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Abstract. On the segment I = [a, b] consider the problem

u'(t) = f)(t), ula) =c,
where f: C(I,R) — L(I,R) is a continuous, in general nonlinear operator satisfying
Carathéodory condition, and ¢ € R. The effective sufficient conditions guaranteeing the

solvability and unique solvability of the considered problem are established. Examples
verifying the optimality of obtained results are given, as well.

Keywords: nonlinear functional differential equation, initial value problem, non-—
Volterra’s type operator
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1. STATEMENT OF THE PROBLEM AND FORMULATION OF THE MAIN RESULTS
On the segment I = [a,b] we will consider the functional differential equation
(1.1) u'(t) = f(u)(t)
with the initial condition

(1.2) u(a) = ¢,

This work was supported by Grant No. 201/99/0295 of Grant Agency of Czech Republic
and by Grants Nos. 96-15-96195, 99-01-01278 of the RFBS and the Competition Centre
of the FNS.
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where f: C(I,R) — L(I, R) is a continuous operator and ¢ € R. In the case when f
is a Volterra operator, the problem (1.1), (1.2) has already been sufficiently studied
(see [1]-[3], [5], [6], [9]-[24] and references therein). There is also a lot of interesting
results on solvability and unique solvability of this problem even in the case when
f is not a Volterra operator (see, e.g., [1], [2], [7]-[9], [23]). However, in that case
the theory on the problem (1.1), (1.2) is not still completed. In the present paper,
we try to fill this gap in a certain way. More precisely, nonimprovable in some sense
conditions are found guaranteeing the existence and uniqueness of a solution of the
problem (1.1), (1.2).

Along with (1.1) we will consider an important special case when (1.1) is the
equation with deviated arguments, i.e.,

(1.1 u'(t) = g(t,u(t), u(mi(t), ..., u(tm (1)),

where g: I x R™*! — R is a function satisfying the local Carathéodory conditions
and 7,: I — I (k=1,...,m) are measurable functions.

Throughout this paper, the following notation and terms will be used:

R is the set of all real numbers;

R, is the set of all nonnegative real numbers;

_ et
==

2| — =

(2]

[z]+

C(I, R) is the Banach space of continuous functions w: I — R with the norm
|lullc = max{|u(t)|: t € I};

C(I,Ry)={ueCU,R): u(t) >0 for t € I};
L(I,R) is the Banach space of Lebesgue integrable functions u: I — R with the
norm

b
lullz = / fu(8))

L(I,Ry) ={ue L(I,R): u(t) >0 for almost all ¢t € I'};
L7 is the set of linear operators £: C(I,R) — L(I, R) such that

sup{[¢(u)()]: [lulle =1} € LI, Ry.);

Pr is the set of linear operators ¢: C(I,R) — L(I,R) mapping C(I,R); into
L(I,R,).
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We will say that an operator f: C(I,R) — L(I, R) satisfies the local Carathéodory

conditions if it is continuous and

fr () =sap{|f(w)()]: (ulle <7} e LI, Ry)

for an arbitrary r € R,.

We will say that a function g: I x R™*! — R satisfies the local Carathéodory
conditions if g(-,zo,z1,...,%m): I — R is measurable for all (zo,z1,...,2m) €
R™L g(t,-,...,:): Rt — R is continuous for almost all ¢ € I and

gr (1) =sup{lg(-, xo, 1, ., Tm)|: || <r (1=0,1,...,m)} € L(I,Ry)

for an arbitrary r € Ry.

An absolutely continuous function u: I — R is said to be a solution of the equa-
tion (1.1) if it satisfies this equation almost everywhere on 1.

Below we will always assume that the operator f: C(I,R) — L(I,R) and the
function ¢g: I x R™+! — R satisfy the local Carathéodory conditions.

Definition 1.1. We will say that an operator £y € L7 belongs to the set Sz if
the homogeneous problem

(1.3) u'(t) = Llo(u)(t), wu(a)=0

has only the trivial solution and for any h € L(I,Ry) and ¢ € R, the solution of
the equation

(L4) W (t) = o(u)(t) + h(t)

satisfying (1.2) is a nonnegative function.

Effective conditions guaranteeing ¢y, € Sz can be found in [4].

Theorem 1.1. Let there exist £y € S NPz and h € L(I, R;) such that for any
u € C(I,R) the inequality

(1.5) flu)(t)sgnu(t) < Lo(lul)(t) + h(t) aeon I

is fulfilled. Then the problem (1.1), (1.2) has at least one solution.

Remark 1.1. An analogous result follows from Theorem 1.1 in [7].
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Theorem 1.2. Let for any u € C(I,R) the inequality

(1.6) [ (w)(t) + 1 () (t) — Lo(w) ()] sgnu(t) < h(t) ae. on I

be fulfilled, where ¢; € Pz (i =0,1) and h € L(I, Ry). If, moreover, either

i ([avon] < fvon)

or there exists an absolutely continuous function y: I — |0, 4o0[ such that

(1.8) ' (t)

> lo()(t) + £1(1)(t)  ae on I,
(1.9) 7(b) <

then the problem (1.1), (1.2) has at least one solution.

Corollary 1.1. Let the inequality
(1.10) g(t, 2o, @1, ..., L) SN X0 < Zpi(t)|aci| + h(t)
i=0

hold on the set I x R™*1 where p; € L(I,R.) (i =0,1,...,m) and h € L(I,Ry).
Let, moreover, one of the following three conditions be fulfilled:

m

7k (t)
(1.11) Z/ t pi(s)ds < é fortel (k=1,...,m);
TR(s) ™ b m

(1.12) pr(s)o pi(€ d{exp( p;(€) d{) ds < 1;

[ amom [773 [ 2

T (s) mo ot

(1.13) D ( pi(§) d§> ds <« pi(s)ds for t €I,

> [me(] >

i,k=0

where 79(t) = t, o (t) = 3(1 + sgn(x(t) — t)) for almost allt € I (k=1,...,m) and
a €10,1[. Then the problem (1.1'), (1.2) has at least one solution.

Corollary 1.2. Let the inequality

m

(1.14) g(t, o, o1, ..., Tm) + Zpl(t):rl} sgnzy < h(t)
=0
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be fulfilled on the set I x R™*! wherep; € L(I,R) (i =0,1,...,m)andh € L(I,Ry).

Let, moreover,

(1.15) (t—71(t)[pe(t)]- >0 ae onl (k=1,...,m)

and

(1.16) [p ex [pi (& ds < 2.
;;) ; k(s)]+ P(Z/ )

Then the problem (1.1"), (1.2) has at least one solution.

Theorem 1.3. Let there exist ¢y € Sz N Pz such that for any uy € C(I,R)
(k = 1,2) the inequality

(L17)  [f(ua)(t) = flu2) ()] sgn(ua(t) — u2(t)) < lo(lur — ue[)(t) ae on I

is fulfilled. Then the problem (1.1), (1.2) has a unique solution.
Theorem 1.4. Let for any u € C(I,R) (k =1,2) the inequality

(1.18) [f(u1)(t) — flu2)(®) + l1(ur — u2)(t) — Lo(ur — u2)(t)]
x sgn(ui(t) —ug(t)) <0 a.e on I

be fulfilled, where ¢; € Pz (i = 0,1). Let, moreover, either the condition (1.7) be
satisfied or there exist an absolutely continuous function v: I — |0, +oo[ satisfying
conditions (1.8), (1.9). Then the problem (1.1), (1.2) has a unique solution.

Corollary 1.3. Let the inequality
(119) [g(ta Loy L1y - ,Im) - g(tv Yo, Y1, - - - 7ym)] SgH(SCO - yO) g sz(t”xz - yl|
i=0

be fulfilled on the set I x R™! where p; € L(I,Ry) (i = 0,1,...,m). Let,
moreover, one of the conditions (1.11), (1.12) and (1.13) hold, where To(t) = t
o (t) = $(1+sgn(r(t) —t)) for almost allt € I (k=1,...,m) and o € ]0,1[. Then
the problem (1.1’), (1.2) has a unique solution.

Corollary 1.4. Let the inequality

m

(120) g(ta Lo, L1, - - '7x’m)7g(t7y07y17 . 7y’m)+zpl(t)('r1yl):| Sgn("EO*yO) g 0
=0
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be fulfilled on the set I x R™*! where p; € L(I,R) (i =0,1,...,m). Let, moreover,
the conditions (1.15) and (1.16) be satisfied. Then the problem (1.1"), (1.2) has a

unique solution.

At the end of this section, we introduce examples verifying the optimality of the
above formulated conditions in the existence and uniqueness theorems.
Example 1.1. Consider the differential equation

m

(1.21) u'(t) =Y pi®)[ulni())] + 1],

=0

where p, € L(I,R:) (k=0,1,...,m), 7o(t) =t and 7,: I — I (i =1,...,m) are
measurable functions. If the condition (1.13) is fulfilled, where a € ]0,1[, then by
Corollary 1.3 the problem (1.21), (1.2) has a unique solution.

Let us show that if

02 Y (e[ n©a)es S a0 ooe

i,k=0

then for any ¢ € R} the problem (1.21), (1.2) has no solution!. Assume on the

contrary that for some ¢ € R this problem has a solution u. Then we find
mo

(1.23) u(t) = c+Z/ pi(8)|u(ri(s))] ds + uo(t),
i=0v %

where

uo(t) = Z/ pi(s)ds.
i=0"%

If we put

0= inf{so(g) La<t< b},

then in view of (1.22) and (1.23) we get

0> inf{ L i/tpi(sﬂu(n(s)ﬂds: teI}Jrl

> [ nutn(s)ds e rh a1z ok

1(1.22) is fulfilled, e.g., if po(t) = 0, 7%(t) = by € la,b], pr(t) = ap/(by —a) =2 0 (k =
m
1,...,m)and > o =1
k=1
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The contradiction obtained proves the nonsolvability of the problem (1.21), (1.2).
This example shows that in Corollaries 1.1 and 1.3, the assumption « € ]0,1[ in
the inequality (1.13) cannot be replaced by the assumption « € ]0, 1].

Example 1.2. Let £ €]0,1[, a =0, b = 3,

1 for 0<t<1,
p(t)=<0 for 1<t<2-5,
1 for 2 -5 <t<3,
0 for 0<t<1,
p(t) =< 55 for 1<t<2-%,
0 for2—§\t<3,
3 for 0<t<2-35,
T(t):{l for2—§<t<3.

satisfies the conditions (1.6) and (1.18), where ¢1(u)(t) = p(t)u(r(t)), €o(u)(t) = 0
and h(t) = |q(t)|. Moreover, the function

t
W0 =d+ [ plo)ds
0
where ¢ € |0, 5], satisfies the inequalities (1.8) and
(1.25) v(b) <2+e.

On the other hand, the homogeneous problem

has the nontrivial solution

B t for 0 <t<
ug(t) =
0 2—t for 1<t

L,
3.

Consequently, we can find ¢ € R and ¢ € L(I, R) such that the problem (1.24), (1.2)
has no solution.
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This example shows that in Theorems 1.2 and 1.4 the inequalities (1.9) and (1.7)
cannot be replaced by the inequalities (1.25) and

/bzl(l)(t) dt < (2+¢) (1 — /abﬁo(l)(t) dt)é,

a

respectively, for an arbitrarily small € > 0.
The same example shows as well that in Corollaries 1.2 and 1.4, the inequal-
ity (1.16) cannot be replaced by the inequality

]é/:[pk@)h exp(g /sb[pi(é)] dg) ds<2+e¢

for an arbitrarily small € > 0.

2. AUXILIARY PROPOSITIONS

2.1. Lemmas on solvability of problem (1.1), (1.2).
From Corollary 2 of [9] we get

Lemma 2.1. Let there exist a positive number o and an operator £ € L7 such
that the homogeneous problem

(2.1) u'(t)+0(u)(t) =0, wu(a)=0

has only the trivial solution and for every A\ € ]0,1] an arbitrary solution of the
problem

(2.2) u'(t) + L(u)(t) = ALf(w)(t) + L(u)@)], ula) =Ac
admits the estimate

(2:3) ulle < o

Then the problem (1.1), (1.2) has at least one solution.

Definition 2.1. We will say that a pair of operators (¢, £y) belongs to the set Az
if ¢ € L7, ¢y € Pz and there exists a positive number r such that for an arbitrary
h € L(I,Ry), any absolutely continuous function v satisfying the inequality

(2.4) [ (t) + £(u)(t)] sgnu(t) < Lo(Jul)(t) + h(t) a.e. on T
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admits the estimate
(2.5) ulle < r(ju(a)] + [[R]lL)-

Lemma 2.2. Let there exist (¢,£y) € Az and h € L(I,R}) such that for any
u € C(I,R) the inequality

(2.6) [f(w) (@) + £(u)(t)] sgnu(t) < Lo(|ul)(t) + h(t) a.e. on I

is fulfilled. Then the problem (1.1), (1.2) has at least one solution.

Proof. First note that due to the condition (¢,¢y) € Az, the homogeneous
problem (2.1) has only the trivial solution.
Let 7 be a number from Definition 2.1. Put

o= r(le[ + [IAl[)-

Assume now that u is a solution of the problem (2.2) for some A € |0,1[. Then
according to (2.6) it satisfies the differential inequality (2.4). Hence, in view of the
condition (¢, 4y) € Az and the fact how p is defined, we get the estimate (2.3).
Since ¢ depends neither on v nor on A, from Lemma 2.1 it follows that the esti-
mate (2.3) guarantees the solvability of the problem (1.1), (1.2). O

Lema 2.3. Let there exist (¢,¢y) € Az such that for any ui,us € C(I,R) the
inequality

(2.7) [f (ur)(t) = fu2)(t) + £(ur — ug)(t)] sgn(ua(t) — ua(t))

< lo(lup —usz|)(t) a.e on I

is fulfilled. Then the problem (1.1), (1.2) has a unique solution.

Proof. (2.7) implies that the operator f for any uw € C(I,R) satisfies the
inequality (2.6), where h(t) = |f(0)(t)]. Hence by Lemma 2.2 the problem (1.1),
(1.2) is solvable. It remains to show that this problem has not more than one
solution.

Let u; and wuy be arbitrary solutions of the problem (1.1), (1.2). Put u(t) =
u1(t) — uz(t). Then by (2.7) we get

[ (t) + £(u)(t)] sgnu(t) < lo(Jul)(t) a.e. on I, wu(a)=0.

This inequality and the condition (¢, ¢y) € Az result in that u(¢) = 0. Consequently,
up(t) = ua(t). O
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2.2 Lemmas on a priori estimates.

Lemma 2.4. Let ¢y € L7 and let the homogeneous problem (1.3) have only the
trivial solution. Then there exists a positive number ro such that for any h € L(I, R),
an arbitrary solution of the equation (1.4) admits the estimate

(2.8) lulle < ro(lu(a)] + [[AllL)-

Proof. Denote by
Rx L(I,R) ={(c,h): ce R, he L(I,R)}
the Banach space with the norm
(e, W)llrxz = le] + Al

and by V the operator mapping every (¢,h) € R x L(I,R) to the solution v of the
problem (1.4), (1.2). According to Theorem 1.4 of [8], V: R x L(I,R) — C(I,R)
is a linear bounded operator. Denote by 7y the norm of V. Then, clearly, for any
(¢,h) € R x L(I, R) the inequality

Ve, Mo < rolel + [[hllz)

holds. Consequently, an arbitrary solution « of the equation (1.4) admits the esti-
mate (2.8). O

From the definition of the set S7 we immediately obtain

Lemma 2.5. Let ¢y € Sz, h € L(I,R) and v;: I — R (i = 1,2) be absolutely
continuous functions satisfying the inequalities

vi(t) < Lo(v1)(t) + h(t), v5(t) = Llo(ve)(t) +h(t) a.e. on I,
and
v1(a) < va(a).

Then
’Ul(t) < ’Ug(t) for tel.
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Lemma 2.6. Let ¢y € Pz. If either

b
/ L(D)(t)dt < 1
or there exists an absolutely continuous function v: I — ]0,4o00[ such that

Y (t) = lo(v)(t) a.e. on I,

then (o € S7.

Lemma 2.6 is a corollary of Theorem 1.1 in [4].
Lemma 2.7. If{y € Sz NPz, then

(0, 4) € As.

Proof. Let rp be the number appearing in Lemma 2.4 and u: I — R an
arbitrary absolutely continuous function satisfying the differential inequality

u'(t)sgnu(t) < Lo(lul)(t) + h(t) a.e. on I,

(2.9) lu(t)|” < Lo(|ul)(t) + h(t) a.e. on I.
Then by Lemma 2.5 it follows that

(2.10) lu(t)] <u(t) for tel,

where %(t) is a solution of (1.4) satisfying the initial condition
(2.11) t(a) = |u(a)l.

According to Lemma 2.4 we have

(2.12) [@llc < ro(lula)| + [IAllL)-

(2.10) and (2.12) yield the estimate (2.5), where r = r¢ is a number which depends
neither on w nor on h. Consequently, (0, ¢y) € Az. O
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Lemma 2.8. If operators {; € Pz (i = 0,1) satisfy the inequality (1.7) then

(2.13) (El — Z0,0) c A;.

Proof. First note that due to (1.7) and Lemma 2.6 we have ¢y € Sz and,
consequently, the homogeneous problem (1.3) has only the trivial solution. Let rq
be the number appearing in Lemma 2.4. According to Definition 2.1, it is sufficient
to show that there exists a positive number r such that for any h € L(I,R;),
an arbitrary absolutely continuous function u: I — R satisfying the differential

inequality
(2.14) [t/ (t) + £1(u)(t) — Lo(u)(t)] senu(t) < h(t)

admits the estimate (2.5). If u does not change sign then (2.14) implies (2.9).
From (2.9) by Lemma 2.5 we have the estimate (2.10), where @ is a solution of
the equation (1.4) satisfying the initial condition (2.11). On the other hand, due to
Lemma 2.4, the function 7 admits the estimate (2.12). Consequently,

(2.15) lulle < ro(lula)| + [IAllL)-
Suppose now that u changes sign. Then
(2.16) i = max{(—=1)u(t): t€I} >0 (i=0,1).
Moreover, there exist numbers a; € [a,b] and b; € [a;,b] (i = 0, 1) such that

(2.17) [ao, bo] N a1, b1] = 0,
(2.18) 0< (=D'u(a) < [u(a)l,  pi=(=1)ub;) (i=0,1)

and for every i € {0, 1} either a; = b; or a; < b; and (—1)*u(t) > 0 for a; < t < b;.
Therefore, from (2.14) we find for every i € {0,1} that

(2.19;) (=1 () < (=1)"[lo(u)(t) — L1 (u)(t)] + h(t) a.e. on [ay,b;].

If we integrate the inequality (2.19¢) from ag to by and the inequality (2.19;) from
ay to by, then in view of (2.18) we get

bo bo bo

o < lu(@) + [ to®dt— [ o)t + / h(t) dt,
b b by

< lu@)]+ [ G@@d— [ o) dt+ / h(t) dt.
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Hence by (2.16) we obtain

(2.20) (1 —noo)po < mopr + w(u, h),
(2.21) (1 =no1)u1 < muapo + wlu, h),
where
b
mk = [ GA)(E)dE (i k=0,1)
(23
and
b
(2.22) wlu, h) = |u(a) +/ h(t) dt.
Moreover, on account of (1.7) and (2.17) we have

(5—1—/60 dt——(/fl )>O,

oo + 7o1 \/ Lo(1)(t)dt < 1,

b
(1 =m00)(L = no1) =1~ (noo +m01) =1 f/ Lo(1)(¢t) dt

and
1 1 b 2
(2.23) Mo < 1(7710 +m1)? < Z(/ 1 (1)(¢) dt)
_1_/60 t)dt — 0 < (1 —noo)(1 —no1) — 0.
Put

r=ros 51+ [amoa).

Then, according to (2.23) and the fact that 1 — no; (i = 0, 1) are positive numbers,

(2.20) and (2.21) yield

10(1 = no1)p1 + (1 = mor)w(u, h)
1m0 + (Mo + Dw(u, h)
[(1 = 700)(1 = m01) — 0]pto + rdw(u, h)

(1 —n00)(1 = no1)po <
n

INCININ

and

11(1 = m00) o + (1 — noo)w(u, h)
10mip1 + (m1 + Dw(u, h)

(1 = m00)(1 = no1)p1 < 111
n

INCININ

[(1 = 100) (1 = mo1) — 6] pua + réw(u, h).
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Therefore,
i <rw(u,h) (i =0,1),

whence, by (2.16) and (2.22), we have the estimate (2.5). In the case when u does
not change sign, the estimate (2.5) follows from (2.15). Therefore, since r depends

neither on u nor on h, the lemma is valid. O

Lema 2.9. Let ¢; € Pz (i = 0,1) and let there exist an absolutely continu-
ous function y: I — ]0,4o0[ satisfying the inequalities (1.8) and (1.9). Then the
condition (2.13) holds.

Proof. Due to (1.8) and Lemma 2.6 we have ¢, € Sz and, consequently,
the assumptions of Lemma 2.4 are fulfilled. Let ry be the number appearing in
Lemma 2.4 and

(2.24) r =70+ 4(1+7(0) (4= (v(b) — 7(a))?) " 'r0.

Let h € L(I,R) and let u: I — R be an arbitrary absolutely continuous function
satisfying the inequality (2.14). To prove the lemma it is sufficient to show that
u satisfies the estimate (2.5) as well.

First assume that u does not change sign. Then from (2.14) we find (2.9). Hence
by Lemma 2.5 it follows that (2.10) holds, where @ is a solution of the equation (1.4)
satisfying the initial condition (2.11). According to Lemma 2.4, the function @ admits
the estimate (2.12). Hence by (2.10) and (2.24) we get the estimate (2.5).

Suppose now that u changes sign. Then the inequalities (2.16) are fulfilled.

Denote by 7; (¢ = 0,1) the solutions of the problems

(2.25) 2 (0) = Lolro)(8) + ielauu)(w, Yo(a) = 0,
(2.26) Y (8) = bom)(®) + ia([u]f)(t), i(a) = 0.
Then

where
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On the other hand, from (2.14) we get

Moreover,

[u(a)]+ < pam(a) +ula), [u(a)]- < poyola) + u(a).
Hence by Lemma 2.5,
(2.27) [u(®)]+ <pamn(t) +u(t) for tel,
(2.28) [u(t)]- <poyo(t) +u(t) for tel.
Equations (2.25) and (2.26) immediately imply

(o(t) +71(1)" < Lo(yo +1)(t) +£1(1)(t)  ae. on I,

Yo(a) +m(a) =0 <~(a),
whence by (1.8) and Lemma 2.5 we find
Yo(t) +7(t) <v(t) for tel.
Due to this inequality and the fact that ¢y is a nonnegative operator, we have
(Y0(t) +71(8))" <A'().
Now, if we integrate the last inequality from a to b, we get
Y0(b) +71(b) < 7(b) — v(a).

Taking into account the monotonicity of v; (i =0, 1), from (2.16), (2.27) and (2.28)

we obtain

po < p1yi(0) + [ulle, w1 < poyo(b) + ||l o,

(v(b) = ¥(a))

o < 71(b)v0(b)po + (L +71(b)|[alc < 1 po + (1 +~())[[@llc

and

(v(b) = 7(a))®
4

By (1.9) the last two inequalities result in

i <AL +7(0) (4= (4(0) = 7(@)?) e (i =0,1).

Hence in view of (2.12) and (2.24) we get the estimate (2.5). O

p < i+ (1+~(0)l[ullc-
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3. PROOFS OF THE MAIN RESULTS

Theorem 1.1 follows from Lemmas 2.2 and 2.7, Theorem 1.2 follows from Lem-
mas 2.2, 2.8 and 2.9, Theorem 1.3 follows from Lemmas 2.3 and 2.7, and Theorem 1.4
follows from Lemmas 2.3, 2.8 and 2.9.

Proof of Corollaries 1.1 and 1.3. Put

(3.1) Flu) = g(t,ut),u(ri(t)), ..., ulrn(t)))
and
Lo(u)(t) = Zpi(t)u(ﬁ(t)), where 79(t) = t.
i=0

Then the equation (1.1’) and the conditions (1.10) and (1.19) can be written as (1.1),
(1.5) and (1.17). According to Theorems 1.1 and 1.3, to prove Corollaries 1.1 and
1.3 it is sufficient to show that

by € S7.

But this inclusion follows from Corollary 1.1 in [4]. O

Proof of Corollaries 1.2 and 1.4. Let f be an operator defined by (3.1). Define
operators

(3.2) G (u)(t) = Z[Pi(t)]w(n(t)), Lo(u)(t) = Z[Pi(t)]—U(ﬂ(t)),

where 7(t) = ¢t. Then the condition (1.14) (the condition (1.20)) can be written
as (1.6) (as (1.18)). By virtue of Theorem 1.2 (Theorem 1.4), to prove Corollary 1.2
(Corollary 1.4) it is sufficient to show that the function

m m

() =zexn( Y- t[pk(é)]—d§>+§; /:[pxsmexp(z t[pk@)]_df)ds,

k=07 @ k=0"%
where € > 0 is such that
m b m b m b
>/ [pi(S)heXP(Z / [pk@)]ds) ds<2eexp(z / [pk@)]dg),
i=0va k=0"S$ k=0"?%

satisfies the inequalities (1.8) and (1.9).
First note that the function - is nondecreasing since

m m

(3-3) V() = Z[pi(t)h + Y [pr(t)]-7(t) ae on L.
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Therefore (1.15) implies

[pe(®)]-7(t) = [pe(®)] -7 (7%(t)) a.e.on I (k=1,...,m).

By the last inequalities and (3.2), the inequality (1.8) follows from (3.3). The in-
equality (1.9) follows from (1.16). O
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