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1. Introduction

There are abundant studies on initial value problems:

VY =Fx, ), y(@) =yo, whereaeR, ygeR". (1.1)

For example, see [1,6,14,11]. However, not much has been studied for average value problems
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b
¥y =F{x,y), /y(x)dv:yo where v = (v1,...,Vn), (1.2)

a

—00 < a <b < oo, vi's are probability measures on [a, b]. Average value problems may seem to be
less natural compare to initial value problems. However, in real life, a given initial value is likely to be
indeed just an average value; for example, measurement of temperature or speed is indeed average
temperature or average speed over a short time interval. Note that initial value problems are just spe-
cial cases of average value problems (1.2) where v;'s are just Delta measure at a. Moreover, let us note
that many boundary value problems for higher order ordinary differential equation are also average
value problems. Nevertheless, as far as we know, there is only one study of such problem [4]. After
checking through the literature more carefully, we finally realized that indeed functional boundary
value problems,

y=Fxy), Iy =yo, (13)

where [ is a continuous function (vector value) from C([a, b]; R") to R", have been discussed in
[9,3,11,12]. Here C([a, b]; R") is the space of continuous (R" value) functions on [a, b]. Moreover,
general boundary value problems were probably first introduced by Whyburn [13]. Clearly, average
value problems are just special cases of functional boundary value problems. However, none of those
studies give parallel result to the case of initial value problems. Nevertheless, indeed, there is no way
to obtain such result. Let us look at the following simple example. The (1-dimensional) functional
boundary value problem:

u =0, Iw) =1

may not have solution when [ is a bounded linear functional on C[0, 1] unless I(u) £ 0 if u is a
nonzero constant function. Thus, in order to obtain parallel results as in the case of initial value
problems, it is necessary to restrict the choice of the bounded linear functional. Note that in the
above example, in the case where I(1) #£ 0, it is easy to see that the above mentioned functional
boundary value problem has a unique solution. Let us note that bounded linear functionals on C[0, 1]
with [(1) # 0 are just the family of signed measures v on [a, b] with v[a, b] # 0. In this paper we will
study such functional value problems which we call them average value problems where we are able
to obtain existence and uniqueness results under the same (standard) assumptions for initial value
problems (when the linear functional is arising from a probability measure).

We will consider mostly the case n =1 in this paper. Note that this is the case where the inter-
mediate value theorem holds. However, results in this paper can be easily generalized to n > 2 (when
the intermediate value theorem is not required). By a weight w, we always mean a nonnegative mea-
surable function that is finite almost everywhere. We will also denote the measure arising from w by

w, and sometimes we write dw instead of w(x) dx. For any interval [c, d], we set w[c,d] = fcd w(x)dx.

We use the convention that % + % =1 when 1< p < oo. We say y is an absolutely continuous so-

lution of (1.1) or (1.2) if y’ = F(x, y) almost everywhere on an interval [a, b] besides satisfying the
initial value condition or the average value condition respectively. This definition of solution is indeed
just the ‘Carathéodory solution’ [14,2]. Let us begin with stating the following two classical theorems
on initial value problems.

Theorem 1.1. Let xo € [a,b] C R, K > 0, yg € ] where ] is an interval in R. Let F : [a,b] x ] — R be
such that F(x, -) is continuous for each fixed x € [a, b] and F (-, y) is (Lebesgue) integrable (on [a, b]) for each
fixed y € J. (This condition is sometimes being called Carathéodory condition [14, p. 121]. Note that it can
be further relaxed to generalized Carathéodory condition [12].) Let |F(x, -)|l1e(jy = f(X) and f € L'a, b]. If

fab f<Kand[yo— K, yo+ K] C ], then the initial value problem:
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u'(x)=F(x,u(x)) onfa,b] and u(xo)=yo (1.4)

has at least one absolutely continuous solution (this is also known as Carathéodory solution; see [14] or [2])
taking values in [yg — K, yo + K1.

Theorem 1.2. Let xg € [a,b] C R, and let | be an interval in R. Let F : [a, b] x ] — R be such that F(-, y)
is integrable (on [a, b]) for each fixed y € ] and satisfies the following generalized Lipschitz condition: let
wla,b] = j;,b wdx < oo and

|F(x, y1) — F(x, y2)| <W®)|y1 — yal, y1,y2 € ], for almost every x  [a, b]. (15)

If y and z are absolutely continuous solutions of the differential equation u’ (x) = F (x, u(x)) on [a, b] such that
z(x), y(x) € ] forall x € [a, b], then

1y = zllL<(a,by < | ¥ (X0) — 2(X0)| exp(wla, b]). (1.6)
In particular, if y(xo) = z(Xo), then we know the solution of the initial value problem (1.4) is unique.

Remark 1.3.

(1) The condition on F will imply that F(x, u(x)) is measurable if u is continuous.

(2) The two theorems above are usually stated with F being continuous (instead of just measurable)
and with w(x) equals to a constant L. Note that when F is continuous, it is easy to check that
Carathéodory solutions are just classical solutions, that is, u’(x) = F(x, u(x)) everywhere instead
of almost everywhere since it is now clear that u is continuously differentiable.

(3) In the case where F is given to be continuous on [a, b] x R, then Peano’s theorem asserts that
the initial value problem has at least a solution [14, p. 73].

(4) The two theorems above are sometimes being combined so as to give an existence and unique-
ness theorem for initial value problem.

In 2000, Chua and Wheeden obtained the following existence and uniqueness result on average
value problems.

Theorem 1.4. (See [4, Theorem 4.2].) Let 1 < p < oo, M,K >0, —oo <a<b < oo and |b —a| < K/M. Let
o be a nonnegative weight and v be a measure on [a, b] such that v[a, b] > 0. Suppose F is a measurable
function on [a, b] x [yo — K, yo + k] such that

@) |Fx,y)| <M forx e[a,bland |y — yo| < K, and
|F(x, y1) — F(x, y2)| Sw®)|y1 — y2| forx€la,b], y1.y2 € [yo— K. yo +KI.
B) o= — (et bIvia, 77+ pta. vi- b17) 7| lwi <1 =g!P
° = Vg, b 1 ' pd, AL repa b Withap <1 A= :

Then the ordinary differential equation u’(x) = F(x, u(x)), x € [a, b, has a unique absolutely continuous so-
lution u : [a, b] — [yo — K, yo + K] such that fabudv/v[a, b] = yo.

The proof of Theorem 1.1 in [4] is basically just a modification of Picard’s iterations using
an integral representation [4, (2.1)] which is slightly different from the initial value problem.
Note that the representation is indeed just a generalization of an integral representation obtained
in [8, p. 147].
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In case v is just the Delta measure at a (and hence the average value problem is just an initial
value problem), w(x) =L, then

Ao = pla, b1V? Lo[a, b]V/P <1

will imply |b—a| < 1/L (by the Holder inequality) which is certainly not required in standard theorem
on initial value problems. Thus condition (B) is too restrictive. In this paper, we will show that one
can indeed extend Theorems 1.1 and 1.2 to average value problems, that is, existence and uniqueness
theorems for average value problems still holds under the same assumption for initial value problems.
Surprisingly, our methods are indeed quite elementary that involved mostly Schauder’s fixed point
theorem, intermediate value theorem and a simple integral representation [4, (2.1)].

Theorem 1.5. Let v be a probability measure on [a, b]. Under the assumption of Theorem 1.1, the average value
problem:

b
y'(x)=F(x,y(x)) onla,b] and y0:/ydv (1.7)

a

has at least an absolutely continuous solution taking values in [yo — K, yo + K].
Similarly, we also have the uniqueness and continuous dependence of average value as follows:

Theorem 1.6. Let v be a probability measure on [a, b]. Under the assumptions of Theorem 1.2, we have

b
f(y — z)dv|exp(w(a, b]). (1.8)

|y — zllpoopa,by <

Remark 1.7.

(1) Note that w[a, b] < oo whenever A, < oo (see condition (B) of Theorem 1.4) since there exists
o € [a, b] such that v[a, a], v[e, b] > 0 and by Holder’s inequality we have

—_p 1/p’
wlat, b1 < Wil 2 (0P Tt b1) /P < 00

and wla, o] < oo similarly.

(2) It is essential that w(a, b] < occ. For example, in the case where w ¢ L1[0, 1], the equation y’ =
w(x)y will not have an absolutely continuous solution on [0, 1] with y(0) # 0.

(3) In case v is just the Delta measure at a, Theorems 1.5 and 1.6 are just the classical theorems:
Theorems 1.1 and 1.2.

Combining the above two theorems, we have

Corollary 1.8. Let xo € [a,b] C R, K > 0, yo € ] where ] is an interval in R. Let v be a probability measure
on [a,b]. Let F : [a, b] x | — R be such that F(-, y) is integrable (on [a, b]) for each fixed y € ] and satisfies
the generalized Lipschitz condition (1.5). Let

HF(Xa )”Loou) = f(X)
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and f € L'[a, b].Iffab f<Kand[yo—K, yo+K] C J, then(1.7) has a unique absolutely continuous solution
taking values in [yo — K, yo + K].

In the case where the generalized Lipschitz condition (1.5) holds for ] =R, we also have:

Theorem 1.9. Let —co < a < b < oo and let v be a probability measure on [a, b]. Let F : [a,b] x R —
R be such that F(-, y) is integrable (on [a, b]) for each fixed y € R and satisfies the generalized Lipschitz
condition (1.5) with | = R. Then for any yo € R, the ordinary differential equation u’(x) = F(x, u(x)), has a
unique absolutely continuous solution y on [a, b] such that fab ydv = yo. Moreover, if Z/(x) = F(x, z(x)) on

[a, b] such that fab zdv = zg, then

IV — Zll1ooga,by < 1¥0 — 2ol exp(wla, b]). (1.9)
Remark 1.10.
(1) In Theorem 1.9, we did not assume ﬁ]b |F(x, )|lLo(r) dX < oo, as in Theorems 1.1 or 1.5. Thus the
existence of the solution is not a consequence of Theorem 1.5.
(2) Note also that the theorem is strictly stronger than a result obtained in [4, Theorem 4.3] where
it assumed a strictly stronger condition.
Moreover, we will prove the following existence and uniqueness theorem in the case where v

is just a signed measure. Instead of assuming F being a function that satisfies the Carathéodory
condition (see Theorem 1.1), we will assume that F : F C C[a, b] — L[a, b].

Theorem 1.11. Let xg € [a’, b’'] C [a,b] C R, yo € R. Let v be a signed measure on [a’, b’] with v[d’, b’] # 0.

Let vo > 0 be such that |v[d’, t]|, |v[t,b']] < vo|vid,b']| on [@’, b']. Let F : F C Cla, bl — L[a, b] such that
Flyl=F[zlon[d,b'lify =zon[d,b']. Suppose F satisfies the following Lipschitz type condition:

|Fyl(x) — F[z](x)| S W)y — zll1opxo.x)  for almost all x € (xo, b]

and

|FIy1(x) — F[Z](x)| S wX) ||y — Zll1[xxo) for almost all x € [a, Xo) (1.10)

forall y,z e F. Let wla,b] < oo and w(d’,b’lvg < 1. Suppose either (1) F = Cla,b], or 2) Fo={y €
Cla,b]: |ly — yolliopa,n) < voK} C F and fab |Flylldx < K forall y € Fo. Then the average value problem:

b/
y'(x) = F[yl(x) on[a,b] and yw[a’,b’]:/ydv (111)

a

has a unique absolutely continuous solution on [a, b]. Moreover, in case (2), the solution will take values in
[yo —voK, yo+ voK].

Remark 1.12.

(1) The differential equation in (1.11) will certainly include differential equations such as

y'(x) = f(x, y<x * x°>>, y(X0) = Yo.

2
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Our idea can also be modified to include delay-differential equations; see [14, p. 82] for the
definition.

(2) One can also extend the above theorem to boundary value problems in ordinary differential
equations such as Necoletti boundary value problem [3]. See also [10,7] for some other types
of existence-uniqueness results.

Finally, we would like to discuss an application/extension of our results to symmetric (rotational)
solution of the Laplace equation:

a

Au = F(|x|,u), /u(r)dv(r):uo (r=Ixl).
0
Theorem 1.13. Let b > b’ > 0 and yo € R. Let v be a signed measure on [0, b'] such that v[0,b’] # 0. Let
vo > 0 be such that |v[0, t]|, |v[t, b’]| < vol|Vv[0, b']| for almost all t € [0, b']. Let F : F  C[0, b] — L1[0, b]
such that F[y1] = F[y2] on [0, b’] whenever y1 = y, on [0, b’] and satisfies a Lipschitz-type condition

X

f|F[Y1](f) — Fly21®)|dt < w®)[ly1 — yallieox. Y1, Y2 € F, for almost all x € [0, b]
0
(112)

with w0, b] < oc. Suppose either (1) F = C[a, b] or (2) there exists K > 0 such that
Fo={yeCl0,b]: |y — yolli~o,p) < VoK} C F
and fé’ |F[ylldx < K /b forall y € Fo. If vow[0, b’] < 1, then the following partial differential equation

Au=F(|x|,u), forallxeR", |x|<b

has a unique (rotational) symmetric solution u(x) = y(r), r = |x|, such that y € C'[0, b] and y’ is absolutely
continuous, with fé’ ydv =yov[0,b].

2. Preliminaries

We shall collect a few useful results here. First, let us state a theorem on compact operators:
Schauder’s fixed point theorem.

Theorem 2.1. (See [5, Corollary 11.2].) Let X be a Banach space. If D C X is closed and convex such that
T : D — D is continuous and T (D) is precompact, then there exists xg € D such that T (xo) = xo.

We will now use the above fixed point theorem to prove existence of fixed points of some integral
operators.

Lemma2.2.let[a,b] CR,M,K > 0, yg € F C C[a, b]. Let F : F — L'[a, b] be such that F is continuous, i.e.,
Flya]— FlylinL'[a, b] whenever ||y, — Yllzoe[a,py = 0. Let I', I : [a, b] — R be two bounded measurable
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functions such that |I'|, |[I3| < M ae.. Let

X b

Tu(x):yo(x)+/F1(t)F[u](t)dt—/Fz(t)F[u](t)dt forx e[a,b].

a X

Suppose Fo = {y € Cl[a,b]: ||y — yolli~[ep < MK} C F and fab |Flyl(x)|dx < K for all y € Fo. If there
exists f € L'[a, b] such that |F[y]| < f a.e. for all y € Fo, then the operator T has a fixed point in {y €
Cla,b]: Ily — yollLeopa,py < MK}

Proof. First, since

4

/2Myf(t)|dt

X

Tu®) — Tu@)| < + [y — o (@] (2.1)

it is clear that Tu is continuous for u € Fqy since f € L![a, b].

Next, it is easy to see that [|[Tu — yollr[q,p < MK and hence T(Fg) C Fo. Moreover Fy is clearly
closed and convex. Now, let us check that T is continuous on Fy. Suppose u, — u in C[a, b] such that
Up, u € Fo. We have

b

lim [|Tup — Tylleap < lim /M\F[un](x) — Flul(x)|dx=0
n—oo n—oo
a

since F is a continuous operator. It is then clear that T is continuous.

Moreover, note that by (2.1), the family of functions {T(Fy)} is equi-continuous. Also, clearly the
family of functions {T(Fp)} is uniformly bounded. Thus by the Ascoli Arzela theorem, we know
{T(Fo)} is precompact. Hence, by Schauder’s fixed point theorem, the operator T must have at least
one fixed point. O

Remark 2.3. Suppose F satisfies the Carathéodory condition as in Theorem 1.1, and ||F(X, -)|| >[q,b] €
L'a, b]. If we define

Flyl® =F(x,y(x)) forxea,bl, y€Cla,bl,
then F is clearly a continuous operator from C[a, b] to L![a, b].
Next, let us state a simple fact on Laplace operator from [14].

Lemma 2.4. (See [14, p. 72].) Let a > 0 and B4(0) = {x € R": |x| < a}. Ifu € C%(B4(0)) is (rotational) sym-
metric function, i.e., u(x) = y(r), r = |x|, then

n—1
Au:y”—i—Ty’, and y'(0)=0.

Let us note that indeed, the following is also true:
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Proposition 2.5. Let a > 0 and B4 (0) = {x € R™: |x| < a}.Ifu € C!(B4(0)) is (rotational) symmetric function,
ie, u(x) = y(r),r = x|, and y’ is absolutely continuous on [0, b] then

-1
Aux)=y"(r) + nTy’(r), foralmostallx and y'(0)=0.

3. Average value problems with signed measure

In this section, we will study existence and uniqueness theorems for average value problem in
the case where the probability measure is being replaced by just a signed measure. Note that of
course, we can only obtain a weaker result under this assumption. However, on the other hand, our
assumption on F can be relaxed.

First of all, let us note that the space of bounded linear functionals on Cla, b] is just the collection
of all signed measures on [a, b]. Here are our main theorems in this section.

Theorem 3.1. Let [a,b] C R, yo € R. Let v be a signed measure on [a, b] with v[a,b] # 0. Let vg > 0
be such that |v[a,t]|, |v[t,b]| < vo|vla,b]| for almost all t € [a,b]. Let F : F C C[a,b] — L'[a, b] be
such that F is continuous, ie., F[yn] — F[y] in L'[a, b] whenever ||yn — ¥|li=[qp) — O. Let Fo ={y €
Cla,bl: 1y — yolli=e,p; < voK} and fab |F[ylldx < K forall y € Fy. If Fo C F and there exists f € L'[a, b]
such that |F[y]| < f a.e. for all y € Fy, then the average value problem:

b
¥ (x) = F[yl(x) onla,b] and yov[a,b]=/ydv (3.1)

a

has at least an absolutely continuous solution taking values in [yo — voK, yo + voK].

Theorem 3.2. Let v be a signed measure on [a, b] with v[a, b] # 0. Let vo, wo > 0 and |v[a, t]|, |v[t, b]| <
volvla, b for almost all t € [a, b]. Let F : F C C[a, b] — L'[a, b] such that

|Fly1] — F[J’z]”L][a,b] < wolly1 — y2lli=(a,b (32)

forall y1,y, € F.If wovg < 1and y, z € F are both solutions of the differential equation in (3.1), then

| [2(y = 2)dv|
[v[a, b]|(1 — wovg)

1y — zllLoofa,by < (3.3)

Before we prove these two theorems, let us use Theorem 3.1 to provide a quick proof to an inter-
esting consequence of [12, Theorem 2].

Corollary 3.3. Let v be a signed measure on [a, b]. If the functional boundary value problem:

b
u' =0, /udv:yov[a,b]

a

has a unique solution u € Cla, b] for every yo € R, then for every bounded continuous function g : [a, b] x
R — R and every yg € R, the functional boundary value problem:
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b
u'(x) = g(x, u), /udv = yovla, b]

a

has at least one solution.

Proof. First note that the condition will imply that v[a, b] # 0. Next, if g is a bounded continu-
ous function on [a, b] x R, then there exists M > 0 such that |g(x, y)| < M on [a,b] x R and hence

fab |g(x, y(x))|dx < M|b — a|. Also, since v is a signed measure and v[a, b] # 0, there exists vg > 0
such that

|via, t]

v[t, b]| < volvla, b]|.

’

It is now clear Corollary 3.3 follows from Theorem 3.1. O

Proof of Theorem 3.1. The key idea of the proof is to deduce the integral representation similar to
[4, p. 153].

First let us show that y € F is an absolutely continuous solution of the average value problem
(3.1) if and only if

X b

|:/v[a,t]F[y](t)dt—/v[t,b]F[y](t)dt:|. (34)

a X

1
y&®) —yo= via. bl

Clearly, (3.4) will imply y’(x) = F[y](x) for almost all x € [a,b] and y is absolutely continuous since
Fly] € L'[a, b]. Next, observe that if y is absolutely continuous on [a, b], following [4, p. 153], we
have

b
/ (Y0 — y@)dv(2)

a

b x
1 /
= VIab] //y (t)dtdv(z)
a z

X X b z
= 1 [//y/(t)dtdv(z)—//y’(t)dtdv(z)j|
v[a, b]

X b

= 1 |:fv[a,t]y’(t)dt—/v[t,b]y’(t)dt:| (3.5)
via, b]

X

1
v(a, b]

b
yx) — /y(Z)dV(Z) =

1
v[a, b]

by Fubini’s theorem. It is now easy to see that y satisfies (3.4) will imply that y is a solution of the
average value problem (3.1) and conversely, y satisfies (3.4) if it is an absolutely continuous solution
of (3.1).

Thus, we need only to find a fixed point of the following operator

X b

|:/v[a,t]F[y](t)dt—fv[t,b]F[y](t)dt:|.

a X

1
Ty(x)=yo+ via. bl
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It then follows from Lemma 2.2 that the operator T has a fixed point u € C[a, b] taking value in
[yo—voK, yo+voK]. Moreover, it is clear that Tu is absolutely continuous and so is u. This completes
the proof of Theorem 3.1. O

We will now prove Theorem 3.2.

Proof of Theorem 3.2. First it is clear that we have

X

[ /V[a, tI{ FLyl(t) — Flz](t)} dt

a

b
1 1
yx) —z(x) = m/(y—Z)dVJr via. bl

b
- / v[t, bI{FIy1(©) — F[z](t)}dt}

X

and hence by the triangle inequality and (3.2),

b
ly(x) —z(0)| < + vof|F[y]<t> — F[z](t)|dt

1 b
—zd
V[a,b]/y 2av
a

+ vowo|ly — z|l1oo[a,b1-

~

1 b
< —zd
V[a,b]/y zav
a

Theorem 3.2 is now clear. O

Remark 3.4. In the case where conditions in both Theorems 3.1 and 3.2 hold, Picard’s iteration can
also be used to obtain the solution of the average value problem. Just let ug(x) = yo and

X b
Un(x) = yo + 1|:/v[a,t]F[un1](t) dt — / v[t,b]F[unﬂ(t)dt]
v[a, b]

X
forn=1,2,3,....
4. Proof of main theorems

First, note that Theorems 1.5 and 1.1 are clearly special cases of Theorem 3.1.
Next, let us prove a stronger result instead of Theorem 1.2.

Proposition 4.1. Let X € [a,b] C R, yg € R. Let F : F C C[a, b] — L'[a, b] such that F satisfies the following
Lipschitz type condition:

[Flul(x) — FIvI(x)| S w®)[[u — v|[1oxy,x for almostall x € (xo, b]

and

|Flul(x) — F[v1®)| < w®)[[u — vl|po[xx,) for almost all x € [a, xo), (4.1)
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forallu, v e F with wla, b] < oo. If y, z € F are solutions of the equation u’ = F[u], then

1y — 2ll 0,61 < |3 (X0) — 2(x0)| (max{exp wlxo, b], exp wa, xo1}). (4.2)

Moreover, if F = C[a, b], then for each o € R, there exists a unique absolutely continuous solution of the initial
value problem:

u’ = Flu], u(xg) = .
Proof. Since y,z € F are solutions to the differential equation, we have

X

Y = y(x0) + / FLyl(o) dt

X0

and

X

z(x)=z(xo)+fF[z](t) dt.

X0

To simplify the computation, let us assume xo = a. Then,
X
ly(0) — z(x)| < |y(x0) — z(x0)| +/|F[y](t) — Flz](t)| dt
a

X
< |y(x0) — z(x0)| + / w(t)[|y — zl|poga,e dt
a

< |y(xo) — 2(x0)| + wla, X1y — zlloa.x- (4.3)

(4.2) is then just a consequence of Gronwall’s inequality. Alternatively, note that

Iy = zllrogan < |y(X0) — z(x0)| + wla, x][|y — zl|[a.x- (4.4)
we can repeat our previous argument. Let € = |y(xg) — z(Xp)|. Then

X

ly®) —z(x)| <fw(t)(w[a,t]ny—z||Loo[a,t]dr+s)+s (by (4.3) and (4.4))

X

g/w(t)(w[a,tllly—leLw[a,x]+8)df+8

a

=y — zllroagwla, x1?/2 + ew[a, x] + &.
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Repeat it n times, we have

1y = zlloa < (wla, x1"/n!) ||y — zl|ropa,x + € exp(wla, X])

and hence,

Iy — zll1pa,x < € exp(wla, x]).

This completes the proof of the first part of the proposition and Theorem 1.2 is now clear. The second
part of the proof is indeed again just a simple modification of the classical argument, we put them
here simply because we are unable to find a reference. Again, we will just prove the case xo = a.
Define

X

ui =yo, un+1(x):yo+/F[un](t)dt forn=1,2,....

a

First, we have

X

lus(x) —u2(0)| < / w(t)[luz — uqllpeeq,e dt
a

< luz — uqllpee,xywla, 1.
Hence
lus — uzllropa,x < lluz — Uil g wla, X].
Repeat the above estimate, we then have
ltuns2 — tny1llrofan < lluz — uq e qwla, x]"/n!. (4.5)

We can then argue by standard argument that the initial value problem has an absolutely continuous
solution. This completes the proof of Proposition 4.1. O

We are now ready to prove Theorem 1.6.

Proof of Theorem 1.6. Note that by the fact that y — z is continuous, we can find xg € [a, b] such that
b
/(y —2)dv = y(xo0) — z(Xo).
a

Since y and z are absolutely continuous solutions of the differential equation u’ = F(x, u), by (1.6) in
Theorem 1.2, we conclude that

b

/(y—z)dv

Iy — zll1oja,b) < |y (%0) — z(x0) | exp(w(a, b]) = exp(wla, b]).

This completes the proof of our main theorem. 0O
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Proof of Theorem 1.9. We will provide an elementary proof instead of using Schauder’s fixed point
theorem. We will prove the theorem by 2 steps. First we show that the theorem holds if w[a, b] < 1.
We then make use of Proposition 4.1 and Step 1 to conclude the proof.

Step 1. We will first prove that the theorem holds when w[a, b] < 1.

The proof of this part is just a simple modification of [4, Theorem 4.2]. Let uq(x) = yo on [a, b]
and for each n € N, define

X b

un+1(x)=yo+|:/v[a,t]F(t, un(t))dt—/v[t,b]F(t, un(t))dti| for x € [a, b].

a X

Observe that u;l_H(x) = F(x,un(x)) almost everywhere, and hence by [4, (2.1)] or (3.5), we get

b
Ji uny1dv =yo and

X

Un+1(X) = Un(x) = / via, (1{F(t, un(®)) — F(t, un-1(t)) } dt

a

b
—/v[t, bI{F(t, un(t)) — F(t, un—1 (1)) } dt

X

b
= / {F(t, un(®)) — F(t, un—1(t)) {{vla, t1xax (t) — vIt, b xpxp (£) } dt.

a
Hence by the generalized Lipschitz condition (1.5),
b

lun+1 — UnllLoofa,p) < /|F(f, Un(t)) - F(t, Unfl(t))’dt
a

b
< / w(b)|un (t) — up—1 ()| dt

a
b
< lup — up—1llzooqa,b) / w(t)dt
a

= wl(a, blllup — up—1|lLo[a,b]-
Moreover, note that

b
lluz — ugllree = luz — yollroofa,p) < /|F(t, yo0)| dt < oo,

a

since F(-, yo) is integrable. Hence {u,} is a Cauchy sequence in C[a, b] and has a limit u € C[a, b].
Thus,
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ux) = nll)ngo Un(X)

X b

=yo+nli>rrolo|:/v[a,t]F(t,un_1(t))dt—/v[t,b]F(t,un_l(t))dt:|
X b
=yo+|:/v[a,t]F(t,u(t))dt—/v[t,b]F(t,u(t))dt:|

by dominated convergence theorem since

|F(t. un—1(0)[vIa, t1xpax () — VIt bl xpepy (D]
<|F(t un1©)]
<|F(t, un—1(t)) — F(t, yo)| + |F(t, yo)| (by the triangle inequality)
<w(®)|un—1(t) — yo| + |F(t. yo)| (by(1.5))
S W) |[up—1(O] + w)lyol + |F(t, yo)|
< (CH+ Iyol)w(®) + [F (&, yo)|

using the fact that {u,} is a Cauchy sequence in C[a, b].

Also, j;lb udv = yg and u’(x) = F(x, u(x)) almost everywhere. Finally, note that we can also deduce
uniqueness (but we do not need it here) by the fact that w[a, b] < 1. This completes the first step of
the proof.

Step 2. We can now complete the proof of Theorem 1.9. Since w € L'[a, b], it is easy to see that there
exists § > 0 such that if [a’, b’] C [a, b] such that b’ —d’ < §, then w[a’,b'] <1 and hence (1.7) has
a unique solution y on [d, b'] such that fal? y(x)dv/v[a’,b’] = yo provided v[a’,b’] > 0 by Step 1 as
wla’,b'] < 1.

We will partition [a,b] into closed subintervals so that the average value problem (1.7) has a
solution on each subintervals with average yo (provided the v-measure of that subinterval is > 0). All
we need to do next is to find a way to “combine” solutions on any two neighboring subintervals. We
will show that this is always possible and then our proof will be complete.

First, for any [«, y] C [a, b], such that there exist absolutely continuous functions y; on [«, 8],
a<p<y,and y; on [B,v] via,Bl,vIB,y]1> 0, via,y]=via, ] + v[B, y] such that y;(x) =

F(x, y1(x)) almost everywhere on [«, 8], ¥, (X) = F(x, y2(x)) almost everywhere on [8, y], and

B %
yo=/y1(><)dV(X)/V[a,ﬁ]=/yz(x)dV(X)/V[ﬁ,y],
B

o

we will show that there exists y3 on [o, ] such that y;(x) = F(x, y3(x)) almost everywhere on
[ee, ] with

14
o= f Y30 dv(x)/vie, y1.

o
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Applying Proposition 4.1 (second part) to intervals [«, 8] and [B, y] with xg = 8, we know that for
any z, there exists a unique absolutely continuous function y,, y, = F(-, y;) on [&, ¥] and y,(B) =z.
Define

14
A(z)=/yz(x)dV(X)/V[a,y].

o

Note that A is a continuous function by (1.6). Without lost of generality, we may assume that
Y1(B) > y2(B). Again, by uniqueness from Theorem 1.2, we know y1(X) = yy,8)(X) > Yy,(5 (%) =
y2(x) on [, y]. Note that we can extend y1, y2 to [«, y] by Proposition 4.1. It is then easy to see
that

Y Y

1 1

/y1(X)dV(X) = Yo = /}’2(X)dV(X)-
V[a,y]a V[a,y]a

It now follows from the intermediate value theorem that there exists zy between yq(8) and y,(B)
such that A(zg) = yo. Hence y3 =y, is a solution.

Note that in general, we may assume that at least one of v[e, 8], v[B,y] is nonzero. When
v[a, 8] > 0, but v[B, ] =0, we can just take y3 = y;. Similarly, when v[B, ] > 0 but v[«, 8] =0,
we can just take y3 = y».

Finally, (1.9) is just a consequence of (1.8). This completes the proof of our main theorem. O

Proof of Theorem 1.11. First, recall that

Fly11=F[y2] on[d’,b'] whenever y; =y;on[d’ b].

Next, by Picard’s iteration as in Step 1 of the proof of Theorem 1.9, we see that (1.11) has an abso-

lutely continuous solution y on [a’, b’] such that fub, ydv = ygv[d, b’]. (For case (2), one can also use
Theorem 3.1 to get such an absolutely continuous solution.) Next, since for any y1, y» € C[a’,b'],

|Fly:l— F[yZ]“Ll[a’,b’] <wld, b]lly1 = y2llrom .
and w[d’,b’lvg < 1, by Theorem 3.2, the solution y is unique on [a’, b’].

We will now use Proposition 4.1 for case (1) and Theorem 3.1 for case (2) to find a solution u of
the initial value problem on [a, b]:

u' =F[u] on[a,b] and u(xg) = y(Xg).

Note that this solution is unique by Proposition 4.1. Moreover, since the restriction of u on [a’, b’] and
the function y are both solutions of the differential equation on [a’, b’], we conclude that u =y on
[a’,b'] since u(xg) = y(xo) and xg € [a’, b’]. It is now clear that

"
u' =F[u], and /udv:v[a’,b’]yo.

a/
This concludes the proof of Theorem 1.11. O

Next, instead of proving Theorem 1.13, we will prove a slightly more general proposition.
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Proposition 4.2. Let b > b’ > 0 and yo € R. Let vo > 1. Let v be a signed measure on [0, a] such that
v[0,b'] # 0 and |v[0, t]|, |v[t, b']| < vo|v[0,b]| for almost all t € [0,b']. Let F : F c C[0,b] — L'[0, b]
such that F[y1] = F[y2] on [0, b’] whenever y1 = y, on [0, b’] and let

t

Glylty=t"* / s¥Fyl(s)ds

0

satisfy the following Lipschitz type condition

|Gly11(0) — GLy21®)| S w®)[[ly1 — y2llixjo forx€[0,b], y1,y2 € F. (4.6)

Suppose either (1) F = C[0, b] or (2) there exists K > 0 such that
Fo={yeCl0.b]: |y — yoli~op < VoK} C F

and fé’ |Glylldx < K forall y € Fo. If vow[0, b’] < 1, & > 0, then the following second order linear ordinary
differential equation

a /
y'+ 2V = Fly] (4.7)

has a unique solution y such that y’ is absolutely continuous, y'(0) = 0 and fOb, ydv =yo.

Proof. First note that G[y] is absolutely continuous for all y € F and G[y1] = G[y2] whenever y; =
y on [0,b']. Next if y € F is a solution of the differential equation (4.7), then y’ = G[y] and y’ is
absolutely continuous. Conversely, if y’ = G[y], then (4.7) holds. Hence, the proposition will follow
from Theorem 1.11 with @’ =%y =0. O

Theorem 1.13 is now easy to prove.

Proof of Theorem 1.13. First, note that by (1.12)

t
IGILyI) — GlzI0)] < /|F[y]<s> ~ Flzi(s)| ds
0

SwOly — zlliep,y fory,zeF (4.8)
and

t b
IGIyI0)| < /!F[y]<s>| < /!F[y]<s>|ds< K /b.
0

0

Theorem 1.13 is now clearly a corollary of Proposition 4.2 by Proposition 2.5. O
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Remark 4.3. Indeed, the condition féj |F[yl(s)|ds < K/b is clearly too restrictive. For example, in the
case where n > 2, we only need

n—2

b
SZ—n _ b2—n
/ ————— " YFyls)|ds < K
0

in order to conclude that fé’ |G[y1(s)|ds < K and hence the conclusion of Theorem 1.13 will still hold.
Indeed, by Fubini’s theorem, we have

b
flG[y](t)ldt<
0

O\w

t
g-n f s FIyl(s)| dsdt
0

b b
<//tl’”s"’1\F[y](s)\dtds
0

N

b 2—n b2 n

s —bt

=/ﬁs” YFlyl(s)|ds
0

since n > 2.

Finally, let us prove an extension of a classical Peano’s uniqueness theorem [1, Theorem 9.2]:
Theorem 4.4. Let F(x, y) be continuous in [a, b] x [yo — K, yo + K] and nonincreasing in y for each fixed x.
If v is a probability measure on [a, b], |F(x, y)| < M and M(b — a) < K, then the average value problem (1.7)

has at most one absolutely continuous solution u : [a, b] — [yo — K, yo + K] with fab udv = yjo.

Proof. Let y1, y» be two solutions. Clearly, y{(x), y2(x) € [yo — K, yo + K] for all x € [a, b]. It suffices
to see that there exists zg € [a, b] such that y1(zg) = y2(z0) and we may assume zg is the minimum
z € [a, b] such that yq(z) = y2(z). The proof then follows from the classical argument that yi(x) =
y2(x) for all x € [z, b]; see for example the proof of [1, Theorem 9.2]. By modifying that simple
argument, one could also show that y; =y, on [a,zp]. O

Final remark. Consider the following boundary value problem:
u”"=F(x,u) onl0,1], u(0) =u(1)=0. (4.9)

Note that this is indeed a special case of our average value problem (in R2). It is known that if F is
continuous and

|F(x,y1) — F(x, y2)| <Lly1 — y2| forx€[0,1], y1.y2 €R,

then this boundary value problem has a unique solution if L < 72 [14, p. 254]. However, there are
counter examples when L =72 (again see [14, p. 254]).
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