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Abstract. The existence and uniqueness of solutions a nonlinear iterative equation
in the class of r-times differentiable functions with the r-derivative satisfying a generalized
Holder condition is considered.
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1. Introduction

In [1, 2] the space W,[a,b] (W, [a,b]) of 1 times differentiable functions with

the r-the derivative satisfying generalized y-Holder condition was introduced
and some of its properties proved. In the present paper we examine the existence
and uniqueness of solutions of a nonlinear iterative functional equation in this class
of functions. We apply some ideas from Kuczma [3], Matkowski [4, 5] (see also
Kuczma, Choczewski, Ger [6]), where differentiable solutions, Lipschitzian
solutions, bounded variation solutions of different type of itrerative functional
equations were investigated.

2. Preliminaries

Consider non-linear functional equation

o(x) = h(p[f()D + g(x) (D

where f, g, h are given and ¢ is a unknown function.

We accept the following notation: I = [a,b],a,b € R,d :=b —a, W,(I) - is
the Banach space of the r-time differentiable functions defined on the interval [
with values in R, such that, for some M > 0; its r-th derivative satisfies the
following y-Holder condition
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lp® ) =M @)| < My(x —x), xxe€l
where a fixed function y satisfies the following condition (see [1, 2]):

(I y:[0,d] = [0, ) is increasing and concave, y(0) = 0, lim,_,o+ y(t) = y(0),
lim,4-y(6) =y(d), v4(0) = +0
We assume that
(i) f:I-1, few, (), suplf|<1
I
(i) g:1 >R, geW,(I)
(iii) h:R = R, h € C", h™ fulfils the Lipschitz condition in R.
(iv) there exists & € Isuch that lim,_ . f"(x) =&, x €1, where f™ is

the n-th iteration function f
(v) is analityc function at 1o, where 1y is the solution of equation

no = h(o) + g(§)

We define functions hy:I X R**1 - R,k = 0,1,...,r — 1 by the formula

ho(x,¥0): = h(yo) + g(x)

ohy ., _(Ohy dhy 2
Riey 1, Yo, o) View1): = o () (Ryl +oe —yk+1)- @
Lemma 1. [4]

By assumptions (i)-(iii), h; defined by (2) are of the form:
1. forr=1

hy(x,¥0,¥1) = K" o)y f' (x) + g' (x); (3)
2. forr=2, k=2,..,r

R (%, Y05 o Vi) = P (X, Y05 s Yie—1) + h’(yo)yk(f’(x))k +

+h' )y f® ) + g® (), 4
where

1A ! k
Pi (X, Yo, s Yie—1)+h @)y (f ()" =
= Z{'{=1 pe i) (Vo) Za1+---+ai=k—i+1 Ug,..apk ()y .y ®)

and Ug,  q,k(X) are of the class C"™ **1 in [, for all numbers @y, ...,a; € N such
thatay ++a;=k—i+1, k=2,...,7,i=1, ..,k

Remark 1.
If (i)-(iii) are fulfilled, then h,: I X R¥** — R, given by

he (%, Yo, s ¥r) = K o)y f D) + g (x) +
+ erzl h(r_H-l) (yO) Za1+-~~+ai:r—i+1 u(xl...ai,r (x)ylal yiai
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fulfill y-Holder condition for x € I and Lipschitz condition with respect to
yi, i=0,..,r in Z :=[ay, by] X [a;, b1] X ... X [a,, b,]. It means, that there are
positive constants m, Ly, ..., l,._; and

L= sup [|W'(f)7,

Ix[ag,bo]

such that for (x, y4, ..., ¥»-), (X, ¥7, ..., ) € Z we have

|hr (X, Yo, s V1) = R (6,70, o, V)| S my(Ix = X1) + lolyo — Yol + -+
+ lrlyr _yrl

Define the functions w,.;: I X R t > R,i =1,2,...,r by the following formulas:

Wr,i(xv Y1, ---ryi) = Za1+---+ai=r—i+1ual...ai,r (x)ylal ---yiai . (6)

Remark 2.

The functions w;.; defined by (6) fulfill y-Holder condition with respect to variable
x in I and Lipschitz condition with respect to the variable y;,i = 1, ..., in each
set Z; = [aq,bq] X ... X [a;, b;].

Remark 3.
If f, g, h satisfy the assumptions (i)-(iii) and @eW,, (I) is a solution of equation (1)
then the derivatives ), k = 0, ..., r satisfy the system of equations

e® ) = hye(x, @[], -, ®P[F]),  x €L

If assumptions (i)-(iv) are fulfilled and @eW, (1) is a solution of equation (1) in I,
then the numbers

e =9® (), k=0,..,r (7)
satisfy the system of equations
le = hk(f'noi "'!r]k)l k = OI "'Irl (8)

where hy, are defined by (2).

Remark 4.
Let peW, (I) be a solution of the equation (1). Present ¢ in the following form

px) =Px)+y(x—$),x €l =[a,b] (€))

where : [a — &b — §] = Rand P(x) = Xi_o % (x — €)', x € [a, b].
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Define the functions
f(x)=f(x+f)—f, xE[a—E,b—E]

g_(X) ==g(x+f), XE[a—f,b—f]

andfory €ER,x € [a—&,b—¢&]

h(x) = h(P[f(x + ] +y) — P(x + ).

It follows from above definitions and equation (9) that 1 satisfies the following
equation

Y = h@[f]) + g0, x € [a— &b —¢].

It is easy to prove, that if assumptions (i)-(iv) are fulfilled and 5;,i =0, ..., 1, are
the solution of equations (8), then the function peW, [a, b] satisfies the equation (1)
in [a, b] and the condition (7) if and only if the function i given by (9) belongs to
W,la —¢&,b — £] and satisfies

Pp®0)=0,k=0,..,r.

Thus, we assume that 0 € I and consider the equation (1) whose solution satis-
fies the condition

e®(0)=0,k=0,..,r.
Then system of equations (8) takes the following form

he(0,..,0) =0,k =0, ..., 7.

3. Main result
Theorem 1.
If assumptions (i)-(iii) are fulfilled, f is a monotone function in the interval I,
the conditions (iv) and (v) are fulfilled for £ = 0, ny = 0 and
h.(0,..,00=0, k=1,..,7; (10)
|R"(O)(F(0)"] <1 (1)

then equation (1) has exactly one solution peW, (I) satisfying the condition

e®(0)=0,k=0,..,r. (12)
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Moreover, there exists a neighbourhood U of the point £ = 0 and the number 1y
such that for a function @q€eW, (U), satisfying the condition (12) and the inequality
[l@oll < 1y, a sequence of functions

Pn(0) = h(@n-1[f (D + 9,  x €T,
converges to a solution of (1) according to the norm in the space W, (U).

Proof.

From (v) we have h(y) = Yo a, ¥" in some neighbourhood of the point 0.
Denote by R, the radius of convergence of this series. From (11) and from
the continuity of functions (f")” and h', from definition of the function y there
exists a neighbourhood V of the point £ = 0 and d < R;, 0 < € < 1 such that

supygx—aaq)lh' (f )71 <6, f(V) c V,y(diamV) = diamV . (13)

From Remark 1, definition of y and from (13) there are positive constants
m,ly, ..., lr_4 and [, = 6, thatin V X [—d,d]"*! we have

|hy (%, Yo, o0 ¥r) = he (%, 0, o, )| < my(|x = X)) + Lolyo — Yol + -+
+ 0y — el (14)

From Remark 2, definition of y there are in Z; = V X [—d, d]' constants Bio,Bik.
i=1,..r k=1,..,1 such that

Wy i (6, Y1 s Vi) = Wi i (B, V1, oo, B < Bioy(Ix — X1) + Thoy Big 1yie — Vil (15)

We accept the following notation:

W, := sup |Wr,i|r i=12,..,r1; (16)
Vx[-d,d]
H; = sup |h(i)|, i=12,..,r+1; 17)
Vx[-d,d]
F = sup|f™|; K is ay-Holder constant of f in V; (18)
4

Cal...ai,r = sup |ua1...ai,r|' i=12,..,r,qq++a=r—1i+1; (19)
1%

Dq,..ayr = SUp |u,(x1...ai,r|r i=12,...,r, 4 ++a=r—i+1. (20)
v
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By Y aq, . .q,r We denote the sum of ay g, for all ay,..,a; € N such that
ar+-+a=r—i+1, i=12,..,r.
In view of Lemma 1, we have

Up..015r = "
and, from (13), we get

|h,(y)u0...01i,r(x)| < 9! va’yf[—d: d] . (21)
Let us take ¢;€(0,b —al,¢; < y(c;) <1 and

Y)Yt <1 - 0.

Put

- m
-0 —y(c) X Y

1o (22)

Then let’s take c,€(0, b — a] such that ¢, < y(c;) < min {1,%} and
0

r—1 2r r
lo:= H1F(V(C2)) + HzF(V(Cz)) + H1K(V(Cz)) + HyFro(y(c2)* +
2T woo - (n-2)(r+1)
+ HzKTO(V(Cz))er + FTO(V(CZ)) Y=z n(n— 1)? lay |7 Z(V(Cz))
+ (1(c2)) Tica Wi S inalanl n(n — D(n = + i = 2)2077+2
n-r+i-2)(r+1) n

' (V(Cz))
- (V(CZ))rﬂ ( i=1 Hr—ivz (B"JO + 279 Z:::1 Bi k (V(Cz))r_k)) +

- —i rag+--+@r—i+a;—1 ,
+er=11Hr—i+1 ) Cal...ai,r ud l(V(Cz)) ! (r—i+ 1)2 +

ra;+(r-1a,++2a,-1—1

+ Hl Z C(xl...ar_lo,r (V(Cz)) +

; ) +ot(r—i+1)a;
YT Hy i 3 (= i+ 1) B Dy (r(e)) T g (23

Choose ¢ < min{cy,c,}. Of course ¢ < y(c) < ri. We will select a neighborhood
0
of zero U c V such that f(U) c U and diamU < c.

Consider the Banach space W],(U ) with the norm:
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r

M (x) — o™ (x _
ot = Y lo 0@+ sup [(EZD O e o)

Let us define the set
Ay, = { 0eW, (0), 9™ (0) =0,k =0,..,7,lloll <75 }.

Note that 4, is a closed subset of Banach space Wy(l_l) and for ¢ € A, the norm
is expressed by the formula

() — oM (5%
[ )fa)x _gﬂfl) (x)|; x,xeU, x # f} 24)

loll = Sup{

Thus, the set A, with the metric o(@q, ¢;) = llo; — || is a complete metric
space.

By the mean value theorem and by definition of the number of ¢ we have for peA,,
suplp®| < c"Fy(Org <y(Ore<d, k=0,..,r (25)

and so ®e[—d,d], k =0, ..., 7.

For peA,, define the transformation T by the formula

(Te)(x) =hplf(COD +g(x), x€U.

We will show that T(Aro) C Ay,
Based on Remarks 1 and 3 the function i := T'¢ belongs to Wy(l_]), from (iv) and

(10), (12) appears that ¥ (0) = 0, k = 0, ...,r. Then using the formulas (12),
(13), (22), (25) and the assumption (i) we obtain

[T () —p@ @) < my(Ix — x) + lolo[f (O] — @[f ]| + -+
+ L1 @V O] = TV + 0 oD ()] — 0P [F )] <
(m + loc™ My (1o + -+ + L1y ()1 + 010y (Ix — %) < 1oy (Ix — X).
Which means from (24) that || Tg|| < ry. Thus T(4,,) € Ay, .

Now we prove that T is a contraction map. Let us put P, = T4, Y, == Tep,.
Basing on formulas (4)-(5) of Lemma 1 and from (24) we have
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7 ) = 9”@ - 9 @) + v )| =
=i (o [N A LF @] @ =1 (o [ F®N) ol [F ]S ) +
i (9, [ F0)]) 0[S O] £ )+ H (0, [ f®)]) 0[S )] /7 () +
> (BT @ L D, (5 9 [0 [ LD+
~H U@ Lf@DW, Fool [ f®)]snpl [ S @] +
R (@[ f D, (6,05 [f ()]s 08 [ S ()] +
K L@, F0i [f O]t [f @) <

(@) @|le @] - g @)= o f @]+ o[£ +
0@ [ @]- o L@ (o [F ) - H ([ ]| +
i (alr@) el @]-a @)@ - 0|+
@[] @] (o[£ ) -7 (0 [ 0] +

o, [N - 0@ (A [£ @) -7 (0 [F@)])| +
o, L@@\ (A f @) - H (2. [ £ )= H (o [FE]) + H (2, [ F®])| +

A ([ oA @) 0 LD @ [ F D= 1V [ ] +
~h (@, [f@D+ R, [ F ]|+

1@ [F@D =R (0, [FE))]-
i, G SOt [F D=, Fo [f D] [F D]+
1D @, [F D =K (0, [F )
i, e @ [F O] [FCOD =W, (5,08 [F O] [ F 0O+
HA T @, [ F @D W, 0[S O]ss [ S OD =W, F [ S @] [ @] +
1, (6 QL[ )]sl [LEOD+w,, (e 04 [ f D], 0l [ £ @]

Note, that if ¢,, @, € 4, then in view of the mean value theorem, from
the definition of the number ¢ and from (i) we have the following inequalities

sgp‘(p,(k)‘ <rc Fye)<n(y (7 (c))r o k=0,..r, i=12; (26)
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o L= [ @] < (1) ™ (|- %

). k=0...r. x.xeU; (27)

r k+1

o L @1-e L@ <lo-l(r@) ™ k=0, xeT: - @8)

o [ @]=o* [f®]-0 [f 0]+ [f®] <)o =2l (7)™ 7(|x ), 29)
k=0,...r, x,xeU.
By induction on /€ N we also obtain:
\((pf“ @) (60 @) (o[ @]) + (o [1®]) | < 0
(7( )) s 1||(p1 (p2||7( ) k=0,..,r, x,xeU, [=1,2,...

From (v) and by selection of d we have uniform and absolute convergence of
the series

= i:nany”_1 for ye[-d.d].

n=1

Let's consider the expression:
(01 [£CO) = (01 [FGON) = H (02 [f )+ H (02 [F ]| =
= Zna (((/»1 @) (o @) (0 r@) + (o, [f(f)])”’l) .

From (30) we obtain

‘((01 @) (o @) (o[ @) +(o[7®]) | <

<=1 172 (@) """ o -y (x-F), xxeT, n=23,..

Note that a series

iAn where 4, =

n=2

a, (l’l _ 1)2 roy,_z (}/(C))(n—l)r-#n—Z

converges, because the numbers ¢, d have been selected in such a way that

S Tn+ |

4,

lim

n—>0

r+l roy(c)<i L
RO(<>) "R RS
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Therefore

(o0 [F )= # (o1 £ @)~ H (02 [F @)+ 1 (0, [ £ @)])| <
. 31)

SZn(n—l [J

(7(0))n e 2” 1_‘/’2||7/(|x"_c|)= xxeU.
n=2

Similarly for x,x € U,i=1,...r we get

K (o [FD) =K o [ @) -1 (o [F0D) 45 o [ @] <

Z |a |n (n—rriYn—r+i—1)r" 2(7/(0))(”_M_I)H"_H'_2 ||(01—(02||7(|x—)_c|).

n=r—i+2

(32)
By induction and from (26)-(29) we have

\(@'[f(x)])“l...(g)f”[f(f)])“"—(qo;[f<x>])°”---( AUGINE

(051+ +(Z) ar+..+; 1( ( ))ra1+ + r— 1+1 ”q)1 @2" (33)
a,..,0; €N, i=1..r, x,X eU,(pl,(pzeArO

(@ L @) (2 [ @) = (e @) "2 [ ®)]) | <

(051“‘ +0!) o+t 1( ( ))ral+ A(r=i+l)g;-1 (|x_)_c|), (34)
i=l,....r, x,xeU, (pzeA,,O.

Now from (33) and (34) we get

‘((p{[f(x)])al---((pf” @) (A f @) (o [F@]) "+

~(A @) (2 [fO]) + (e @) [ ®)]) | <

<o+t ) 15 (@) T g - g (- 7)),
i=l,....r, x,xeU, (ol,gozeAro.

(35)

From (6), by the mean value theorem and from (33) and (34) we get
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w,, (5@ [ £ (O] [fOD =W, F 0l [ )], [ f )] +
0, (6 P[] [F D+, Fo [ F @], 0 [ £ ()] <
<Z‘ Uy o r(x)‘ r— l+l (7( ))'a1+ e ||¢’1 ¢’z||7(|x x|) (36)

Yty (=i )7 '(7(0))””+ Rl P P ()

i=12,..,r,x,x €U,z is between x and x.

Now, from (15)-(22), (27)-(32) and (36) we get

") =" ) =y () + ) (3)] <
<(HF(7(0)) " + HyFry (1)) + HK (7)) +
+H, Fr, (y(c))2’ + HyKry (7(c))”"™ +

+Fny (1) Yl Vo ()"

}’l

n=2
+ZW 7(0) Z |a| (l’l }"+l)(}’l r+i— 1)2 Oﬂ ri=2

n=r—i+2

(@) ()™ (Z H_., [B,,O +21, > B, (7(©) " D +
i=1 k=1

-1
+’z: Hr—i+lzcal...a,,r (r iy 1)2 o (j/(c))ral+.,.+(r—l+1)0{,—l
i=1

+H1 Z Cal_“ar_lo,,. (}/(C))ra1+...+20!r—1—1 n

o +..+o, 1=la,=0

+2Hr D, o (it ) () T

+SUI)|h Uy o1,
U

o =ally (v =) < (lo + 0) o1 = o[ (|~ 1) .

Putting L =/, + 6 and making use of definition (24) of the norm in W7, (U) we have

”% - ‘//2”3 L”‘/’l - @2”7

which means that p(y,,,) <L p(¢,,9,), where L <1 in view on (23).
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By the Banach fixed point theorem, there is exactly one solution ¢ €W, (U) of (1)

satisfying the condition (12). This solution is given as the limit of series of succes-
sive approximations.

P, () =h(@, [f()])+g(x), neN, xeU

where ¢, € 4, . This sequence converges in the sense of the norm of Wy(l7 ).
By Lemma 4 in [7], there exists the unique extension ¢ of @ to the whole interval
Isuch that p =9 for xeU and ¢ satisfies the equation (1) in 7. This completes
the proof.

Conclusions

In this paper, applying the Banach contraction principle, a theorem on the exis-
tence and uniqueness of W, -solutions of nonlinear iterative functional equation (1)

has been proved. The suitable unique solution is determined as a limit of sequence
of successive approximations.
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