J. Math. Anal. Appl. 377 (2011) 286-295

Contents lists available at ScienceDirect

Journal of Mathematical Analysis and
Applications

www.elsevier.com/locate/jmaa

Monotone convergence theorems for Henstock-Kurzweil integrable
functions and applications

S. Heikkila

Department of Mathematical Sciences, University of Oulu, Box 3000, FIN-90014 University of Oulu, Finland

ARTICLE INFO ABSTRACT
Article history: In this paper we prove monotone convergence theorems for Henstock-Kurzweil integrable
Received 26 August 2010 functions from a compact real interval to an ordered Banach space. These theorems are

Available online 28 October 2010

! - then applied to prove existence results for solutions of a discontinuous functional integral
Submitted by B. Bongiorno

equation containing Henstock-Kurzweil integrable functions.
© 2010 Elsevier Inc. All rights reserved.

Keywords:
Henstock-Kurzweil integral
Banach space

Order cone

Normal

Regular

Fully regular

Monotone convergence theorem
Integral equation

Urysohn

Solution

Least

Greatest

1. Introduction

The Henstock-Kurzweil integral provides a tool to construct a rigorous mathematical formulation for Feynman’s path
integral which plays an important role in quantum physics (see, e.g., [13,16]). The Henstock-Kurzweil integrals of Banach
space-valued functions are used for that purpose in recent papers [7,8].

The main advantage of the Henstock-Kurzweil integral is its applicability for integration of highly oscillatory functions
which occur in quantum theory and nonlinear analysis. It is also easy to understand because its definition requires no
measure theory. Moreover, all Bochner integrable (in real-valued case Lebesgue integrable) functions are Henstock-Kurzweil
(shortly HK) integrable, but not conversely. For instance, HK integrability encloses improper integrals. The real-valued func-
tion f defined on [0,1] by f(0) =0 and f(t) = t%cos(1/t%) is differentiable on [0, 1], and f’ is HK integrable. But f’ is
not Lebesgue integrable on [0, 1]. More generally, let t be called a singular point of the domain interval of a real-valued
function being not Lebesgue integrable on any interval that contains t. Then (cf. [15]) there exist HK “integrable functions
on an interval that admit a set of singular points with its measure as close as possible but not equal to that of the whole
interval”.

On the other hand, the lack of a Banach space structure for the class of HK integrable functions even in real-valued case
(see [2]) is noticed in [8, p. 13] as “the most important factor preventing for wide spread use of the Henstock-Kurzweil
integral in engineering, mathematics and physics”.
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In this paper we prove monotone convergence theorems for HK integrable functions from a compact real interval to
an ordered Banach space. These theorems make possible, as we shall demonstrate, to solve equations which contain HK
integrable Banach space-valued functions and discontinuous nonlinearities. In this sense these theorems, together with the
order structure, compensate the above stated lack of a Banach space structure.

The paper is organized as follows. In Section 2 we present basic concepts of ordered normed spaces, and a preliminary
theory of HK integrable functions from a compact real interval [a, b] into a Banach space X. In Section 3 we prove two
monotone convergence theorems for these functions. These theorems are then applied in Section 4 to derive existence
results for least and/or greatest solutions of a Urysohn integral equation in ordered Banach spaces. The functions in that
equation are assumed to be HK integrable with respect to independent variables. They are also allowed to be discontinuous
and depend functionally on the unknown function. Results are illustrated by examples.

2. Preliminaries

We shall first present some basic properties of ordered normed spaces.
A closed subset X of a normed space X is called an order cone if X4 + X+ € X4, X+ N(—X4) ={0} and cX4 C X for
each ¢ > 0. It is easy to see that the order relation <, defined by

x<y ifandonlyif y—xe X,

is a partial ordering in X, and that X = {y € X | 0 < y}. The space X, equipped with this partial ordering, is called an
ordered normed space. The order interval [y,z] ={xe€ X |y <x <z} is a closed subset of X. We say that an order cone X
of a normed space X is normal if there is such a constant y > 1 that

0<x<y inX implies [x[|<ylyll. (21)

X4 is called regular if all increasing and order bounded sequences of X converge, and fully regular if all increasing and
(norm) bounded sequences of X converge. As for the proof of the following result, see, e.g., [9, Theorems 2.2.1 and 2.4.5].

Lemma 2.1. Let X, be an order cone of a Banach space X. If X is fully regular, it is also regular, and if X is regular, it is also normal.
Converse holds if X is weakly sequentially complete.

Next we study Henstock-Kurzweil integrability of functions from a compact real interval [a, b] to a Banach space X.

We say that D = {(&;, I;)} is a K-partition of [a, b] if {I;} is a finite collection of closed intervals I; whose union is [a, b] and
which are non-overlapping, i.e. their interiors are pairwise disjoint, and if &; € I; for every i. D is called a partial K-partition
of [a,b] if |J;I; is a proper subset of [a, b]. Given a function § from [a, b] to (0, c0), called gauge of [a, b], we say that a
K-partition D = {(&;, I;)} is 8-fine if I; C (&§; — 8(&;), & + 8(&;)) for every i. The length of I; is denoted by |I;|.

A function u : [a,b] — X is Henstock-Kurzweil (shortly HK) integrable if there exists an element of X, denoted by
Kfabu(s) ds and called a Henstock-Kurzweil integral of u over [a, b], having the following property: For every € > O there
is such a gauge § of [a, b] that

b

> uElil - "/u(s)ds

a

<€

whenever D = {(§;, I;)} is a é-fine K-partition of [a, b].
If A is a subset of [a, b], xa is the characteristic function of A, and if x4 f is HK integrable on [a, b], we say that f is
HK integrable on A, and define

b
K / fs)yds= X f XA f(s)ds.
A a

If f is HK integrable on [a, b], it is HK integrable on every subinterval of [a, b], and the Henstock-Kurzweil integral of f is
linear and additive over non-overlapping subintervals of [a, b] (cf. [18]).
The proofs for the results of the next lemma can be found, e.g., from [18].

Lemma 2.2.

(a) The a.e. equal functions are HK integrable and their integrals are equal if one of these functions is HK integrable.

(b) A Bochner integrable function f : [a, b] — X is HK integrable, and [; f (s)ds = Kf, f(s)ds whenever I is a closed subinterval of
[a, b].

The following variant of Saks-Henstock lemma is a consequence of [18, Lemma 3.4.1].
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Lemma 2.3.If f : [a, b] — X is HK integrable, then for every € > 0 there exists such a gauge § : [a, b] — (0, co) that if D = {(&;, I;)}
is any §-fine K-partition or partial K-partition of [a, b], then

HZ(f(s,-)un -k / f(S)dS>
i i

If f:[a,b] — X is HK integrable and c € X, then the relation

<E€.

t
f=c+ ’</ f(s)ds, tela,bl,

defines a function ]‘ € C([a, b], X), which is called a primitive of f.
The next result plays an important role in the theory of HK integrable functions in ordered Banach spaces.

Lemma 2.4. Let X be an ordered Banach space, and let f. : [a, b] — X be HK integrable. If f_(s) < f+(s) fora.e.s € [a,b], and if I is
a closed subinterval of [a, b], then

Kf f-(s)ds < K/ f(s)ds. (2.2)
1 I

Proof. By Lemma 2.2(a) we may assume that f_(s) < fy(s) for all s € [a, b]. Denoting f = f. — f_, then f(s) belongs to
the order cone X of X for all s € [a, b]. Let I = [c,d] be a closed subinterval of [a,b]. f is HK integrable on I. To prove
that Kf, f(s)ds € X4, notice first that Kf, f(s)ds =0 € X4 if c =d. Assume next that ¢ < d. According to the definition of
HK integrability we can choose for each n € N a function 6, : [c,d] — (0, c0), partitions {ti”}'iﬂ:"l of [c,d] and points &' so
that &' e [t} .71 C (&' — 8(&). & + 8(&"), and that

1

< —.
n

> ¢[ reds— e - )
i=1

1

Denoting y, = 2?21 fEHE =t 1), neN, we obtain

K / floyds =S FE (& —ty)
T i=1

1
<—, neN.
n

K/f(s)ds—yn
I

Thus Kfl f(s)ds =1limy_, yn € X4, since X4 is closed, and since y, € X for every n € N. Consequently,
t
0< X[ reas=*[ frods— [ foyas.
I I I

This proves the assertion. O

3. Monotone convergence theorems

In this section we prove monotone convergence theorems for HK integrable functions in the case when X is an ordered
Banach space. Denote by HK([a, b], X) the space of all HK integrable functions from [a, b] to X, ordered by a.e. pointwise
ordering. We say that a sequence of functions f; € HK([a, b], X), n € N, is increasing if f, < fn41 for every n € N, decreasing
if fny1 < fn for every n € N, monotone if it is increasing or decreasing, and a.e. pointwise bounded if sup, || fu(s)|| < oo for
a.e. s€la,b].

Theorem 3.1. Let X be a Banach space ordered by a fully regular order cone. Assume that (fn);2, is a monotone and a.e. pointwise

bounded sequence in HK([a, b], X), and that the sequence of integrals Kfab fn(s)ds, n € N, is bounded. Then there exists such a function
f € HK([a, b], X) that f(s) = limy— o fn(s) for a.e. s € [a, b], and that

b b
lim K/ fa(s)ds = K/ f(s)ds. (3.1)
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Proof. Assume first that (fn);2, is increasing and a.e. pointwise bounded. Since X, is fully regular, then f(s) =
limp_ o fn(s) exists for a.e. s € [a, b]. If  =[c,d] is a closed subinterval of [a, b], we have for each n € N,

c d b b
0< "f(fn(s) — fo(s))ds < <’<f+’</+’<f)(fn(5) — fo(s))ds = "/(fn(s) — fo(s)) ds.
1 a c d a

Since X is fully regular, it is also normal by Lemma 2.1. Thus the above inequalities imply by (2.1) that

b
K/(fn(S)—fo(S))ds <y K/(fn(s)—fo(S))ds , neN,
1 a
where y > 1. Thus
b b
K/fn(S)ds < K/fo(s)ds +y K/fn(S)ds +y Kffo(S)ds, neN.
1 I a a

This result, and the hypothesis that the sequence of integrals X fab fa(s)ds, n € N, is bounded, implies that sequence of
integrals Kf, fa(s)ds, n € N, is bounded. It is also increasing by Lemma 2.4. Because the order cone of X is fully regular,
then the sequence of integrals Kf, fn(s)ds, n € N, converges, i.e., the limit

F(I):= lim Fo(I),  Fa(l):= K/ fa(s)ds, neN, (3.2)
1

exists for every closed subinterval I of [a, b]. It is easy to see that (3.2) defines an additive X-valued interval function F.
Let € > 0 be given, and let ¥ > 1 be such a constant that (2.1) holds. Choose an n¢ € N so that

|Fla, bl — Fula, b]| < ; forn >ne. (3.3)

There exist by Lemma 2.3 gauges 8, : [a, b] — (0, 00), n € N, for which
€
2 (@Il = Fa(I) | < 57 (34)
i

whenever D = {(§;, I;)} is a §,-fine K-partition or partial K-partition of [a, b]. By Lemma 2.2(a) we may assume that for
every & € [a, b],
f(&) = lim fu(®).
n—-oo
Thus, for every fixed & € [a, b] there exists an n(¢) € N such that

| &) = fa®)] <€ whenn>n(). (3.5)
Define a gauge § : [a, b] — (0, o0) by

8(&8) = dmax(ne),n) (), & €la, b]. (3.6)

Let D = {(&;, I;)} be a §-fine K-partition of [a, b].
For every i and n; = max{n(&;), n¢} we have

FE = FUi) = (£ &) — fu ED)il + foy EDITil — Fay (1) + Fa, (It) — F(I). (3.7)
Summing both sides of (3.7) over i, and denoting k = min;{n;} and m = max;{n;} we obtain
D (FEI = FU)) =Y (F&E) = fa Gl + > (fus Gl = Fay (1) + Y (Fa (1) — F(I1)). (3.8)
i i n=k nj=n i
Because

0< Y (FU) = Fu(1) < Y_(F(Ii) = Fu (1)) = Fla, b] — Fy.[a. b],

i i
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it follows from (2.1) and (3.3) that

> (Fi) = Fr, (1) H < y|Fla,b] = Fa la. b]| <e. (39)
i

Since (3.4) holds also for §,-fine partial K-partitions of [a, b], we have

37 (Fu G| — Fn (1) H < zi k<n<m. (3.10)

nj=n

It then follows from (3.5), (3.8), (3.9) and (3.10) that

> F@EIlil — F(la, bl) H = ‘ > (FEIl = Fd) H

<Y OIFE) = fE I+

n=k

D (Fu €L = Fry (1)) H
> (Fa (1) — F(I) ” <eb-—a)+) ;-n +€ < ((b—a)+3)e.

"
i =k

This proves that f is HK integrable, and that F([a, b]) = Kfab f(s)ds. Moreover,

b
F(la,b]) = lim Fy(la,b]) = lim X f fa(s)ds,

so that (3.1) is valid.
If (fn)g2, is decreasing and a.e. pointwise bounded, and if the integrals Kfab fa(s)ds, n e N form a bounded sequence,

then the sequence (— fy)nen is increasing and a.e. pointwise bounded, and the sequence of integrals "fab(—fn(s))ds, neN
is bounded. Applying the above proof to (—f;);2; we see that the assertions hold also in this case. O

Example 3.1. Denote

00 2
lz(N X N) =3X= (X,',j)l%)-:o: X,',j (S R, ||X||2 = ( Z |X,"j|2> < OO} (3.11)
i,j=0
The Banach space X := (IL(N x N), || - ||2) is weakly sequentially complete. The set

Xy = {x= )% xij >0, (i, j) e Nx N}
is a normal order cone of X, and it induces on X the pointwise ordering:

X= (x,-,j)ﬁ‘jzo <y= (y,-,j);-’j-zo iff x;;<y;; forall(i,j)eNxN.

The characteristic functions e; ; of the singletons {(i, j)} in N x N form an orthonormal basis for I(N x N). Define functions
gi:[0,1]—> L(Nx N),ieN, by

o = (312)
8o(t) = . .
(GrnGan Rt eos() + 2sin())){5_,, te(0,1],
and
o, . 1 dg 1 5 P i_
g,-(r):{ze"f’ 7 <E<F+7m i=1,2,...,j=0,...,21 =1, (313)
0, otherwise.
The functions f,:[0,1] - L (N x N), n € N, defined by
n
fa® =) _gi(©), te[0,1], neN, (314)

i=0
form an increasing sequence of HK integrable functions. Moreover, ||Kfo1 go(s)ds|y = @, and (cf. [5, Example 3.2])

HKfol SF,gi(s)dsll2 <1 for every n=1,2,.... Thus the sequence of integrals 1(/01 fn(s)ds is bounded. The sequence (fy) is
also a.e. pointwise bounded. Consequently, there exists by Theorem 3.1 such an HK integrable function fp: [0, 1] — X that

fo(s) =limp_so fn(s) for a.e. s € [0, 1], and that limp_ o Kfol fa(s)ds = Kfol fo(s)ds.
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The next monotone convergence theorem is a special case of [12, Theorem 3.1].

Theorem 3.2. Let X be a Banach space ordered by regular cone. Assume that (fn)52; is a monotone sequence in HK([a, b], X),
that f1+ € HK([a, b], X), and that f_ < f, < f4 for every n € N. Then there exists such a function f € HK([a, b], X) that f(s) =
limp— oo fn(s) for a.e. s € [a, b], and that (3.1) holds.

Proof. The given hypotheses and Lemma 2.4 imply that for every closed subinterval I of [a, b] the sequence of integrals
Kf, fa(s)ds, n € N, is monotone, and that ¥f; f_(s)ds < X[, fa(s)ds < K[ f1(s)ds for every n € N. Because the order cone
of X is regular, then the sequence of integrals X f, fn(s)ds, n € N, converges, i.e., the limit in (3.2) exists for every closed
subinterval I of [a, b]. The rest of the proof is the same as that of Theorem 3.1. O

Remark 3.1. Theorems 3.1 and 3.2 can be considered as generalizations of [14, Theorem 4.1] to Banach space-valued func-
tions.

In monotone convergence theorems [4, Theorems 14 and 15] it is assumed that 0 < f,, which implies by [12, Corol-
lary 4.1] that f;;’s are McShane integrable if X is weakly sequentially complete. Moreover, the inequality I — € < I,,, where
€ is a positive number and I, I, € X, is used in the proofs. Thus these proofs are correct only when X =R.

In [3,10] a monotone convergence theorem has been proved for order bounded sequences of HL (Henstock-Lebesgue)
integrable functions which are also Bochner integrable, but not necessarily HK integrable (see [18]). Also a dominated
convergence theorem has been proved in [3,10] for order bounded sequences of HL integrable functions. On the other hand,
in Example 3.1 the functions f,, n € N, are HL-integrable but fp is not (see [5, Example 3.2]). Thus Theorem 3.1 does not
hold for HL integrable functions.

4. Application to an integral equation
Let X be an ordered Banach space, and let [a, b] be a compact real interval.

Definition 4.1. We say that an a.e. pointwise bounded sequence (f);2, of HK([a,b], X) is HK-bounded if the sequence of
integrals Kfab fn(s)ds, n € Ny, is bounded.

In this section we apply the monotone convergence theorems presented in Theorems 3.1 and 3.2 to derive existence
results for least and/or greatest solutions the functional integral equation

b
u(t):h(t)+K/f(t,s,u(s),u)ds, t € [a, b], (4.1)

where h € HK([a, b], X), and f : [a, b] x [a,b] x X x HK([a, b], X) — X.

Definition 4.2. We say that u € HK([a, b], X) is a lower solution of (4.1) if

b
u(t) <h(t) + K/ f(t.s,u(s),u)ds forae.tela,b]. (4.2)

If the reversed inequality holds in (4.2) for a.e. t € [a, b], we say that u is an upper solution of (4.1). If equality holds in (4.2)
for a.e. t € [a, b], we say that u is a solution of (4.1).

We impose the following hypotheses on the function f.

(f0) If u € HK([a, b], X), then f(t, -, u(-),u) € HK([a, b], X) for every t € [a, b], and Kfab f(,s,u(s),u)ds € HK([a, b], X).

(f1) If u < v in HK({a, b], X), then f(t,-, u(-),u) < f(t,-, v(-),v) for every t € [a, b].

(f2) If (up)72, is a monotone sequence in HK([a,b], X) which converges a.e. pointwise to u € HK([a,b], X), then
f(t,s,un(s), uy) — f(t,s,u(s),u) for every t € [a, b] and for a.e. s € [a, b].

(f3) If (un)y2, is a monotone sequence in HK([a, b], X), then the sequence of functions Kfab f(,s,up(s), up)ds, n € Ny, is
HK-bounded.

Our first existence result for the integral equation (4.1) reads as follows.

Proposition 4.1. Assume that the hypotheses (f0)—(f3) are valid, and that the order cone of X is fully regular.
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(a) If (4.1) has a lower solution u_, then the successive approximations:

b
Ung1(t) =h(t) + K/ f(t,s,un(s),un)ds, tela,bl, neNg, up=u_, (4.3)
a

formin [u_) = {u € HK([a, b], X): u_ < u} an increasing sequence (up)52 , that converges a.e. pointwise to the least solution
of (41)in[u_).
(b) If (4.1) has an upper solution u.., then the successive approximations:

b
Vnp1(©) =h() + K/ f(t.s,va(s),va)ds, tela,bl, neNo,  vo=uy, (4.4)
a

formin (uy]={u € HK([a,b], X): u < u,} adecreasing sequence (vy);2, that converges a.e. pointwise to the greatest solution
of (41)in (u4].

Proof. (a) Assume that u_ is a lower solution of (4.1). The hypothesis (f0) and (4.3) imply that u, € HK([a, b], X) for every n.
The hypothesis (f1) and Lemma 2.4 imply by induction that

up(t) <upy1(t) foralln e Npandt € [a, b].

In view of the hypothesis (f3) and (4.3) the sequence (un)52, is HK-bounded. Because the order cone of X is fully regular,
it follows from Theorem 3.1 that the a.e. pointwise limit u, of (un);2, exists and belongs to HK([a, b], X).

By the hypotheses (f0) and (f1) the sequence (f(t,-, un(-),un));2, belongs to HK([a, b], X), and is increasing for every
fixed t € [a, b]. Moreover, u, = sup, u, by [11, Proposition 1.1.3], whence

fl u_ ) us) < f(t - un(),un) < f(t - ui(), uy), neNo.

Because the order cone of X is regular by Lemma 2.1, there exists by Theorem 3.2 for every t € [a, b] such a function
ft € HK([a, b], X) that f(t, s, un(s), up) — ft(s) for a.e. s € [a, b], and that

b b
K/f(t,s, Un(s), up) ds — K/ fe(s)ds.

The hypothesis (f2) ensures that f; = f(t, -, u4(-), uy) for every t € [a, b], so that

b b
K/f(t,s,un(s),un)ds—> K/f(t,s,u*(s),u*)ds, t €la,b].

It then follows from (4.3) as n — oo that u, is a solution of (4.1). By induction one can show that if u is any solution of (4.1)
in [u_), then u, < u for every n. Thus u, = sup, u, < u, so that u, is the least solution of (4.1) in [u_).

(b) By similar reasonings one can show that if u is an upper solution of (4.1), then the sequence (v,) defined in (4.4)
is decreasing, and converges a.e. pointwise to a function u* € HK([a, b], X), and that u* is the greatest solution of (4.1)
in(uy]. O

Example 4.1. Let fp:[0,1] — L(N x N) be the function constructed in Example 3.1, let f1:L(N x N) - (N x N) be
increasing, continuous and bounded from below, and let f : HK([O, 1], L (N x N)) — [5(N x N) be increasing, bounded from
below, and f>(un) — f2(u) whenever (u,) is a monotone sequence in HK([a, b], X) and u,(s) — u(s) for a.e. s € [a, b]. Then
for every function k € HK(J, (0, o0)) the equation

ft, s, x,u) =k®)(fo(s) + f1(x) + f2(u)) (4.5)

defines a function f: ] x J x L(N x N) x HK(J, (N x N)) - IL(N x N) which satisfies the hypotheses (f0)-(f3) when
X =15(N x N). Thus the integral equation

1
u(t) = h(t) +/I<(t)(fo(s) + fi(u(s)) + f2w))ds, te]:=[0,1], (4.6)
0

has by Proposition 4.1(a) the least solution for all choices of h € HK(J, [ (N x N)). This solution is obtained by Proposition 4.1
as a limit of successive approximations.
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Next we replace the hypothesis (f3) by the following hypothesis:
(lu) Eq. (4.1) has a lower solution u_ and an upper solution u, and u_ <uy.

Assuming the order cone of X is regular we shall prove the following result.

Proposition 4.2. Assume that the hypotheses (f0)-(f2) and (lu) are valid, and that the order cone of X is regular. Denote [u_,uy] =
{u € HK([a, b], X): u_ < u < uy}, where uy are as in the hypothesis (lu).

(a) The successive approximations u,, n € Ny, defined by (4.3), formin [u_, u, ] an increasing sequence (uy);2 , which converges a.e.
pointwise on [a, b] to a function u, € HK([a, b], X) that is the least solution of (4.1) in [u_, u4].

(b) The successive approximations vy, n € No, defined by (4.4), form in [u_, u] a decreasing sequence (vy);2 , which converges a.e.
pointwise on [a, b] to a function u* € HK([a, b], X) that is the greatest solution of (4.1)in [u_, u].

Proof. (a) Let u,, n € Ny, be defined by (4.3). The hypothesis (f0) ensures that u, € HK([a, b], X) for every n. The hypothe-
ses (f1), (lu) and Lemma 2.4 imply by induction that

u_(t) <up(t) <upp1(t) <uyp(t), neNpg, forae.te][a,b].

Because the order cone of X is regular, it follows from Theorem 3.2 that the a.e. pointwise limit u, of (u,) exists and
belongs to HK([a, b], X).

The hypotheses (f0), (f1) and (lu) imply that for a.e. t € [a, b] the sequence (f(t, -, un(-), un))s, belongs to HK([a, b], X),
and that

flt - u () us) <t un()un) < (6 tunp1 () ung1) < f(E - up(),uy), neN.

In view of these results and Theorem 3.2 there exists for a.e. t € [a,b] such a function f; € HK([a,b], X) that
f(t,s,uy(s), up) — fr(s) for a.e. s € [a, b], and that

b b
K/f(t,s,un(s),un)ds—> K/ fe(s)ds.

Since the hypothesis (f2) is valid, then f; = f(t, -, u(-), uy), so that

b b
K/f(t,s,un(s),un)ds—> K/f(t,s,u*(s),u*)ds fora.e.t € [a, b].
a a

It then follows from (4.3) as n — oo that u, is a solution of (4.1). By induction one can show that if u is any solution of (4.1)
in [u_, uy], then u, <u for every n. Thus u, = sup, u, < u, so that u, is the least solution of (4.1) in [u_, u].
(b) By similar reasonings one can show that the sequence (v,) defined in (4.4) is decreasing, and converges a.e. pointwise
to the greatest solution u™ of (4.1) in [u_,u4]. O
The next result is a consequence of Proposition 4.2.
Corollary 4.1. Assume that the order cone of X is regular. Let the hypotheses (f0), (f1), (f2) and the following hypothesis hold.
(f4) There exist f+ € HK([a, b], X), f— < f such that f_ < Kfab f(,s,u(s),u)ds < fi forallu € HK([a, b], X).
Then the integral equation (4.1) has least and greatest solutions for every h € HK([a, b], X).
Proof. Let h € HK([a, b], X) be given. The hypothesis (f4) ensures that the hypothesis (lu) holds when uy =h + f. Thus

the hypotheses of Proposition 4.2 are valid, so that Eq. (4.1) has least and greatest solutions u, and u* in [u_,u4]. The
hypotheses (f0) and (f1), (f4) and Lemma 2.4 imply that if u € HK([a, b], X), then

b
u_(t) <h@®) + K/ f(t,s,u(s),u)ds <uy(t) forae.tela,bl.

Thus all the solutions of (4.1) belong to the order interval [u_, uy]. In particular, u, and u* are least and greatest of all the
solutions of (4.1), which concludes the proof. O
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Example 4.2. Let fy:[0,1] — L (N x N) be the function constructed in Example 3.1. Let g1 : L(N x N) — (N x N) be
increasing, continuous and order bounded, and let g, : HK([0, 1], L (N x N)) — I, (N x N) be increasing and order bounded.
Assume also that g, (u,) — g2(u) whenever (u;) is a monotone sequence in HK([a, b], X) which converges a.e. pointwise to
u € HK([a, b], X). Then for every function k € HK(J, (0, o0)) the equation

ft,s,x,u) =k®)(fols) + g1(x) + g2()) (4.7)

defines a function f:J x J x L(N x N) x HK(J, (N x N)) — (N x N) which satisfies the hypotheses (f0)-(f2) and (f4)
when X = (N x N). Thus the integral equation

1

u(t)=h(t)+/k(t)(fo(s)+g1(u(5))+gz(u))ds, te]:=[0,1], (4.8)
0

has by Corollary 4.1 the least and greatest solutions for all choices of h € HK(J, [;(N x N)). These solutions are obtained by
Proposition 4.2 as limits of successive approximations.

Remark 4.1. The mapping f(t, -, u(-), u) is neither Bochner integrable Henstock-Lebesgue (HL) integrable for any choices of
teJand u: J — L(N xN) when f is defined by (4.7) (see [5, Example 3.2]).

It follows from [12, Corollary 4.1] that if u < v in HK([a, b], X), and if u or v is McShane integrable, then both are
McShane integrable. Thus the solution u, (respectively u*) of Eq. (4.1) is McShane integrable if u_ (respectively u.) is. In
particular, all the results of this section remain valid if HK integrability is replaced by McShane integrability.

The space HK([a, b], X) contains also those functions u : [a, b] — X which are Bochner integrable on every closed subin-

terval [c,d] of (a,b), and for which the limits of the Bochner integral fcdu(s) ds when ¢ — a+ and d — b— exist (cf.

[18, Theorem 3.4.5] and remark after it). In particular, the integral in (4.1) can be replaced by the improper integral fab;
The following spaces are examples of Banach spaces having fully regular order cones (cf. [11]):

- A finite-dimensional normed space ordered by any closed cone.

- A reflexive (e.g., a uniformly convex) Banach space ordered by a normal order cone.

- A reflexive Banach lattice.

- A Banach lattice which is uniformly monotone in the sense defined in [1, XV, 14].

- A separable Hilbert space whose order cone is generated by an orthonormal basis.

- A Hilbert space H with such an order cone H that (x|y) >0 for all x, y € H,.

- A Hilbert space H whose order cone is H. = {x € H | (x|e) > c||x||2}, where € is a unit vector of H and c € (0, 1).
- Sequence spaces [P, 1 < p < oo, normed by p-norm and ordered componentwise.

- Function spaces LP(£2), 1 < p < oo, normed by p-norm and ordered a.e. pointwise, where 2 is a measure space.
- Function spaces LP([a, b], X), 1 < p < oo, ordered a.e. pointwise, where X is any of the spaces listed above.

In the sequence space (cp), normed by a sup-norm the componentwise ordering is induced by the cone of all nonnegative
sequences. This cone is regular, but not fully regular.

As for other results on integral equations including non-absolutely integrable Banach space-valued functions, see, e.g.,
[3,6,17,19-21].
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