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Abstract. The paper investigates the Urysohn’s nonlinear integral equation on the
positive half-line. Some special cases of this equation have specific applications in different
areas of modern natural science. In particular, such equations arise in the kinetic theory
of gases, in the theory of p-adic open-closed strings, in mathematical theory of the spatio-
temporal spread of the epidemic, and in theory of radiative transfer in spectral lines. The
existence theorem for nonnegative nontrivial and bounded solutions is proved. Some
qualitative properties of the constructed solution are studied. Specific applied examples
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1. Introduction

We consider the following class of Urysohn’s nonlinear integral equations
o0
/ua:tf t, x€RT:=][0,+00) (1.1)
0

with respect to unknown essentially bounded real function f(x). In equation
(1.1) Urysohn’s kernel u(z, t, z) is defined on set Rt x RT x R, accepts real
values, satisfies condition of criticality

u(z,t,0)=0, (z,t) €RT xRT (1.2)

and some other conditions (see formulation of main result).

Note that Urysohn’s type nonlinear integral equations have a numerous
applications in the most diverse areas of modern natural science. In par-
ticular under certain representations of the Urysohn’s kernel, the equation
(1.1) arises in kinetic theory of gases (in the framework of modified model of
nonlinear Boltzmann equation), in mathematical theory of spatial-temporal
spread of epidemics, in dynamic theory of p-adic closed-open strings, in
radiative transfer theory of spectral lines (see [2-5;15] and references there
in).

In papers [8;11-13] the equation (1.1) has been investigated in suffi-
cient details in the case of monotone Urysohn’s operator, for which as a
linear minorant in the sense of M.A. Krasnoselskii is Wiener—Hopf conser-
vative integral operator (or Wiener—Hopf-Hankell substochastic operator).
Moreover for some 1 > 0 Urysohn’s kernel satisfies the following integral
inequality

o0

/u(:ﬂ,t,n)dt <n, xR (1.3)
0

In this work under essentially weak constraints on the Urysohn’s kernel,
the existence of a nonnegative nontrivial solution is proved, as well as some
qualitative properties of constructed solution is investigated.

Before proceeding to the formulation of the main result of this work, we
introduce some notations.

Let Ky — is defined on the set R, measurable function, satisfying
conditions

Ko(x) >0, zecR"Y, Kye Li(R")nM(R"), (1.4)

/Ko(x)d$ =1, (1.5)
0
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where M (RT) — is the space of essentially bounded on R* functions with
norm

IfI} = esssup | f(z)]. (1.6)
z€RT
Let A(z) — is defined on RT continuous function possesses the following

properties

0<ep:= inf AMa)<A(z)<1, z€RT, Xax)1 onRT, (1.7)

rzeRT

lim A(z) =1, (1-X\(z))x € Li(R). (1.8)

r—+00

Further, we introduce a function Kj(x,y), that is definite and continuous
on RT x RT, and

o [ Katw.pidy € LIRY) (1.10)

where LY(RT) — is the space of summable functions on RT, having zero
limit at +o0.
The main result of this work is the following.

Theorem. Let exist positive numbers & and n (0 < & < n) such that

a) the function u(x,t,z) for each fived (x,t) € RT x RT monotonically
increases by z on interval [0,n],

b) the function u(x,t,z) satisfies Caratheodory’s condition by argument z
on set RT xR x [0, 7], i.e for each fized z € [0,n)] the function u(x,t, 2)
is measurable by the set of arguments (x,t) on set Rt xRY and almost
for all (x,t) € RT x RT is continuous by z on interval [0,1n),

c) for arbitrary measurable function p(x), such that 0 < ¢(z) <n, x € RT
o0
the function [ u(z,t,o(t))dt is measurable by x on R,
0

d) for kernel u(x,t,z), the minorant in the sense of Krasnoselsky is the
function \(z)(Ko(y —x) — Ki(x,y))z at 0 < x < y < +o0, z € [0,£],
i.e

u(z,t,z) > M) (Ko(y—z) — Ki(z,y))z, 0<z<y<+oo,z€|0,£].

Then under conditions (1.2), (1.3), the equation (1.1) possesses nonnega-
tive nontrivial measurable and bounded solution f(x), moreover, f(z) < n,
z € RT.
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At the end of the work, specific examples of the Urysohn’s kernel are
given, which have a direct application in natural science.

2. Proof of the theorem

First of all, along with the equation (1.1), consider the following auxiliary
inhomogeneous Volterra integral equation with a variable lower limit
oo
F(a) = gla) + o) [(Koly—2) — Ko Py, v €R* - (2)
x

and with respect to the unknown measurable function F'(z). Here the free
term g(x) permits of the form

g(z) :=1—=Xz)+ Ax) /Kl(x,y)dy, z €RT. (2.2)
Observe that from conditions (1.7)-(1.10) it follows that
/mjg(a:)dx < 400, j=0,1, (2.3)
0
xEI—iI-loog(x) = 0. (2.4)

Direct checking can be verified that Fy(z) = 1 is the solution of the equation
(2.1).

Below we show that equation (2.1), in addition to the trivial solution
Fy(z) = 1, possesses nonnegative summable and bounded solution Fj(z).
Furthermore F(z) < Fy(z) and liIJJra F1(z) = 0. To this end, consider the

T—>+00

following Volterra conservative nonhomogeneous integral equation with the
kernel depending on difference of arguments.

o(r) = g(z) + /Ko(y —x)p(y)dy, zeR" (2.5)

with respect to the sought function ¢(z). Due to the properties (2.3), (2.4),
(1.4) and (1.5) according to the results of the work [1] (see theorem 3.1 and
lemma 3.6, pp. 191-193), the equation (2.5) has nonnegative summerable
on RT solution ¢(z). Taking into account (1.4), (1.7), (2.2) and (2.4) from
(2.5) we get

o) < p(2) < 9(o) + (sup Ko@) [ olt)dr (2.6

reRT
xX

Ussectus VIpKyTCKOro rocyapCTBEHHOTO YHUBEPCUTETA,
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Hence, it can be stated that

e Li(RTYN MR )and lim ¢(x)=0. (2.7)

r—r—+00

We introduce the following simple iterations for equation (2.7)

o0

FO (2) = g(2) + M) /(Ko(t —x) = Ki(x,t)) F" (t)dt, (2.8)

T

FO)=g(z), n=0,1,2,..., zeR".

Using (1.9), (1.7), (1.4), (1.5) and (2.5), by the method of mathemati-
cal induction it is not difficult to establish the validity of the following
statements

"(z) 1 by n, (2.9)
FM(z) < o(z), n=0,1,2,..., =zeR", (2.10)
FMW(z) <1, n=0,1,2,..., zeR", (2.11)

where () — is the solution of integral equation (2.5) with the properties
(2.7).
Therefore there exists pointwise limit of sequences

{F™ (@)%, ¢ lim F"(2) =: Fy(x),

moreover limit function in accordance to B. Levi’s theorem (see [6]), satisfies
the equation (2.1). In view of (2.7) from (2.9)—(2.11) it follows that

g(z) < Fi(z) < p(x), =€RT, (2.12)
FLe L1(RY), F(z)<1, z€R", lim F(z)=0. (2.13)
r—+00

Thus, due to (2.12) and (2.13), we can state that Fi(z) # 1, = € RT. It
is obvious that S*(z) := 1 — Fi(x) > 0, S*(x) # 0 will be solution of the
linear homogeneous equation

S(z) = A(x) / (Ko(t — 2) — Ky(2,0)S()dt, o € R*. (2.14)

T

Moreover, due to (2.12)—(2.13), the function S*(z) possesses the following
properties

0<S*(x) <1, S*(z)#0, =xcRT, (2.15)

lim S*(z)=1, 1-8*¢€ Li(RT). (2.16)

T—+00
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Now let’s go back to the study of the initial nonlinear integral equation
(1.1). We introduce the following special iterations for (1.1):

[e.o]

o) = [ et o), R, 1)

0
f(](ﬂl’):gs*(l'), n=0,1,2....
By induction we prove that

fn(@) T by n, (2.18)

fa(@)<n, x€RT, n=0,1,2,.... (2.19)

Observe that from (2.15) and £ < 7 condition follows the inequality
fo(z) <n, z € RT. Now we show fi(x) > fo(x). Indeed, due to monotonic-

ity of Urysohn’s kernel u(z, t, z) by z on [0, 7], and taking into consideration
(1.7), (2.14), condition d) from (2.17) we gate

fi(x) = /u(w,t,fs*(t))dt > /u(x,t,fs*(t))dt >
0 T

o

> EA(x) /(Ko(t —x) — Ku(x,1))S*(t)dt = £5™(x) = fo(x).

T

Assume that f,,(z) > fn-1(z) and fu(z) <7n, z € RT for some natural
n. Using monotonicity of the function wu(z,t,z) by z, and also inequality
(1.3), from (2.17) we obtain

o0

Fuir() > / (@, t, fr ()t = folx), z€RY,
0
frn(@) < [uletit <n, s eR
0

Thus (2.18) and (2.19) are proved. Using ¢) and the Caratheodory’s con-
ditions, taking into account M.A. Krasnoselskii theorem (see [7]), by in-
duction in n it is easy to check that each element of sequence{ f,(z)}5
represents measurable function on R™.

Thus, due to (2.18) and (2.19) the sequence of measurable functions
{fn(2)}5%, has a pointwise limit: nh_)n;o fn(x) = f(x), and

£S*(x) < f(z)<m, =R (2.20)

Finally, based on the B. Levi’s limit theorem and Caratheodory condition,
we conclude that f(x) satisfies the equation (1.1). Theorem is proved.

Wssectus VIpKyTCKOro rocy1apCTBEHHOIO YHUBEPCUTETA.
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Remark 1. We consider the following particular representation of Ury-
sohn’s kernel

u(z,t,z) = Mz)(K(x—1t)— %Kl(x,y))G(z), (z,t,2) € RT xRT xR, (2.21)

where K (z) is defined on set R, even and bounded function, moreover

0< K € Li(R), / K(x)dx =1, /a;K(:c)dw < +o0,
—o0 0

1
K(r—y) > §K1(x,y), (z,y) € RT x RT,

and function G is the monotonic increasing convex up and continuous
function on interval [0,7], G(u) > u,u € [0,n], G(n) = n and G(§) = 2¢,
0 < &< (see fig. 1).

A

Y

Y

|
|
|
[
|
|
|
‘
n

722 cullien

Figure 1.

Note that with such a representation of the Urysohn’s kernel, all condi-
tions of the proved theorem are automatically satisfied.

If Urysohn’s kernel admits representation (2.21), then from result of the
work [14] follows that the solution of equation (1.1) possesses the following
additional properties

S (@) =, (2.22)
n—feLi(RY). (2.23)

Remark 2. It should be also noted that the proved result generalizes
and complements the existence theorems for the solution of the Urysohn’s
equation reported by the works [11]- [13].
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3. Application in p-adic string theory

In the dynamic theory of p-adic open-closed strings, the following non-
linear integral equation with Gaussian type kernel depending on sum and
difference of arguments are encountered (see [16]):

1 o0
BP(z) = 7 / (em 0" _ e~ \B(1)dt, x € R* (3.1)
0

with respect to sought bounded function B(x), where p > 2 - odd num-
ber. In this theory it becomes necessary to construct nonnegative nontriv-

ial and bounded solution for equation (3.1), satisfying the limit relation
lim B(z)=1.

T—>+00

By simply substitution f(z) = BP(x), the problem of finding such solu-
tion is reduced to solve the problem of Hammerstein type integral equation

1

fla)=—= / (" @0 — =@ F(r)dt, @ € RY, (3.2)
0

S

with boundary condition

lim f(x)=1 (3.3)

T—+00

By direct verification, one can state that the Urysohn’s kernel

—(z—t)? —(z—i—t)Q) .

u(z, t,z) = —(e 2P

LS
satisfies all the conditions of the theorem, which we have proved by choosing
_p_
asan=1&= (%)p—1 , and

— e

2
Ko(x) = —e*:’“ﬂ, Ky(z,y) = ﬁe*(‘”ﬂ’)a AMz)=1, 2Rt yeR".

Based on Remark 1 and on the above proved theorem we can assert that
solution of the boundary value problem (3.2), (3.3) possesses property
1-— f € Ll(RJr)

At the end of the work, we still list some nontrivial examples of the
Urysohn’s kernels

1) u(z,t,2) = (K(xz —t) — K(z+t))G(2), (z,t,2z) € RT x RT xR,
where K and G satisfy conditions of Remark 1,

2) u(z,t,z) = Mz)K(x —t)G(2), (z,t,2) € RT x RT xR,

Wssectus VIpKyTCKOro rocyapCTBEHHOIO YHUBEPCUTETA.
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3) (i, t,2) = (1- M) K (2 —)Go(2)+ M) (Kolt —) — K (. 1) 26(t— ),
(x,t,2) € RT x RT x R, where § — Heaviside function, and
Go € C[Ovn]v Go T on [0777]7 GO(O) =0, GO(U) =1,

4) u(z,t,z) = (1 — MNx))K(x — t)Go(2) + Mx)Ko(t — 2)G(2)0(t — z),
(z,t,z) € RT x RT xR,

4. Conclusion

In this paper, we have obtain sufficient conditions for the existence of
a nonnegative and bounded solution for class of Urysohn type nonlinear
integral equations on half line. The proved theorem of existence has a
constructive character. For one particular representation of Urysohn’s
kernel the limit of constructed solution at infinite is found, as well as has
been shown that difference between limit and solution represents summable
function on positive part of numerical axis. The obtained results are applied
in dynamic theory of p - adic open-closed strings. The proved results
generalize and complement the theorems of existence from works [11] —
[13]. Specific and applied examples of the Urysohn’s kernel are given. The
examples illustrate how all conditions of the proved theorem are fulfilled.
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O pa3penmmMocTH OJHOTO KJiacca HEeJIMHEHBIX WHTETrPaJIb-
HbIX YpaBHEHUI Y PbICOHA HA MOJIOXKUTEJIBHOUN MOJIyIPAMOii
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X. A. Xagarpsaub?3, A. C. Ilerpocsu’4

L Mockoscruti 2ocydapcmeenmviti yrueepcumem um. M. B. Jlomonocosa, Mocksa,
Poccutickas Dedeparus

2 Epesancruti 2ocydapcmeenmonti yrueepcumem, Epesan, Pecnybauxa Apmenus
3 Unemumym mamemamuxy HAH Apmenuu, Epesan, Pecnybauka Apmerus

4 Havyuonasvhudl azpapronti yrusepcumem Apmenuu, Epesan, Pecnybauxa Apme-
HUA

AwnunHoranusi. WccnenoBano HemHeHOE MHTErpaJbHOE ypaBHEHUE Y PBICOHA HA
[IOJIOXKUTEJIbHON TTosrynpsMoil. OBGO3HAYEHO, YTO HEKOTOPBbIE YaCTHBIE CIIydau JAHHOIO
yPpaBHEHUST MMEIOT KOHKPETHBbIE IPUMEHEHNSI B PA3JINIHBIX HAIIPABIEHUSIX COBPEMEHHOTO
eCTeCcTBO3HaHUsI. B YacTHOCTH, TakyWe ypaBHEHHs] BO3HUKAIOT B KWHETHYECKON TeOpHUH
ra3oB, B TEOPUU P-AJUYECKUX OTKPBITO-3aMKHYTBIX CTPYH, B MaTEMATUYECKOW TEOpUH
MIPOCTPAHCTBEHHO-BPEMEHHOIO PACIPOCTPAHEHUSI SMUJIEMUU W B TEOPUU IEPEHOCA W3-
JIy4eHUs B CIIEKTPAJIbHBIX JinHuAX. JloKa3aHa TeopeMa CyIEeCTBOBAHUS HEOTPUIATE b
HBIX HETPUBHUAJIBHBIX U OIPAHUYEHHBIX perneHuil. 3ydeHbl HEKOTOpBIE KadeCTBEHHBIE
CBOMCTBa IIOCTPOEHHOTO perieHust. [IpuBe/ieHbl KOHKPETHDBIE TPUKJIAIHBIC TPUMEDDI 511D
VPpBICOHA, YOBIETBOPSIOIIIE BCEM YCIOBUIM JOKA3aHHON TEOPEMBI.

KuaroueBrie cioBa: ypaBHeHue ¥YPBICOHA, MOHOTOHHOCTB, ycioBue Kapareomopwu,
WTEPAIH, OTPAHNIEHHOE PEIeHIeE.
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