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Abstract. The existence and uniqueness of solutions to the Cauchy problem for a first-order
quasi-linear partial differential equation is studied in this paper using the Henstock-Kurzweil
integral. The classical theory requires certain differentiability and continuity conditions on
the coefficients of the derivatives in the equation. It is shown here that in the Henstock-
Kurzweil integral setting these conditions can be relaxed and that the resulting solution is
differentiable though the derivatives need not be continuous. This sharpens the classical
result and provides a bridge between classical and weak solutions in the linear case.

1. Introduction. The Henstock-Kurzweil integral is a generalization of the
Newton, Riemann, and Lebesgue integrals (cf. [5, 12, 16, 18, 20, 22, 31]). A partic-
ular feature of this integral is that it can be used to define the integrals of highly
oscillating functions such as F'(t), where F(t) = t?>sint=2, t # 0, F(0) = 0. The
Henstock-Kurzweil integral thus provides a natural framework for the study of differ-
ential equations which involve highly oscillating functions. The Henstock-Kurzweil
integral provides a bridge between the classical theory which generally focuses on so-
lutions with continuous derivatives and the more modern theory, which concentrates
on weak solutions. In the Henstock-Kurzweil setting solutions are differentiable but
their derivatives are not necessarily continuous. There has been much research
on the applications of this integral to ordinary differential equations ([2, 4, 6, 7,
15, 21, 27]) and some initial investigations on applications to functional differential
equations ([8]); however, applications to partial differential equations are largely un-
explored. In this paper we study first order partial differential equations involving
highly oscillating functions in the Henstock-Kurzweil setting.

In this section we introduce notation which will be used throughout the paper,
describe the general problem and further motivate the use of the Henstock-Kurzweil
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integral. The definition of the Henstock-Kurzweil integral will be given in the next
section. For succinctness we shall refer to a function which is Henstock-Kurzweil
integrable as simply HK integrable. All intervals of the real line are assumed compact
unless otherwise noted.

Let R denote the set of all real numbers, I, Is, I3 be intervals in R, and [ =
I; x Iy x I3. The space of functions h : I, — R which are HK integrable on I} will
be denoted by HK (Iy). Let h,g € HK(I;). A function f : I — R belongs to the
class Car(h,g) if: (a) for each (y,2) € I; X I, f(-,y, z) is measurable; (b) f(z,-,-) is
continuous for all x € I; and (c) the inequality g(x) < f(x,y, z) < h(z) is satisfied
for all (z,y,z) € I. Let £: I; — R be a function which is Lebesgue integrable on I;.
A function f : I; — R belongs to the class Lip(¢) if:

’f(xvyhzl) - f(x7y2722)| < g('x)ﬂyl - y2’ + |Zl - ZQ|)7

for any two (z,y1,21),(x,y2,22) € I. Recall that a function f : Iy x I3 — R
is differentiable (i.e., has a total differential) at (y,z) € I x I3 if there exists a
(q1,q2) € R? such that f(y+ Ay, 2+ Az) — f(y,2) = Ay + @Az + (| Ay| + |Az]),
where € = €(y, z,Ay,Az), and € — 0 as Ay, Az — 0. It is well known that if f
is differentiable at (y, z) then the partial derivatives exist and ¢1 = fy,q2 = f.. A
function f : I — R is said to belong to the class D(Iy x I3) if for each x € I, the
function f(z,-,-) is differentiable on Iy x I3; i.e.,

flx,y+ Ay, z+ Az) — f(x,y,2) = fy(z,y, 2) Ay + f.(z,y,2) Az + €(|Ay| + |Az]),

where € = e(z,y, z, Ay, Az), and € — 0 as Ay, Az — 0.

Let m : I; — R* be Lebesgue integrable on I;. A function f : I — R is said to
belong to the class DB(Iy x I3,m) if f € D(Iz x I3) and there exists a p > 0 such
that the function €(z,y, z, Ay, Az) in the above inequality satisfies

l€(x,y, 2, Ay, Az)| < m(x)

for all (x,y,z) € I and Ay, Az € [—p, p].

Throughout this paper the point (x¢,y0,20) € R3 is regarded as fixed. The
intervals I, I5 and I3 are defined as Iy = {z : |z —zo| < a}, I = {y : |y — yo| <
B}, Is = {z : |z — 20| < ~v}. The symbols a and b represent throughout this paper
real-valued functions defined on I satisfying the following conditions:

(a) a € Car(hi,g1),b € Car(hs, g2);
(b) a,b e Lip(¥).
For certain applications we will also require
(c) a,be D(Iy x I3);
(d) ay,a.,by,b, € Car(—hsg, hs).
Here, the functions hg, g are in HK (I1). We remark that if both hs € HK(I;)
and —hs € HK(I1), then hs is Lebesgue integrable on this interval (see Section 2).
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We shall prove that if a : I — R satisfies conditions (b), (c¢), and (d), then a €
DB(I x I3,m) (see Lemma 11). Throughout this paper the function w : Iy — R is
assumed to have a continuous derivative on I with w(yg) = zo.

In this paper we consider the Cauchy problem for a first-order quasi-linear partial
differential equation

0z 0z
%+a(x,y,z)a_y—b($7y7z)7 (1)

2(z0,y) = w(y)- (2)

The Cauchy problem is said to have a solution z if there exist intervals Fy C I1, Fs C
Iy, with g € E1,y0 € FE5 such that z : Ey x Ey — I3 is differentiable almost
everywhere in Fy x Es, and satisfies equation (1) almost everywhere in Fy x Ej,
and equation (2) everywhere in Es.

We prove that the Cauchy problem has a unique solution if a and b satisfy condi-
tions (a)—(d). Our results are a generalization of classical results (cf. [3, 11, 14, 29,
32]). There is a paucity of results regarding the analogous problem in the Lebesgue
framework; however, there are many references for second-order partial differential
equations, e.g., [1, 10, 24, 25, 26, 33]. We now state the main results of the paper;
the proofs will be given in Section 4.

Theorem 1. If the functions a and b satisfy conditions (a)—(d), then the Cauchy
problem (1), (2) has a unique solution.

Theorem 2. Let a,b be real-valued functions on I with continuous partial deriva-
tives, and let P,Q be real-valued functions on I; such that a = a+ P',b=0b+ Q.
Then the Cauchy problem (1), (2) has a unique solution z. Furthermore, the solution
z is differentiable on Iy x Iy and satisfies (1) everywhere in 11 X Is.

Corollary 3. Let a,b be real-valued functions on I with continuous partial deriva-
tives. Then the Cauchy problem (1), (2) has a unique solution which satisfies equa-
tion (5) everywhere in Iy X I5.

Remark 1. The above corollary corresponds to a classical result for the Cauchy
problem (cf. [3, 11, 14, 29, 32]). Theorem 2 is an extension of this result because
the functions a and b need be in only HK(I;) and therefore can be of a highly
oscillatory nature. Since the Henstock-Kurzweil integral encompasses the Lebesgue
integral, this theorem is also an extension on the analogous problem under the more
restrictive assumption that a and b are Lebesgue integrable on I;. Note also that
the solution z guaranteed by Theorem 2 is differentiable everywhere on I; x Iy but
that the derivatives need not be continuous there.

The following theorem refines this result for the linear partial differential equation:

Theorem 4. Let a : I} x I — R be a function such that a € Car(hy1,g1),a €
Lip(£),a € D(I3), and a, € Car(ha, —hs), where the hy,he, g1 € HK(I1). Let c and
d be real-valued functions on Iy X Iy such that ¢ € Car(hg, —hs),d € Car(hs, g3), ¢
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.d € Lip({), ¢, d € D(I3) and ¢y, dy, € Car(hg, —hg), where hg,g3 € HK(I). Then
the Cauchy problem

0z 0z
%_‘_a(xay)a—y —c(:c,y)z—{—d(:n,y), (3)

z(z0,y) = w(y), (4)

has a unique solution z given by z(z,y) = z(z,0(z,y)), where

xT

Z@%ﬁ)ztf{uﬂn)+u/ a(t, y(t m))e " dt},

xo

F=Flen) = [ ety

Zo

y(x,n) is the solution to the ordinary differential equation y' = a(x,y) with y(z¢) =
n, and 0(z,y) is an inverse of y(z,n).

Remark 2. In the above theorem it is assumed that ¢ € Car(ha, —hs) and hence
that c is Lebesgue integrable on I;. This means that for any fixed n the function
F(-,n) is of bounded variation on I; and this ensures that d(t,y(t,n))e F® is
in HK(Iy). If this restriction is relaxed to say ¢ € Car(hs,g3) then the result
does not follow because d(t,y(t,n))e”¥®" may not even be HK integrable on I;.
What is needed here is that c(z,y)z + d(z,y) € Car(ha, gs) for some functions
ha, g4 € HK(I1); if we assume that ¢ € Car(hs, g3), then, in I,

92(z) < c(z,y) < ha(z),

but this does not imply that

g2(x)z < c(x,y)z < ha(z)z,

since z may be negative. If, however, go(z) = —ha(z), then |c(x,y)| < ho(x) on Iy
and since I3 is compact there is an M > 0 such that |c(x,y)z| < Mhg(x) for z € Is.

Remark 3. The solution in Theorem 4 is a weak solution ([11, 13, 30]); i.e., for
any infinitely differentiable function ¢ with compact support

/1/1 (z.9)1 _0¢(z,y) a¢>(9cy)( )}dxdy

ox

// z(x,y)c xy¢xydxdy+// (z,y)p(z,y) dz dy.
12 Il I2 Il

We shall not prove this here. The proof involves two-dimensional Henstock-Kurzweil
integrals, integration by parts, and a Tonelli-type theorem ([5, 12, 27]) as in the
case of Lebesgue integrals. The solutions to the Cauchy problems guaranteed by
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the above theorems, however, are in fact differentiable everywhere in the region
of existence for the weak solutions. This is an advantage of using the Henstock-
Kurzweil integral. It may be, however, that the derivatives are not continuous. The
solutions thus lie somewhere between the classical and weak solutions. This case is
not contained in the Lebesgue theory.

Example. It is not difficult to construct specific examples of partial differential
equations the solution of which require the Henstock-Kurzweil integral setting. Con-
sider the partial differential equation

0z 0z

e
), 6
for (z,y,2) € I ={[-1,1] x [-1,1] x [—4, 4]} subject to the initial condition
2(0,y) = —y. (6)

Here,
Flz) = 2% sin(5) ?f x#0
0 if £ =0.

Evidently, the solution is z = 2 —y+ F(y). The solution is differentiable on [—1, 1] x
[—1,1]; however, the partial derivative z,(z,y) = 1 4+ F’(x) is not continuous at
x = 0 and is highly oscillating in a neighbourhood of zero. This simple example is
not covered by the classical theory (Corollary 3) or any result using the Lebesgue
integral since F’(x) is not even Lebesgue integrable on [—1, —1].

Remark 4. Examples such as the above involving highly oscillating functions
emphasize the natural role the HK integral plays in the theory. The need for the
HK integral is more acute for the quasi-linear case. For the linear case, partial
differential equations involving highly oscillating functions such as F' in the above
example can be tackled using the theory of distributions. Nonetheless, even in these
cases the HK integral setting gleans a sharper result, viz., the differentiability of the
solution.

2. Henstock-Kurzweil integrals and ordinary differential equations.
The solution of a quasi-linear first-order partial differential equation can be reduced
to the solution of a system of ordinary differential equations using the familiar
method of characteristics ([3, 11, 14, 29, 32]). As the method of characteristics will
play a central role in the proofs of the existence results, we summarize in this section
some of the known results of use in later sections concerning ordinary differential
equations and Henstock-Kurzweil integrals. We also establish some results concern-
ing the differentiability of solutions, which will be used in the study of the Cauchy
problem.

Definition 1. A real-valued function f is said to be HK integrable to A on [u,v] if,
for every € > 0, there is a positive function 6(£) such that for any division D given
by u=x9 <z <...<x,=0vand {&,&,...,§,} satisfying

& —0(&) <mim1 <& < <&+ 0(&)
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fori=1,2,...,n, the inequality
n
I f(G) (@i —mia) — Al < e
i=1
is satisfied.
The relationship between the Henstock-Kurzweil and the Lebesgue integrals is
detailed in the following theorems:

Theorem 5. If f is Lebesgue integrable on the interval [u,v], then f € HK ([u,v]).

Theorem 6. If f € HK ([u,v]) and nonnegative on [u,v], then it is Lebesque inte-
grable on [u,v].

Theorem 7. If f € HK([u,v]) and g is a function of bounded variation on [u

then fg € HK([u,v]). For a fivzed f € HK([u,v]), the linear functional {f,g)
f;j fg is continuous on the space of functions of bounded variation on [u,v).

Proofs for the above results can be found in [5, 12, 16, 18, 20, 31].

The next theorem concerns the existence, uniqueness, and continuous dependence
on initial values of solutions to ordinary differential equations using the Henstock-
Kurzweil integral:

.

Theorem 8. Let e, f be real-valued functions on I and suppose that e€ Car(hy,g1),
f € Car(ha,g2), and that e, f € Lip(f). Let ¢ be a continuous function on Iy with
&(yo) = z0. Then there exist subintervals Jy, C I, with xog € J1,y0 € Jo such that
on Ji, for each n € Jy there exists a unique solution (y(x,n),z(x,n)) to the system
of ordinary differential equations

dy

dz
dr —e(l'ayvz)v@ :f(xayaz) (7)

such that y(zo,n) =n and z(xg,n) = ¢(n).

The proof of this result can be found in [7, 27]. We note here that from the
proof of the above existence theorem the subintervals Jq,.Jo can be chosen such
that on J; a solution (y(z,n),z(z,n)) exists for each n € Jo. We may choose
J1 = [xg—a1,x0+a1] and Jo = [yo — (1, yo + F1] in the following way. The function
¢ is continuous at yo and we can therefore choose a 1 so that 0 < f; < 3/2 and
16(n) — &yo) = 6(n) — 20| < 7/2 for all n € [y — By, yo + B1]. We can also choose
an aq such that 0 < a; < a and for all (z,n) € J1 x J2 we have

x

(:c,n—l—/rhl(t)dt), (:c,n—i—/ g1(t)dt) € I x I,

0 To
and

(o) + [ " ha(t) di), (. () + / Cgalt)dt) € I x I,

xo o
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Theorem 9. Let (y(x,n),z(z,n)) be the solution given in Theorem 8. Then, for
each x € J1, the solution is continuous in n on Jo.

The proof of this result can be found in [27]. It is similar to that used for the
Lebesgue case.

The next theorem concerns the continuous dependence of solutions on a param-
eter. We state it only for linear systems and in the Lebesgue integral framework as
this is sufficient for our purposes.

Theorem 10. Let Ei, E> and E3 be intervals in R with o € Ey and f,, S be
real-valued functions on FEq, forn = 1,2,3,4, and Lebesgue integrable on Eyi. Let
e : B1 X [—p,p] — R, k = 1,2 be measurable functions such that, for k = 1,2,
lex(x,0)| < S(z) for all (x,0) € Ex X [—p,p| and for each x € Ey,ep(x,0) — 0 on
Ey as 0 — 0. Suppose that, for each 6 € [—p, p|, the functions u(x,0),v(x,0) are a
solution of the system

du

= fil@)u+ fa(z)v+ e (2, 0)(u+v),

(8)

= )ut fa(e)o+ eale,0)(ut )

for (x,u,v) € E1 x Ey X E3 with u(xg,0) = p(0),v(xo,0) = q(0), where p(d) —
p0,q(0) — qo as 8 — 0. Then limg_,o(u(z,8),v(x,0)) = (u(z),v(x)) exists and is
the solution of

j—z = fi(x)u+ fo(x)v,
T 9)
= fa(@)u+ fa(z)v

for (x,u,v) € By X Ey x E3 with u(zg) = po and v(zg) = qo.
Lemma 11. Let a be a real-valued function on I such that a € Lip(¢), a € D(I3 x
I3), and ay,a, € Car(hs,—hg). Then a € DB(Iy x I3, M), where M(x) = {(x) +
h3(l‘)
Proof. Since a € Lip(¥),
la(z,y + Ay, z + Az) — a(z,y, 2)| < Lx){|Ay| + Az},
and, since a € D(Iy x I3),
a(@,y + Ay, z + Az) — a(z,y, 2) = ay(z,y, 2) Ay + az(2,y, 2) Az + e{| Ay| + [Az|},
where € = €(x,y, z, Ay, Az), and € — 0 as Ay, Az — 0. Hence,
lel{[Ay| +[Az[} < |a(z,y + Ay, 2 + Az) — a(z,y, 2)]
+ ‘ay(%y? Z)Ay’ + |CLZ(J},:I/,Z)AZ|
< U(z)(|Ay| + |Az|) + ha(z)(|Ay| + [Az])
< (€(z) + ha(x))(| Ayl + |Az]),
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and therefore there exists a p > 0 such that for all Ay, Az € [—p, p] and all (z,y, 2) €
I

(e, 3> Ay, Az)| < M),
so that a € DB(Is x I3, M).

Theorem 12. Leta and b be real-valued functions on I satisfying conditions (a) and
(b). Let w : Is — R be differentiable with a continuous derivative and w(yo) = zo.
Then there exist subintervals J, C Iy, Jy C Is with xo € J1,yo € Jo such that on Jy,
for each n € Ja, there exists a unique solution (y(z,n),z(x,n)) of the system

dy

dz
% - a(I,y, Z)7 % — b(xvyvz)a (10)

satisfying the conditions y(xo,n) = n,z(xg,n) = w(n). The solution is continuous
on J1 x Ja. If, in addition, a and b also satisfy conditions (¢) and (d), then there
exist subintervals Ki C Ji, Ky C Jo with xg € Ki1,yg € Ko such that the partial
derivatives yy, z, exist and are continuous on Ky x K.

Proof. The existence, uniqueness, and continuity of the solution follow from The-
orems 8 and 9. Theorem 10 can be used to prove that the solution is differentiable
(with respect to n). Let n € J; be fixed; for any = € J; and any nonzero real number
T we have

Ay=rT1+ /x [a’<t7 y(t7 n+ 7—)’ Z(ta n+ T)) - a(t7 y(t’ 77)7 Z<t’ 77))] dt, <11)

0
xT

Az =Aw + / [b(t,y(t,n+7),z(t,n+ 1)) —b(t,y(t,n), z(t,n))| dt,  (12)

xo

where Ay = y(t,n+71)—y(t,n), A
» Ja

Let fi(t,n), fa(t,n), f3(t,n), fa(t,

= 2(t,n+7)—2(t, ), and Aw = w(n+7)—w(n).
n t
z(t,n)) respectively, and let v = wu(

nd

)denote the values of a,, a., by, b, at (t,y(t,n),
t,n,7) = Ay/T and v = v(t,n,T7) = Az/T.

Condition (c) and equations (11) a ’(12) imply
u=1+ [ [filtmuct falton)o +eu+o)de (13)
Aw ¥
v= +/ [f3(t,mu + fa(t,n)v + e2(u +v)] dt, (14)

where €1 = €1(t,1,7),e2 = €2(t,n,7) and €1,e0 — 0 as Ay, Az — 0. Note that
y(t,m), z(t,n) are continuous on J; x Jo; consequently, for each 7, €1(¢,n,7) — 0 and
€a2(t,n,7) — 0 as 7 — 0. Furthermore, by Lemma 11, |ex(t,n,7)| < £(t) + hs(t) for
k=1,2 and all (t,n,7).
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On the other hand, by condition (d) we have ay,a.,by,b. € Car(hs, —hs), for
each n € Jy, and there exists a unique solution (u(z,n),v(z,n)) on J; x Jo of

d

IZ = fi(x)u+ fa(z)v, 15)
dv

Iz = fa(@)u+ fa(z)v,

with u(zg,n) = 1 and v(zg,n) = w'(n). In order to apply Theorem 10, however, we
must restrict the values of u(x,n) and v(x,n) to bounded sets, say u(z,n) € A =
[0,2], and v(z,n) € B = [w'(yo) — 1,w'(yo) + 1]. With this restriction Theorem 8
indicates that there exist subintervals K; C Jy, Ko C Jo with 2y € K1, yg € K>
such that on K7, for each n € K, there exists a unique solution (u(zx,n),v(z,n) of
the system (15) with u(x,n) € A, v(z,n) € B for (z,n) € K1 x Ky. Now, for each
ne Ky, ze Ky,u€e A, and v € B we can apply Theorem 10 to equations (13),
(14), and (15) and this implies that lim,_o(u(z,n, 7),v(x,n, 7)) exists on K; x Ko.
Hence the derivatives y, and z, exist on K; x K, and (u,v) is the solution of (15).
By Theorem 9, for each x, the functions y, (x,7n) and z,(x,n) are continuous in 7 on
K.

Corollary 13. Let y(z,n), z(z,n) : K1 x Ko — R be given as in Theorem 12. Then
(yn(z,m), 2n(z,m)) is the solution of

du

7p = (@ y(z,m), z(e,m)u+ax (e, y(z,n), 2(z,m)v (16)
;l—z = by(x, y(x, 77), z(x, n))u + bz(a:, y(g:, 77), z(;a 77))@’ (17)

with u(zg,n) =1 and v(xg,n) = w'(n).

The proof of this corollary follows from the last part of the proof of Theorem 12.
Theorem 14. Let y(x,n) and z(x,n) be real-valued functions on K1 x Ko which
satisfy the differential equations (10) in Theorem 12. Then y(z,n) and z(x,n) are

differentiable almost everywhere on K1 x Ko . More precisely, y(x,n) is differentiable
on K1 x Ko\ (S1US2) and z(xz,n) is differentiable on K1 x Ky \ (S1 U S3), where

S1 = {(z,n): %/ L(t)dt  does not exist at x}
o

So ={(x,n) : y» does not exist at (x,n)}
Ss = {(x,n) : z, does not exist at (z,n)}.

Proof. Let (z,n) € K1 x K5\ (S1US2) and p, ¢ be any two nonzero numbers small
in modulus. Then

y(@ +p,n+q) —y(@,m) — py=(2,n) — qyn(x,n)
=y(r +p,n) —y(x,n) — py=(z,n) + y(x,n+ q) — y(x,n) — qyy(z,n)

z+p
+ / {a(t,y(t,n+q),2(t,;n+q)) — a(t,y(t,n), 2(t,n))} dt.
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Now a € Lip(¢), and y,(x,n) and z,(z,n) exist and are continuous on K; X K.
Therefore,

T+p
[ ettt + 0020+ ) — atty(e. ). 2} d
+p
S/ Lyt n+aq) =yt + [2(t,n+q) — 2(t,n)|} dt

T+p T+p
< [ a1+ |yt &b de < Mgl [ ) at
for some M >0, n <&, <n+q, k=1,2. Consequently,

y(@+p.n+aq) —y(@,n) — py.(z.n) — qyy(z,n) = e(z,n,p,9)(|p + la]),
where €(z,n,p,q) — 0 as p,q — 0. We conclude thus that y(z,n) is differentiable on
Ky x Ks \ (51 US2). Similarly, z(x,n) is differentiable on K7 x Kj \ (S1 U S3). It is
clear that for each 7, the sets {Z : y, does not exist at (z,7)}, and {z : & f;o L(t) dt
does not exist at (Z,n)} are sets of measure zero in R?; consequently, S; and Sy are
sets of measure zero in R?. Similarly, S is a set of measure zero in R2.

3. Ancillary results. In this section, we prove that the function y(x,n) given
in Theorem 12 has an inverse 6(z,y), i.e., y = y(z,0(x,y)), and that u(z,y) =
z(xz,m) = z(x,0(x,y)) is differentiable almost everywhere. First, we state a theorem
on inverse functions (cf. [28], page 6).

Theorem 15. Let N be a neighbourhood of (po, qo, s0) in R3. Suppose that f(p, q, s)
is a continuous function in N and that fs exists in N and is continuous at (po, qo, So)-
Then, if fs(po,qo,So0) # 0, and f(po,qo,S0) = 0 there exists a unique function 0
which is continuous on some neighbourhood N1 of (po, qo) such that f(p,q,0(p,q)) =
0 for all p,q € Ny.

Lemma 16. Let y: K1 X Ko — R be given as in Theorem 12. Then:

(i) there exist subintervals By C Ky, Ey C Ky with xy € E1, yo € Fy such
that, on FEy x Es, there exists a unique continuous function 0(x,y) satisfying
y=y(z,0(x,y)) on By x Ey;

(ii) if y(z,n) is differentiable at (z,7n) € E1 X Es, then 0(zx,y) is differentiable
at (z,y), where y = y(z,n), and

Proof. Let f(xz,y,n) = y(x,n) —y. then f is continuous on K; X Iy x Ks, and
(z0,Y0,m0) € K1 X Iy x Ky, where ng = yo. Furthermore, by Theorem 12 and
Corollary 13, fy(zo,v0,m0) = yn(0,m0) = 1. Thus, by Theorem 15 we obtain the
result (i). Since y,(zo,m0) = 1 and y,(x,n) is continuous at (zo,70), it can be
assumed that y,(z,n) # 0 on E; x Fy. The proof of (ii) is standard and can be
found in any book on real analysis (e.g. [23], page 343).
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Lemma 17. Let 0 : E; x E5 — R be as given in Lemma 16. Then 0(x,y) is
differentiable almost everywhere on Ey X Ey. More precisely, 0(x,y) is differentiable
on By x Ey\ (S2USy), where Sy = {(x,y) : (x,n) € S2,y =y(x,n)} and Sy, Sz are
given as in Theorem 14.

Proof. The result follows from Lemma 16 and Theorem 14.

Theorem 18. Let 0 : E1x Ey — R be given as in Lemma 16 and z(x,n) : K1 x Ky —
R be as given in Theorem 12. Let u(z,y) = z(z,0(x,y)) for (z,y) € E1 X Ea. Then
u(x,y) is differentiable on Eq x Fy \ (S1 U S3U Sy).

Proof. The result follows from Lemma 17 and Theorem 14.

4. Proofs of the main results.

Proof of Theorem 1. The equations (10) are the characteristic equations for the
partial differential equation (1) and their solutions satisfy the Cauchy data (2);
therefore, the function u(z,y) = z(z,0(z,y)) given in Theorem 18 is the unique
solution to the Cauchy problem (1), (2) (cf. [3], [11], [14], [29], [32]). We can
verify this directly. First note that y(zo,0(xo,vy)) = 6(zo,y) and consequently from
the definition of # we have that y = 0(xg,y). Thus, u(zo,y) = z(z0,0(z0,y)) =
z(zo,y) = w(y) and therefore u satisfies the Cauchy data (1).

Now we will prove that u satisfies the differential equation (2) almost everywhere
in By X Ey. Let u be differentiable at (z,y); then, at (z,7),
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=b(z,y(7,0(2,9)),2(%,0(2,9)) = b(Z, 7, u(Z,7)),

and hence u satisfies differential equation (1) at (Z,y). The function u thus satisfies
the differential equation (1) almost everywhere on E; X Fs.
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Proof of Theorem 2. It is clear that a, b satisfy conditions (a), (c), and (d). The
mean value theorem (or Taylor’s theorem) indicates that these functions also satisfy
condition (b). Note that P’ and Q' are in HK (I;) and therefore @ + P’ and b+ Q'
also satisfy conditions (a), (b), (c), and (d). Hence the Cauchy problem (1), (2) has
a unique solution.

Finally, we need to prove that the solution is differentiable everywhere on K x K.
This follows from Theorem 18 since the sets Sp, S and S3 are empty.

Corollary 3 follows immediately from Theorem 2

Proof of Theorem 4. The functions a and b satisfy conditions (a), (b), (c¢), and
(d), and the result follows from Theorem 1 and the theory of nonhomogeneous linear
ordinary differential equations (cf. [9]).

5. Conclusions and further remarks. In this paper we studied the Cauchy
problem

% +a(z,y, z)g—; =b(x,y,2), (19)
z(2o,y) = w(y), (20)

in the framework of the Henstock-Kurzweil integral. The functions a and b in the
above differential equation were not assumed to be differentiable with respect to x as
in the classical theory; rather, this condition was replaced by certain requirements
which allowed a and b to be HK integrable but not necessarily Lebesgue integrable.
The theory encompasses the classical results. The linear case can be tackled using
distributions, but using the HK integral the weak solution can be sharpened to a
differentiable solution.

It is clear that the results follow if the Cauchy data are of the form z(p(y),y) =
w(y) provided p and w have continuous derivatives. It may be, however, that the
conditions on p and w can be relaxed so that “Henstock”-type initial data is admis-
sible.

The partial differential equation (19) includes the general quasi-linear equation

0z 0z
a(%y, Z)% +b(xvyv z)ﬁ_y :c(:I:,y,z), (21)

provided either a or b do not vanish. In the more general case where a and b may
vanish we must resort to the autonomous system of characteristic equations

2'(t) = a(z,y,2), y'(t) =blz,y,2), 2'(t)=cz,y,2),

with Cauchy data z(0, s) = zo(s), y(0,s) = yo(s), 2(0,s) = zo(s) for the initial curve
parameter s in some interval. Generally, in such cases the continuity of a, b, and
c are required. Without these conditions we can nonetheless proceed “locally” in
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regions where a or b do not vanish and establish the result in the restricted regions
by converting the partial differential equation to the form (19). It is thus only at
points on the initial curve for which a and b both vanish that cause problems.

The general first-order nonlinear partial differential equation

F(z,y,2z,p,q) =0,

where p = 9z/0x and q¢ = 0z/0y poses a different problem. Here, we can use the
Charpit equations for the characteristics

a'(t) = Fp, y'(t)=F, 2'(t)=pF, +qF,,
p/(t) = —F, —pF., q/(t) = _Fy —qF,

and apply the Henstock-Kurzweil theory, but the analysis is more involved since
these equations contain second-order derivatives. The nonlinear case will be treated
in a separate paper.
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