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Abstract

In this paper, we establish the existence and uniqueness of solution for a
class of boundary value problems for implicit fractional differential equations
with Caputo fractional derivative. The arguments are based upon the Banach
contraction principle, Schauder’s fixed point theorem and the nonlinear alterna-
tive of Leray-Schauder type. As applications, two examples are included to show
the applicability of our results.
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1 Introduction

Fractional order differential equations are generalizations of classical integer order dif-
ferential equations. Fractional differential equations can describe many phenomena
in various fields of applied sciences and engineering such as acoustic, control, signal
processing, porous media, electrochemistry, viscoelasticity, rheology, polymer physics,
proteins, electromagnetics, optics, medicine, economics, astrophysics, chemical engi-
neering, chaotic dynamics, statistical physics, thermodynamics, biosciences, bioengi-
neering, etc. See for example [1, 2, 4, 5, 8, 10, 11, 12, 14, 15], and references therein.

Recently, considerable attention has been given to the existence of solutions of
boundary value problem and boundary conditions for implicit fractional differential
equations and integral equations with Caputo fractional derivative. See for example
3, 6, 7, 13, 16], and references therein.
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Motivated by the above cited works, the purpose of this paper, is to establish
existence and uniqueness results to the following implicit fractional-order differential
equation:

‘D%(t) = f(t,y(t),” D*(t)), for each, t€ J=1[0,T], T >0, 1l <a<2, (1)

y(0) =y, y(T)=u, (2)
where D is the Caputo fractional derivative, f : J x R x R — R is a given function
and yo, 11 € R.

In this paper we present three results for the problem (1) — (2). The first one is
based on the Banach contraction principle, the second one on Schauder’s fixed point
theorem, and the last one on the nonlinear alternative of Leray-Schauder type. Finally,
we present two illustrative examples.

2 Preliminaries

In this section, we introduce notations, definitions, and preliminary facts which are
used throughout this paper. By C(J,R) we denote the Banach space of all continuous
functions from J into R with the norm

[Yllec = sup{ly(t)] = ¢ € J}.

Definition 2.1 ([11, 1}]). The fractional (arbitrary) order integral of the function
h e LY[0,T],Ry) of order a € Ry is defined by

1

I"h1) = o /0 (t — 5)°h(s)ds.

where T is the Euler gamma function defined by I'(a) = / t*le7tdt, a > 0.
0

Definition 2.2 (/11]). For a function h given on the interval [0,T], the Caputo
fractional-order derivative of order o of h, is defined by

DR (t) = ﬁ / (t — 5" 1R (s)ds,

where n = [o] + 1.

Lemma 2.3 ([11]) Let « > 0 and n = |[o] + 1. Then

e = s - Y L0
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We need the following auxiliary lemmas.
Lemma 2.4 ([16]) Let « > 0. Then the differential equation
‘D (t) =0

has solutions k(t) = co + it + cot*> + -+ + 1t L € R, 1 =0,1,2,...,n — 1,
n=|a]+1.

Lemma 2.5 ([16]) Let « > 0. Then
I1°°D%k(t) = k(t) + co + 1t + cot® + -+ + cpqt™ !
for somec; e R, i=0,1,2,...,n—1, n=[a] + 1.

Theorem 2.6 (/9]) (Banach’s fized point theorem). Let C be a non-empty closed
subset of a Banach space X. Then any contraction mapping T of C' into itself has a
unique fized point.

Theorem 2.7 (/9]) (Schauder’s fized point theorem). Let X be a Banach space. C' be
a closed, convexr and nonempty subset of X. Let N : C' — C' be a continuous mapping
such that N(C') is a relatively compact subset of X. Then N has at least one fired
point in C'.

Theorem 2.8 (/9]) ([Nonlinear Alternative of Leray-Schauder type). Let X be a Ba-
nach space with C' C X closed and convez. Assume U is a relatively open subset of C'
with 0 € U and N : U — C' is a compact map. Then either,

(i) N has a fized point in U; or

(i1) there is a point uw € OU and X\ € (0,1) with uw = AN (u).

3 Existence of Solutions
Let us defining what we mean by a solution of problem (1)-(2).

Definition 3.1 A functionu € C*(J,R) is said to be a solution of the problem (1)—(2)
is u satisfied equation (1) on J and conditions (2).

For the existence of solutions for the problem (1) — (2), we need the following auxiliary
lemmas:

62


Galaxy
Text Box
62


ROMANIAN JOURNAL OF MATHEMATICS AND COMPUTER SCIENCE, 2014, VOLUME 4, ISSUE 1, p.60-72

M. Benchohra and J. E. Lazreg

Lemma 3.2 Let 1 <a <2 and g:J — R be continuous. A function y is a solution

of the fractional boundary value problem

Dy(t) = f(t,y(t), D*y(t)), for each, t€ J, 1< a <2,
y(0) =wo, y(T)=w,

if and only if, y is a solution of the fractional integral equation

o) =10+ [ 6.9 (169 + [ Genaman o)) s,

where ( )
t t —
I(t) = (1— f)yo + TYL= Yo + %ta
‘Dy(t) = g(t)
and

1 {(t—s)a_l—_%l(T—s)o‘_l if 0<s<t }

—L(T — ) if t<s<T.

Proof: By Lemma 2.5 we reduce (1) — (2) to the equation

1 t
y(t) = I1%(t) + co + 1t = —/ (t —5)*g(s)ds + co + it
[(a) Jo

for some constants ¢y, and ¢; € R. Conditions (2) give

1 1

1 r _
co = Yo and ¢; = TyT — Tyo — m/o (T — s)* 1g(s)ds.

Then the solution of (1) — (2) is given by

W) = g [ =90 = s [T =9 g(s)as

t t

1- = -
+ ( T)?JO+T?Jl

- b [/Ot[(t =) = (T = 5)* Vg(s)ds

t t

I'(a)
_ %/t (T = )" g(s)ds| + (1 = =)y + .

Hence we get (3). Inversely, if y satisfies (3), then equations (1) and (2) hold.
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From the expression of G(t, s), it is obvious that G(t, s) is continuous on [0,77] x
[0, T]. Denote by
G" :=sup{|G(t,s)|, (t,s) € Jx J}.

We are now in a position to state and prove our existence result for the problem
(1) — (2) based on Banach’s fixed point.

Theorem 3.3 Assume
(H1) The function f:J x R xR — R is continuous.
(H2) There exist constants K > 0 and 0 < L < 1 such that
|f (&, u,0) = f(t a,0)] < Klu—al+ Ljv - 9|
for any w,v,u,v € R and t € J.

If
KTG"
|
1—L =" (6)

then there exists a unique solution for the boundary value problem (1) — (2).

Proof. The proof will be given in several steps. Transform the problem (1) — (2)
into a fixed point problem. Define the operator N : C(J,R) — C(J,R) by:

T
N0 =)+ [ Gt sk, )
0
where k € C(J) satisfies the implicit functional equation

k(t) = f(t,y(t), k(t)),

[ and G are the functions defined by (4) and (5) respectively.
Clearly, the fixed points of operator N are solutions of problem (1) — (2). Let
u,w € C(J,R). Then for t € J, we have

(Nu)(t) — (Nw)(t) = / e 5)(9(s) = (s) ) ds,

where g, h € C(J,R) be such that

and
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Then, for t € J

[(Nu)(t) = (Nw)(?)] S/O |G(t,5)llg(s) = h(s)|ds. (8)
By (H2) we have

l9(t) = h(®)] = [f(tu(t), g(t)) = F(t,w(t), h(1))]

< Klu(t) —w(t)| + Llg(t) — b)),
Thus K
9(t) — h(1)] < T fuft) — ()
By (8) we have
V) = V)0 < g [ IGEuls) — w(s)s
< S - wl.
Then KTC*
T I

By (6), the operator N is a contraction. Hence, by Banach’s contraction principle, N
has a unique fixed point which is a unique solution of the problem (1) — (2).

Our next existence result is based on Schauder’s fixed point theorem.

Theorem 3.4 Assume (H1),(H2) and the following hypothesis holds.

(H3) There exist p,q,7 € C(J,Ry) with r* =supr(t) <1 such that
ted

|f(t,u,w)| < p(t) + q(t)|u| + r(t)|w| fort e J and u,w € R.

If
1 9
— = (9)
where ¢* = sup q(t), then the boundary value problem (1) —(2) has at least one solution.

teJ

Proof. Let the operator N defined in (7). We shall show that N satisfies the assump-
tion of Schauder’s fixed point theorem. The proof will be given in several steps.

Claim 1: N is continuous.
Let {u,} be a sequence such that u, — u in C(J,R). Then for each ¢t € J
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[N (un)(t) = N(u)(t)] S/O |G(t, 5)llgn(s) — g(s)lds, (10)
where g,,, g € C(J,R) such that
gn(t) = f(t, un(t), gn(t)),

and

By (H2), we have

9n(t) = g@)| = [f(t; un(t), ga(1)) = [(t, u(t), g(2))]
< Klun(t) — u(t)] + Liga(t) — g(t)].

Then
K

90(0) = 90 < T fua(t) = u(t)|.

Since u,, — u, then we get ¢, (t) — g(t) as n — oo for each ¢ € J. And let n > 0 be
such that, for each ¢t € J, we have |g,(t)] < n and |g(¢)| < n. Then, we have

|G(t, 5)[|gn(s) —g(s)] |G(t, 9)|[lgn(s)] + lg(s)]]
2n|G(t, s)|-

<
<

For each t € J, the function s — 2n|G(t, s)| is integrable on J. Then the Lebesgue
Dominated Convergence Theorem and (10) imply that

IN(u,)(t) — N(u)(t)] = 0 as n — oo,

and hence
|N(un) — N(u)||w = 0 as n — 0.

Consequently, N is continuous.

Let
R~ Clyl +1p A —7) + G
- M
where M :=1 —r* — G*T'q* and p* = sup p(t). Define

ted
Dr={ue C(J,R): ||ul|w < R}.
It is clear that Dpg is a bounded, closed and convex subset of C'(.J).

Claim 2: N(Dg) C Dg.
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Let uw € Dr we show that Nu € Dg. For each t € J, we have
T
[Nu(t)| < |I(t)] +/0 G(t,5)[lg(s)|ds

T
< lyol + Iyt — ol + G / 19(s)|ds
0

IN

T
2ol + ] + G [ lg(o)las.
0

where g(t) = f(t,u(t), g(t)).
By (H3), for each t € J, we have
g = 1f(t ul(t), 9(2))]
p(t) + q(®)u()] + rt)lg(t)]
p(t) + q(t) R+ r(t)|g(t)]
Pt +q R4rrg(t)].

IAIAIA

Then
P'+qR

1) <
gl = =—

Thus (11) implies that, for each t € J,

P+ qR

G*T
1—1r*

[Nu(t)] < 2Jyo| + || +
< R
Then N(Dg) C Dp.
Claim 3: N(Dg) is relatively compact.

Let t1,t5 € J, t1 < ty, and let u € Dg. Then

[N (u)(t2) = N(u)(t)] = l(tz)—l(t1)+/0 [G(ta, s) = G(ty, s)lg(s)ds

T

(y1 — vo)
T

P +qR

<
1—r*

+

(ta —t1)

Ll ) P / G(ta, 5) — Gltr, 5)lg(s)ds

/0 [G(t2,5) — G(t1, 5)]ds| .

As t; — to, the right-hand side of the above inequality tends to zero.

(11)

As a consequence of Claims 1 to 3 together with the Arzeld-Ascoli theorem, we
conclude that N : C(J,R) — C(J,R) is continuous and compact. As a consequence of
Schauder’s fixed point Theorem, we deduce that N has a fixed point which is a solution

of the problem (1) — (2).

Our next existence result is based on nonlinear alternative of Leray-Schauder type.
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Theorem 3.5 Assume (H1)-(H3) and (9) hold. Then the IVP (1) — (2) has at least

one solution.

Proof. Consider the operator N defined in (7). We shall show that NN satisfies the
assumption of Leray-Schauder fixed point theorem. The proof will be given in several
claims.

Claim 1: Clearly N 1is continuous.
Claim 2: N maps bounded sets into bounded sets in C'(J,R).

Indeed, it is enough to show that for any p > 0, there exist a positive constant ¢
such that for each v € B, = {u € C(J,R) : ||ul|s < p}, we have ||N(u)|lo < 7.
For v € B,, we have, for each t € J,

[Nu(t)] < Il(lt)lJr/0 |G(t,5)llg(s)|ds.

T
< lyol + Iyt — o + G / 9(s)|ds.
0

Then .
INu(O)] < 2ol + Il + G [ lo(0)lds. (12)
0
By (H3), for each t € J, we have

9@ = [f(tult), g(1))]
< p(t) +q®)]u(®)] +r(t)]g(t)]
< p(t) +q(t)p+rt)|g(t)]
< P p+rg)l-

Then  y g
p qap *
)| < ——— = .
o) < ZECP o
Thus (12) implies that

INu(t)] < 2Jyo|l + |y1| + G*M*T.

Thus

[Nullso < 2[yo| + [tn] + G"MT = .

Claim 3: Clearly, N maps bounded sets into equicontinuous sets of C(J,R).
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We conclude that N : C(J,R) — C(J,R) is continuous and completely continuous.

Claim 4: A priori bounds.

We now show there exists an open set U C C(J,R) with v # AN (u), for A € (0, 1)
and u € OU. Let u € C(J,R) and u = AN (u) for some 0 < A < 1. Thus for each ¢t € J,

we have

u(t) = A(t) + )\/0 G(t,s)g(s)ds.

This implies by (H2) that, for each ¢ € J, we have

T
()] < 2lyo] + 1 +/
0

And, by (H3), for each t € J, we have

|G (L, 5)[lg(s)|ds. (13)

g = 1f{tu(t), g(t))]

< p(t) +q@)|u@)] +7)|g()]
< P+ u)] + 77 g(t)]-
Thus )
9(0)] < = (0" + 'u(t)).
Hence
lu(®)] < | 2lyol + |v] R g s - [ lu(s)|ds
—r 1—=r*J
*TG* qgTG*
< 2|?Jo|+|?/1|ﬂL B ] oo-
—r 1—r*
Then
p*TG* q¢TG*
ulleo < | 2yo] +\y1!+ ol I e | 8
—r i
Thus M
1 a7
][00 < 1_q—*TG* =M,
1—1r*
where PTG
My = 2lyo| + [yl + T— <
Let o
U={ueC(J,R):|ulloc <M+ 1}.
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By our choice of U, there is no u € OU such that u = AN(u), for A € (0,1). As a
consequence of Theorem 2.8, we deduce that N has a fixed point v in U which is a
solution to (1) — (2).

4 Examples
Example 1. Consider the following boundary value problem
1
CD%y(t) = 3 , for each, t € [0,1], (14)
3e2(1 + |y(t)] + [*D2y(t)])
y(0) =1, y(1)=2. (15)
Set
1

t €[0,1], u,v € R.

¢ —
F6 ) = sl ol

Clearly, the function f is jointly continuous.
For any w,v,@,v € R and t € [0, 1]

F(t0) = £, D) < 5ol +]o — 2

Hence condition (H2) is satisfied with K = 3% and L = 3% <1
From (5) the function G is given by

G(t,s) =

1 {(t—s)%—t(l—s)% if 0<s<t }
T —t(1 - s)2 if t<s<1.
2

Clearly G* < NEE Thus condition

KTG*
1-L

<1,

is satisfied with 7" = 1 and o = % It follows from Theorem 3.3 that the problem
(14)-(15) as a unique solution on J.
Example 2. Consider the following boundary value problem

Diy(ty = — O WOLLIDVOD o v e o,1), (16)
101 (1 + [y(t)] + [*Dzy(t)])
y(0) =1, y(1)=2. (17)
Set
f(t,u,v) 64 Jul + o te0,1], u,v € R.

T 10eM (1 + [u] + [0])

70


Galaxy
Text Box
70


ROMANIAN JOURNAL OF MATHEMATICS AND COMPUTER SCIENCE, 2014, VOLUME 4, ISSUE 1, p.60-72

M. Benchohra and J. E. Lazreg

Clearly, the function f is jointly continuous.
For each w,v,u,v € R and ¢ € [0, 1]

7(t,,0) = £, < o (fu— ] + o — o).

Hence condition (H2) is satisfied with K = L = .
Also, we have, for each u,v,€ R and ¢ € [0, 1]

1
|f(t,u,0)] < W(G—k |ul + [v]).
Thus condition (H3) is satisfied with p(t) = == and ¢(t) = 7(t) = 5. Clearly
p*:%,q*:ﬁandr*:ﬁ<l.
From (5) the function G is given by

1 [ (t—5)7—t(1—s)2 if 0<s<t
Gty = L { (=9 =t1=9)h it 0<sst )
L(5) L —t(1 —s)2 if t<s<l1.
Clearly G* < F(Qé). Thus condition
TG ~1,
1 —r*

is satisfied with 7" = 1 and o = % It follows from Theorems 3.4 and 3.5 that the

problem (16)-(17) at least one solution on .J.
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