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EXISTENCE OF SOLUTIONS FOR MULTI-POINT NONLINEAR
DIFFERENTIAL EQUATIONS OF FRACTIONAL ORDERS WITH
INTEGRAL BOUNDARY CONDITIONS

GANG WANG, WENBIN LIU, CAN REN

ABSTRACT. In this article, we study the multi-point boundary-value problem
of nonlinear fractional differential equation

Digu(t) = f(t,u®), 1<a<2,te[0,T], T >0,

m
2— -2 -1
I3 u(t)i=0 =0, DT u(T) = ail§ ] u(&),
i=1
where D8‘+ and I (‘)’ﬂr are the standard Riemann-Liouville fractional derivative
and fractional integral respectively. Some existence and uniqueness results are
obtained by applying some standard fixed point principles. Several examples
are given to illustrate the results.

1. INTRODUCTION

The study of fractional differential equations ranges from the theoretical aspects
of existence and uniqueness of solutions to the analytic and numerical methods
for finding solutions. Fractional differential equations appear naturally in a num-
ber of fields such as physics, polymer rheology, regular variation in thermodynam-
ics, biophysics,blood flow phenomena, aerodynamics, electro-dynamics of complex
medium, viscoelasticity, Bodes analysis of feedback amplifiers, capacitor theory,
electrical circuits, electron-analytical chemistry, biology, control theory, fitting of
experimental data, etc. An excellent account in the study of fractional differential
equations can be found in [I3| 14 [I6, [I7]. Boundary value problems for fractional
differential equations have been discussed in [T}, 8, 111, 12 15, 19, 20, 21].

Integral boundary conditions have various applications in applied fields such as
blood flow problems, chemical engineering, thermo-elasticity, underground water
flow, population dynamics, and so forth. For a detailed description of the integral
boundary conditions, we refer the reader to a recent paper [6]. For more details of
nonlocal and integral boundary conditions, see [7) [0l [I0] and references therein.
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Ahmada and Nieto [I] considered the anti-periodic fractional boundary value
problem given

‘Diu(t) = f(t,u(t)), l<a<?2,
w(0) = —u(T), ©“DPu(0) =° DPu(T),
where D4 is the standard Caputo fractional derivative. Using of some existence and
uniqueness results are obtained by applying some standard fixed point principles.

Ahmada and Nieto [3] considered the fractional integro-differential equation with
integral boundary conditions

‘DYx(t) = f(t,x(1), (xx)(t), 1<q<2 te(0,1),

ax(0) + B2'(0) = /0 q(z(s))ds, ax(l)+ B2’ (1) = q2(x(s))ds,

0

where ¢D? is the standard Caputo fractional derivative,

(xz)(t) = /O (¢, $)2(s)ds.

Some existence and uniqueness results are obtained by applying standard fixed
point principles.

In this paper, we investigate the existence and uniqueness of solutions for the
fractional boundary-value problem

Dy u(t) = f(t,u(t), 1<a<2,tel0,T], T>0, (1.1)
I u(t)li=o =0, DG *u(T) =Y alfy 'u(&), (1.2)
i=1

where 0 < & <T,T >0, a; € R, m > 2, Dg, and I, are the standard Riemann-
Liouville fractional derivative and fractional integral respectively, f : [0, T]xR — R
is continuous.

2. PRELIMINARIES

For the convenience of the reader, we present here some necessary basic knowl-
edge and definitions for fractional calculus theory, that can be found in the recent
literature.

Definition 2.1. The fractional integral of order o > 0 of a function y : (0,00) — R
is given by

I, y(t) = % / (t — )2 y(s)ds,

(%

provided the right side is pointwise defined on (0,00), where T'(:) is the Gamma
function.

Definition 2.2. The fractional derivative of order o > 0 of a function g : (0,00) —
R is given by

o o Lodo ot y(s)
Do+y(t)*m($) /O(t_s)a_nﬂd&

where n = [a] 4+ 1, provided the right side is pointwise defined on (0, 00).
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Lemma 2.3. Let a > 0 and u € C(0,1) N L'(0,1).Then fractional differential
equation D§ u(t) =0 has

u(t) = cit* P et 4 fent*™N, ¢ €R, N=[a] +1,
as unique solution.
Lemma 2.4. Assume that u € C(0,1) N LY(0,1) with a fractional derivative of
order o > 0 that belongs to C(0,1) N L'(0,1). Then

I8, D§ u(t) = u(t) + ert® 4 et 2 + - eyt N,

for some ¢; € R,i = 1,2,..., N, where N is the smallest integer grater than or

equal to .

Definition 2.5. For n € N, we denote by AC™[0,1] the space of functions u(t)
which have continuous derivatives up to order n — 1 on [0,1] such that «(™~1(¢)
is absolutely continuous: AC™[0,1] ={u|[0,1] — R and (D™ Y)u(t) is absolutely
continuous in [0, 1]}.

Lemma 2.6 ([13]). Let o > 0, n = [a] + 1. Assume that u € L'(0,1) with a
fractional integration of order n — « that belongs to AC™[0,1]. Then the equality

— (15 “w) ()" le=0 o

(I DBy d) = w(®) =3 =5

holds almost everywhere on [0, 1].

Lemma 2.7 ([13]). (i) Let k € N,a > 0. If D2, y(t) and (D2F*y)(t) ewist,
then
(DD )y(t) = (Dg*y)(0);
(i) Ifa>0,8>0,a+ (3> 1, then
(L2 13 )y = (I Py)(0)
satisfies at any point on [a,b] for y € Ly(a,b) and 1 < p < oo;
(iii) Let > 0 and y € Cla,b]. Then (Dg I )y(t) = y(t) holds on [a,b];
(iv) Note that for A > =1, #a—1,a —2,...,a —n, we have
F(A+1) o
F'A—a+1) ’
D" =0,i=1,2,...,n

Dat)\ —

Lemma 2.8. For any y(t) € C[0,1], the linear fractional boundary-value problem
Dg,u(t) =y(t), 1<a<2,tel0,T],

B u®lieo =0, D) = 3 aili uleo), .
has unique solution
u(t) = /0 (t;(so):;_y(s)ds
ta_l Z’:;l a; G 2a—2 ’

(2.2)
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where A =3"1" ;6772 )T (2a — 1) and T # A.
Proof. By Lemma the solution of (2.1]) can be written as

1 t
u(t) = et F et b —— / (t —s)* y(s)ds.
() Jo
From Ig;au(t)h:g = 0, and by Lemmas and we know that ¢; = 0, and

D§2u(t) = et () + 12, y(t),

g ut) = F(thia_)l)tga_g + 15y ISy (),
from Dy *u(T) = S0 a; I$ T u(é;), we have
- 1 Simiai (¢ o T
o= T e | 69— [ - auts)as)

where A =" a;62* 2 /T (2 — 1) and T # A, so
B bt —s)ot
ut) = [ (s

- Z;ilai N i — 8)292y(s)ds — ! — s)y(s)ds
[(a)(T — A) [F(2a_1)/0 (& —s) y(s)d /0 (T — s)y(s)d

The proof is complete. O

—

3. EXISTENCE AND UNIQUENESS OF SOLUTIONS

Let E = C([0,T], R) denote the Banach space of all continuous functions from
[0,T] — R endowed with the norm defined by ||z|| = sup{|z(¢)|,t € [0,T]}. Now
we state some known fixed point theorems which are needed to prove the existence

of solutions for (|1.1)—(1.2)).

Theorem 3.1 ([I8]). Let X be a Banach space. Assume that T : X — X is a
completely continuous operator and the set V. = {u € X|u = pTu,0 < p < 1} is
bounded. Then T has a fized point in X.

Theorem 3.2. [18] Let X be a Banach space. Assume that 2 is an open bounded
subset of X with 6 € Qand let T : Q — X be a completely continuous operator such
that

|Tul| < |ull,Yu € 9.

Then T has o fized point in .
We define, in relation to (2.2)), an operator P : £ — FE, as

t — s a—1
(Pu)(t) = /0 %f(t,u(s))ds
ot S a (€ o
F(a)(T—A)<r(2al_1)/o (& — 8)°* 72 f(t,u(s))ds (3.1)

T
—/0 (T~ )7t u(s))ds).

Observe that this equation has a solution if and only if the operator P has a fixed
point.

+




EJDE-2012/54 EXISTENCE OF SOLUTIONS 5

Theorem 3.3. Assume that there exists a positive constant L1 such that | f(t,u)| <
Ly fort €[0,T),u € E. Then (L.1)-(1.2) has at least one solution.

Proof. We show, as a first step, that the operator P is completely continuous.
Clearly, continuity of the operator P follows from the continuity of f. Let Q@ C E
be bounded. Then, Vu € Q together with the assumption |f(¢,u)| < L1, we obtain

(Pu)(t) < / %If(t7u(8))ds

te! 2111 a; & a2 () ds
+F(oz)ITfA|<r(20h1)/0 (& — 8)"*77If (2, u(s))ld

T
- [ - istuts)ias)
’ -1

ot Die i . 20—2 r
+ F(a§|T — A (r(za Y /0 (& —8)™ "ds — /0 (T - S)ds)}

T Toz—l ZZ aié-Qafl T2
Tla+D) F(a)|T—A|( Tea) )]

§L1|:

which implies

T Ta—l m ; 2a0—1 T2
(B T <.

||Pu|| <Ly |:F(Oé+1) + ]_—‘(og)|TfA‘ F(QC'C) - 2

Hence, T'(2) is uniformly bounded.
For any t1,t2 € [0,T],u € £, we have

(Pu)(t2) — (Pu)(t2)

= " 7(“_8)0[_1 s,u(s))ds

| [ R s uten
a—1

i1 Sria; [C 202 (g uls))ds
+ i (e | 6= st

! b2 (ty — 5)>1 a1
- = atonas) = [T o =
X (Zzlal) /5 (& — 5)>* 72 f(s,u(s))ds —/O (T — S)f(S,U(S))dS>‘

I'2a —1

_ a 1 _ _ a—1
< I ’/ h=s) o (f2 = 5) ds
a—1 a—

)

L ' D iy G . 52024
" [(a)(T - A) (F(Qa —1) /O (& ) d

[y [
<L ‘/ (f = ) 1(_(t _S)a_lds—/ttzwds
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-t ( D i /gi 202 /T
i= 82 2ds — [ (T —s)d ) }
T @T = A \T@a—1 J, &) Tds— | (T =s)ds

— 0 as t1 — tg.
Thus, by the Arzela-Ascoli theorem, P(2) is equicontinuous. Consequently, the
operator P is compact.
Next, we consider the set V = {u € F : u = uPu,0 < u < 1}, and show that it
is bounded. Let u € V; then u = pPu,0 < p < 1. For any ¢ € [0, 7], we have

) = [ LS s

o 2in O “ ;—5)%22 u(s))ds
+ i (e | 6=t

T
- [ @ =9t ueas)
and

u(t)] = p|Pul

bt —s)ot
" 2im O N — 5)2072 u(s))|ds
F(a)(T—A)(F(zaq)/O (& = 8)** 1t uls))ld

T
- [ = istut)ids)
0

ot Sitiai (% 202 ’
+ F(a§|TfA| (F(?af 1)/0 (& =) ds_/o (T_S)ds)}
o a—1 m g 20 2
= B {£ [r(clf+| ot F(ol§|T - Al (Zl_rl@ag) - T?)” =M.

Thus, |Jul]] < M. So, the set V is bounded. Thus, by the conclusion of Theorem
the operator P has at least one fixed point, which implies that (1.1)-(1.2)) has
at least one solution. O

+

Theorem 3.4. Let limi_,ow =0. Then (1.1)-(1.2) has at least one solution.

Proof. Since limg_, @ = 0, there exists a constant r > 0 such that |f(¢,z)| <
elz| for 0 < |z| < 7, where € > 0 is such that
|ta| |ta—1‘ (2:11 ai§2a71 T2)}
= - — <1 3.2
el {F(a 0 T T =4\ T y)est (32)
Define Oy = {x € E : ||z|| < r} and take x € F such that ||z|| = r; that is, z € Q.

As before, it can be shown that T is completely continuous and

+e toz—l 771 a; 2a0—1 T2
l | + | | (Zt—l E )}5”1,”7

a+1)  T(a)|T - A] L2a) 2

(T2)(0)] < mazicom{ 3
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which, in view of (3.2)), yields ||Tz|| < ||z||,z € 0Q;. Therefore, by Theorem 3.2
the operator T has at least one fixed point, which in turn implies that (1.1])-(1.2))
has at least one solution. (]

For the next theorem we use the following two assumptions:

(H1) there exist positive functions L , such that

|f(t,$)—f(t,y)|§L|$—y|, VtG[O,T],.’E,yER,
(H2) The function L satisfies
«a a—1 m ¢2a—1 2 1
2L < [ 4 e (St T
Pa+1) T(a)|T — A I'(2a) 2

Theorem 3.5. Assume thatUnder assumptions (H1), (H2), Problem (L.1)—(1.2]))
has a unique solution in C[0,T].

Proof. Let us set sup;c(o 77 |f(t,0)| = M1, and choose

T Ta—l ZWL a.£2a71 TQ
> oM =1 i - —
e SN ) +F(a)|T—A|( I'(2a) 2 )}
Then we show that PBr C Br, where Br = {u € E : ||lu|]| < r}. For u € Br, we
have

[ (Pu) ()]l

= Su t w S, ul(s S

_te[o],DT]‘/o [(a) f(s,u(s))d
et Do i

i
+ R (T Ty, (6~ e
_ /OT(T — s)f(s7u(5))d3>‘

FE— )T s

<tg;;g][/o Ty W (&ule)ld
ta,1 ZZZ a; &i o

F(a)(T—A)(F(Qal—l) /0 (& — 9)272| £ (s, u(s)|ds

- [ @i uts)]

+

t (tf S)afl
< o [ [ 56 ue) — 6.0+ 115, 0

tel0,T
a—1 m a; &i _—
i (s [ 6= 9 s ute) = 5,00 + 15,0

T

T
= [ @95, uls) = 1(5,0) + (5, 0))ds)
0

< sup] [(L?‘—l—Ml)(/Ot(t;S)a_l

tefo,T (@)
t(x—l

?11 ai s 200—2 r
=4 <I‘(Z2;_— 1)/0 (& =) ds_/o (T~ s)ds) )|

ds
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N 1 m g2 2
= (LT+M1)[F(04T+ D F(a:)FT—AI <ZZF1(2§) 1; >] =

Taking the maximum over the interval [0, 7], we obtain ||(Pu)(t)|| < r.
In view of (H1), for every t € [0, 7], we have

I(P)(t) - (Py)®)]
—g)a— 1
~ | / C I (fta) — F(epas

t€[0,T (04)
T LE [ - s
F a_l K2 K )

T

- / (T~ )((t2) — 1t 0)ds)|
0

t(t 5)(171
St;‘é‘}][ / ) = (ks

|T Al 1“220[1_@; /i(gi_s)m_2|(f(t,$)—f(t,y)lds
- / T(T— N (t.2) — 1(t.9)\ds)]
0
< sw [ullo—ul( [ s

te[0,T) (a)
ta—l

?11 a; s 20—2 r
T — 4] (r%.? ) /0 (& — )™ ds _/0 (T~ s)ds) )|

T To-1 P asza*l T2 B
it Ve i G v ety | R Ll

A:

L{ = T (Z?ll @& TZ)}
Ma+1) ()T - A4 I'(2«) 2 /1
which depends only on the parameters involved in the problem. As A < 1, T
is therefore a contraction. Thus, the conclusion of the theorem follows by the
contraction mapping principle (the Banach fixed point theorem). ([l

Example 3.6. Consider the following three-point nonlinear differential equations

DYPult) = f(t,u(t), 0<t<1, (3.3)
I3 u(t)|i=0 = 0, D§;*u(T Zal o tu(é (3.4)

where f(t,u) = e=25i* ((0)[3 4 55in(2t) + 4ln(5 + 2 cos? (u(t)))] /(2 + cos t), a1 = 4,
ap=2,6 =1/2,6& =1/4, T =1we have A = 3" 0, % /T(2a — 1) = 5/2 #
T=1.

Clearly Ly = 4+ 2In7, and the hypothesis of Theorem [3:3] holds. Therefore, the
conclusion of Theorem 3.3 applies to (3.3)—(3.4). Then, there exists at least one
solution.
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Example 3.7. Consider the problem
DY Pu(t) = f(tu(t)), 0<t<1, (3.5)

I " u(t)limo =0, D§7u(T) =Y aidy 'u(&), (3.6)

Where ft,u) = (84 2u(t))"/? + (2t — 1)(2u — 2sin(u(t))) — 2, a1 = 1/2, ag = 1/3,

€1 =1/3,& =1/4, T =2wehave A =31 a;* ?/T2a—1)=1/4#T =2.
Clearly lim,_,g ! (Zu) = 0. It can easily be verified that all the assumptions of
Theorem [3.4] - hold. Consequently, — has at least one solution.

Example 3.8. Consider the three-point nonlinear differential equation

DYPult) + f(tu(t) =0, 0<t<T1, (3.7)
I u(t)|imo = 0, Dy 2u(T) Zalfa Lu(g; (3.8)
where f(t,u) = (2t-i1-8)2 ﬂwu, =2,a3 = 3,&, = 1/2,& = 1/3,T = 2 we have

A=3" a8 % T(2a—1) =1# T = 2. Clearly, L = 1/8 as
|f(tau) - f(t,?])| < 1/8”“ - UH
Further,

T Ta—l 27;1 aif?a_l T2
L[F(a 1) T =4 ( T(2a) 5] =03<1

Thus, all the assumptions of Theorem are satisfied. Hence, . has a
unique solution on [0, 1].
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