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Abstract. The generalized quasilinearization technique for a first order nonlinear differ-

ential equation with integral boundary condition is discussed. A monotone sequence of

approximate solutions converging uniformly and quadratically to a solution of the problem

has been presented.
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1 Introduction

The method of generalized quasilinearization introduced by Lakshmikan-
tham [3-4] has been applied to a variety of problems [1,2,5-9]. In this pa-
per, the method of generalized quasilinearization has been developed for a
first order nonlinear differential equation with integral boundary condition.
A monotone sequence of approximate solutions converging uniformly and
quadratically to a solution of the problem has been obtained.

2 Preliminaries

Consider

x′(t) = f(t, x), t ∈ [0, T ], T > 0, (2.1)

x(0) = αx(T ) +
∫ T

0

b(s)x(s)ds + k,

where f ∈ C([0, T ]×R,R), b ∈ C([0, T ], R+), R+ = [0,∞], a ≥ 0 and k ∈
R.
We know that the solution of the linear problem


