique fixed point x of f, where x € |a,b]. Moreover, x is the limit of any sequence

T 10 such that x, 1 = f(x,), where the starting point x € [a, b] is arbitrary.
n=0 + 8P Y

In the next chapter, we apply the Contraction Mapping Theorem in the case
in which X is the space of all continuous functions defined on a closed interval

and F' is relevant to nonlinear integral equations.



Chapter 2

Integral Equations

In this chapter, we follow the ideas of [2] and [4] and address the question of
whether or not a unique solution exists as well as outline sufficient conditions
for existence and uniqueness.

We will start with a general form of an integral equation:

z(s) = h(s) + )\/0 g(s,t,x(t))dt, (2.1)

where s € [0, 1]. In this equation, ) is a given real parameter and » € C([0, 1], R)
and g € C(D,R) are given functions, where the domain of the function g is
defined by D = [0, 1] x [0, 1] x R. The function z : [0,1] — R is an unknown

solution to (2.1).

2.1 Uniqueness of Solutions to Nonlinear Integral
Equations

In order to investigate the uniqueness of solutions to equation (2.1), we intro-

duce the following definition needed for the integrand g.

Definition 7. If f : R — R satisfies the inequality

|f(z1) — f(z2)| < K21 — 22,
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for all xy,z5 € R, then f is called Lipschitz continuous and k is called a Lipschitz

constant.

Note that if f is a contraction then it is Lipschitz continuous. However, not
all Lipschitz continuous functions are contractions.
We assume that the function g used to define the integral equation (2.1) is

Lipschitz continuous with respect to the third argument, that is,
|g(8,t,x1)—g(s,t,:ﬂ2)| §k|$1—l’2|, (22)

for all (s,t, 1), (s,t,22) € D, where k is a Lipschitz constant which will satisfy
a certain condition imposed in Theorem 1. The reason for this assumption is
made clear in the last step of the proof of Theorem 1.

We need an explicit statement on the uniqueness of solutions to our general
integral equation. We pose this statement as a closely related result to the Con-
traction Mapping Theorem. We will need to make use of the following theorem,

which can be found, for example, in [2] (Theorem 5).
Theorem 1. Suppose

(i) g € C(D,R) satisfies condition (2.2),

(ii) the parameter X and the Lipschitz constant k satisfy the following strict inequality:

Ak < 1.

Then, there exists a unique solution = € C([0, 1], R) to integral equation (2.1). More-

over, for any starting function xo € C([0, 1], R), the sequence {x,,}3>, such that
1
Drea(s) = h(s) 42 [ gls,tmn(0)dt, 23)
0
n=0,1,2,..., satisfies

li n(s) — = 0.
Jim max | (s) — z(s)|
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Proof. We first define X = C([0,1],R) and d : X x X — R, such that

d(y1,y2) = llyr — w2l

for all y1, y» € X, where the norm || - || is defined for y € C([0, 1], R) by

[yl = max{[y(s)| : s € [0,1]}.

Then, X is a complete metric space (see e.g. the monograph by Cheney [2],
Section 1.2) and the first condition of the Contraction Mapping Theorem is sat-

isfied. We now define ' : X — X by

(Fzx)(s) = h(s) + )\/0 g(s,t,x(t))dt, (2.4)

forx € X, s € |0, 1], and verify whether the second condition of the Contraction
Mapping Theorem is satisfied. From the definition of the metric d and the norm

| - ||, we may see the following

A((Par), (o)) = [(Fra) = (Fo)| = ma | ((Fa) = (Fe) ()] =
= max (Fra)(s) = (Faa)(s)

From this and (2.4), we get

d((Fz1),(Fzs)) = max

s€[0,1]

h(s) + )\/0 g(s,t,z1(t))dt — h(s) — /\/0 g(s, t,xﬂt))dt‘

= max
s€0,1]

)\/Olg(s,t,xl(t))dt—/\/Olg(s,t,xg(t))dt‘

= |\ max
s€[0,1]

1
< A max/
s€(0,1] Jo

/Olg(s,t,xl(t)) - g(S’th(t))dt'

g(s,t,xq(t)) — g(s,t,xg(t)))dt.
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Then, by the assumptions given by (2.2),

d((F1y), (Fzy)) < Wgﬂgﬁ}ﬁ/olk‘xl(t)_q;g(t)‘dt
_ |)\|/01k:‘x1(t)—x2(t)‘dt
< Ak 01 max |z1(s) — xo(s)|dt

s€[0,1]

1
])\|k||x1—x2||/ dt = \\kd(zs, ).
0

So we clearly see that if |A\|k < 1, then F' satisfies condition (1.1) with the
constant |A|k and assumption (ii) of the Contraction Mapping Theorem is satis-
fied. By this theorem, the sequence {z, }°, of functions z,, € C([0, 1], R) defined
by z,+1 = F(z,) (note that this is equivalent to (2.3)) with any starting function
zo € X converges to some x € C([0, 1], R), that s, 7}1—)1/20 d(xp,,x) = 7}1_)120 |z, —2| =
nlggo Srgﬁxl] |z,(s) — z(s)| = 0. Here, x is a unique fixed point of F, thatis, Fz = x
and (Fz)(s) = x(s), for all s € [0,1]. Therefore, from (2.4), we conclude that z

is the unique solution of the nonlinear integral equation (2.1). This finishes the

proof of the theorem. O

2.2 Examples of Integral Equations

We now present two examples of (2.1) to which we apply Theorem 1 to conclude

that their solutions exist and are unique.

Example 1. Consider the following integral equation

z(s) = 2(1 — 25%) — /\/01 stx(t)dt, (2.5)
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for s € [0,1] and with |\| < 1. Here, h(s) = 2(1 — 2s?), g(s,t,y) = sty for

s,t € [0,1] and y € R. Then,

l9(s,t, 1) — g(s,t,y2)| = |styr — styo| = stlyr — yo| < |y1 — val,

for all s,¢t € [0,1] and 31,92 € R. Here, & = 1. Therefore, k|A\| < 1 and by
Theorem 1, equation (2.5) has a unique solution = € C([0, 1], R).
By the Contraction Mapping Theorem, the unique solution z to (2.5) is a

limit of the sequence defined recursively as follows

zo(s) =1,
1 (2.6)
Tpy1(s) = 2(1 — 25?) + )\/ stx,(t)dt,
0
forn=0,1,2,...,and s € [0,1].
Forn =20
1
z1(s) = 2(1—28%)+ X [ stao(t)dt
-
= 2(1-25%)+As [ tdt
0
— h(s)+ 22
= h(s) +5As
We now assume
1 A n—2
Tn_1(8) = h(s) + 5)\3 3 (2.7)

2a(s) = h(s) + hs(i)n_l. 2.8)
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From (2.6) and (2.7), we get

1
+/\/ stx,_1(t)dt

h(s) t
= h(s)+ A/l st (h(t) + %At( n_2> dt

A
3
1 1. /A\"?
o —4t3 4+ N[ = t2dt
27\ 3
2

To(s) =

I

>
—~
&
_.I_
>~

®

o\

which proves the hypothesis given by equation (2.8). Therefore,

1 n—1 n—1
La(2) (2 R
2 3 2\ 3

Thus, the unique solution defined in terms of the sequence can be found by

ax |r,(s) — h = ma
gﬂe[ofl]lx (s) = h(s)] max

taking the limit as n — oo,

A A n—1
lim max |z,(s) —h(s)] = lim u(u> .

n—o0 s€(0,1] n—oo 2 3

Note that ) is an arbitrary parameter of the integral equation such that || < 1.
1
Therefore, 3 |A] < 1and the right limit goes to zero, giving the final result z(s) =

lim z,(s) = h(s), that is, the unique solution to (2.5) can be written in the form

n—oo

z(s) = 2(1 — 2s?).

Example 2. Consider the following nonlinear integral equation

x(s) = s(ms — %) + g/ﬂ st sin z(t)dt, (2.9)
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for s € [0,1]. Here, A = %, h(s) = s(ms — £), g(s,t,y) = stsiny, for s,t € [0,1]

and y € R. Then, g € C(D,R) and

’g(satvyl) - g(S,t,y2)| = "StSinyl - stsiny2| = St' Sinyl - siny2|

= stlcosn| - [y1 — y2| < |y1 — 12l

forall s,t € [0,1] and 1,92 € R, where 1 is between y; and y». Here, k = 1 and
k|A| = £ < 1. Therefore, by Theorem 1, equation (2.9) has a unique solution
x € C([0,1],R).

More examples of nonlinear integral equations are provided by Davis [3].
Some equations given in [3] model predator and prey populations. Other ap-
plications are also included.

Theorem 1 shows that the sequences given by (2.3) generated by taking any

starting function =y € C([0, 1], R) can be used as successive approximations to

the unique solution z of (2.1).
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Chapter 3

Volterra Integral Equations

In this chapter, we investigate nonlinear Volterra integral equations and corre-
sponding inequalities. Examples of such equations are presented, e.g. by Linz

[5] and Tricomi [7] .

3.1 A Pair of Integral Inequalities

We will now follow the ideas from the monograph [4] and look to explore in-
tegral inequalities. Like in the previous section, we look for properties of solu-
tions to given nonlinear integral equations. We start with a theorem on integral

inequalities related to the integral equation

2(s) = h(s) + / K (s, 4, 2(0)dt, (3.1)

defined for s € [sg, |, where K € C([sg, @] X [so,a] X R), h € C([sg,a],R) are
given functions and = € C([sg, ], R) is an unknown solution.

The goal is to establish inequalities between functions that satisfy corre-
sponding integral inequalities. To realize this goal we need to introduce the

following definition for the given function K.
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Definition 8. We say that a given K € C([so, ] X [so, @] x R, R) is nondecreasing
with respect to the third argument if and only if

K(s,t,z1) < K(s,t,x5),

forall s,t € [so, ) and x1, x5 € R such that z < x».

The following theorem is presented in [4] and we follow the ideas from [4]

to prove it.

Theorem 2. Assume sy < a and h € C([so, a|,R) are arbitrary. Moreover, suppose

that the following conditions are satisfied.

(i) K € C([so, @] x [s0, @] x R,R) is nondecreasing with respect to the third arqu-

ment,

(i) z,y € C([so, ], R) are any two functions that satisfy the inequalities

z(s) < h(s) + /S K(s,t,z(t))dt,

\ (3.2)
vs) 2 hi)+ [ K(si oyt
50
forall s € [sg,a,
(iii) x and y satisfy the strict initial inequality
x(s0) < y(so)-
Then,
2(s) <y(s), (3.3)

forall s € [sg, al.

Proof. Let us first assume by contradiction that (3.3) is false.
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Then, since the functions x and y are continuous, there must exist some s; €
(s0, @] such that

x(s1) = y(s1). (3.4)

Note that there may be more than one s; that satisfies (3.4). We now apply (iii)

and choose s, such that the strict inequality

z(s) < y(s) (3.5)

is satisfied for all s € [sg, s1). Next, we combine (3.5) with the assumption that
K is nondecreasing with respect to the third argument and conclude that the

following inequality is satisfied:
K(Sb l x(t)) < K(Sla t y(t))a

for all sy <t < s;. Using this fact along with the inequalities given by (3.2), we

derive the inequality

o(s1) < h(51)+/51 K(s1,t,2(8))dt

S0

< h(sy)+ /S1 K(s1,t,y(t))dt

S0

(3.6)
< y(s1).

We get a final statement x(s;) < y(s;) which contradicts the assumption that

z(s1) = y(s1) so the inequality (3.3) is proven true. O

Remark. Note that the first and last inequalities in (3.6) can be swapped so
that if the first inequality in (3.6) is weak, then since the last will be a strict
inequality, this will lead to the same conclusion that z(s;) < y(s;), contradicting

z(s1) = y(s1), which proves (3.3). Therefore, we have the following corollary.
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Corollary 2. Theorem 2 remains valid if the first inequality in (3.2) is weak and the

second inequality in (3.2) is strict.

In the next section, we consider integral inequalities written in terms of in-

tegral operators.

3.2 Integral Operators and Inequalities

Now let us look at the integral operator K : C(][so, @], R) — C([so, @], R) defined
by
(o)) = [ Kist.o(0)i 67)

for ¢ € C([so,a],R), where sy < s < aand K € C([sg,a] X [s9,a] x R/ R), as

introduced in [4]. Note that the integral equation (3.1) can be written in the form
z(s) = h(s) + (Kz)(s), (3.8)

where s € [s9,a]. We define the integral operator in this particular way so
that we may use it to formulate a theorem similar to Theorem 1 but such that
the integral inequalities are expressed in terms of the operator (3.7). To realize
this goal, we follow the ideas from [4] and introduce the following definition

imposed on the operator K.

Definition 9. We say that the integral operator K is nondecreasing if for any ¢1, g2 €
C([s0, o, R) the inequalities
P1(s) < pals)

satisfied for all s € [sg, s1) imply that

(Ko1)(s1) < (Ke2)(s1),

where sy is any point such that s, > s.
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Now we proceed with our integral operator in a similar manner to that of
part (i7) of Theorem 2. We follow the ideas from [4] and prove the following the-
orem on integral inequalities formulated in terms of the nondecreasing integral

operator K. The theorem can be found in [4] (Theorem 5.1.2).

Theorem 3. Suppose z,y € C([so, , R) satisfy the inequality

z(s) — (Kz)(s) <y(s) — (Ky)(s), (3.9)

forall s > s, where IC, defined by (3.7), is nondecreasing. Moreover, assume the initial

inequality

x(s0) < y(s0).
Then,

z(s) <y(s),

forall s > sq.

Proof. The proof is similar to the proof of Theorem 2. We assume by contradic-
tion that there exists an s; such that the conditions for (3.4) and (3.5) are still
true. The operator K is nondecreasing, so from the suppositions (3.4) and (3.5),

we conclude that

(Kz)(s1) < (Ky)(s1)- (3.10)

On the other hand, from (3.9), for s = s;, we have that

z(s1) = x(s1) — (Kx)(s1) + (Kz)(s1)
< yls1) = (Ky)(s1) + (Kz)(s1).

(3.11)

Now, since we have from (3.10) that (Kz)(s1) < (Ky)(s1), this means

—(Ky)(s1) + (Kz)(s1) <0
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and therefore,

y(s1) = (Ky)(s1) + (Kz)(s1) < yls1)- (3.12)

We now combine (3.11) with (3.12) and get

z(s1) < y(s1).
This contradicts the assumption that x(s;) = y(s1). Therefore, Theorem 3 is
proved. O

We now introduce under and over functions of (3.8) as outlined in Defini-

tion 5.1.2 in [4].
Definition 10. Let h € C([so, @], R) and IC : C([so, @], R) — C([s0, @], R) be defined
by (3.7). If u € C([so, @], R) satisfies the inequality

u(s) < h(s)+ (Ku)(s), (3.13)

forall s € [sg, a], then it is said to be an under function of the integral equation (3.8).

On the other hand, if v € C([so, o], R) satisfies the opposite inequality

v(s) > h(s) + (Kv)(s), (3.14)

forall s € [sg, a, then it is called an over function of (3.8).

If x € C([so, @], R) satisfies (3.8), then we call it a solution of (3.8).

We now apply Theorem 3 and follow the ideas presented in [4] to demon-
strate a relation between u, x, and v introduced in Definition 10. The relation is
formulated in the following theorem found also in [4] but without proof. We

prove the assertion, below.

Theorem 4. Let u, z, v € C([sg,a),R) be an under function, solution, and over

function of (3.8) respectively, on [so, o], where the integral operator I defined by (3.7)
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is nondecreasing. Moreover, assume the initial inequalities

u(sg) < x(s0) < v(so).

Then,
u(s) < z(s) < wv(s), (3.15)

holds for all s € [so, a.

Proof. We first verify the assumptions of Theorem 3 so that we may apply it
to our proof. We will need to verify the assumptions twice; once for the first
application involving u and x and again for the second application involving «
and v. Proceeding with the assumptions of Theorem 3, we note that the operator
KC is nondecreasing. We now want to show that (3.9) holds for all s > 5. Since
u is an under function and z is a solution of (3.8), we obtain the following strict

inequality

u(s) — (Ku)(s) < h(s)
= x(s) = (Kx)(s),
which shows that (3.9) is satisfied. Therefore, from the initial inequality u(s) <
z(s0), by Theorem 3, we conclude that u(s) < z(s) forall s € [so, @]. To show the

second inequality in (3.15), we now combine the facts that v is an over function

and z is a solution of (3.8) to obtain

2(s) = (Ka)(s) = h(s)
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This shows that (3.9) is satisfied for = and v. Moreover, x(sy) < v(sp) and all

assumptions of Theorem 3 are satisfied. Therefore,

(s) <wv(s),

for all s € [sg, a], and the assertion of Theorem 4 is proved. O

Examples of systems of nonlinear Volterra integral equations can be found
e.g. in [3] and [5]. In the next Chapter, we investigate systems of integral in-

equalities.
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Chapter 4

Integral Systems

The result of Theorem 3 can be generalized to systems of integral inequalities.
We will start this chapter by exploring a closely related result to Theorem 2.
With this aim, we define the bold inequalities “ < ” and “ < ” for systems of

integral inequalities.

Definition 11. Let u = (uqy,ug, ..., u,) € R"and v = (vy, vg,...,v,) € R™ Then,
v<wifand only ifv; <w, foralli=1,2,... n.

Also,
v < wifand only if v; < u, foralli=1,2,... n.

The opposite strong and weak inequalities “ > " and “ > 7 are defined in a similar

manner.
We now use Definition 11 to define monotonic vector functions.

Definition 12. We say that a given K € C([so, @] X [so, @] x R™, R"™) is nondecreasing

with respect to the third argument if and only if
K(s,t,z1) < K(s,t,xs),

forall s,t € [so, ) and x1, x5 € R™ such that x; < .

We proceed by proving the following theorem found in [4].
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Theorem 5. Suppose x,y € C([so, a, R™) satisfy the following conditions

(i) the component-wise inequalities

z(s) < h(s) + /S K(s,t,z(t))dt,
N (4.1)
o(s) > hls) + [ Kis.tylt)at,

are satisfied for all s € [so, ], where h € C([sg, o, R™), and K € C([so, o] x

[s0, @] x R™, R") is nondecreasing with respect to the third argument,
(ii) x and y satisfy the strict initial inequalities x(sg) < y(So)-
Then,
(s) <y(s), (4.2)

forall s € [sg, al.

Proof. Let us assume by contradiction that the assumption of the theorem is not
true. Then, by (i7) and by the continuity of x and y, there exist s; € (so, @] and
Jj €{1,2,...,n} such that z(s) < y(s), for all s € [so, 1), but z(s1) < y(s1) and

xj(s1) = y;(s1). From this and (i), we get
Kj(s1,t,2(t)) < Kj(s1,1,y(t)), (4.3)
forallt € [sg, s1]. From the first inequality in (4.1) and (4.3), we get the following

i(s1) < hj(81)+/81Kj(sl,t,x(t))dt

0

S hj(sl) + / KJ(Slatay(t))dtv

0
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and from the second inequality in (4.1), we get

s+ [ K (0t y (1))t < 5 (51).

Therefore,

zj(s1) < y;(s1)-

Herein lies a contradiction from our false assumption that z;(s1) = y;(s1).

Therefore Theorem 5 is proved. O

Remark. Note that we can prove a related theorem where in (4.1) the first inequality is

strict and the second is weak. The proof of this is similar to the proof of Theorem 5.

Applications of systems of Volterra integral equations are presented by Davis
[3] (for example, the mutual growth of two conflicting populations).

A collection of further theorems, results, and applications of systems of in-
tegral equations are given in [5]. In particular, in Chapter 3, Section 4 of [5], it
has also been concluded that many results that are applicable to single integral
equations may also pertain to systems. The steps to proving such results are of-
ten quite similar. Tricomi [7] shortly mentions results on systems of Volterra in-

tegral equations, where a brief account of such a correspondence can be found.
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Chapter 5

Maximal and Minimal Solutions

Integral equations may, in general, have more than one solution. In this chapter,
we consider maximal and minimal solutions to the nonlinear integral equation
(3.1) and by following the ideas from the monograph [4], we introduce the fol-

lowing definition.

Definition 13. Suppose K € C([sg,a X [s0,a] x R,R), h € C([so,,R), and

z € C([so, @], R) is such that

z(s) = h(s) + / K(s,t,z(t))dt, (5.1)

forall s € [sg,al. If v € C([s0,a],R) is any other solution to (3.1) on [so, o] and the
inequality

z(s) < Z(s),

is satisfied for all s € [so, ], then we refer to & as the maximal solution of (3.1). By

reversing this inequality, we similarly define the minimal solution of (3.1).

We want to be able to compare a function that satisfies an integral inequal-
ity to the maximal solution of the corresponding integral equation. Theorem
6, found in [4], gives a result that does exactly that. The proof of Theorem 6 is
based on the ideas from [4] and presents an application of Theorem 2 (proved

in Chapter 3) and the remark provided directly afterwards.
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Theorem 6. Suppose that
(i) T € C([so,a),Ry) is the maximal solution of (3.1) on [s¢, o,

(ii) x € C([so, a],Ry) is such that

x(s) < h(s) + /S K(s,t,x(t))dt, (5.2)

forall s € [so, a], where h € C([so, o], Ry) and K € C([so, o] X [s0, ] x R4, R),
(iii) K is nondecreasing in the third arqument,

(iv) the initial inequality

x(s0) < h(sp)

holds.
Then,
z(s) < Z(s), (5.3)
forall s € [sg, al.
Proof. The goal is to show that
z(s) < ae(s), (5:4)

for all s € [sg, @], where z. is any solution of the integral equation
z(s) = h(s) + / K(s,t,x(t))dt + €
and € > 0 is taken to be sufficiently small. The fact that

z(80) < h(so) < h(sg) + € = zc(s0)
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is evident because of (iv) and the additional positive component e. Also,

ze(s) > h(s) + /S K(s,t,z.(t))dt. (5.5)

From (5.2) and (5.5), by Theorem 2 (and the remark provided directly after-
wards), we get the strict inequality z(s) < z.(s), for all s € [sg,a]. Combin-
ing this inequality with the fact that lir% z.(s) = Z(s) we have the result that

z(s) < z(s) desired in (5.3), for all s € [sy, o], which finishes the proof. O

Results of this type are useful, for example, in proving uniqueness proper-
ties for integral equations as well as in deriving error bounds for approximate
solutions. More comparison theorems useful for this purpose can be found in
e.g. [4] and [5]. Comparison theorems that explore multiple solutions, includ-
ing maximal and minimal solutions, are given in [4]. These solutions are also
important in finding error bounds for integral equations. Numerical solutions
to Volterra integral as well as integro-differential equations are investigated in
[1].

In this thesis, we have explored integral equations, inequalities, systems,
and their solutions. We also explored Volterra integral equations and their prop-
erties. More applications and explorations of such equations may be found in
the references provided in [1]-[7]. This collection of studies also extends be-
yond the scope of this thesis, which has thoroughly explained and elaborated

on various theorems presented in [2] and [4].
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