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ABSTRACT. Let I be a real compact interval. We deal with the problem of the existence of solutions
u € LP(I) of the implicit functional-integral equation

f(t,u(t),/}k(t,s) u(ga(s))ds) =0 forae tel,

where Y is a closed interval,and f : I XY x R - R, k: I x I — [0,40c0[and ¢ : I — I are given
functions. Such an equation includes, as special cases, many integral equations studied in the literature.
We prove an existence result whose main peculiarity is the following: a function f (¢, y, x) satisfying our
assumptions can be discontinuous, with respect to the third variable, even at all points z € R. Asregards
the function y — f(¢,y, ), we only require that it is continuous, that it changes its sign over Y, and
that it is not identically zero over any interval. No assumption of monotonicity is made on f. Our result
extends and improves several results in the literature. Examples and also counter-examples to possible
improvements are presented.

Keywords. Implicit functional-integral equations, operator inclusions, lower semicontinuous multi-
functions, discontinuity, discontinuous selections.
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1. INTRODUCTION

Let I := [a, b] be a compact interval, and let us consider the implicit functional-integral equation
h(t,u(t)) = g(t) + f(t,/k(t, s)u(p(s))ds) forae tel, (1.1)
1

whereh : I xR >R, 9o : I - 1,g:1 >R, k:1xI — [0,+4c[and f : I x R — R are
given functions. The existence of solutions u € LP(I) of equation (1.1), and of several of its special
cases, has been widely investigated in the last decades (see, for instance, [2, 3, 4, 8, 9, 10, 12, 17, 18, 19]
and the references therein). Besides of a theoretical interest, such an investigation was motivated by
the applications of the equation (1.1), and of its special cases, to a wide field of problems arising from
several areas. These areas of application include economics, engineering, physics (see, for instance, [4]
and the references therein), as well as the study of nonlinear boundary value problems for ordinary
differential equations (see [19] and the references therein).

As regards equation (1.1) and its special cases, a very common assumption on the function f is the
classical Carathéodory condition (see, for instance, [4, 17, 18, 19] and the references therein). That is, it
is assumed that the function f(-, z) is measurable for all z € R, and the function f(¢, -) is continuous
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for almost every ¢t € I. We also note that even in further literature concerning the more general
Hammerstein or Urysohn functional-integral equations, the Carathéodory condition is usually required
on f (in this connection, we also refer to the papers [1, 14, 16, 22] and to their references).

In the last years, several attempts have been made in order to weaken the Carathéodory condition
required on f, and, in particular, the continuity requirement on f with respect to the second variable
(see [2, 3, 8,9, 10, 12, 13] and the references therein). In these latter papers, some existence results for
various particular cases of equation (1.1) have been proved, by imposing conditions on f that have been
gradually refined during the years. Such conditions, in particular, do not imply any kind of continuity
for f, with respect to the second variable.

As regards this latter group of papers, the more general and refined result seems to be Theorem 3.1
of [13], where equation (1.1) has been studied in its full generality. Such a result, which contains as
special cases all the existence results previously proved in [2, 3, 8, 9, 10, 12], requires the following basic
regularity assumption on f:

(a1) there exists a null-measure set E C R such that for all z € R\ E the function f(-,z) is
measurable, and for almost every ¢ € I, the function f(t, -)|g\ g is continuous.

As it is showed in [13], a function f satisfying assumption (a;) can be discontinuous, with respect to
the second variable, even at all points z € R. It is also worth noticing that, in Theorem 3.1 of [13], no
monotonicity assumption is made on f or h. In particular, & is only assumed to satisfy Carathéodory
condition, and to be locally nonconstant in the second variable.

At this point, it is natural to ask if the existence result of [13] can be furtherly extended to the more
general implicit integral equation

f(t, u(t), /ab k(t,s)u(p(s)) ds) =0 forae tel, (1.2)

which has been also considered in the applications (see [26, 27]). The aim of the present paper is exactly
to provide such an extension. We prove an axistence result (Theorem 3.1 below) for solutions u € LP(I)
of the equation (1.2), where the continuity of the function f, with respect to the third variable, is not
assumed. More precisely, as regards the regularity of the function f : I X Y x R — R with respect to
the third variable (Y being a suitable closed interval), we shall require the following assumption:

(b1) there exists a null-measure set £ C R, and two dense subsets D1, Dy of Y, such that for
almost every ¢ € I and for all y € D; the function f(t,y,-)|r\ g is lower semicontinuous, and
for almost every ¢ € I and for all y € Dy the function f(t,y,-)|r\ g is upper semicontinuous.

As we shall see in Section 3, a function f satisfying assumption (b1) can be discontinuous, with
respect to the third variable, even at all points € R.. As regards the function f(¢, -, z), it is assumed
to be continuous, to change its sign on Y, and not to be identically zero over the intervals.

We shall state and prove our result in Section 3, while in Section 2 we shall fix some notations and
recall some definitions and results that will be crucial in the sequel.

2. PRELIMINARIES

From now on, the term “measurable” will mean “Lebesgue measurable”. If k& € N, we shall denote
by my, the k-dimensional Lebesgue measure in R”, and by || - || the Euclidean norm in R*. Given a
set A C R, we denote by conv (A) the closed convex hull of the set A.

If A C RF is a measurable set, we shall denote by £(A) the family of all measurable subsets of A.
Given a compact interval I C R and p € [1,+00], the space LP(I) is considered with its standard
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norm, that is

1
(/u(t)|pdt>p if p < +o00,
I

esssup;cy |u(t)]  if p = 4o0.

lull Lo (ry =

We also denote by AC([) the family of all absolutely continuous real functions on I.

For what concerns the basic facts and definitions about the continuity of multifunctions, we refer to
[15, 24]. Here, we recall that if X, Y are topological spaces and F' : X — Y is a multifunction, then F'
is said to be lower (resp., upper) semicontinuous at a point g € X if for every open set A C Y, with
F(z9) N A # 0 (resp., F(zo) C A), there exists a neighborhood U of z in X such that F/(x) N A # ()
(resp., F'(x) C A)forall z € U. We say that F' is lower (resp., upper) semicontinuous in X if it is lower
(resp., upper) semicontinuous at each point xg € X. We recall (see [24]) that F' is lower (resp., upper)
semicontinuous in X if and only if for every open (resp., closed) set A C Y, the set

F7(A)={ze X :Flx)NnA# 0}
is open (resp., closed) in X. The graph of F' is the set
{(z,y) e X xY: y e F(z)},

and it is naturally endowed with the product topology.

For what concerns measurable multifunctions, we refer to [21, 24]. Here, we only recall that if Y
is a topological space and (S, F) is a measurable space, then a multifunction F' : S — 2V is said to
A-measurable (resp., A-weakly measurable) in S if for any closed (resp., open) set A C Y one has that
F~(A) € F.When A € L(RF) and F : A — 2" is a multifunction, we shall say that F is measurable
(resp., weakly measurable) to mean that F'is £(A)-measurable (vesp., L(A)-weakly measurable).

We denote by B(Y') the Borel family of the topological space Y. For what concerns Souslin sets and
related properties, we refer to [6]. For the reader’s convenience, we now state some results that will be
key tools in the sequel. Firstly, we recall the following result for the existence of solutions of operator
inclusions.

Theorem 2.1 (Theorem 1 of [28]). Let (T, F, ) be a finite non-atomic complete measure space; V' a
nonempty set; (X, ||-||x), (Y, ||-||y) two separable real Banach spaces, withY finite-dimensional; p, q, s €
[1,4+00], withq < +ocoandq < p < s; ¥ : V. — L%(T,Y) a surjective and one-to-one operator;
®:V — LY(T, X) an operator such that, for everyv € L*(T,Y) and every sequence {v,,} in L*(T,Y)
weakly converging to v in LY(T,Y), the sequence {®(¥~1(v,))} converges strongly to ®(¥~1(v)) in
LY T, X); ¢ : [0, +00[— [0, +00] a non-decreasing function such that

ess sup [@(w)(®)l[x < (1 (W)llLe(r,y))

forallu e V.
Further, let F : T x X — 2Y be a multifunction, with nonempty closed convex values, satisfying the
following conditions:

(i) for p-almost everyt € T, the multifunction F'(t,-) has closed graph;
(ii) the set
{z € X : the multifunction F( -, x) is F-weakly measurable}
is dense in X ;
(iii) there exists a numberr > 0 such that the function

t— sup d(Oy,F(t,x))
llzllx <e(r)

belongs to L*(T') and its norm in LP(T) is less or equal to r.
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Then, there exists . € V such that
U(a)(t) € F(t,®(u)(t)) forp-ae teT,

IP(a)(t)|ly < sup d(Oy, F(t,x)) foru-ae teT.
2l x <e(r)

The following is a deep result of lower semicontinuity for multifunctions implictly defined, due to
B. Ricceri.

Theorem 2.2 (Theorem 2.2 of [29]). Let X and Y be topological spaces, and let f : X XY — R bea
given function. Foreachx € X, letV(x) :={y €Y : f(z,y) =0}, E(x) :={y € Y : y is a local
extremum for f(x,-)} and Q(x) .=V (x) \ E(z).
Assume that:
(i) Y is connected and locally connected;
(i) for every x € X, the function f(x,-) is continuous, 0 € int (f(x,Y’)), and for each open set
Q CY, there exists § € Q such that f(x,y) # 0;
(ili) there exist two dense subsets D', D" of Y such that the function f(-,y) is upper semicontinuous
foreveryy € D', and lower semicontinuous for everyy € D".
Then, one has:

(@) foreveryx € X, the set Q(x) is nonempty and closed;
(b) the multifunction () is lower semicontinuous.

The following selection result will be crucial in the sequel. Here, we denote by 7, the completion of
B(T) with respect to the measure .

Theorem 2.3 (Theorem 2.1 of [11]). LetT and X1, Xs, ... X}, be complete separable metric spaces, with
k e N, andlet X := H?:l X (endowed with the product topology). Let 1,11, . ..,y be positive regular
Borel measures over T', X1, Xo, ... Xk, respectively, with p finite and 11, . . . , Yy, o-finite.

Let S be a separable metric space, W C X a Souslin set, and let F : T x W — 2° be a multifunction
with nonempty complete values. Let E C W be a given set. Finally, foralli € {1,...,k}, let P,; : X —
X; be the projection over X;. Assume that:

(i) the multifunction F is T, @ B(W')-weakly measurable;
(ii) fora.e.t € T, one has

{x = (z1,...,x) € W : F(t,-) is not lower semicontinuous at:z:} CE.
Then, there exist sets Q1, . .., Qr, with Q; € B(X;) and¥;(Q;) = 0 foralli = 1,... k, and a function
¢: T x W — S such that:
(@) ¢(t,x) € F(t,x) forall (t,z) €T x W;
(b) for all x := (x1,22,...,2) € W\ [(Ule P;}(Qi)) U E} the function ¢(-,x) is T,-
measurable over T';

(c) forae t €T, one has

k
{z = (21,22,...,21) € W : ¢(t,-) is discontinuous at z} C E'U [Wﬂ (U P*_Zl(Qz)ﬂ
i=1

We also recall the following proposition concerning the convex-valued regularization of a given
function, which will be a key tool in the proof of our main result.
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Proposition 2.4 (Proposition 2.2 of [11]). Let ) : [a,b] x R™ — RF be a given function, E C R" a
Lebesgue measurable set, withm,,(E) = 0, and let D be a countable dense subset of R", with DNE = ().
Assume that:

(i) forallt € [a,b], the function 1) (t,- ) is bounded;

(ii) forallx € D, the function (-, x) is L([a, b])-measurable.

LetG : [a,b] x R" — 2R* be the multifunction defined by setting, for each (t,x) € [a,b] x R",

Glt.o) = N (| {wen)).

meN yeD L
Hy*IHnﬁm

Then, one has:

(a) G has nonempty closed convex values;

(b) forallx € R", the multifunction G( -, x) is L([a, b])-measurable;

(c) forallt € [a,b], the multifunction G(t, -) has closed graph;

(d) ift € [a,b], and (¢, )|rn\ g is continuous at x € R™ \ E, then one has

G(tv SU) = {¢(t’ 33)}

Finally, the the sake of a easier reference, we recall the following result by A. Villani, concerning the
absolute continuity of inverse functions.

Theorem 2.5 (Theorem 2 of [32]). Let f : [a,b] — R be continuous and strictly monotonic. Then, f~1 is
absolutely continuous if and only if f # 0 a.e. in [a, b].

3. THE REsSULT

The following is our existence result.

Theorem 3.1. Let Y be a closed real interval, withQ ¢ Y. Let f : I XY xR — R, k: I x I — [0, +00]
and ¢ : I — I be three given functions, and put J := ¢([a, b]).

Let D C Y XY beacountable set, denseinY XY, D1 and Ds two dense subsets of Y. Letp, j €]1, 400,
with j > p'. Let 3 € LP([a, b)) be a positive function, and let gy, g1 : I — R be two functions. Finally, let
E € L(R) be given, withm1(E) = 0. Assume that:

(i) « is absolutely continuous and strictly increasing, and there exists C > 0 such that ¢’ > C a.e. in
I; moreover, assume that one has go(¢ ') € L(J) and g1(¢~ ') € L¥ (J);
(ii) forall (y',y") € D, one has

{(ta) € Ix R\E): f(ty),2) <0 < f(t.ys2)} € £(1) © BR\ E);
(iii) for a.e.t € I, and for ally € D1, the function f(t,y, - )|r\g is lower semicontinuous;

(iv) fora.e.t € I, and for ally € Ds, the function f(t,y, - )|r\g is upper semicontinuous;
(v) forae. t € I, and forallz € R\ E, the function f(t,-,x) is continuous over Y, and one has

0 € intr(f(¢,Y,z)) and inty({y e Y: f(t,y,z) =0}) =0;
(vi) fora.e.t € I, and forallx € R\ E, one has
sup{lyl : y € Y and f(t,3,2) =0} < ().
(vil) for everyt € I, the function k(t, - ) is a Borel function;

(viil) for a.e. s € I, the function k( -, s) is continuous in I, differentiable in |a,b[ and

k(t,s) < go(s), 0< g—lz(t, s) < gi(s) forall t€]a,b].
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Then, there exists uw € LP(I) satisfying

f(t,u(t),/lk(t, s)u(p(s))ds) =0 forae tel,
and also

lu(t)| < B(t) and /Ik(t, s)u(p(s))ds e R\ E forae tel.

Proof. Firstly, we observe that, without loss of generality, we can suppose that j < 400, and that
assumptions (iii)—(vi) are satisfied for all ¢ € [a, b].

Of course, J is a compact interval. By Theorem 2.5, taking into account assumption (i), we get that
the function p~! : J — I is absolutely continuous in .J.

Let H € B(R) be such that E C H and m;(H) = 0. Let us define three multifunctions

Vi:Ix(R\H)—=2", Vo:Ix(R\H)—=2", V3:IxR\H) —2¥

by putting, for each (t,z) € I x (R\ H),

Vi(t,z) :={y €Y : f(t,y,x) =0},

Vao(t,z) :=={y € Y : yisalocal extremum for f(¢,-,x)},

Va(t,z) := Vi(t, ) \ Va(t, o).
By assumptions (iii)-(v) and by Theorem 2.2 (applied with X = Z), it follows that the multifunction
V3 has nonempty closed values in Y (hence, in R, since Y is closed). Moreover, for each t € I, the
multifunction V3(¢, - ) is lower semicontinuous in R\ H.

Our next goal is to prove that the multifunction V3 is £(I) ® B(R \ H)- measurable. In order to

achieve our goal, we divide our argument into two steps. Firstly, we prove that V5 () € L(1) @ B(R\

H), for every connected open (in Y) set 2 C Y. Thus, let Q@ C Y be a nonempty connected open set
(inY), such that V5 (2) # (. We claim that

@)= U {(t,x) elx (R\H): f(t,w,z) <0< [t z,:v)}. (3.1)
(w,z)eDN(2xN)

To this aim, fix any point (¢, 2) € V; (2). Hence, we have (£, %) € I x (R\ H) and Q N V3(, %) #

(). Choose a point §j € Q N V3(f,#). Taking into account the definition of V3, we get that § € Q,

f(t,9,%) = 0, and § is not a local extremum for the function f(%, - , #).
This last fact implies that there exist ¢/, y” € €2 such that

flEy,2) <0< f(Ey"2).
The continuity in Y of the function f(Z, -, &) (see assumption (v)) implies that there exist two open (in
Y)sets V', Q" CY,withy' € Q and ¢y’ € Q”, such that
f(t,y,2) <0 forall ye,
and
f(t,y,2) >0 forall ye Q.

Put W :=QNQ and W := QN Q" Then, W and W" are open (in Y') neighborhoods of 3/ and
y", respectively. Since D is dense in Y x Y, we have that D N (W' x W) # (.
If we choose any point (w, z) € D N (W' x W), we get that

ft,w,2) <0< f(t,z22),

and thus
(t,2) e {(t,z) e I x (R\ H): f(t,w,&) <0< f(l,2,2)}.
Consequently, we have that the point (£, ) belongs to the right-hand side of (3.1).
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Conversely, choose any point (t*, 2*) belonging to the right-hand side of (3.1), and let (w, z) €

D N (Q2 x Q) such that

ft" w,z™) <0< f(t z,x%). (3.2)
Since €2 is connected, and the function f(¢*,-,z*) is continuous in Y, there exists y* €  such that
ft*, y*, x*) = 0. We now distinguish two cases.

If y* is not a local extremum for the function f(¢*, -, xz*), then we have y* € V;(¢*,2*) \ Va(t*, z*),
hence we get y* € QN V3(t*, 2*), and thus (t*,2*) € V5 (), as desired.

Conversely, assume that the point y* is a local extremum for the function f(t*, -, z*) (not absolute
by assumption (v)). Then, the point y* is a local extremum for the function f(t*,-,z*)|q (again, not
absolute by (3.2)). Since 2 is open in Y, by assumption (vi) we have that the set {y € Q : f(t*,y,2*) =
0} has empty interior in §2. By Lemma 2.1 of [29], there exists a point § € {2 such that f(t*,7,2*) =0
and g is not a local extremum for the function f(t*, -, 2*)|q. This implies that § is not a local extremum
for the function f(¢*,-,2*) in Y. Consequently, we get § € V3(t*, 2*) NQ, hence (t*,2*) € V5 (), as
desired. Hence, the equality (3.1) is proved. By assumption (ii), taking into account that D is countable,
we immediately get that V5 (Q) € £(/) ® B(R \ H), as claimed.

Of course, Y has a countable base of connected open (in Y) sets. Therefore, it follows immediately
that V5 (A) € L(I) ® B(R\ H) for every open (in Y) set A C Y. Hence, the multifunction V3
is £L(I) ® B(R \ H)-weakly measurable. Taking into account Theorem 3.5 of [21], we get that the
multifunction V3 is £(I) ® B(R \ H)-measurable, as claimed.

By Corollary 6.6.7 of [6], the set R\ H is a Souslin set. Applying Theorem 2.3, we infer that there exist
sets Ko € L(I) and K; € B(R), with m;(Ky) = m1(K;1) = 0,and a function : I x (R\ H) = Y
such that:

(c1) Y(t,z) € V3(t,x) forall (t,x) € I x (R\ H);

(co) forevery z € R\ (H U K3), the function ¢( -, z) is £(I)-measurable;

(c3) foreveryt € I\ Ky, one has

{z € R\ H: ¢(t,-)is discontinuous at z} C (R\ H) N K.
Now, let ¢1 : I x R — R" be defined by

Y(t,x) ftelandz e R\ H

tx) =
Yrlt, o) {o ift e Tandax € H.

Now we want to apply Proposition 2.4 to the function ;. To this aim, observe that, since m;(H U
K1) = 0, there exists a countable set D3 C R\ (HUK) such that D3 is denseinR.Let G : I xR — 2R
be the multifunction defined by putting, for each (t,z) € I x R,

Gt.a):= (oow ( J {wit2)))= Neow ( J {vt2)}).

meN z€D3 meN z€D3
|z—m\§% |z—m\§%

By (c1) and by assumption (vi), we immediately get
P(t,x) € Va(t,z) CY N[-p(t),B(t)] forall (t,x) el x (R\H), (3.3)
hence we infer
G(t,z) CY N[-B(t),B(t)] forevery (t,z)el xR. (3.4)
By Proposition 2.4, taking into account (3.3), (c2) and (c3), we have:

(d1) G has nonempty closed convex values;

(dg) for every x € R, the multifunction V3( -, z) is measurable;

(ds) for every t € I, the multifunction V5( ¢, - ) has closed graph;

(dy) foreveryt € I\ Kpandevery x € R\ (H U K1), one has V3(t,z) = {¢(t,2)}.
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By assumption (i), we get that there exists a set Uy C I such that m;(Up) = 0 and ¢'(t) > C for all
t € I\ Up. Since ¢ is absolutely continuous, the set ¢(Up) has null Lebesgue measure (see Theorem
18.25 of [20]).

Let k1 : I x J — R be defined by putting, for each (¢,s) € I x J,

L (t S)— k(t,(p_l(s))-m iftGIandSGJ\gp(Uo),
n k(t, 071 (s)) - % ift € Iands e o).

Our next goal is to apply Theorem 2.1, by choosing T' = J (endowed with the usual Lebesgue
structure), X =Y =R, s =p,q =7,V = LP(J),¥(u) = u,r = ||B]|zr(s), ¢ = +00,and F = G.
Moreover, let the operator ® : LP(.J) — L'(.J) be defined by

@(u)(t):/Jkl(t, s)u(s)ds

foreachu € LP(J) and eacht € J. We now prove that all the assumptions of Theorem 2.1 are satisfied.
To this aim, we observe what follows:

(e1) The function k; (¢, -) is measurable for all ¢ € I. to see this, fix ¢t € I. By the absolute continuity
of the function !, taking into account assumption (vii), the function k(t, p~'(-)) is a Borel
function in J, hence it is measurable. Since we have

1 —1y/

—— = (p s) forevery se J\ ¢(U),

10 (™) (s) \ ¢ (Uo)
and the function (¢™1)'| j\,(1,) is Lebesgue measurable, our claim follows.

(e2) There exists a set S1 C J, with m1(S1) = 0, such that for every s € J\ S the function k1 ( -, s)
is continuous in 7, differentiable in |a, b], and

1 ok 1
ki(t,s) < ] 90(8071(8)), 0< 87751(15’ s) < Egl(tpfl(s)) forall t€la,b|.

Indeed, let Sy C I be such that m(Sp) = 0 and assumption (viii) holds for every s € I\ Sp.
Choose S1 := ¢(Uy U Sp). By Theorem 18.25 of [20] we get m;(S1) = 0. At this point, our
claim follows at once by by the above construction.

(e3) We have ®(LP(J)) C AC(J). This follows at once by Proposition 2.6 of [31], taking into
account assumption (i), (e1) and (e2).

(e4) If v € LP(J) and {v*} is a sequence in LP(.J), weakly convergent to v in L (J), then the
sequence {®(v¥)} converges to ®(v) strongly in L' (.J,). Indeed, observe that by (e1) and (e3),
and by the classical Scorza-Dragoni’s theorem [30], k1 is measurable on J X J (see also Lemma
13.2.3 of [24] or Lemma at p. 198 of [25]). Hence, since k; is j-th power summable in J x J,
our claim follows by Theorem 2 at p. 326 of [23] (see also [7], p. 171).

(e5) Let h: J — [0, +00] be defined by

h(t) = su inf |z|.
( ) 1612 zEVg(t,x)| |

Then, the function h is measurable (see [28], p. 262). Moreover, by (3.4) we have that h € LP(.J)
and [|2|[ o7y < 1Bl Ler)-

Hence, all the assumptions of Theorem 2.1 are satisfied. Consequently, by the same Theorem 2.1,
there exist a function w € LP(.J) and a set So C J, such that m;(S2) = 0 and

w(t) € G(t,®(w)(t)) = G(t,/Jkl(t,s)u?(s) ds) forall teJ\Ss. (3.5)
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By (3.4) and (3.5) we immediately get

W(t) e Y N[—B(t),B(t)] forall te.J\S,. (3.6)

In particular, taking into account that Y is a closed interval and 0 ¢ Y, by (3.5) we infer that the
function w has constant sign in J \ So. Assume that

W(t) >0 forall teJ\ S (3.7)

(the case where w(t) < 0 for allt € J \ Ss, can be handled by an analogous argument). We have
already observed in (e3) that ®(w) € AC(J). Moreover, by Proposition 2.6 of [31] and by (3.7), taking
into account (e;) and (ez), we get

ok
O(w) (t) = ; 8—;(25, s)w(s)ds >0 foralmostevery te€ J.

This implies that the absolutely continuous function ®(w) is strictly increasing in J. Moreover, by
Theorem 2.5, the function ®(w)~! : ®(w)(.J) — J is absolutely continuous. Hence, by Theorem 18.25
of [20], the set My := ®(w)~((H U K1) N ®(w)(J)) has null Lebesgue measure.

Put My := My U Sy U (Ko N J). Of course, we have M; C J and m;(M;) = 0. We now want to
prove that

f(t,w(t)7/]k1(t, 5) i (s) ds) —0 forall teJ\ M. (3.8)

In order to prove (3.8), fix any £ € J \ Mj. By (3.5), we infer
w(t) € G(t,®(w)(t) = G(f,/ ki(t,s)w(s)ds). (3.9)
J

Since ¢ & My, we have ®(10)(#) ¢ H U K. Consequently, taking into account that ¢ ¢ Ky, by (dy) we
get

G(t, 2(w)(1) = {v (& 2(w)(F))}. (3.10)
Putting together (3.9), (3.10) and (¢; ), we immediately get

w(t) = p(t, P(w)(#)) € Va(f, ®(w)(1)) C Vi(E, ®(w)(1)),
hence

J(Ew (@), o)D) = £ (£ d (D), /J kit ) d(s) ds) =0,

as desired. Therefore, (3.8) is proved.
By applying the change of variables formula for absolutely continuous functions (see Corollary 5.4.4
of [5]), for every t € I we have

/ b (1, 5) 1 (s) ds = / it (=) d(p(2)) ' (2) dz
J

1

_ /1 L K02) s b)) ol (2) (3.11)
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By putting together by (3.8) and (3.11), we get

f(t,u?(t),/lk:(t,z)w(go(z))dz> =0 forall teJ\ M. (3.12)

Let v : I — R be the function defined by setting, ¢ € I,

wwzﬁmmﬂa@m

(of course, we have |; = ®(w)). By (3.11) we get

~y(t) = /[k(t, 2)w(p(z))dz forall tel. (3.13)

By Proposition 2.6 of [31], taking into account (e;), (e2) and (3.6), we infer that +y is absolutely contin-
uous in / and

ok
v (t) = 8—;(75, s)w(s)ds >0 for almost every t € I.
J
This implies that the absolutely continuous function « is strictly increasing in /. Thus, again by
Theorem 2.5, the function y~! is absolutely continuous in (7). By Theorem 18.25 of [20], the set
My :=~y~Y((K7 U H) N~(I)) has null Lebesgue measure.
By (¢2), (¢3) and by Theorem 6.5 of [21], we have that the function t € I\ (MU Ky) — ¥(t,v(¢))

is measurable in I \ (M3 U Kj). Moreover, by (3.3), we have

|Y(t,v(t)| < B(t) forall tel\ (MyUKy). (3.14)
Let us define a function u* : I — R by setting
w(t) ifteJ
u*(t) = S Y(t,y(t) ift eI\ (JUDMUKp)
0 ift e (I'\J)N (MU Ky).

We claim that u* satisfies our conclusion. Firstly, observe that by (3.6) and (3.14) we get u* € LP(I),
and also |u*(t)| < (t) for almost every t € I.
Now, choose any point ¢ € I\ (M; U My U Ky). If t € J, then by (3.11), since t ¢ M, we have

/k:(t, ) u(p(2)) dz = /kz(t, ) i(p(2)) dz = /J/ﬁ(t,s)lb(s) ds = D) (t) € R\ E.

I I
By (3.12), we get

f(t,u*(t),/lk(t, 2) u*(cp(z))dz) - f(t,w(t),/lk(t,z)u?(gp(z))dz) —0.

If, conversely, t € I\ J, since t ¢ My U K, by (3.13) we get

/Ik(t, 2)u*(p(z))dz = /Ik(t, 2)w(p(z))dz=~(t)e R\ HCR\E. (3.15)

Moreover, taking into account the property (c;), we get

w(t) = P(t,~(t) € Va(t, v () S Vit y(1)),

hence, taking into account (3.15), we have

0= £t (1 (0) = £ (0" (0), [ K(t.2) " ol d2)

I
The proof is now complete. 0

Before concluding, we give the following remarks.
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Remark 3.2. As pointed out in the Section 1, a function f : I X Y x R — R satisfying the assumption
of Theorem 3.1 can be discontinuous, with respect to the third variable, even at all points z € R.. The
following very simple example illustates this fact. Let [ = [0,1], Y = [m, 37], E = Q (the set of all
rational real numbers), and let f : I X Y x R — R be defined by

siny ifreR\Q,
fty,x) =9 . .
siny +2 ifz e Q.

It is routine matter to check that such a function f satisfies all the requirements of Theorem 3.1, with
p = 400 and 3(t) = 37. In particular, we observe that for every ¢ € I and every y € Y, the function
f(t,y,-)|r\q is continuous, since it is constant (it is identically equal to siny). Moreover, for every
t € landeveryz € R\ Q,onehas f(¢t,Y,z) = [-1,1],and {y € Y : f(t,y,x) =0} = {m, 27, 37}.
However, if we fixany ¢ € [ and any y € Y, the function z € R — f(¢,y, x) is discontinuous at every
point x € R.

It is also worth noticing that the behaviour of the function f over the set I x Y x E plays no role.
As a matter of fact, the function f could be defined only over theset I x Y x (R \ E).

Remark 3.3. The following example (which is a modification of the Example at p. 245 of [8]), shows that
Theorem 3.1 is no longer true if, in assumption (viii), we assume that 0 < %(t, s) < gi(x) (that is, if
we allow the derivative 2 5 (t s) to be zero). To see this, take I = [0,1],Y = [1,2], E = {1}, p(s) = s
Dy =Dy =Y, k(t,s) =3, pell,+ool,j >p,B(t) =2 go(s) =3,and g1(s) = 1. Let h: R > R
be the function

_4,

andlet f : I XY x R — R be defined by f(t,y,z) =y — h(ac) Let D any countable subset of Y X Y,

dense in Y x Y. It is routine matter to check that all the assumptions of Theorem 3.1 are satisfied. In
particular, we observe that, for fixed ¢t € [ and x € R\ F, one has

f(t,Y,m)—{

3.1 ifz<i,
%, %] if x > %,
and
. 1
{1} ifz < 9
{3} ifz> 1

We claim that there exists no function € L!(I) such that

{er:f(t,y,x)zo}:{

f(t,u(t),/k(t, s)u(e(s)) ds) =0 forae tel. (3.16)
1
Assuming the contrary, let u € L'(I) be a function satisfying (3.16). This means that
u(t) = h(/k:(t, s)u(s)ds) forae tel.
1

Since h > 0 in R, we get that u(t) > 0 for almost every ¢ € I, hence u(t) = h(2 l|ul[ 1 (7)) for almost
every t € I. Consequenly, either u(t) = 1 for almost every ¢ € I, or u(t) = % for almost every t € 1.
If u(t) = 1 for almost every t € I, we get [[ul|z1(;) = 1, hence u(t) = h(2) = 3 for almost every
t € I, a contradiction. If, conversely, u(t) = % for almost every t € I, we get lullLiry = 3, hence
u(t) = h(%) = 1 for almost every ¢ € I, another contradiction. Such a contradiction proves that there
exist no solutions u € L!(I) of the equation (3.16), as claimed.
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Remark 3.4. The example in Remark 3.2 of [12] shows that in the statement of Theorem 3.1, it is not
enough to assume that go € L7(I) and g; € L¥ (I) in order the proof to work. Indeed, if j < 400, the
fact go( ') € L7(J) implies that go € L7(I), but the converse implication is not necessarily true in
general. In the same way, the fact g1 (¢~!) € L (.J) implies g; € L* (I), but the converse implication
is not necessarily true in general.

4. CONCLUSION

Before ending the paper, we briefly discuss some further possible steps of the present research.
Firstly, it would be natural to investigate if Theorem 3.1 can be extended in some way to the vector
case, where Y C R" is a set with suitable properties, u € LP(I,R"),and f : I x Y x R™ — R. Other
possible investigations concern the possibility of extending Theorem 3.1 by considering, instead of the
linear integral operator

K (u)(t) = /I K(t, s) ulp(s)) ds,

nonlinear integral operators of Hammerstein type or even of Urysohn type (see [1, 14, 16, 22] and the
references therein).
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