ON THE FREDHOLM INTEGRAL EQUATION
ASSOCIATED WITH PAIRS OF DUAL INTEGRAL
EQUATIONS

by V. HUTSON
(Received 2nd December 1967)

1. Consider the Fredholm equation of the second kind

o f "k, 9Oy = h(x) (0 S xS 1), w1

where °
Koy 9) = f ® OGO GO0 62 D, (12)

0

and J, is the Bessel function of the first kind. Here k,(t) and 4(x) are given, the
unknown function is f(x), and the solution is required for large values of the
real parameter a. Under reasonable conditions the solution of (1.1) is given
by its Neumann series (a set of sufficient conditions on k,(¢) for the convergence
of this series is given in Section 4, Lemma 2). However, in many applications
the convergence of the series becomes too slow as a— oo for any useful results
to be obtained from it, and it may even happen that f(x)> o0 as a—oo. It is
the aim of the present investigation to consider this case, and to show how
under fairly general conditions on k,(#) an approximate solution may be
obtained for large a, the approximation being valid in the norm of L,(0, 1).
The exact conditions on k,(f) and the main result are given in Section 4. Roughly,
it is required that 1—k_,(at) should behave like # (p>0) as r—0. For example,
k,(¢) might be exp [ —(¢/a)”].

Equation (1.1) occurs in the solution of a class of mixed boundary value
problems. This type of problem often leads to the following pair of dual
integral equations:

f " 2o — kO], o3t = M) (OSxS 1), (1.3)

0

o
f L(OJ, 1+ (xt)dt =0 (x>1), (1.9
(1]

and it is well known that these equations may be reduced formally to (1.1);
this reduction is considered in detail in (9). The rigorous analysis of (1.1)
is more straightforward than that of (1.3) and (1.4), and this investigation will
be mainly concerned with (1.1). However, in Section 5 some results are obtained
for the approximate solution of dual integral equations. These results are
relevant to the discussion in Sneddon (9), Section 4.8.

E.M.S.—M
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Examples of cases where (1.1) occurs are problems considered by Love (7),
Cooke (2) and Mahalanabis (8). In (5) the author has used a particular case
of the method in obtaining an approximate solution for the coaxial disc con-
denser at small separations.

An outline of this investigation is as follows. In Sections 2 and 3 the
problem is formulated in the Hilbert space L,(0, 1) and the approximate
solution is obtained in an abstract form. The results in these sections are
not new and are a generalisation by the author (4) of results of Widom (10)
and (11) for translation kernels. In Section 4 the explicit approximate solution
of (1.1) is given. In Section § the approximate solution of a pair of dual
integral equations is discussed.

2. In this section some of the standard properties of the Hankel transform
are given. A family of operators 4, depending on a parameter a will then be
defined in terms of the transform, and the approximate inversion of A4, will
be discussed formally. It will be shown in Section 4 that the integral equation
(1.1) may be studied by considering operators of this kind.

Denote by L,(0, o) the Hilbert space of complex valued, measurable,
square integrable functions defined on [0, co) with the usual inner product
(f, g¢) and norm || f|l. L,(0, 1) will denote the closed subspace of L,(0, )
composed of functions vanishing outside [0, 1]. The Hankel transform is
a particular case of the general transforms studied in (1), and its definition
and relevant properties are given in the following theorems.

Theorem 1. For any f, g € L,(0, ®) and any v = —% the limit
J = H,(H) = tim f * (x0H, (e @1
A-> 0

exists in the norm of L,(0, c0) and the mapping f—f, called the Hankel transform,
is a self inverse isometric isomorphism of L,(0, c0) onto itself, so that

(. )=, 9. (22

Theorem 2. Suppose f, g € L,(0, o) for some p, 1<p < 2. Then for any
v —3% thelimit defined in (2.1) exists in the norm of L (0, co) wherep™ +q~1 = 1.
Also the following relation holds

f ® eyt = f " Aoa(ydr. @3)
0 0

Denote by L,(0, 1) the image of L,(0, 1) under the Hankel transform.
The domain and range of an operator, say A4, will be written D(4) and R(A)
respectively.

Let P(z) be a real, measurable and uniformly bounded function. Then
clearly the equation

(41, 9) = (PO, §(1)) (f, g€ Ly(0, 1)), (2.4)
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defines a linear, continuous, self adjoint operator on L,(0, 1) into itself. It
will be shown in the next section that even if P(¢) is not bounded it is often
still possible to define an unbounded self adjoint operator A corresponding
to P so that (2.4) holds for fand g in a dense subset of L,(0, 1).

Suppose now that P () is a family of functions depending on a parameter
a, and A, is the corresponding family of operators. If as a—o0, P (£)—>P(2)
for every t, then it might be expected that 4, would tend to 4 in some sense.
For the cases of interest this convergence only holds in a certain generalised
sense, see (6). However, it will be shown in the next section that under reason-
able conditions on P, and P the operators all have continuous inverses, and as
a—o00, A;'= A" in the uniform operator norm of L,(0, 1). This property
gives the approximate inverse of A, for large a, and will be used to find the
approximate solution of (1.1).

3. The discussion in this section is based on results obtained by Widom
(10) for the Fourier transform and extended by the author (4) to more general
transforms of which the Hankel transform is a special case.

Let P(t) be a real, non-negative measurable function defined on [0, o)
which vanishes on a set of measure zero. Suppose also that P(¢) is essentially
bounded on every compact set and that it is bounded by a polynomial as ¢
approaches infinity. Let A be the set of functions in £,(0, 1) such that

f [1+P®]| fO) dt< 0. 3.1
With the inner product °

/4= J [1+ P01 (D71, (3.2)
0

and norm [[[ /]Il = [f, /1%, A is clearly a Hilbert space, and it is shown in
(4) that the set A is dense in L,(0, 1). Also

IL73i=>171 (F=0. (3.3)

The relation [ f, 4] = [ f, g] defines another Hilbert space HcL,(0, 1).
H will be used to define an operator 4, unbounded in general, by means
of the following result easily deduced from (6, VI Theorems (2.1), (2.6)).

Lemma 1. There exists a unique, linear, self adjoint (densely defined) operator
A on L,(0, 1) into itself with D(A)< H such that

(+Af, 9)=[f.g]=[]. 4] (feD(4),geH). (34)
A is positive in the sense that
Af, 1)>0 (feD(A), f+#0). (3.5)

Further properties of 4 are obtained by using (i) and (ii) below which
follow immediately from the definition of the Hankel transform.

@) If £™ e L,(0, 1) and f™ converges weakly in L,(0, 1) to £, then f™(r)
converges pointwise to f(t).
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(ii) Let U= {f|feLy0, 1), | fIl £1}. Then for any given finite sub-
interval E of [0, o0) there exists §g(¢) in L,(0, co) such that for all fe U, t € E,
| /Al <gt). Under these conditions it was shown in (4) Theorem 2, Corollary
2 that the following result holds.

Theorem 3. Let L = ess lim P(¢) as t—o00. The spectrum of A to the left
of L consists of strictly positive eigenvalues of finite multiplicity whose only possible
limit point is L. If L = oo then A~ is a positive definite compact operator.

Corollary, Let L = oo. If R is a bounded operator on L,(0, 1) such that

R(R)c=H and
[Rf, 9] = (U+R)f, g) (3.6)
forallfand all g € H, then A~* = R.

Proof. By Theorem 3, A~! is compact. Therefore, for any f there exists
an h e D(A4) with f = Ah. Hence from (3.4) and (3.6)

Now setg = (RA—I)h. Thenfrom (3.3),(RA—1)h =0,andsoRf = h = A~'f
for all f. This completes the proof.

Now consider a family of functions P,(t) depending on the parameter a,
each of which is defined in the same manner as P(f). Let 4, be the correspond-

ing family of operators defined by Lemma 1. Suppose the following conditions
hold.

(3.7 As a— w0, P,(t)—P(1) pointwise.

(3.8) There exist numbers ag, ¢;, ¢, such that P,(¢) < ¢, +c¢,P(t) for all
a>ag, and all 1.

(3.9) Given any ¢>0, there exist numbers f,, a, such that for a>a,,
1>1ty, P(t) = &1,
The convergence of 4, to A is given by the following result.

Theorem 4. If (3.7), (3.8) and (3.9) are satisfied, then for a large enough
A7 Y is continuous. If L = oo, then as a— 0, Ay *— A~ in the uniform operator
norm of L,(0, 1).

Proof. From (3.9) for a large enough, as r— oo, lim P,(¢)>0. Therefore
by Theorem 3 zero is not in the spectrum of A4, so that 47! is continuous.
The remainder of the result is proved in (4) Theorem 2, Corollary 2.

4. The results of Sections 2 and 3 will now be used to investigate the integral
equation (1.1). Lemma 2 below gives a sufficient condition for the convergence
of the Neumann series (a remark on this point is made in (3)). However, the
main result, Theorem 5 below, deals with the case when this series converges
more and more slowly as a—oco and shows that it is still possible to obtain
an approximate solution for a rather large class of kernel.

Suppose the real valued function k,(¢) defined for ¢ = 0 and a> a, satisfies
the following conditions:
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(4.1) For each a, k,(2) is either in L,(0, o) or L,(0, o0).

4.2) k,(0) = 1 and for t>0, k,(f) =2 —1+6 for some 6>0. Also given
any 0> 0, there exist numbers g, and / such that

kfaty = l<l (t=6,az=a,y).
(4.3) There exist positive numbers b, p such that
b™'t"?[k(at)—1+bt]
approaches zero uniformly (with respect to a) as t—0.

Let K, be the integral operator on L,(0, 1) with kernel k,(x, y) defined by
(1.2), so that

1
(KaN)(x) = J kix, y)f(y)dy (fe Ly, 1)). (4.4)
o
The integral equation (1.1) may then be written
(I=K)f=h (heLy0,1)). (4.5)

By using the Hankel transform together with (2.2), it follows that
(I-KDf, 9) = (A~ k), §(8) (f, g€ L,(0, 1)), (4.6)

where condition (4.1) has been used. Now set
P,(t) = b~ 'a?(1 -k (1)). 4.7

A, =b"'a’(I-K)). (4.8)
We then have the following result.

Then from (3.4)

Lemma 2. Let a be fixed. Suppose that either k, (t)eL,(0, o) or
k() eL,(0, ). Suppose that for each 6>0 there exists l<1 with
k,(t) £ 1(t>6), and for some y>0, k,(t) = —1+y(t = 0). Then the Neumann
series of (4.5) is convergent in the norm of L,(0, 1) so that

f= nio Kif (he L,(0, 1)). 4.9)

Proof. It follows from (4.7) that lim P,(t)>0. By Theorem 3 the spectrum
of A, is to the right of some £>0. Therefore the spectrum of K, is by (4.8)
to the left of 1—ba™%e. Also k,(t) = —1+ 7 so the spectrum of K| is to the
right of —1+y. Hence the spectral radius of X is less than unity. The result
follows immediately.

If (4.3) holds the series (4.9) will converge more and more slowly as a— o0
and so will be of little use in finding a solution of (4.5) for large a. In this
case an approximate solution is given by Theorem 5 below.

Let R be the integral operator on L,(0, 1) with kernel R(x, y); that is,

(RR)(x) = I R(x, y)h(y)dy, 4.10)

0
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R(x, y) —=22-0r |:1- <,_;)]“2(xy)v+a} J‘l u_2v-p+1[(u2__x2)(u2_yz)]ip—ldu’

max (x, y)
(4.11)
where R is defined for 0 < x, y < 1l and x # y.

Theorem 5. Suppose (4.1), (4.2) and (4.3) are satisfied and v 2 —%. Then
if | A |l # O, the integral equation (4.5) has a unique solution f € L,(0, 1) and

f=b"'a"(Rh+6,). “4.12)
We have | Rh || # 0 and |6, 1| < ¢, || h |, where ¢, is a set of numbers in-
dependent of h and ¢,—0 as a— 0.

Proof. It is a simple matter to check that with P(¢) = ¢* and P,(z) given by
(4.7) conditions (3.7), (3.8) and (3.9) are satisfied. Evidently L = 0, so that
by Theorem 4, A7'-—A~! uniformly. It is proved in the appendix that
A~' = R. The result follows on using (4.8).

It will usually be the case that this approximation may be iterated by
substituting the approximate solution in (4.5) and using (4.12) again. For this
to be valid it is only necessary that the new right hand side of (4.5) should
be small in norm as a—c0. An example where an iteration has been used is
given in (5).

5. Consider the dual integral equations

fw Pf((xt)*T (xt)dt = h(x) (0<x<1), (5.1

o
Ff(t)(xt)*h(xt)dt =0 (x>1), (5.2)
1)

where P,(t) satisfies conditions (3.7), (3.8) and (3.9) with P(¢) = ¢* (p>0).
These equations are easily reduced by a formal argument to

(P()f(D), §0) = (h, 9) (f, g€ H). (5.3)
It follows from Lemma 1 and Theorem 4 that, for any e L,(0, 1), f= A] h.
If for each a, P,(¢) is uniformly bounded then f will be the solution of (5.1)
and (5.2), and Theorem 4 will give an approximate solution of these equations.
However this is not true for general P,(t). For example suppose a is fixed and
P,(t) = t*" where n is a positive integer. Then it is easy to see from (AS)
that there will always be a function # in L,(0, 1) such that £*f(z) is in L,(0, )
but £2*/(¢) is not in L,(0, o) for any p 2 1, so that the left hand side of (5.1)
cannot be interpreted as a transform. In this case f is a weak solution in the
sense that (5.3) is satisfied. The following result now holds, R being given by
(4.10) and (4.11).
Theorem 6. Let h e L,(0, 1) and suppose that one of the following conditions
holds.
(i) P,(t) £ M,(t = 0) for some set M, of finite numbers.

i) (1+#)(RR)(1) € L(0, o0).
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Then the solution of (5.1) and (5.2) is given by
f= b_lap[Rh+6a]9
where || 3, || < ¢, || h || and e,—0 as a— o0 with ¢, independent of h.

Appendix. The operator 4~! corresponding to P(t) = t* will now be
obtained. This may be done by a formal argument from the dual integral
equations (5.1) and (5.2). However, as remarked in Section 5, the * solution ”
obtained does not in general satisfy the original equations in any ordinary
sense. These equations will not therefore be used in the proof. The method
adopted will be to show that (5.3) is satisfied. This is analogous to the method
used by Widom (10) for translation kernels.

It is convenient in the subsequent analysis to use the notation H,(f) for
the Hankel transform of f. As before L,(0, 1) is the set of functions in L,(0, o)
with support in [0, 1].

Theorem 7. If P(t) = t*(p>0) and v= —3, then A~' = R where R is
given by (4.10) and (4.11).

Proof. The proof utilises the Corollary to Theorem 3. It is simple to
show by estimating approximately the integral in (4.11) that for each p>0
there is a constant M, such that

| Rx, )| S M, {1+|x—y [P~ +log|x—y ]|}
It follows from (6) Chapter III, 2.4 that R is a bounded operator on L,(0, 1).
It will be proved that R(R)< H. Also it will be shown that

(t**H(Rf), t*H (9)) = (H,(f), H,(9)) (g9 € H), (41)
which is equivalent to (3.6). By the Corollary to Theorem 3, this shows that
A ' =R ’

Let p = 2n+ B, where n is an integer and 0 < B <2. The following relations
hold.

n—1
*"H(R(x, y)) = (O (y)—y*** Zo bt H1-y*yJ,. (D (p=2n), (42

tpHv(R(x’ J’)) = (yt)*']v(yt) - yv+4}(1 - y2)~}p io a,, pt'+*

0 z—v—r+1J : (Zt)
X ver dz >0), (43

J‘l (ZZ_yZ)n—r+1(22__1)—n+§p (P ) ( )
where a, , and b, are constants that depend only on r, p and r respectively.
These relations may be proved by a straightforward but tedious calculation
using standard Bessel function identities, and their proof will be omitted.
The following Lemmas will be used in the proof.

Lemma Al. Let feL,(0, 1). Define F, ,(z) =0 for 0 <z < 1, and for
z>1 set

1
F, )(2) = (22—-1)"¥z 7>t J YL~y (2 -y if(y)dy,

0
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where r is an integer withO < r < n. Then F, ,(z) € L,(0, ) for
1 £ p<min (2, 2871),
and H,, (F, ,) € L(0, ) for max (2,2[2—p] ') <g<oo. Also

#H(Rf) = H,(f)- io a, H, o (Fo ) (44)

and (1+t*’*)H(Rf) € L,(0, ©©), so that R(R)< H.

Proof. Evidently each F, ,(z) is continuous except at z = 1. From
Schwartz’s inequality,

1
I(Zz_ 1)-}ﬁzv+r—-}Fr’ p(z)‘z é ” f " J‘ y2v+ 1(1 _y2)2n+ﬁ(22 __yl)—Zn +2'_2dy.
0

Hence | F, ,(2)| = O(z"'"""#) as z—c0. Since the case n = § = 0 is excluded,
F, J(2)e L,(b, ) for any b>1 and p 2 1. For z near 1 it is straightforward
to obtain from the above integral the estimates:

F, (2)=0(z—1|"%) B>1),
=0(z—1]"*log|z—-1|"*) B=1),
=0(|z—1]|7% 0= B<1).

This shows that F, ,(z) e L,(0, ) for 1 £ p<min (2, 287"). The statement
about the transform follows from Theorem 2.
To prove (A44) it is first noted that

flf(y)dy f (<t (xOR(x, y)dx = I (xet)H,(et)dx f " RGx, W)y
0 [1] 0 0

For, R(x, y) Z 0, and R is a bounded operator on L,(0, 1). Thus by Schwartz’s
inequality and Fubini’s theorem the order of integration may be changed.
Hence, from (43),

*H(Rf) = H/(f)

n 1 ] —-v=r+ IJ (IZ)
— rt vHi] _ 2)de d z v r .
3 a, f T ) yfl D
Now it has been shown that F, ,(z) € L;(0, o), this being true if £ is replaced
by | f] in its definition. By Fubini’s theorem the order of integration may
be changed, and this gives (44) immediately.
Since Rfe L,(0, 1) then H(Rf)eL,(0, ), and so t*?H/(Rf) is square
integrable on [0, 1]. It only remains to consider large ¢. First take § = 0.
Then by (42)

"H,(Rf) = t "H,(f)—t~"** nilo bt'J, (1) r Y=y f(y)dy. (AS)
r= 0
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For large ¢ the right hand side is O(t™'). Hence t*?H(Rf) € L,(U; o). If
now f # 0 then by (44)

HH (Rf) = 17 H,(f)— 1" F(1)
say, where F(f)eL 0, oo) for max[2, 22—B) ']<g<c. By Holder’s

inequality
® o 2(fw __ B2 a2
J | FOr* |2 dr < U | F(ol* dt}q {J t a-2 dt} q.
1 1 1

The second integral is finite if g>2, (8 = 1) or ¢>2(1—)"1, (0<pf<1). These
conditions are consistent with a choice of g for which F(z) € L0, ). This
shows that t~#2F(t) € L,(0, o), and the concluding statements of the Lemma
follow immediately.

Lemma A2, Suppose fe L,(0, 1) and for some positive integer r,
rH(f) € L0, ).
Then there is a g € L,(0, 1) such that the following relation holds almost eveywhere:

trHv(f) = Hv+r(g)' (A6)
Proof. First suppose r = 1. Since tH,(f) e L,(0, o) there is evidently

no loss of generality in taking f to be continuous. It follows that f(1) = 0.
Now set

B

gs(u) = f t(tu)tJ, 4 ((tu)H (f)dt. (A7)
0

As tH(f) e L,(0, o), then as B~ w0, gg(u) must tend in L,(0, o0) to a limit,

say g(u), with tH (f) = H,,,(g) p.p. By Schwartz’s inequality,

1 1
lim J. u " *gp(u)du = J u " *g(uw)du (x>0). (48)
B Jx x

Substitution for ggz(u) from (A7) gives after a change of order of integration,
valid by Fubini’s theorem,

x*t Jl U™ ¥gp(u)du = f ’ (O*H (NI (1) —x"T ()]t
x 0

Let B—»oo. Then by (48) since f(1) = 0,

1
f(x) = x”*f u" " "*g(wdu (x>0).
As f(x) = 0 for x = 1 then g(u) = 0 p.p. for u>1. The proof is complete for
r = 1, and the result for general r follows by a repetition of the argument.
It was proved in Lemma A1 that R(R)c H. The proof of the theorem will
be complete if it can be shown that (41) holds. Suppose first that g # 0.
From Lemma A2

t"Hv(g) = tn-rHv+r(gr)1

https://doi.org/10.1017/50013091500012682 Published online by Cambridge University Press


https://doi.org/10.1017/S0013091500012682

194 V. HUTSON

for some g, in L,(0, 1). By an application of Holder’s inequality it is easily
seen that H,.(g,) € L,(0, o) for 2(1+p) ' <p<2. Hence from (44), for all
feL,(0,1)andge H,

(lipHv(Rf)’ tipHv(g)) = (Hv(f)’ Hv(g))_ Z ar, p(Hv+r(17r, p)’ Hv+r(gr))9

where F, ,eL,(0, o) for 1 <p<min (2, 2871). It is clearly possible to choose
p so that both F, , and H,,,(g9,)€L,(0, o). Since F, , and g, have supports
in intervals with intersection of measure zero, by Theorem 2 each term in the
summation vanishes and (41) is proved. Finally, if § = 0, the above proof
will hold except for the term r = n. In this case both g, and F, ,, € L,(0, ).
The result now follows from Theorem 1. This concludes the proof of Theorem
Al.
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