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ABSTRACT. We study the oscillatory structures of so-
lutions of Volterra integral and integro-differential equations
(VIEs, VIDEs) with highly oscillatory kernels. Based on the
structured oscillatory spaces introduced in Wang and Xu
[28], we first analyze the degree of oscillation of the solution
of VIEs associated with the oscillatory kernels belonging to
a certain structured oscillatory space by using the resolvent
representation of the solution. According to a decomposition
of the oscillatory integrals in the complex plane, we prove
that the Volterra integral operator reduces the oscillatory
order of the functions in the structured oscillatory spaces
corresponding to the oscillatory structure of the kernel. The
analogous oscillatory structure of solutions of VIDEs is then
analyzed by representing the solution of the VIDEs by the
differential resolvent kernel and by exploiting the relationship
between the VIDEs and the equivalent VIE. We conclude
that the solutions of the VIEs and VIDEs preserve the oscil-
latory components of the kernel.

1. Introduction. We consider, in this paper, the qualitative theory
of linear Volterra integral and integro-differential equations (VIEs and
VIDEs) with highly oscillatory kernels whose oscillators are nonlinear
separable functions. The presence of oscillations in the kernels leads to

2010 AMS Mathematics subject classification. Primary 45D05, 45H05, 45J05.

Keywords and phrases. Volterra integral equation, Volterra integro-differential
equation, highly oscillatory kernel, oscillatory structured space, decomposition of
the oscillatory integral, oscillation preserving solution.

This research is supported in part by the Hong Kong Research Grants Council
(HKBU No. 200113), the Natural Sciences Engineering Research Council of Canada
(Discovery grant No. A9406), the U.S. National Science Foundation under grant
No. DMS-152233, the Guangdong Provincial Government of China through the
Computational Science Innovative Research Team program and the Natural Sci-
ence Foundation of China under grant No. 11471013. The third author is the

corresponding author.
Received by the editors on June 12, 2015.

DOI:10.1216/JIE-2015-27-4-455 Copyright ©2015 Rocky Mountain Mathematics Consortium

455



456 HERMANN BRUNNER, YUNYUN MA AND YUESHENG XU

an oscillatory behavior of the solutions of these equations. A thorough
understanding of this oscillatory behavior of the solution is crucial for
the analysis and the design of the numerical methods that preserve
these oscillatory properties.

VIEs and VIDEs arise in applications as mathematical models of
various physical processes and biological phenomena [1, 3, 16]. The
most comprehensive and advanced analyses of the VIEs and VIDEs
are contained in the monographs [2, 10, 20]. The theory of the VIEs
with highly oscillatory kernel was presented in [3], where the technique
based on integration by parts was used to derive the asymptotic
expansion of the solution in terms of inverse powers of the wavenumber.
The development of numerical approximations to solutions of highly
oscillatory VIEs can be found in [27, 30, 31]. These numerical
methods were constructed with the help of the techniques for computing
the oscillatory integrals. However, these methods do not consider the
influence of the highly oscillatory behavior of the solutions. Therefore,
the numerical approximation of the solution to the VIEs and VIDEs in
the appropriate oscillatory spaces remains a challenging problem.

We now review the recent developments of Fredholm integral equa-
tions (FIE) with oscillatory kernels. They are relevant for the study of
VIEs, since a Fredholm integral operator can be split into two Volterra
integral operators, and Volterra integral operators may be viewed as
Fredholm integral operators with special kernels. In [26], the asymp-
totic behavior of the solutions, as the wavenumber tends to infinity, was
analyzed, and it was shown that the maximum norm of the solution just
depends on the right-hand side of the equations. In [5], the spectral
problem of FIEs with oscillatory kernels is studied, and the computa-
tion of the spectral is considered in [4]. The recent paper [28] leads
to a new method for analyzing the oscillatory integral equations based
on oscillatory function spaces and iterated integral operators. It first
introduces the notion of the degree of oscillation of an oscillatory func-
tion and then explores the oscillatory properties of the solutions of the
equations in the oscillatory structured spaces of Wang-Xu constructed
by the oscillatory components of the kernel. The oscillation-preserving
Galerkin method was proposed in [28] for the numerical approximation
of the solution by incorporating the standard approximation subspaces
with a finite number of oscillatory functions.
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We remark that the methods for calculating oscillatory integrals
play an important role in analyzing the theory of oscillatory integral
operators such as Fredholm integral operators and Volterra integral
operators, and the numerical calculations for oscillatory integral equa-
tions. Highly oscillatory integrals are now well understood, and many
highly efficient methods have been devised so that the accuracy of the
computation increases as the wavenumber tends to infinity. There
are mainly four classes of methods: asymptotic [13, 25], Filon-type
[8, 9, 13, 14, 29], Levin-type [17, 18, 21, 22] and numerical steep-
est descent [11, 12]. A new method proposed in [19] is more effi-
cient than most of the existing methods, as it combines the moment
free Filon-type methods with meshes that are graded according to the
wavenumber. There are three techniques used to analyze and compute
the oscillatory integrals: integration by parts, changing the interval of
integration into the paths in the complex plane, and graded meshes
depending on the wavenumber. In [3, 28], the first technique is used
to derive the oscillatory components of integral operators.

The purpose of this paper is to explore the oscillatory structure of
the solutions of VIEs and VIDEs with highly oscillatory kernels. The
motivation for writing this paper is that, in contrast to Fredholm inte-
gral equations, the analysis of the oscillatory structure of solutions to
Volterra integral and integro-differential equations is based on different
techniques and has so far not been analyzed in detail. The results of
our analysis will also play an important role in the design of efficient
and highly accurate numerical schemes for such problems. Exploiting
the relationship between VIDEs and VIEs, we analyze the oscillatory
properties of the solutions of VIEs with kernels composed of two parts:
a non-oscillatory smooth function and a product of a non-oscillatory
smooth function and a typical known oscillatory function with non-
linear oscillator. The right-hand side and the coefficient function of
the equations may have the same oscillations as the structure of the
kernel. Based on the notions of oscillatory functions and appropriate
oscillatory spaces defined in [28], we establish the degree of oscillation
of the solutions to the VIEs and VIDEs by using the iterated kernels
of the equations (cf., [2]). We derive the oscillatory components of
the solutions by representing the solutions in terms of iterated inte-
gral operators as [28]. The decomposition of the oscillatory function is
constructed by changing the interval of integration into a path in the
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complex plane, which is different from [28]. The solution is proved to
be in the structured oscillatory spaces whose specific oscillatory struc-
ture is similar to that of the kernel.

The outline of this paper is as follows. We consider the VIEs in
Sections 2 and 3. In Section 2, we derive the oscillatory degree of the
resolvent kernel and the solution of the VIEs by utilizing the properties
of Picard iteration kernels. The oscillatory structure of the solution to
the VIEs is analyzed in Section 3. In Section 4, the analysis of Section 3
is extended to VIDEs. The final section of the paper describes our
future work.

2. The degree of oscillation of solutions to VIEs. We inves-
tigate in this section the degree of oscillation of the solution of VIEs.
This is done by a careful study of the resolvent kernel associated with
the given kernel of the Volterra integral operator.

We begin by studying the relationship between the bound of deriva-
tives of the solutions to the VIEs and the powers of the wavenumber.
Let

I:=[0,1] and D:={(t,s); 0<s<t<1}.

For fixed k > 1, we consider the second-kind VIE
(2.1) u(t) = f(t) + Veu)(t), tel,
with Volterra integral operator V,, : C(I) — C(I) defined by

(2.2) V)t = [ Kot s)ols) s

where f € C(I) and the kernel K, € C(D) is highly oscillatory (its
precise structure will be made precise in Assumption 3.6). Using the
notation introduced in [28], the analysis of the oscillatory properties of
the solution of (2.1) will be based on the resolvent kernel R, associated
with the given kernel K, and the corresponding representation of the
solution.

We first give a brief review of the relevant theory of VIEs. For
n € N:={1,2,...}, the iterated kernels of K(t,s) are given by

t
(2.3) Hpta(t,s;k) ::/ Hy(t,v;k)Hp (v, s;6)dv,  for (t,s) € D,
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where Hi(t,s; k) := Kg(t,s), for (t,s) € D. The resolvent kernel R,
associated with the given kernel K is defined by the Neumann series

(2.4) R (t,s) := Z H,(t,s;k), for (t,s) € D,
neN

which converges absolutely and uniformly on D. Hence, if K, € C(D),
then for any f € C(I) the VIE (2.1) has a unique solution v € C(I) of
the form

(2.5) u(t) = f(t) +/0 R (t,s)f(s)ds, tel.

We next focus on analyzing the properties of the resolvent kernel R,
defined by (2.4). To this end, we first show the structure of the iterated
kernels for the simple case where

Ki(t,s):==a+be"t=%  (t5)e D,
with constants a, b # 0. For n € Ny :={0,1,...}, let

t
On(t,s; k) :== / (v — )" do, (¢, s) € D.

Set ZF :={1,2,...,n} and Z, := {0} UZ. We present an auxiliary
result in the following lemma.

Lemma 2.1. If k # 0, then, for n € Ny and (t,s) € D,

On(t,s;K) = AT Z —1(t — s)"ﬂe”‘(sft).
(ir)m+ iz, (n— (i)t

Proof. We prove this result by induction. Clearly, we have that
Oo(t,s;k) = (1 — "G~ /(ik), (t,s) € D.

Hence, the result of this lemma holds for n = 0. We assume that this
result is true for n € Ny and consider the case n + 1. Integration by
parts leads to

n+1

1 .
O?L-‘rl(ta 55 K’) = _E(t - S)n+1e“€(87t) =+ On(t7 53 KJ)

_ (1 > (n+ D)I(t — s)nH1-deinls—t)

O O e (DA
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for (¢,s) € D. We then obtain the conclusion of n 4+ 1. This completes
the proof. 0

The next lemma shows the form of H,, for n € N.
Lemma 2.2. For n € N, there exist 2n constants a, ; and by, ; for
j € Z} independent of k such that, for (t,s) € D,
5)7—1

. _ (t B s)j71 ik(t—s) (t B
Hn(t,s,l‘i)— Z an,jw+e Z bij.

jezk JEZY

Proof. We again use induction to establish this result. For n =1, it
follows directly from the definition of H; with a; 1 := a and b;; :=b.
Assume the result is true for n € N, and consider the case n + 1.
According to definition (2.3), we have, for (¢,s) € D, that

HTL-‘rl(tv S5 K’)

i
:/ <a1,1 +bl,1€m(t_v))
Za ’U—S +e1;§,(v s) Zb 1 dv
n,j ili — n,j iH n,-

JELE jezt
v—S bl —s)—1
Z ay 1an,]/ (IH))d’U—FCMt s Zbl 1b 7]/ ((L‘{yl)_]dv
JEZ jezt
U — S)j_l —ir(s—v)
+ Z ay, 1b n,j We dv
jEZ+
. iy —s)i—1 .
_|_em(tfs) Z bl,lan,j/ (U(IH;L)J em(sfv) dv.
jeLt °

This together with the definitions of O, yields, for (¢,s) € D,

tfs)
H,1(t,s; k) E ai1a
n+1 1,1%n, 4 1,‘€"]
jezt

ik(t—s (t B s)j
+e (t—s) Z bl’lbn’jm
Jezt J
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] 1(t, 83 —K)
+ Z ke 1b n.J lli)" J
JEZ

m (t—s) J 1(t 53 H)
(26) Z bl 1an‘7w.
jGZ

Applying Lemma 2.1, we find for j € Z;} and (¢,s) € D,

Oji(tysik) (-1 (j — D)I(t — )i~ 1-igir(s—t)
(ig)r=d (iR)" 2 (G—1—l(ik)y=G-1-9

i€Z; 1

and

Oj-1(t,s;—k) _ (G-D! Z (j — DIt — s)I~1-iein(t=s)
O B T R R ) [ G D G e
€251
Substitution of the above two equations into (2.6) leads to the desired
result. 0

Note that the resolvent kernel R, of (2.1) has the same structure as
the underlying kernel K, according to definition (2.4) and Lemma 2.2.
The structure of the solution to (2.1) with this special kernel can be
found in [28]. The central goal of this paper is to analyze the structure
of the solution to the equations for the case that the oscillatory
component of the kernel is a nonlinear oscillator.

We next analyze the properties of the resolvent kernel associated
with K, where K, belongs to the spaces introduced in [28]. We
first recall the notions originally introduced in [28]. By an oscillatory
function, we mean a function with numerous local maximum and
minimum over the range of integration [7].

Definition 2.3. An oscillatory function ¢ in a Banach space X with
norm ||-||x is called k-oscillatory of order n if n is the smallest possible
integer for which there exists a positive constant ¢ such that, for all
k > 1 (especially for k> 1),

(2.7) M lellx < e

If o satisfies (2.7) with n = 0, we say that ¢ is non--oscillatory.
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Definition 2.4. A subset
Xin = {u € X : u is r-oscillatory of order n}

of a normed space X is called a k-oscillatory space of order n. If n =0,
Xj;,n is called a non-x-oscillatory space.

We now describe the spaces to be used in the remaining parts of the
paper. For a non-negative integer m, let C™(I) denote the space of
continuous functions with the norm

thooe e (151
1A, = max .
and let C™(D) denote the space (containing the functions that have
continuous mixed partial derivatives of order m with respect to x and
y for (z,y) € D) with norm

1L, = maX{ HL(”’(’)H D, qE L, p+q< m}7

where L9 (z,7) := DYDiL(z,y) for (z,y) € D. Note that, although
the definition of ||L||,, in C™(I) is different from that in C™ (D), the
reader should be able to distinguish them from the context. We denote
by CI",(I) the k-oscillatory space of order n € Z,, of the space C™(I),
and by C}", (D) the r-oscillatory space of order n € Z, of the space
C™(D). Let

Cr() = () Cr.(I), and CI(D):= () Cr.(D).

NELm, NELm

We shall prove that, if K, € C*(D) and f € C*(I), then the solution
u of (2.1) belongs to the space C*(I).

Next, we first analyze the iterated kernels H,, for n € N defined in
(2.3). For this purpose, we recall Leibniz’s formula for differentiating
functions of the form

b(z)
P(z) := /() o(x,y)dy,

with respect to z, assuming that ¢, a and b are smooth functions
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satisfying a(z) <y < b(x). The formula has the form
/ (=) / /
(2.8) ¢'(z) = /( ) P (2, y) dy + p(x, b(z))b'(2) — ¢(, a(z))d (2).
We also need the formula for a function L € C™(D) with n € Ny,
(2.9) (L(t, )™ = 3" cILun=i(tt), fortel,
J€Ln

where CJ := n!/(j!(n — j)!) for n € Ny and j € Z,, are the binomial
coefﬁments

Lemma 2.5. If n € N with n > 1 and K, € C"2(D), then for
j S Zn_g and i € Zj,

(2.10) HEI=0(t4) =0, fortel.
Proof. We prove this result by induction on n. For n = 2, the result
follows directly from the definition (2.3) of Hs. Assuming that this

result is true for n € N with n > 1, consider the case n + 1. According
to the formula (2.8), we have that, for j € Z,,_1, ¢ € Z; and (¢,s) € D,

HE (8,55 8) = / HEYO (4 0:0) HOT=D (v, 51 1) do

(i—l—1,j—1)
+ Z {H(lo tt;li)Hn(t,S;li)}
I€Z; 1
(i,j—i—k—1)
(2.11) - Z [Hl(t,S;H)H,SO’k)(s,s;m)}

kEZj—q‘,—l
It follows from formula (2.9) that, for j € Z,_1, i € Zj, | € Zj_,
ke Zj—i—l and (t,S) eD,

(i—1—1,j—1)
{Hfl’o)(t,t;n)Hn(t sm)} !

= Y S or,coE O (4 k) HET P8 s k)

PEZLi—1—-1 q€ZLyp

and
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(i,j—i—k—1)
Hy(t,s;r)HOP (s, 5 n)} = Z Z

PELj—i—k—19E€ELp
CF i o CIH(M NP0 (¢ s k) HEP =90 (5., 51 k).

Applying equations (2.10) for n to the equations (2.11), and using the
two equations above, we obtain the conclusion for n+1. This completes
the proof. O

In the following lemmas, we derive a bound for the derivatives of
H,, n € N. In order to do so we note that, according to Definition
2.4, if K, € C™(D) for a fixed integer m € N, there exists a positive
constant ¢ such that, for all kK > 1 and n € Z,,,

(2.12) 1K, ||, < er™.

For fixed m € N, we divide H,, into two parts to estimate the bound.
The first part is composed of H,, for n € Zg,y3. The number of
functions in this part is finite. We shall calculate the upper bound for
the derivatives of functions in the first part directly. Then the number
of functions in the other parts is infinite. To obtain an upper bound for
the derivatives of the functions in the second part we use the properties
of H,, shown in Lemma 2.5.

Lemma 2.6. If K, € C"(D) for a fized integer m € N, then there
exists a positive constant ¢ such that, for all k > 1, n € Z3, .5 and
j € ZWL7

(2.13) [ Hall; < cr.

Proof. We proceed by induction on n € Z3,, 5. The result for n = 1
follows directly from equation (2.12) of Hy. Assume that this result is
true for n € Z3,, . ,, and consider the case n+ 1. Note that there exists
a positive constant c such that, for all K > 1, j € Zy,, 1 € Zj, | € Zj—1

andker_i_l
> D D CLiGise

l€Zi—1 pE€EZLi—1-1 qE€ZLyp

> Y. DG <e

k€Zj_i_ 1 pELj_i—k—1 qE€Lyp

and
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Applying equation (2.11) with the assumption for n, we obtain that
there exists a positive constant ¢ independent of « such that, for j € Z,,,
[Hn1ll; < ck’. The conclusion for n + 1 now follows, thus completing
the proof. |

Lemma 2.7. If K, € CI"(D) for a fized integer m € N, then there
exists a positive constant ¢ such that, for all Kk > 1, n € N with
n>2m+4,j €Ly and i € Zj,

(t _ S) ln/(m+2)] -1 i
(n/m+2)] ="

where |a| denotes the biggest integer not exceeding a.

max { ‘Hr(f’j*i) (t,s; n)‘ } < cln/(m+2)]
(t,s)eD

Proof. We employ induction on ! := |n/(m + 2)] for n > 2m +4
satisfying n = [(m+2) +k with k € Z,,+1. According to [2], we rewrite
the iterated kernels in the form

t
Hl(m+2)+k(t35; Iﬁ?):/ Hm+2(tav;/{)H(l—l)(7n+2)+k(v’$;H)dv'

Applying Lemma 2.5, we have, for n > 2m+4, j € Z,, and i € Z; that

(2.14) H((Z j+;))+k t,s;K) / Hf,ifz t,v; /f)H((lofl)(?nHHk(v,s;ﬁ) dv.
This, together with Lemma 2.6, yields the results for [ = 2 and
k € Zy+1.- We assume that this result is true for n = I(m+2) + k with
l>2and k € Zp,11, and consider the case [ + 1. Applying equation
(2.14) with the assumption for I/, we may obtain the conclusion for [+ 1.
This finishes the proof. O

We now present the two main results of this section. The first
theorem describes the property of the resolvent kernel.

Theorem 2.8. If K, € C™(D) for a fived integer m € N, then
R, € C"(D), where R, is the resolvent kernel associated with the
given kernel K,; of (2.1).

Proof. Recalling Lemmas 2.6, 2.7 and definition (2.4) of the resolvent
kernel R, yields the conclusion, since the infinite sum of the iterated
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kernels (i.e., the Neumann series) converges absolutely and uniformly
in D. |

The second theorem shows the degree of oscillation of the solution
to the VIE (2.1).

Theorem 2.9. If f € C™(I) and K, € CI"(D) for a fized integer
m €N, then u € C"(I), where u is the solution of equation (2.1).

Proof. We prove this result by applying Theorem 2.8 with the rep-
resentation of u by means of the resolvent kernel R, and f. Differen-
tiating equation (2.5) directly yields, for j € Z,, and t € I, that

. : Lo (j—i-1)
w9 (t) = f(”(t)+/ RUO(t,5)f(s)ds+ Y (R“ Ot 1) f (t)) S
0

1€Lj—1

Applying the formula (2.9), we have for j € Z,,,, 1 € Z;_1 and t € T
that

(G—i—1)

(RO D1 (1)
- Z Z . 1CqR(Z+q,p D(t,t) fOT 7P (¢),

pGZ,-ff,fl qQELy

This, together with Theorem 2.8 and the assumption on f, leads to the
desired result. O

3. The oscillation structure of the solution to the oscillatory
VIEs. We study in this section the oscillation structure of the solution
of VIEs (2.1) for the given kernel K, with the oscillatory component
€9 where g is a nonlinear function in D. The idea of representing
the solution of the VIEs by successive substitutions of the equation
used in [28] is employed to analyze the properties of the solution, and
the technique of changing the interval of integration into paths in the
complex plane is used to decompose the oscillatory Volterra integral
operators.

We begin by recalling the oscillatory structured spaces introduced
originally in [28].
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Definition 3.1. Let X be a normed space, and assume that ey :=
{e; € C() : j € Z5} for N € N is a set of oscillatory functions with
the wave number x. Moreover, suppose that e; with j € Z;{, and 1 are
linearly independent. A k-oscillatory structured space of order n with
en is defined by

Xpn = {uo + Z uje; uj; € Xy p, J € ZN},
jez},

equipped with the norm

1/2
2
full,. = (3 Il )

JELN

We first define the spaces to be used in this section. For a given
oscillator g € C(D), we define

ei(t,s) = elng(ts) (t,s) € D, and eq(t):= et e,

Correspondingly, we construct the k—oscillatory structured spaces 5,Tn
(D) of order n € Z,, with the structure {€;} and the k-oscillatory
structured spaces C}", (I) of order n € Z,, with the structure {e; }.

We shall prove that the solution u of the VIEs (2.1) belongs to
the space N;’fo(]), under the hypotheses that K, € ~;7<,7,L0(D) and f €
52}0(1 ), complemented by appropriate assumptions on the oscillators
g, K and f. Recalling (2.1), the solution u satisfies the equation
u = f 4 V,u. By successive substitutions, we find that

(3.1) u=Viu+ Y Vif

J€Ln—1

The main work of this section is to prove that VI'f € N,Z?O(I ) for

n € N, and there exists a number n € N such that V!¢ € N;’fO(I)
for ¢ € C™(I). We then obtain the form of u from the equation (3.1)
with the help of Theorem 2.9.

We now focus on analyzing the properties of V7! for n € N defined as
n (2.2). For this purpose, we review a decomposition of the oscillatory
integrals [11, 12]. We first present the hypotheses on the integrand.
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Assumption 3.2. 1) € C™1(I) for some m € N, which is independent
of Kk, is analytic in a simply connected and infinite complex region
Q containing the interval I, and the inverse of i exists on £ with
W'(2) # 0 for z € Q. Moreover, v~ (p(2) +ir) € Q for 2 € Q and
T € (—00,00), and there exist constants y1; > 0 and va; > 0 for
j € L1, such that, for z € Q,

[BO@)| = 0=) and | ()] = O(1="7) as |2]  oo.
Assumption 3.3. ¢ € C™(I) for some m € N, which is independent
of k, is analytic in a simply connected and infinite complex region )

containing the interval I, and there exist constants v; > 0 for j € Zy,,
such that, for z € §,

‘¢<J‘>(z)‘=c9(|z|W) as  |z| = oo.

If b and ¢ are analytic in a simply connected and infinite complex
region () containing the interval I, they satisfy Assumption 3.2 and
Assumption 3.3, respectively. For t € I, we have

(3.2) /0 o(1)e T dr = F_(t) — F_(0),

[ o ar = Po) - P

where the paths for t € I are defined by h;(7) := ¢~ 1(¢(¢) + i) with
T € (—00,00), and

1?<t>:—»J/O b (ha(r)) =D R (7) dr,

Fu0)= [ o) O ar,

Since we utilize the above method to decompose the oscillatory inte-
grals, we shall add the analyticity to the kernels K, and f. We therefore
present these assumptions as follows.

Assumption 3.4. L € C™(D) for some m € N, which is independent
of Kk, is analytic in a simply connected and infinite complex region Q2
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with Q containing the interval I, and there exist constants %17]- >0 and
V2, =0 for j € L, and i € Zj, such that, for (z1,22) € O,

2
Th3) as |, fze| = oo

L(i’jii) (Zl, ZQ) = O(|Zl 'Yil‘j + ‘ZQ

Assumption 3.5. The function g has the form g(t, s) := go(t) — go(s)
for (t,s) € D, where the function go € C™ (1) for some m € N is
strictly increasing and satisfies Assumption 3.2.

Assumption 3.6. The kernel K, € ~;70(D) for some m € N has the
form K, := Lie1+ Lg, where Ly, L1 € ;’fO(D) satisfy Assumption 3.4.

Assumption 3.7. The function f € N,Z’LO(I) for some m € N has the
form f = fie1 + fo, where fo, f1 € C['o(I) satisfy Assumption 3.3.

In passing, we comment on the hypothesis imposed on g and Q. If
g(t,s) =t —s for (t,s) € D, g satisfies Assumption 3.5 with go(t) =t
for t € 1. Q is the intersection of the analytic complex regions of f, g
and K.

We next decompose a class of Volterra integral functions defined by
t
(3.3) Ly(t;k) ::/ L(Ls)eii“go(s) ds, fortel,
0
where go € C™*1(I) is strictly increasing and satisfies Assumption 3.2

for some m € N, and L € C}'y(D) satisfies Assumption 3.4. According
to (3.2), we define two functions for (¢,s) € D by

0
F_(t,s):= / L (t,h(s, 7)) KOV (s, 7)e" dr,

(o)
Fy(t,s):= / L (t,h(s, 7)) KOV (s, 7)e " dr,
0
where
(3.4) h(s,T) =gy " (go(s) +ir), fors€ I and T € (—o0,00).
The functions defined by (3.3) have the decomposition
(3.5)  Lui(t;r) = £F5(t,0)e90O) £ Fy (¢, )00 fort e I
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We analyze the properties of h defined by (3.4) in the following
lemma. This requires the use of the Faa di Bruno formula [15, 23, 24]
for derivatives of the composition of two functions. For a fixed n € N,
if the derivatives of order n of two functions ¢ and v are defined, then

(3.6) ($o)™ = Z 69 () B, (w(l),¢(2)’ o W(n_jﬂ)) ,
JEL
where, for j € Z,

n! ™
B, (1,22, ..., Tpjy1) = E T | H <l'> )
myp:ma::--Mp—j41- :

m
ezt .,

where the sum is taken over all (n — j + 1)-tuples (mq,...,mp—j11)
satisfying the constraints

Z m; =7 and Z Ilm; = n.

+ +
IS/ASN ezt .,

Lemma 3.8. If go € C™Y(I) for some m € N is strictly increasing
and satisfies Assumption 3.2, then, for fized T € (—o00,00), h(:,7)
defined by (3.4) and hOV (-, 7) satisfy Assumption 3.3.

Proof. We first verify the assertion for h. From definition (3.4),
we have that, for z € Q, h(z,7) = gy '(go(2) + ir). According to
the assumptions on gg, there exists a constant ;0 > 0 such that
|h(z,7)| = |g0_1((’)(|z|'“’°) +i7)| as |z| = co. We then obtain that there
exists a constant 7o > 0 such that |h(z,7)| = O(|z|™) as |z| = co. For
n € 7}, using formula (3.6) yields that, for z € Q,

m?
R0 (2, 1)
= @ 00(2) + 1080 (500D )0 E))
JETE

Applying Assumption 3.2 to go we obtain that there exists a constant
Yn > 0 such that ’h("70)(z,7)| = O(|z|™) as |z| = co. We can obtain
the result for (%Y by the same method used above. The proof is
complete. |
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The next theorem states the properties of V!'f for n € N and
fe N,QTO(I ). For this purpose, we assume throughout the subsequent
parts of the paper that {2 has the following property: for any ¢ € I and
z € (), the straight line connecting ¢ and z lies wholly within .

Theorem 3.9. If g € C™ (D) for some m € N satisfies Assump-
tion 3.5 and K, € C}"'((D) satisfies Assumption 3.6, then f € ~,2'f0(l)
satisfies Assumption 3.7, V2 f € 5;"0([) forn e N.

Proof. We prove this result by induction on n. We first analyze V, f.
Defining w1 (t) := (V,wo)(t) for ¢ € I with wg := f, we see that, for
tel,

wi(t) = e1(t)ao(t) + Bo(t)

t t
+/ Ly(t,s) fo(s)e™ o) d8+/ Lo(t, s)f1(s)e™90) ds,
0 0

where, for t € I,
t
ap(t) :z/ Li(t,s)f1(s)ds
0

and

Bo(t) = /0 Lo(t, s) fo(s) ds.

By replacing L by Lj fo and Lo f1 in (3.3), we obtain for ¢ € I that
t
[ 1ats)pa(s)e) ds = —es(ran(t) + ()
0

/0 Lo(t, s) f1(5)e"90) ds = —ey (£)an(t) + Balt),

where ay(t) = F_(t,0), p1(t) = F_(t,t), aa(t) := Fy(t,t) and
Ba2(t) = F(t,0) for t € I. Note that the functions a; and 3; for
J € Zy are independent of x. We therefore obtain that w;, € C\(I).

To prove the conclusion by induction we next need to verify that o;
and B; for j € Zy satisfy Assumption 3.3. We first consider ag. Using
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formula (2.8), we have that, for z € Q and j € Z,,,

a(()j)(z):/ongj,o)(z s)f1(s)ds + Z [ (4,0) (2, 2) 1 (= )i|(j*’i71).

1€2%5 1

Let ¢ denote the straight line that connects 0 and z in 2. We find that
the upper bound of the first term in the right hand side of the equation
above is

maxc {|L§ (2, 5)£1(5)] 21}

This, together with the assumptions on L; and fi, yields that ag
satisfies Assumption 3.3. We then analyze a; where, for z € € and
j € ZTVM

ol (2) = / " LU (2,10, 7)) folh(0, 7ROV (0, P)erdr.

Applying the assumptions on L; and fy yields that «; satisfies As-
sumption 3.3. We next consider ay. From the definition of F, we
have that, for z € Q and j € Z,,,

agj>(z):/0°°7>g (Lo (2, h(z7) 1 (h(z, RO (z,7)] e~ *mar.

Applying the assumptions on g, Ly and f; with Lemma 3.8, we obtain
that aq satisfies Assumption 3.3. By using the same method we get that
B; for j € Zy satisfies Assumption 3.3. This yields that w; € 5,1’}0([)
satisfies Assumption 3.7.

We finally assume that this result is true for n € N, ie., w, =
Viwp—1 € 5;’}0(]) and consider the case n + 1. We can obtain the
result for n + 1 by the same method used above. This finishes the
proof. O

We now establish for K, € ~Z,L0(D) that the operator V' reduces
the oscillatory order of functions in C*(I) by n € N. To see this, we
recall the definition of the less oscillatory kernel according to [28]. We
say that L € C'(D) is a less oscillatory kernel of order n for n € Z},
if there exists a positive constant ¢ such that, for all Kk > 1, j € Z,,_1
and i € Zj,

(i —i) < ppm(n—j-1)
(3.7) r?gx{‘L (t,t)‘} <ck .
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For L € C77(D), we define an operator on C(I) by

(Wi[L)9) (t) == /O L(t, s)e" 99 g(s) ds, for t € I.

Note that Wp[L] denotes a Volterra integral operator with non-
oscillatory kernel. According to [28], if L € C}"(D) is a less oscillatory
kernel of order n for n € Z}, and g(t,s) =t — s for (t,s) € D, the op-
erator W, [L] maps C*(I) into 5’;’}7,1_”([ ). In the following lemma, we
extend this property of W,[L] to the nonlinear oscillator g satisfying
Assumption 3.5.

Lemma 3.10. If L € C\7y(D) for some m € N is a less oscillatory ker-
nel of order n for n € Z and g € C™ 11 (D) satisfies Assumption 3.5,

m

then the operators W, [L] and Wy[L] map C*(I) into ég‘m_n(I)
Proof. For ¢ € C™(I), we define (W, [L]¢)(t) = wo(t)e9*0) and

wi (t) == (WolL]9)(t) for t € I, where w(t) := [y L(t,s)e"9(%9)p(s) ds.

It suffices to prove that wo, wy € C}",,_,,(I). We can use the method

described in [28] to prove these results but omit the proof. O

We first consider the case where K, € GQO(D) satisfies Assump-
tion 3.6 with the form K (t,s) = Li(t,s)e"9") for (t,s) € D. For
n € Nwith n > 1, let

t
L,(t,s) ::/ Li(t,v)Ly—1(v,s)dv for (¢,s) € D.
S

We obtain that V' = W,[L,], n € N. We show the property of L, in
the following lemma.

Lemma 3.11. If g € C™Y(D) satisfies Assumption 3.5 for some
m € N and K, € Cy(D) satisfies Assumption 3.6 with Lo = 0, then
Ly, € C'y(D) forn € Zf, is a less oscillatory kernel of order n.

Proof. We prove this result by induction on n. According to the

assumption on K, we obtain that L, € C}"(D) is a less oscillatory

kernel of order 1. Assuming that this result is true for n € Z} |, we

consider the case n + 1. Using formula (2.8), we have that, for j € Z,,
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i€Zjand (t,s) € D,

LT (t,s) = / LS (1, 0) LD (v, 5) do
(i—1—1,5—1)
+ > [0 DL 9)] ’
lE€EZi
(0.5) (i,j—i—k—1)
- Z [Ll(t,s)Ln’ (575)} .

kE€Zj_i—1

This leads to the fact that there exists a positive constant ¢ such that,
forall kK > 1, j € Zy, and ¢ € Z;,

I?alx{ Lgf_ffi)(t,t)‘} < e~ (n=d),
€

We then obtain the conclusion of n 4 1. This completes the proof. [

The structure of the solution for the case above is described in the
following theorem.

Theorem 3.12. If g € C™TY(D) satisfies Assumption 3.5 for some
m € N, K, € N;”LO(D) satisfies Assumption 3.6 with Lo = 0, and
fe 6,’;’?0(1) satisfies Assumption 3.7, then the solution u of the VIE
(2.1) belongs to the space ~Z,Lo(—7)'

Proof. We prove this result by applying equation (3.1) for n = m.
According to the assumptions on K, and g, we have that L., € C"y(D)

is a less oscillatory kernel of order m. Note that V" = Wy[Ly].
We obtain that V" maps C}*(I) into C}75(I). This, together with
Theorems 2.9 and 3.9, yields the conclusion. ]

We next assume that K, € ~Z’Z0 (D) satisfying Assumption 3.6 has
the form

K(t,s) = Lo (t,s)e™9") 4 Loo(t,s) for (t,s) € D,
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with Loo and Loy € CTy (D). According to Assumption 3.6, we have
that Lo = Lo and Lo = Ly. For n € N and (¢,s) € D, we define

t
Gnolt,s) == / Lo,o(t,v)Lyp—1,0(v,s)dv,

st
Gnyl(t, S) = / Lo’l(t, ’U)Lnfl’l(’l), S) d’l),

St .
Gn2(t,s) ::/ L070(t,U)Ln_l,l(v,s)e“‘g(”’s) dw,

t
Gn,S(ta 8) = / L071(t, U)Ln—l,o(% s)eiﬁg(tﬂ)) do.

To separate the oscillation of G, 2 and G, 3 as the function (3.3), we
define, for (¢,s) € D,

R, 0(t,s) == (Fi[LooLn-11]) (t,s,5),
Rya(t,s) == (Fi[LooLln-1.1]) (¢, 5,1),
Ino(t,s) == (F-[LoaLn-1,]) (£, 5,1),
Ini(t,s) = (F-[LogLn-1,0]) (t,5,5),
where, for an integrable function L(t, s,v) with 0 < v<t<1,

(38)  (FilLl) (ts.0) = / L (5, hv,7)) hOD (v, 7)o" dr,
0
(3.9) (F_[L]) (t,s,v) := / L(t,s,h(v,7)) RO (v, 7)e " dr.

— 00

We obtain for (¢,s) € D that

Groa(t,s) = —Ry1(t, s)e9 %) + R, o(t, s)
and

Gn(t,s) = —Jna(t, s)e™2) 4 T, o(t, ).
For n € N, we then define
(3.10) Lyo(t,s) :=Gnolt,s)+ Ruolt,s) + Jnolt,s)
and

(311) Ln,l(ta S) = Gn,l(t7 S) — le(t, S) — Jn,l(ta S) for (t, S) e D.
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According to the definitions in (3.10) and (3.11), we obtain that the
decomposition for the iterated integral operators of high orders is
VI = Wy[Ln—11] + Wo[Ln-1,0], n € N. To analyze the properties
of V!, we verify that the functions Gy,—1,0, Gn-1,1, Rn-1,0, Rn-11,
Jn—1,0 and J,_1,1 are less oscillatory kernels of order n for n € z
with n > 1. According to the definitions (3.8) and (3.9), we introduce
the following assumption.

Assumption 3.13. L € C™(D) for some m € N is independent of
k, and L(-,t) for t € I is analytic in a simply connected and infinite
complex region ) containing the interval I. In addition, there exist
constants v; ; > 0 for j € Zn, and i € Z; such that, for z € Q and
tel,

2|7)  as  |z] = oo.

]LW*Z‘)(Z,t)] -0

We first show the property of G,, o and G, ;1 in the following lemma.

Lemma 3.14. If g € C™"Y(D) satisfies Assumption 3.5 for some
meN, K, € GEO(D) satisfies Assumption 3.6, and Lyp_10, Ln—11 €

Wo(D) are less oscillatory kernels of order n for n € Z% | which
satisfy Assumption 3.13, then Gy, 0, Gn1 € Cl(D) are less oscillatory
kernels of order n + 1 and satisfy Assumption 3.13.

Proof. The first result of this lemma can be proved as the one in
Lemma 3.11. We focus on verifying the second result. Using the
definition of G,, o we have that, for ¢t € I and z € Q,

Gnﬁo(z,t) = / LQﬁo(Z,U)Ln,L()('U,t) dv.
t
Using formula (2.8), it follows for j € Z,,, ¢ € Z;, t € I and z € Q that
G0 = [ L6 oL w
t

(i—1—1,j—1)
+ Z |:L(l0) n 1,0(th):|

lE€EZi—1

— Z {L0,0(27t)L£?_’k1),0<t7t>

k€Zj i1

}(i,jfifkfl) .
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According to the assumptions on K, L,_1, and L,_; 1, we obtain
that G, satisfies Assumption 3.13. We can verify the assertion for
Gp,1 by the same method. This completes the proof. O

We next analyze the properties of functions R, o, Rn,1, Jn,o and
In1-

Lemma 3.15. If g € C*™T1(D) satisfies Assumption 3.5 for some
meN, K, € 6’278(D) satisfies Assumption 3.6, and L,,_1,0, Ln—1,1 €
C24(D) are less oscillatory kernels of order n for n € Z _ which
satisfy Assumption 3.13, then Ry, 0, Ryn1, Jno and Jy1 € ngg(D) are
less oscillatory kernels of order n + 1 and satisfy Assumption 3.13.

Proof. Using the definitions (3.8), (3.9) and the assumptions of this
lemma, we can verify that Ry o, Rp 1, Jno and J, 1 € C,ng(D). Note
that R, 0, Rn1, Jn,0 and Jy 1 have a similar structure. We shall only
verify that R,, o is a less oscillatory kernel of order n 4 1 and satisfies
Assumption 3.13. The analogous assertions for R,, 1, J, 0 and J,, 1 can
be proved in the same way.

We first prove that R, o satisfies (3.7) withn =n+1forn € Z} .
Note that R, o admits the explicit expression for (¢,s) € D

Rno(t,s) = / Loo(t, h(s, 7)) Ln_1.1(h(s,7),s)h OV (s, 7)e " dr.
0

For (t,s) € D, we define
O(t;t,8) == Loo(t, h(s,T))Ly—1,1(h(s,T), s)h(o’l)(s,T)

for 7 € [0, 00), which is a function with respect to 7. By integration by
parts and the assumptions on g, L,,—1,0 and L,_;,1, we have that, for
(t,s) e D,

o®(0;t, 1
¥ (O;t,s)

kpt1 P

(3.12) Rnolt,s)= Y

PELn—1

/ 0™ (7:t, s)e " "dr.
0

We now focus on estimating the bound of (0®)(0;¢,5))=% for j € Z,
and ¢ € Z;. For this purpose, we first derive

77;0(7—5 3) = Dﬁ (Ln—l,l(h('S:T)v 5)) for p € Zn_1.
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Applying formula (3.6), we see for p € Z | that
mp(r.s) = Y L1 (h(s. 7). 5)
qELT
X By ((h(s,7) O, (a5, 7)), ..., (h(s, 7)) P~ ).
This leads to 19(0,s) = L,—1.1(s, s) and
1(0,5) = D7 ()L, (s 5),
qELT

where ay, 4(s) is defined by
By ((h(s,7) 1, ((s, 7)), (h(s, 7)) 0=

with 7 = 0. We obtain that there exists a positive constant ¢ such that,
forall k > 1, j€Z, and p € Z,_1,

(0, 9)

e < ek Pl (i) < o= (nmd) o j<n-—mp,

0 (0,5)|

s <ck P 1< e ) for j>n—p,

since p+1 >n—j+1 > n—j. This ensures that there exists a positive
constant ¢ independent of & such that, for all j € Z,, and i € Z;,

‘(6(1))(0;8’8))(14—1) <

Notice that the upper bound of the term with integral in the equa-
tion (3.12) is ¢k~ ™ for a positive constant ¢ independent of x, since
Loo € C25(D) satisfies Assumption 3.4 and Ln,_1, € CXg(D) sat-
isfies Assumption 3.13. We then obtain that R, satisfies (3.7) with
n=n+1forneZ: | from (3.12).

ck" I, forsel.

We now prove the second result. For j € Zyy,, ¢ € Zj, t € I and
z € Q, we have that

RO (2,1)
o0

= [ Dpi Lg’oo)(z h(t, T))Ln,lyl(h(t,T),t)h(o’l)(t,7)> e " dr.
0
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It follows from the assumptions on Lg o, L,—1,1 and g that R,, o satisfies
Assumption 3.13. This finishes the proof. O

We are now ready to prove the properties of L,, ¢ and L, ; for n € Ng.

Lemma 3.16. If g € C*™*Y(D) satisfies Assumption 3.5 for some
m € N and K,, € C,%TS(D) satisfies Assumption 3.6, then L,_1,
Ln_11 € CFy(D) are less oscillatory kernels of order n for n € Z,.

Proof. According to the assumption on K, we have that Ly and
Lo,1 € C23(D) are less oscillatory kernels of order 1. The results of this
lemma may be proved by induction n with the help of the definitions
of (3.10), (3.11), Lemma 3.14 and Lemma 3.15. d

We next present a property of the iterated integral operators V;! for
n € Z; in the following theorem.

Theorem 3.17. If g € C*™+1(D) satisfies Assumption 3.5 for some
m € N and K, € CF¢(D) satisfies Assumption 3.6, then the operator

V™ maps C™(1) into C™,, . (I) forn € 7.

K K,m—n

Proof. For n € Z},, we prove this result by using the decomposition
for V7, which is V2 = Wy [Ln—1,0] + Wo[Ln—-1,1]. This, together with

K
Lemma 3.10 and Lemma 3.16 yields the conclusion. O

We now state the main result of this section: it describes the
structure of the solution of the VIEs.

Theorem 3.18. If g € C?*™ (D) satisfies Assumption 3.5 for some
m € N, K, € 5,378(D) satisfies Assumption 3.6, and f € ~;’f0(l)
satisfies Assumption 3.7, then the solution u of the VIE (2.1) belongs
to the space 5,’3}0(1).

Proof. We obtain the desired result by applying equation (3.1) for
n = m with the assumptions on K, f and g. (|

To close this section, we observe that a nonlinear oscillator satisfying
the assumptions introduced in this section is go(z) := (z +1)? (z € I);
here we could choose Q := C\ [-1,—0c0). We shall analyze the
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oscillation structure of solutions to VIEs with such nonlinear oscillators
in a future paper.

4. The oscillation structure of the solution to the oscillatory
VIDESs. In this section, we study the oscillatory structure of Volterra
integro-differential equations with the form

(4.1) o/'(t) = a(t)u(t) + f(t) + /Ot K(t,s)e"9"%)y(s)ds, fortel,

and u(0) = ug, where g and K € C(D) are assumed to be independent
of the wavenumber k£ > 1. We assume that ¢(t, s) := go(t) — go(s) for
(t,s) € D, where gy € C1(I) satisfying gf(t) # 0 does not depend on x
for t € I. We first derive the VIE. We now prove that the representation
of the solution to (4.1) by the differential resolvent kernel contains the
oscillatory component of the given kernel. The oscillatory structure
of the solution to (4.1) is then analyzed by rewriting the VIDE as a
second-kind VIE.

We first show that the differential resolvent kernel of (4.1) inherits
the highly oscillatory term el*9.

Theorem 4.1. If a, f € C(I) and K € C(D), then, for any initial
value uy € R, the VIDE (4.1) has a unique solution u € C(I).
Moreover, there exists a unique function r € C1(D) such that u can
be written in the form

(4.2) u(t) = rq(t,0)up + /t re(t,s)f(s)ds, fortel,
0
where 7, (t,s) == r(t, s)e"95) for (t,5) € D.

Proof. The proof is carried out along the lines of the method used
in [3]. We first multiply both sides of (4.1) by e #9®) for ¢ € I; this
yields

(4.3)
ul (t) = (a(t) —ikgh(t))us(t) + ful(t) +/(J K(t,s)ux(s)ds (t € I),

1, (0) = uge 500,



VIES AND VIDES WITH OSCILLATORY KERNELS 481

where, for t € I, u,(t) = u(t)e™*9°®) and f.(t) = f(t)e 9" This is
a linear first-order VIDE for u,. According to classical Volterra theory
[2], we obtain that the unique solution of (4.3) u, € C(I) has the
form

t
@4)  un(t) = r(t 0)un(0) + / r(t,8)fu(s)ds, fortel,
0
where r € C(D) denotes the differential resolvent kernel of the VIDE
(4.3). Multiplying both sides of (4.4) by €9 (®) for t € T yields the
conclusion. (]
Note that Theorem 4.1 does not tell us whether or not r is highly

oscillatory. However, for the following special case, the differential
resolvent kernel 7 of the VIDE (4.3) is independent of «.

Corollary 4.2. Ifa, f € C(I), K € C(D) and a = ikg|, then the
differential resolvent kernel r,, of (4.1) has the form r. = rei®9, where
r € CY(D) is independent of k.

Proof. We show that the differential resolvent kernel of the VIDE

(4.3) for u, is independent of . It follows from [2] that the differential
resolvent kernel of (4.3) is defined by

(4.5) r(t,s) =1+ /t Q(t,v)dv, (¢, s) €D,
where () satisfies the resolventé equation

Q(t,s) = H(t,s) /Qtv (v,s)dv, (t,s) € D,
with

H(t,s) = a(s) —irgy(s / K(v,s)dv, (¢,s) € D.

By the assumption on the function a, we see that
t
H(t,s) :/ K(v,s)dv for (t,s) € D

is independent on k. This ensures that @ is independent of x. The
assertion that r is independent of s from (4.5) then follows. O
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We now study the oscillatory structure of the solution to the VIDE
(4.1) by rewriting the initial-value problem (4.1) as a second-kind VIE,
namely

(4.6) u(t) = f(t) + /0 K(t,s)u(s)ds, fortel,

where, for (¢,s) € D,

(47) fity = uo+ [ f(s)as
K,(t,s) =a(s) + /t K (v, 5)e®9(v9) dy,

and then using the analogous results for VIEs presented in the previous
section. Let R, denote the resolvent kernel of the VIE (4.6). The
differential resolvent kernel for (4.1) is then given by

(4.8) re(t,s) =1+ /t R, (t,v)dv, (¢,s) € D.

We shall derive the oscillatory structures of the resolvent kernel and
the solution to the highly oscillatory VIEs (4.6) under appropriate
assumptions on g, a, f and K. We then obtain the oscillatory structure
of the solution to the VIDEs (4.1).

Corollary 4.3. If K and g € C™(D) for a fized integer m € N are
independent of k and a € C™(I), then r, € C™(D), where r,, is the
differential resolvent kernel of (4.1).

Proof. We prove this result by first verifying that the kernel K
defined by (4.7) belongs to the space C'7*(D) and by then applying
Theorem 2.8 with the definition (4.8) of the differential resolvent
kernel of (4.1) to obtain the conclusion of this corollary. We only
estimate the bound of the derivatives of K,. It follows from (4.7)

that KM = Kelr9,

K0 = (Ke) 0 (€ Za),
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while, for j € Z,, (t,8) € D,

) . t . (0,5)
I(}({O,J)(t7 S) — a(J)(s) +/ (K(’U7 S)emg(v,s)> J dv
- Z (v, s

(K@, semse) @ 17

i€Lj 1

V=S8

Then, for j € Z], and i € Z}, we have that K870 = (Keirg)(i=1i—i)
These equations, together with the assumptions stated in this corollary,
yield that K, € C*(D). This completes the proof. O

Note that the conclusion of Corollary 4.3 is valid for any nonlinear
oscillator g.

We next state the main result of this section.

Theorem 4.4. If g € C*™ (D) satisfies Assumption 3.5 for some
m e N, a € CZ4(I) satisfies Assumption 3.3, and f € 5,:’?0(1) satisfies
Assumption 3.7, then the solution u of the VIDEs (4.1) belongs to the
space 5’;’}0(1).

Proof. We prove this result by using the results for the VIE (4.6).
According to Theorem 3.18, it suffices to verify that f € N;'fO(I )
satisfies Assumption 3.7, and K, € 6378(D) satisfies Assumption 3.6,
where fand K, are defined in (4.7). The assertion for fcan be proved
as that in Theorem 3.9, and we omit the proof. According to the

decomposition of the oscillatory functions of the form (3.3), we have
that, for (¢,s) € D,

K(t,s) = —ei’“g(t’s)/ K(h(t,7),s)e” """ dr
o
+/ K(h(s,7),8)e™""dr + a(s),
0

where h(t,7) := gy '(go(t) +ir) for t € I and 7 € [0,00). This,
together with the assumption of the theorem, yields the desired result
for K. O
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To close this section, we use three examples to illustrate the form
of the differential resolvent kernel of the VIDEs (4.1) for some special
cases.

Example 4.5. We choose a(t) = ik, go(t) = t and K(t,s) = A for
(t,s) € D. Equation (4.3) reduces to

t
ul (t) = fo(t) + /\/ ux(s)ds, forte I, and u,(0) = ug.
0
u,, satisfies the second-kind Volterra integral equation

t
+/ K. (t,s)ux(s)ds, tel,
0

(t) = ug +/0 fr(s)ds

and K, (t,s) = A(t—s) is independent of k. According to Corollary 4.2,
we obtain that the resolvent kernel has the form r, = re*? with r
independent of k.

where

Example 4.6. We choose a(t) = A/(ik), go(t) = t and K(t,s) = A
for (t,s) € D. We have that K, (t,s) = )\/(m) ir(t=s)  The solution of
(4.6) has the form

~ A
u(t) = f(t) + — o / IO ) (6 s)f( )ds, fortel.
0

The differential resolvent kernel is, for (¢,s) € D,

re(t,s) = 1+ A1 — O FR0E=9) /() 4 2.

Example 4.7. We consider the kernel K, of (4.6) satisfying K, =
Wel*d, with W € C(D) independent of k. The resolvent kernel
associated with K, then has the form

R.(t,s) = R(t,s)e™9"%)  for (t,s) € D,

where R is the resolvent kernel associated with W. We obtain that the
differential resolvent kernel of (4.1) has the form (4.5).



VIES AND VIDES WITH OSCILLATORY KERNELS 485

5. Concluding remarks. We analyze in this paper the oscillatory
properties of solutions of VIEs and VIDEs with highly oscillatory ker-
nels, where the oscillatory component of the given kernel is a product of
a non-oscillatory smooth function and a typical known oscillatory func-
tion with a nonlinear separable oscillator. The oscillatory components
of the solution are derived by using the iterated integral operators to
represent the solution. We observe that the oscillatory structure of the
solutions is similar to that of the given kernel of the VIEs and VIDEs. In
future work, we will study the oscillatory properties of solution of VIEs
and VIDEs with highly oscillatory kernels for the case where the given
kernel has a weak singularity and a more general (nonlinear) oscilla-
tor. Our results will also form the basis for designing efficient numerical
schemes (e.g., collocation and Galerkin methods) for approximating the
solutions of VIEs and VIDEs with highly oscillatory kernels (in analogy
to [8, 9, 13, 14, 29]).
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