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ABSTRACT. In this paper, we consider the blow-up behav-
ior of Hammerstein-type Volterra integral equations. Based
on several fundamental assumptions, some necessary and suf-
ficient conditions under which the solution blows up in finite
time are given. Some examples illustrate that there may al-
ways exist a global solution for a power-law function and that
the blow-up behavior only depends upon the value of the ker-
nel in a neighborhood of zero. As an application, we give some
results on the blow-up behavior of Volterra integro-differential
equations of Hammerstein-type.

1. Introduction. In this paper, we investigate the blow-up
behaviors of solutions of Hammerstein-type Volterra equations

(1.1) u(t) = o(t) + /0 k(t — s)G(s,u(s)) ds,

where ¢ : [0,00) — [0,00) and G : [0,00) X R — [0, 00) are continuous
functions, the kernel & : (0,00) — [0, 00) is a locally integrable function
and v is an unknown (continuous) solution. We note that results on
local existence and uniqueness of solutions for (1.1) may be found in
[16].

In recent years, the literature includes extensive blow-up results
of ordinary differential equations, partial differential equations and
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equations with nonlinear memory (see [1, 5, 7, 9, 10, 16, 26] and
the references therein). Volterra integral equations arise from nonlinear
partial differential equation models of explosive behavior in a reactive-
diffusive medium in [28, 30]. The blow-up behavior of some special
cases of (1.1) such as

(1.2) lt) = ot0) + [ k(e = s)g(us)) ds

in [8] and

(1.3) u(t) = o(t) +/O k(t — s)r(s)g(u(s)) ds,

n [18], has been investigated, where g(u) is a power-law function or
an exponential function and r(s) is an increasing function.

The dynamical behavior of solution wu(t) of (1.1) will be of the
following types

(i) the maximum existence interval is [0,00) and the solution may
be bounded or unbounded,

(ii) the maximum existence interval is [0,7,) and the solution is
unbounded.

Definition 1.1. We say that the solution of (1.1) blows up in finite
time if a finite Tj > 0 exists such that lim; 7, — |u(t)] = oo.

In Section 2, some necessary and sufficient conditions of blow-up
behavior are investigated. In Section 3, some examples are given to
illustrate how the known functions in (1.1) influence both global and
blow-up solutions. At last, the blow-up results are applied to Volterra
integro-differential equations of Hammerstein-type.

2. Blow-up behaviors.

2.1. Fundamental assumptions and properties. In this section,
according to practical models in [8, 25, 29], we give some fundamental
assumptions. Assume that G(s,u) is continuous with respect to (s, u)
and uniformly continuous of u with respect to s belonging to any finite
interval and satisfies:
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(G1) G(s,0) = 0 and G(s2,u2) > G(s1,u1) for two positive vectors
(s1,u1), (s2,u2) with (s2,u2) > (s1,u1) in component and ug # uq,

(G2) limy— o [G(0,u)]/u = 0o
Also assume that

(P) the function ¢(t) is a positive, non-decreasing, continuous func-
tion,

(K) the kernel k(z) is a locally integrable function and K(t) =
fg k(z)dz > 0 is a non-decreasing function.

Remark 2.1. Conditions (P) and (K) come from physical models (see
8, 25, 27-30)).

Remark 2.2. If the function ¢(t) satisfies Condition (P) and a positive
function G(s, u) satisfies conditions (G1) and (G2) only but G(s,0) # 0,
then Gl(s u) = G(s u) — G(s O) satisfies conditions (G1) and (G2),
and ¢1(t) )+ fo (t — s)G(s,0) ds satisfies Condition (P).

Let us con51der the case, i.e., G(s,u) = r(s)g(u). Condition (G1)
means that r(s) is non-decreasing and g(u) is increasing, which has
been required in [13, 18, 24, 27, 28, 30]. Condition (G2) means that
lim,,,00[g(w)]/u = oo, which, in fact, is a necessary condition under
which the solution of (1.1) blows up in finite time (see [2] and Example
4.3 in [29] in detail).

Under these fundamental assumptions, by a comparison theorem,
we will show that the unique solution of (1.1) is positive and non-
decreasing.

Lemma 2.3. Assume that conditions (P), (K) and (G1) hold. Then
u(t) > ¢(0) for all t > 0.

Lemma 2.4. Assume that conditions (P), (K) and (G1) hold. If
v(t) is a continuous nonnegative solution of

+/ k(t — s)G(s,v(s))ds fort e [0,T],
0

then u(t) = v(t) fort €[0,T].
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Proof. For any ¢ > 0 we define

[ v(0) t €10,c,
velt) = {v(t —¢) te(qT).

Similarly, we define ¢.(t). Hence,
¢
ve(t) < de(t) +/ k(t — $)G(5, ve(s)) ds.
0
It follows from Lemma 2.3 that u(t) > v.(¢) for t € (0, c]. We suppose
that u(t) = vc(t) and 0 < v.(s) < u(s) for s € (0,t). Then conditions
(K) and (G1) imply that

0 =u(t) — ve(t)
= ¢(t) — ¢(t)

t
+ / k(t — s)(G(s,u(s)) — G(s,vc(s))) ds
0
t
> / k(t — 8)(G(s, uls)) — G(s, ve(s))) ds > 0,
0
which is a contradiction. As a result, the proof is complete. O

Corollary 2.5. Assume that conditions (P), (K) and (G1) hold and
u®(t) is a non-continuable solution of

us(t):¢(t)+/0 FE(t— $)G(s,uf(s)) s fort € [0,T),

where k(z) = k(z) for all z € [0,00) satisfies Condition (K). Then
u(t) <us(t) fort €[0,7).

Theorem 2.6. Assume that conditions (P), (K) and (G1) hold.
Then u(t) = ¢(0) is also non-decreasing.

Proof. Let u(t) := maxyepoqu(s). Then u(t) is a continuous, non-
decreasing function satisfying

u(t) <w(t) for allt > 0.
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Therefore, it follows from conditions (K) and (G1) that, for all 0 <
s < t,

u(s) < o(t) —l—/o k(t —r)G(r,u(r))dr,

which implies that

gl

(t) < o(t) + /0 k(t —r)G(r,a(r))dr.

Hence, using Lemma 2.4 we conclude that u(t) < wu(t), and the proof
is complete. a

2.2. Sufficient conditions. In this subsection, we will give some
sufficient conditions under which the solution of (1.1) blows up in finite
time.

Lemma 2.7. Assume that conditions (K), (G1) and (G2) hold.

Define F(t,u) = fo (t — s)G(s,u)ds — u. Then, for any given
t e (0,00) the minimum value Fain(t) := mingepo,0) F(t,u) exists
and limy_,g Finin(t) = —00. Moreover, Fuin(t) < 0 is a non-decreasing
function.

Proof. For any given ¢ € (0,00), in view of conditions (K) and (G1),

Ft,u) +1= /tk(t—s)G(s’u) ds > G(O’U)K(t)
u 0 u

u

\

Hence, Condition (G2) yields limy— o F'(£,4) = 0o, which implies that
the minimum value of F'(t,u) exists, i.e., Fiin(t) is well-defined. Since
lim; 04 fot k(t — s)G(s,u)ds = 0 for any given u > 0, a sufficiently
small ¢ > 0 exists such that F(t,u) < —(1/2)u, which implies that
hmtﬁo Fmin(t) = —OQ.

By conditions (K) and (G1), Fuin(t) < F(t,0) = 0 and, for any given
to >t > 0,

ta

F(to,u) = ; k(s)G(ta — s,u)ds —u

t1
2/ k(s)G(t1 — s,u)ds —u = F(t1,u).
0
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Hence, Finin(t1) < F(t2,u) for all u € [0, 00), which implies that Fiin (t)
is a non-decreasing function. The proof is complete. ]

Example 2.8. Consider the case of G(s,u) = r(s)u? with p > 1.
Then F(t,u) = I(t)uP? — u, and its minimum value

1 1/(1’*1)1_
) =Py

Finint) = (pf—@ P

obtains at the minimum value point (1/(pI(t)))/®=1) where I(t) =
f(f k(t—s)r(s)ds. For example, k(z) = 1 and G(s,u) = suP with p > 1,
F(t,u) = (t*/2)u? — u and

2 1/(1’*1)1_]9
)5

Fmin (t) - <
obtains at the minimum value point (2/(pt?))*/ =1,

Theorem 2.9. Assume that conditions (P), (K), (G1) and (G2)
hold, and that the solution u(t) of (1.1) exists globally in the interval
[0,00). Then limy_, o u(t) = 00, provided that a t* € (0,00) exists such
that

(2.1) d(t") + Fmin(t*) > 0.

Proof. Otherwise, by Theorem 2.6, limy;_,oc u(t) = too € (¢(t*), 00)
exists. Thus, for any given 0 < € < uo with ¢(t*) — € + Fuin(t*) > 0,
a T, > t* exists such that us — € < u(t) < u for all ¢ > T.. Thus, it
follows from conditions (K) and (G1) that, for all ¢ > T + ¢*,

Uoo > u(t) = ¢(t) +/0 kE(t —s)G(s,u(s))ds

T.
> o(t) + ; E(t — s)G(s,u(s))ds

+ /t kE(t —s)G(s,uee —€)ds

TE
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=T,
> 6(1) +/ k(8)G(t — 5,11 — £) ds
0
=T,
> o(t) + / k(s)G(t — Tz — s,us — €) ds.
0
Therefore, Lemma 2.7 implies that

Ppt) —e+ F(t — Tz ueo —€) <0.

This contradicts ¢(t*) — & 4+ Fiin(t*) > 0, and the proof is complete. O

Corollary 2.10. Assume that conditions (P), (K), (G1) and (G2)
hold, and that the solution u(t) of (1.1) exists globally in the interval
[0,00). Then lim¢_, oo u(t) = 0o if limy_yo0 P(t) = 00 or

t

(2.2) lim k(t — s)G(s,u)ds =00 for all u € (0, 00).

t—o00 0

Proof. In fact, from Theorem 2.9, we only need to show that
lim¢_, o0 Finin(t) = 0 under Condition (2.2). For t > 0, let u.(t) :=
sup{u : F(t,u) < 0}. Then it follows from Condition (G2) that
u(t) € [0, 00).

We claim that liminf,c g o) u«(t) = 0 under (2.2). Otherwise, there
exist a constant § > 0 and a sequence t,, — oo as n — oo such that
0 < ux(ty) < 24. On the other hand, in view of Condition (G1), ones
obtain

1=

Jo" kltn = $)G(s, us(ta)) ds _ fy" k(tn — $)G(s,6) ds
Ui (tn) - 20 .

This contradicts (2.2) which, together with Fiin(t) > —u.(t), implies
that the proof is complete. mi

In the following, we will estimate the growing-up time of ().

Lemma 2.11. Assume that conditions (P), (K), (G1) and (G2) hold,
and that the solution u(t) of (1.1) exists globally in the interval [0, 0).
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If a t* exists such that (2.1), then, for any given R > 1, a sequence
t,, exists such that u(t,) = R"™ for all n > max{1, [log(¢(0))/(log R)]},
lim,, o t, = 00 and t,+1 — t,, tends to zero as n — oc.

Proof. 1t follows from Theorems 2.6 and 2.9 that a sequence t,, exists
such that u(t,) = R™ and lim,,_,~ t, = 00. Moreover, conditions (P),
(K) and (G1) imply that

) = Oltwn) + [ kit = G5 u()ds
= ¢(tn+1) / k(tnt1 — s)G(s,u(s))ds
/t " et — 5)G(s,u(s)) ds

(0t ) K (b1 — 1)
(0.

+
G
G0, u(tn)) K (tnt1 = tn).

2
>

In view of Condition (G2),

RnJrl
li =0
nooe GO, RY)
which implies that t,41 — ¢, — 0 as n — oco. O

Theorem 2.12. Assume that conditions (P), (K), (G1) and (G2)
hold. If

(i) k(z) = 2°"ki(2) where B > 0 and kl( ) is a nmonnegative
function satisfying that a § > 0 exists such that k} = inf. (0,5 k1 (2) >

inf =
0,
a t* > 0 exists such that (2.1) and
e 1/B
U du
2.3 — U >o,
(2.3) /U (G(t*,u)) <0 for a >

then the solution of (1.1) blows up in finite time.

Proof. Otherwise, by Lemma 2, there exist sequences t,, such that
u(t,) = P for some r > 1 and h,, := t,41 — t, tends to zeros as
n — oo. Therefore, an N > 0 exists such that h,, < § and t,, > t* for
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all n > N which, together with conditions (P), (K) and (G1), implies
that for n > N

wtnin) = Sltnin) + / " Kt — $)G(s,u(s) ds

2 G(tn, u(tn)) K (tnt1 — tn)
> Gt u(tn) K (tner — tn)-
Thus,
Fing ne r(n e .
BT Gt )
Hence,

1/8 n _ .n—1
hp, < (ﬁ) i 1/8 . 1
King (G(tx,rn8) /P L —r
1/8  prm 1/8
< p / ST R
1—r L\ KL, o1 \ G(t*, s%)

o (5)1”3/”5 < u )“ﬁdu
_(7‘—1)6 kllnf rn—np \ G(t*,u) u’

which, together with (2.3), implies that

n
nlgréo t, =1t1 + nh_{xgo Z h; < oo.
1=
This is a contradiction, and the proof is complete. ]

Corollary 2.13. Assume that conditions (P), (K), (G1) and (G2)
hold and that (2.2) holds. Then the solution of (1.1) blows up in finite
time, if

k(z) = 2P~k (2) where B > 0 and k1(2) is a nonnegative function
satisfying that a 6 > 0 exists such that ki, = infcp0,6) k1(2) > 0,
a t* > 0 exists such that (2.3).
Remark 2.14. Tt is easy to see that the following statements are valid.

(i) There exists at most one such function k;(z) satisfying (i) of
Theorem 2.12, which is bounded in a neighborhood of zero.



496 H. BRUNNER AND Z.W. YANG

(ii) k1(2) = 1 and k}; = 1 for the important kernels exp(—z) and
274 0<a< 1.

(iii) There exists no function k;(z) satisfying (i) of Theorem 2.12 for
some kernels, such as exp(—1/z).

2.3. Necessary conditions. In subsection 2.2, two sufficient
conditions leading to the blow-up behavior of the solution of (1.1) are

given in Theorem 2.12. In this subsection, we will show that (2.1) and
(2.3) are also necessary.

Lemma 2.15. Assume that conditions (K), (G1) and (G2) hold.
Then, for any given t € (0,00), the function up(t) := inf{U : F(t,u) >
Fiin(t) for u € [U,00)} < 0o is well-defined and up(t) = —Fuin(t) for
all t > 0. Moreover, limy_,oup(t) = co.

Example 2.16. Consider the case of G(s,u) = r(s)u? with p > 1.
Then the minimum value Fi,i,(t) is obtained at the unique minimum
value point ug(t) = (1/(pI(t)))"/®P=D where I(t fo (t — s)r(s)ds.
For example, if k(z) = 1 and G(s,u) = sup with p > 1 then
up(t) = (2/(pt))"/ =Y.

Theorem 2.17. Assume that conditions (P), (K), (G1) and (G2)
hold. Suppose that Finin(t) < 0 for allt € [0,00), and ¢(t)+ Fuin(t) <0
for all t € [0,00). Then u(t) exists globally in the interval [0,00) and
u(t) < up(t) for all t € (0,00).

Proof. In fact, in view of Lemma 2.15, we only need to show that
u(t) < up(t) for all t € (0, 00).

Since u(t) is non-decreasing by Theorem 2.6 and lim;_,o up(t) = oo,
we suppose that ¢t = inf{s : u(s) > up(s)} < oo, where we denote
inf @ = oo. Then it follows from conditions (K) and (G1) that

—|—/O E(t — s)G(s,u(s))ds
< ¢(t) —|—/ k(t — s)G(s,u(t))ds
Fonin( / k(t —s)G(s,ur(t))ds

= up(t).

This contradiction implies that the proof is complete. ]
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Example 2.18. Let k(z) = (3/2) exp(—%) and

5 u€0,1/2],
G(s,u) =glu) = u—1 we(1/2,1],
30 we(1,00).
Thus, I(t) = 3(1 — exp(—t))/2, and
@u—u u€10,1/2],
F(t,u) =9 (I(t) - Du— 10 we(1/2,1],
%(t)uz—u u € (1, 00),

—z+= t€(0,In9—1In5],

Fin(t) = 0= 4 ¢ (1n9 —n 5,13,

t € (In3,00),
%@) t€(0,In9 —1In5],
up(t) =41 t€ (In9—1In5,In3|,

1/2  te (In3,00).

497

Therefore, the solution u(t) is bounded by 1/2 when ¢(t) < 1/8 for all
t € [0,00) and the solution u(t) blows up in finite time if ¢(¢*) > 1/8

for some t* > 0.

The following lemma is useful to show that (2.3) is also necessary.

Lemma 2.19. Assume that conditions (P), (K), (G1) and (G2) hold,

and that a t* € (0,00) exists such that (2.1) is true. If
(i) k(2) = 271, B >0,
(ii) a U > 0 ewxists such that

00 1/8
u du
. - — = =0,
(2.4) /U (G(t,u)) " oo forallt>0

then the solution of (1.1) does not blow up in finite time.
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Proof. Suppose that a number T}, > 0 exists such that lim; 7, — u(t) =
oo. Now, choose an increasing sequence t,, — Ty as n — oo such that
u(t,) = r™? for

r= { A +e(T))Y? o< p<1,
(2(2° + ¢(Tp))/? B> 1.

Hence, h,, = ty4+1 —t, — 0 as n — oo, and an N > 0 exists such that
hn < min{1,t,} for all n > N. We claim that, for n > N,

Let 8 = 1. Then (t,41 — 8)?~1 < 2071((t,, — 5)#~1 + h8~1), which
together with conditions (K) and (G1) implies that, for n > N,

1) = Dltrn) + [ kit = 9G(s.u()ds

+/t - k(tns1 — s)G(s,u(s))ds

n

< b(tsr) +2ﬁ*1/0 " k(tn — 5)G(s, u(s)) ds
+27 [7 Gl u() ds £ K(n)GThu(tri)

hn
< O(Ty) + 2Pulty) + 25~ 1hF-1 / (s, u(s)) ds
0

K ()G (T, ultar)
1 1

< Lultan) + (25—1 n B)hﬁc:(n,u(tm)),
which yields (2.5).

If 0 < B < 1, then (t,41 — 5)?~! < (t, — s)°~!, which together with
conditions (K) and (G1) implies that, for n > N,

1) = Dltrn) + [ kit = 9G(s.u()ds
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+/ : k(tn1 — 5)G(s,u(s)) ds

<ot + [ it~ 5)G(s,u() ds
0
+ K(hn)G(Tbv u(thrl))
< O(Th) + ultn) + K (h)G(Thy ultns1)

< Gultnrn) + (27 DREG(Th b)),

N —

which also yields (2.5).

Therefore, one obtains that

,r,n+1

(G(T, r(”+1)5))1/5
n—+2

ha = (C1(8)) 7

1 _iyp r TR gntt
= _7’ 1 (Cl (6)) (G(Tb,r("+1)5))1/ﬁ

1 s 2 1
e e G e e

where C;(8) := 2° + (2/B) which, together with (2.4), implies that

ds,

n
nhﬁrg() t, =1t1 + nl;n;o Zl h; = oo.
=

This is a contradiction and the proof is complete. ]

Theorem 2.20. Assume that conditions (P), (K), (G1) and (G2)
hold. If

(i) k(z) = 2°Yk1(2) where B > 0 and ki(z) = 0 is bounded in any
finite interval,

(ii) a U > 0 exists such that (2.4),

then the solution of (1.1) does not blow up in finite time.

Proof. Suppose that the solution of (1.1) blows up at finite time T5.
Then, in view of Corollary 2.5, the solution u(t) of

a(t) = ¢(t) + )\/0 (t — 8)P71G(Ty, u(s)) ds,
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also blows up in finite time, where A = sup.¢jo 1, k1(2) + Tp. This
contradicts Lemma 2.19 and the proof is complete. a

Corollary 2.21. Assume that conditions (P), (K), (G1) and (G2)
hold. If k(z) = 2P~ ki (2) where B > 0 and ki(2) satisfies conditions
in Theorems 2.12 and 2.20, then the solution of (1.1) blows up in finite
time if and only if a t* € (0,00) exists such that (2.1) and (2.3).

Corollary 2.22. Assume that conditions (P), (K), (G1) and (G2)
hold, and that limy_,o. (t) = oo or (2.2) holds. If k(z) = 257 ki (2),
where >0 and k1(z) satisfies conditions in Theorems 2.12 and 2.20,
then the solution of (1.1) blows up in finite time if and only if a t* > 0
exists such that (2.3).

2.4. Several remarks. For a more general Volterra integral
equation with Hammerstein-type

(2.6) u(t) = o(t) + / k(t — s)G(s,u(s))ds,

to

where tg is a finite number or —oo, similarly to the above discussion,
the blow-up conditions are given in the following remarks.

Remark 2.23. Assume that conditions (P), (K), (G1) and (G2) hold.
Then the global solution satisfies lim; o u(t) = oo if and only if a
t* € (to,00) exists such that

(2.7) o) + uerr[lo{r;o) (/t:* kE(t —s)G(s,u)ds — u) > 0.

Moreover, if lim;_, o ¢(t) = 00 or
t

(2.8) lim k(t — s)G(s,u)ds = oo for all u € (0, 00),

t—o0 to

then the global solution satisfies lim;_, o u(t) = 0.

Remark 2.24. Assume that conditions (P), (K), (G1) and (G2) hold.
If k(z) = 2°7'ki1(2) where 3 > 0 and ki(z) satisfies conditions in
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Theorems 2.12 and 2.20, then the solution of (2.6) blows up in finite
time if and only if a t* € (f, 00) exists such that (2.3) and (2.7) hold.

Remark 2.25. Assume that conditions (P), (K), (G1) and (G2) hold,
and that lim,_,, ¢(t) = oo or (2.8) holds. If k(z) = 2%~k (2), where
B8 > 0 and kq(z) satisfies conditions in Theorems 2.12 and 2.20, then
the solution of (1.1) blows up in finite time if and only if a t* > ¢
exists such that (2.3).

Remark 2.26. Equation (2.3) depends only upon the value of the
kernel in a neighborhood of zero but is independent of the value of
G(s,u) in a neighborhood of zero.

Authors in [4, 18, 27-30] investigate the blow-up behavior of

(2.9) v(t) = / k(t — s)r(s)g(v(s) + ¢(s))ds

to

The authors in [29] give some conditions such that the solution blows up
in finite time when ¢”(v) > 0 and k(z) is decreasing. When k(z) = 271
with 8 > 0, the author in [18] proves a generalization result of [28]
under the following conditions, i.e.,

(A1) ¢(s) and r(s) are nondecreasing;

(A2) g(v) is increasing;

(A3) k(z) > 0 and K(t) fo z)dz < oo for ¢ > 0.
Note that the blow-up behavior of v(t) is the same as that of the
corresponding solution wu(t) = wv(t) + ¢(t) of (1.1) with G(s,u) =

r(s)g(u). Therefore, the blow-up conditions of (2.9) are obtained from
Remarks 2.24 and 2.25.

Remark 2.27. Assume that conditions (A1)—(A3) hold. Then (2.1) if
and only if

o) + vgﬂ)igo) (g(v)I(t") —v) >0,

where I(t) := ft (t — s)r(s)ds is defined in [28]. Hence, there is a
strong 1nﬂuence of functlonb o(t), k(2), r(s) and g(v) when ¢(t) and I(t)
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are both bounded, while only the value of the kernel in a neighborhood
of zero and the value of g(v) far away from zero influence (2.3).

Remark 2.28. Assume that conditions (A1)-(A3) hold, and that
k(z) = 2°7'k1(2) where 3 > 0 and ki(z) satisfies conditions in
Theorems 2.12 and 2.20. Then solutions of (2.9) blow up in finite
time if and only if (2.1) and

00 1/B
(2.10) / (L) dv < oo for some V > 0.
v \g(v) v

Therefore, all of solutions of (3.1), (3.6) and (3.10) in [30] blow up in
finite time, while the solution of (3.15) in [30] does not blow up in finite
time since (2.1) is not satisfied.

It is easily seen that (2.1) is true if k(z) = 2°~1 with 8 > 0, which
implies that solutions of (2.9) blow up in finite time if and only if (2.10).
This is the same as Theorem 02.4 in [18].

Remark 2.29. The following equations

(2.11) v(t):/o %ds
and

where v, p, ¢ are nonnegative parameters, are considered in [30]. In
fact, from Remark 2.28, the blow-up conditions of (2.12) are v > 0,
¢ > 0 and p > 1 and the blow-up condition of (2.11) is

/ L?dv<oo for some V' > 0,
v 9(v)

which is sharper than (2.11) of Theorem 2.3 in [30] (see Example 3.2
in subsection 3.2.1).
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Remark 2.30. The authors in [31] also investigate the blow-up
condition of (2.9) with G(s,v) = 7(s)(g(v) + ¢(s)). It is easy to see
that the solution v(t) satisfies

o(t) = é1(t) + / k(t - s)r(s)g(u(s)) ds,

where ¢4 (¢ ft (t — s)r(s)¢(s)ds. Hence, the blow-up conditions
are also able to be obtalned from Remarks 2.24 and 2.25.

In [17, 19, 20-23], the existence of the nontrivial solution of a simple
Volterra integral equation

(2.13) v(t) = /0 k(t — s)g(v(s)) ds,

is discussed, where g(0) = 0, g(v) is a continuous, increasing function
and k(z) is a local integrable function such that K(¢ fo

is increasing. The blow-up behavior of the nontr1v1al solutlon is
investigated in [17, 24]. Some sufficient and necessary conditions of
the existence of blow-up of the nontrivial solution are given in [12] by
using the following equality

g(t)

b= K(u™H(t) = v (g7 (5))) ds,

which is established in [21], and it is shown in [13] that
/tK_l(s)L<oo for any ¢ € (0,1)
0 s(—Ins) Y ’

is a necessary and sufficient condition for blow-up of solutions to (2.13)
with a power-law function g(v), where v=!, K~! and g~ are the inverse
functions of v, K and g. In [14], the authors discuss a simple lower
estimate of the blow-up time. Recently, the blow-up condition was
expressed in terms of the convergence of some integrals in [11], and
some examples with power and exponential nonlinear functions are
presented.
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Remark 2.31. We assume that a unique, nontrivial solution of (2.13)
exists. Then(2.1) is obtained from lim;_,~, K () = 0o, which is required
in [11-14]. Hence, the nontrivial solution of (2.13) blows up in finite
time if and only if (2.10).

Remark 2.32. If the kernel k(z) also satisfies conditions in Corol-
lary 2.21, then the nontrivial solution blows up in finite time if and
only if (2.10) holds. Hence, all of the solutions of Examples 4.1, 4.2
n [12], Example 6.2 in [13], Examples 7.1, 7.3, 7.5 in [11] blow up in
finite time, and the solution of Example 4.3 in [12] does not blow up
in finite time.

3. Examples and applications.

3.1. Examples. We will give some examples to illustrate how the
functions ¢(t), k(z) and r(s) influence conditions (2.1) and (2.3), where

G(s,u) =r(s)g(u).

3.1.1. Critical exponents. For nonlinear parabolic equations

ur = Au + u?, reQCRY, t>0,
u(z,0) = ug(z) =0, z€QCRY,

it is shown in [6] that, if @ = R, then

(i) all nontrivial nonnegative solutions blow up in finite time for
1<p<14(2/N);

(ii) global solutions exist when the initial data are sufficiently small
uo(x) =20 for p > 1+ (2/N).

The number p* = 14 (2/N) is called the critical exponent, which should
belong to case (i). While p* = 1 when the set Q C R" is bounded, that
is to say, finite-time blow-up does not persist (see [9, 15]). Including
[3, 9], there are a lot of papers concerning the critical exponent for
partial differential equations.

In applications there are many problems modeled by a Volterra
integral equation with a power-law nonlinear function g(u) = u? (see
28]),

(3.1) u(t) =c+ /0 k(t — s)r(s)uP(s)ds,
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where p > 1, k : (0,00) — [0,00) is a locally integrable function
satisfying Condition (K) and r(s) is an increasing function. It is easy
to see that conditions (P), (G1), (G2) and (2.3) hold. Therefore, it is
seen from Theorems 2.9 and 2.17 that the solution of (3.1) blows up in
finite time if and only if a t* exists such that

¢+ min (uPI(t*) —u) > 0.
u€[0,00)

Hence, the solution of (3.1) blows up in finite time if lim;_, o I(t) = co.
To show that global solutions of (3.1) always exist when I(t) is bounded
for t € [0, 00), the following lemmas are useful and the proofs are trivial.

Lemma 3.1. Letp > 1, limy_ o [(t) = I exist, F(u) := Iou? —u
and Fuin(p) 1= mingepo,o0) F'(u). Then

1 1 1/(p—1)
bt =1 ()"
w=3(5=) a-»
and the solution of (3.1) blows up in finite time if and only if ¢ +
Frnin (p) > 0.

Lemma 3.2. Let p > 1 and limy_, oo I(t) = I exist. Then

(i) if Io = 1, Foin(p) is a decreasing function of p on (1,00)
satisfying

lim Fmin(p) =—-1 and lim Fmin(p) = 0;

p—00 p—1+

(ii) if 0 < Ino < 1, Fmin(p) is increasing for p € (1,(1/1)) and
decreasing for p € (1/Ix),00), and

i Fmin :IOO_]-v li Fmin =-1 d li Fmin = —0C.
i (p) Jim (p) and lim (p) = —o0

We are now ready to prove the following results.
Theorem 3.3. Assume that limy_,o, I(t) = I, < 0.
(i) If Io > 1, then
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(a) when ¢ > 1, the solution of (3.1) blows up in finite time for all
p>1

(b) when 0 < ¢ < 1, a number py exists defined by Fuin(p) = —c¢
such that the solution of (3.1) blows up in finite time if and only if
l<p<p.

(ii) If I.c < 1, then

(a) when ¢ > 1, a number py exists defined by Fin(p) = —c such that
the solution of (3.1) blows up in finite time if and only if p > p1;

(b) when 1 — I, < ¢ < 1, there exist two numbers p1 < pa defined by
Fin(p) = —c such that the solution of (3.1) blows up in finite time if
and only if p1 < p < pa;

(¢) when 0 < ¢ < 1—1I, the solution of (3.1) is bounded for allp > 1.

Theorem 3.4. In (3.1), let k(z) = exp(anz) and r(s) = exp(azs)
with a1 € R and as > 0.

(i) Let g = 0 and —1 < a1 < 0. Then (i) in Theorem 3.3 holds.
(ii) Let g = 0 and oy < —1. Then (ii) in Theorem 3.3 holds.

(iii) Let ag > 0 or ag = 0 and a1 > 0. Then the solution of (3.1)
blows up in finite time for all p > 1 and ¢ > 0.

Theorem 3.5. In (3.1), let k(z) = (1+2)* witha € R and r(s) = 1.
(i) Let —2 < a < —1. Then (i) in Theorem 3.3 holds.
(ii) Let o« < —2. Then (ii) in Theorem 3.3 holds.

(iii) Let « = —1. Then the solution of (3.1) blows up in finite time
for allp > 1 and ¢ > 0.

3.1.2. The influence of k(z) and g(u). Consider the following
Volterra integral equation

(3.2) () = o(0) + [ k(e = s)g(u(s)) ds

where ¢(t) and k(z) satisfy Corollary 2.21 and G(s,u) = g(u) satisfies
only conditions (G1) and (G2) but ¢g(0) # 0. In order to see the
influence of the kernel k(z) and the nonlinear function g(u) to the
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blow-up behavior, we assume that lim;_, ¢(t) = co. Hence, (2.1) is
true and some examples will illustrate that (2.3) only depends upon
the value of the kernel in a neighborhood of zero but is independent of
the value of g(u) in a neighborhood of zero.

Example 3.6. In (3.2), let g(u) = gx(u) = exp(u) — A with A < 1
and k(z) = 2%~ Then

gia(w) = ga(u) = (1 =A)

and
b1(t) = 6(t) + (1 - A)%tﬁ

satisfy Corollary 2.21 and g1 x(u) ~ exp(u) as u — oo. Hence, the
solution blows up in finite time for all A < 1.

In (3.2), let g(u) = ga(u) = (u+ N)(In(w + X))? with A > 1 and
k(z) = 2°~1. Then

g1a(w) = ga(u) = A(lm A)”

and
b1(t) = ¢(t) + A(In )\)p%tﬁ

satisfy Corollary 2.21 and g x(u) ~ u(lnu)? as u — oco. Hence, the
solution blows up in finite time if and only if 0 < 8 < p.

These two examples show that the blow-up behavior of the solution
is independent of the value of g(u) in a neighborhood of zero.

Example 3.7. In (3.2), let g(u) = (u + 1)(In(u + 1))? and
k(z) = kga(z) = exp((A2)?71) — 1 with A > 0 and 8 > 1. Since
k(z) = 2P~ k1 (2) with k1(2) = [k(2)/2° 1] satisfies Corollary 2.21, the
solution blows up in finite time if and only if 0 < 8 < p. Specif-
ically, in the case of p = 2, the solution blows up in finite time
when k(z) = exp(z) — 1 but does not blow up in finite time when
k(z) = exp(z?) — 1, while, for 82 > S,

1
k527A(Z) > k517A(Z) for z > —.

>
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This example shows that the blow-up behavior only depends upon the
value of the kernel in a neighborhood of zero.

Example 3.8. In (3.2), let k(z) = ky(2) = 1 — cos(wz) and g(u)
be increasing, positive functions satisfying lim, . [g(u)/u] = co. In
order to apply Corollary 2.21, we have to write k(z) as 22k1(z), where
k1(z) = [1 — cos(wz)]/22. Therefore the solution blows up in finite time
for any given w > 0 if and only if, for some U > 0,

[ Gr) e

This example shows that the solution still blows up in finite time when
the kernel is nonnegative and be highly oscillatory with respect to a
positive number even if an infinite number of zeros exist.

3.2. Applications. We now apply our results to Volterra integro-
differential equations of Hammerstein-type,

(3.3) u'(t) = ¢(t) + /to k(t — s)G(s,u(s))ds,

u(t()) = Uo,

where tg € R, ug > 0, ¢(t) > 0, k(2) = 277 k1(2), B > 0, k1 (2) satisfies
conditions in Theorems 2.12 and 2.20 and G(s,u) satisfies conditions
(G1) and (G2). It is obvious that the solution u(t) satisfies

t

up+ | o(s)ds+ /t ) k(s —r)G(r,u(r))drds
to to Jto

u(t)

uo + t ¢(s)ds+/t / k(s —r)dsG(r,u(r))dr
za(t)Jr/t k(t — 5)G(s,u(s)) ds,

where ¢(t) := uo—l—ftz ¢(s)ds and k(z) := [ k(r) dr. Hence, conditions
(P) and (K) hold. From Remark 2.26, we only need to estimate the k(z)
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in a neighborhood of zero. Since k1 (z) satisfies conditions in Theorems
2.12 and 2.20, a § > 0 exists such that

0 <kl (0) <ki(z) < kslup(é) for all z € [0, 4].
Thus, for all z € [0, ],

As a result, from Corollary 2.21, we have

Theorem 3.9. Assume that ¢(t) > 0, k(z) = 27k (2), B >
0, k1(2) satisfies conditions in Theorems 2.12 and 2.20, and G(s,u)
satisfies conditions (G1) and (G2). Then the solution of (3.3) blows up
in finite time if and only if a t* > 0 exists such that

o(t*) + min </t:E(t—s)G(s,u)ds—u> >0

u€[0,00)

) 1/(B+1) 4
/U (ﬁ) Zu < oo for some U > 0.

Remark 3.10. Consider an ordinary differential equation with higher
order

and

B¢ = Gt u(t)), t=0
(3.4) ’u’v () (7“’( ))) b)
uD(0) = up, 1=0,1,...,8—1,

where § > 1 is an integer, G(¢,u) satisfies conditions (G1) and (G2)
and uh > 0,4=0,1,...,3— 1. Since the solution of (3.4) satisfies

u(t) = o(t) + /0 k(t — s)G(s,u(s))ds,
where ¢(t) = Zf;ol 1/(@)uit’ and k(z) = [1/(8 — 1)1]2°~1, it follows

from Corollary 2.20 that the solution of (3.4) blows up in finite time if
and only if a t* > 0 exists such that

oo 1/8

u du
- — f .
/U<G(t*,u)> u<oo or some U > 0
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4. Concluding remarks. The various results on finite-time blow-
up or global existence of solutions for Volterra integral equations of the
form (1.1) and (1.2) lead one to ask whether these results remain valid,
or how they have to be modified, if (1.1) is replaced by

(4.1) u(t) = ¢(t) + o kE(t — s)G(s,u(s))ds, t>0,

where the delay function 0 is of the form
0(t) = qt, with 0 < ¢ <1,
or

0(t)=t—r, with7>0.

In the latter case, equation (4.1) has to be complemented by the initial
condition
u(t) =), —-7<t<0,

where 9 is a given (continuous) function.

We shall present the corresponding blow-up analysis in a sequel to
this paper.
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