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Abstract

In this paper, we develop the existence and uniqueness theory of fractional differential equation
involving Riemann-Liouville differential operator of order 0 < o < 1, with advanced argument and
integral boundary conditions. We investigate the uniqueness of the solution by using Banach fixed
point theorem, we apply the comparison result to obtain the existence and uniqueness of solution
by monotone iterative technique also by using weakly coupled extremal solution for the nonlinear
boundary value problem (BVP). As an application of this technique, existence and uniqueness results
are obtained.
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1. Introduction and preliminaries

In this paper, we study the following nonlinear (BVP) for Riemann-Liouville fractional differential
equation with advanced argument and integral boundary conditions:

{ Dg+$(t) - f(t,x(t),$(9(t))),

2(0) = A [, w(s)ds + 7, (1.1)

where t € J = [0,T|(T > 0), f(¢t,x(t),z(0(t))) € C(JxRER,), 0 € C(J,J), t <0(), \,r € R
and Dg, is the Riemann-Liouville fractional derivative of order o (0 < o < 1).
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Recently, the fractional differential equations with advanced argument have been of great interest
in the study of various problems in physics, mechanics, chemistry, engineering, economics (see [3], 8|
5] and references therein). Many people have paid more and more attention to study the existence
and uniqueness of a solution of different problems in fractional differential equations with deviating
argument (see [I}, 4], [5, [6] [7]). However, the theory of nonlinear fractional differential equation with
integral boundary value problem is still in the initial stage. The monotone iterative method combined
with the technique of upper and lower solutions provides an effective mechanism to prove existence
results for nonlinear differential equations. For details (see [10} [1T], T2, [13]).

The paper is organized as follows: In Section [I| we present some useful definitions and lemmas
and fundamental facts of fractional calculus. In Section [2 by applying Banach fixed point theorem
with the corresponding weighted norm, we prove the uniqueness of solution for nonlinear BVP.
In Sections [3| [ we develop the monotone iterative technique for solving nonlinear BVP([L.I), and
existence and uniqueness results is obtained. Two converging monotone sequences are obtained
with the monotone iterative technique based on upper and lower solutions or weakly coupled ones.
Those two converging monotone sequences will converge to the extremal solution or weakly coupled
extremal solution of nonlinear BVP. Lastly, we illustrate our result with a suitable example.

We need to recall the definitions of Riemann-Liouville integral, derivative and some basic lemmas
which will be used in further discussions. First, we introduce the Banach space C'_, by
Cia (J,R) ={z € C(J,R) : t'~*x(t) € C'(J,R)} with the norm [|z|, = I{laujx|t1*ax(t)|.
o i

Definition 1.1. [9, 14] The Riemann-Liouville fractional integral of order a > 0 for a continuous
function z(t) € C(]0,7]) is defined as

I x(t) = ﬁ/o (t — 5)* 1a(s)ds,

provided the integral exists. I'(«) denotes Euler’'s Gamma function.

Definition 1.2. [9,[14] For function I “z(t) € AC"[0,T] the Riemann-Liouville derivative of order
a (n—1 < a<n)can be written as

D, a(t) = (%)n (I02) (t) = ﬁ (%)n /0 (= s Le(s)ds, £ > 0.

Lemma 1.3. [9] Let z(t) € C"[0,T],a € (n —1,n), n € N. Then for t € J,
tk
I8 DS a(t) = 2(t) =y —a®)(0).

Lemma 1.4. [2] Let m € C1_,(J,R) and for any ¢; € (0,7}, we have
m(t;) =0 and m(t) <0 for 0 <t <t.

Then it follows that,
D8‘+m(t1) Z 0.

Lemma 1.5. [I7] (Lebesgue’s dominated convergence theorem) Let E be a measurable set and let
{fn} be a sequence of measurable functions such that lim f,(z) = f(x) a.e. in E, and for every
n—oo
neN, |fu(x)] <g(z) ae. in E, where g is integrable on E. Then
lim [ f.(z)dx = / f(z)dz.
E E

n—oo
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Lemma 1.6. Function x(t) € C1_, (J,R) is a solution of the nonlinear BVP(|1.1)) if and only if z(¢)
is a solution of the integral equation

(1) :)\/0 x(s)ds—l—r—i—ﬁ/o (t— )% f (s, 2(s), 2(0(s)) )ds. (12)

Proof . Assume that x(t) satisfies the nonlinear BVP(1.1). From the first equation of the nonlinear

BVP and Lemma , we have
T 1 t .
x(t) = )\/0 z(s)ds +r + m/o (t—s)* " f(s,x(s),z(0(s)))ds.

Conversely, assume that z(t) satisfies (1.2)). It is easy to check that z(t) € C;_, (J,R). Applying the
operator D, to both sides of (1.2)), we have

Dga(t) = f (1, 2(t), z(0(1))).
In addition, we can easily show that x(0) = A fo s)ds + r. The proof is complete. [J

Corollary 1.7. [16] Let {z.(t)} be a family of continuous functions defined on J, for each € > 0,

which satisfies
{ DO+ZE€( ) = f(t mg(t) z.(0(t))),
= /\fO z(s)ds +r,

where |f (t,z.(t), z.(0(t)))] < M for t € J. Then the family {z.(¢)} is equicontinuous on .J.

(1.3)

2. Uniqueness of solution of BVP((1.1))

In this section, we discuss the uniqueness of solution of the nonlinear BVP(|1.1]) for Riemann-Liouville
fractional differential equation with advanced argument and integral boundary conditions.

Theorem 2.1. Assume that:
(H) feC(JxR2LR), 0 C(J,J),t<0(t),te ],
(H,) there exists nonnegative constants M, N such that

|f(t,z1,22) — f(ty1,02)] < Mlzy —w| + Nz — |, Vi€ J, x,y, € Ri=1,2.
Then the nonlinear BVP(|1.1]) has a unique solution.
Proof . We define the operator T': Cy_,(J,R) — C1_,(J,R) as follows:
T 1 t
Tz(t) = )\/ x(s)ds +r + —/ (t —5)* 7 f (s,2(s), 2(0(s)) ds.
0 [(a) Jo

Clearly, the operator T' is well defined on C_,(J, R). Next, we show that 7" is a contraction operator.
For convenience, let
I'2a) — T'(a)T* (M + N)

A< TT(2a)

(2.1)
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Using assumption (Hs), for any z,y € C1_,(J,R), we have

1Tz = Tylle,, = max [t [(Tz)(t) — (Ty)(t)]|

ted
< %%th_a)‘/o |$(s)—y(s)]ds+majx?l(—a§/o (t —s)>!
x| f (s, (s ) — [ (5,9(5),5(0(s)))| ds
A dsle=yle, .+
[|M( ( ) ) |+ N (2(0(s)) — y(0(s)))]] ds

. PT+¥g£%M+Nﬂm—mua-

IN

t—s

According to ([2.1)) and the Banach fixed point theorem, the nonlinear BVP has a unique solution.
The proof is complete. [

Corollary 2.2. Suppose that M, N are constants and h € C;_,(J,R). The following linear problem

{ Di(t) + Mat )+ Nz(0(t)) = h(t), t € J, 0 <a <1, (2.2)

2(0) = A [ x(s)ds + 7,
has a unique solution z(t) € C1_,(J, R).

Proof . It follows from Theorem 2.1 J

3. Monotone iterative technique of BVP([1.1))

In this section, we mainly investigate the existence and uniqueness of solution of the nonlinear
BVP for Riemann-Liouville fractional differential equation with advanced argument by the
method of lower and upper solutions combined with monotone iterative technique. Now, we de-
fine the sector as follows:

[vo, wo|] = {x € C1_o(J,R) 1 vp(t) < x(t) <wp(t) Vte J}.
First, we prove the following comparison result which plays an important role in our research.

Lemma 3.1. Let a € (0,1), 6(t) € C (J,J) and t < 0(t) on J. Suppose that p € Cy_,(J, R) satisfies
the inequalities
Dg,p(t) < —=Mp(t) — Np(0(t)) =Fp(t), t € J (3.1)
p(0) <0, '

where M and N are constants. If
—T*M+N)T(1—a) <1,

then p(t) < 0 for all t € J.
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Proof . Put p.(t) = p(t) —¢, € > 0. Then
Dgip=(t) = Dgep(t) = Dgre
< —Mp.(t) = Np-(0(t)) + e[-(M + N) —

< Fp(1),

1
teT'(1 — a)]

and
p:(0) = p(0) —e <0.

We prove that p.(t) < 0 on J. Assume that p.(t) £ 0 on J. Thus there exists t; € (0,7 such that
pe(t1) = 0 and p.(t) <0, t € (0,¢1). In view of Lemma we have D, p-(t1) > 0. It follows that

0< Fpe(tl) = _Nps(e(tl))'

If N =0, then 0 < 0, which is a contradiction. If —N < 0, then p.(6(t1)) < 0, which is again a
contradiction. This proves that p.(¢t) <0 on J. So p(t) —e < 0 on J. Taking ¢ — 0, we get required
result. [

Definition 3.2. A pair of functions [vg, wo] in C1_,(J,R) is called lower and upper solutions of the
nonlinear BVP(1.1]) for A = 1 if

Dg, v, (t) < f (t,vo(t), vo((2))), ) < fo vo(s)ds +,

D§ w,(t) > f(t,wo(t), wo(0(t))), wy(0) > fo wo(s)ds + 7.
Theorem 3.3. Assume that:
(G) FEC(IXxRER), 0eC(J,J), t<0(t),te

(ii) functions vy(t) and wy(t) in Ci_,(J,R) are lower and upper solutions of the nonlinear BVP(|1.1])
such that vo(t) < we(t) on J,

(iii) there exists nonnegative constants M, N such that function f satisfies the condition

f(t,x1,20) = f(t,y1,y2) > —M (21 — 1) — N(z2 — y2),

for yo(t) < 11 < 1 < wo(t), vo(B(t)) < yo < o < wp(A(t)). Then there exists monotone
sequences {v,(t)} and {w,(t)} in Ci_,(J,R) such that

{v,(t)} — v(t) and {w,(t)} — w(t) as n —

where v(t) and w(t) are minimal and maximal solutions of the nonlinear BVP(|1.1]) respectively,
and v(t) < z(t) < w(t) on J.
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Proof . For any n € C,_,(J,R) such that n € [vg, wy], We consider the following linear problem:

{ Dg,x(t) = fT(t, n(t),n(0(t))) + Mn(t) — ()] + Nn(6(t)) — =(0(¢))], (3.2)
z(0) = [, z(s)ds+r. '
Obviously, by Corollary , the linear problem has a unique solution x(t).
We next define the iterates as follows:
{ Devnia(t) = £ (¢, vn(t) vn(0(1))) = M [vps1(t) = vn(t)] = N [vn41(0(2)) — va(6(2))], (3.3)
Un11(0) fo U (s)ds + 1, '
and
{ Dgtna(t) = f (6 10a(0), 0 (0(2)) = M finsa (1) = wa(8)] = N w1 (6(0)) = w00
Wn41(0) =[5 wn(s)ds +r,
(3.4)

Obviously, the above arguments imply the existence of the unique solutions v,,41(f) and w41 (t) of the

problems (3.3)), (3.4). By putting n = 0 in the problems (3.3)), (3.4)), we get the existence of solutions
v1(t) and wy(t). We show that vg(t) < vy (t) < wq(t) < wy(t). For this, consider p(t) = vy (t) — vo(t)
on J, and vy(t) is the lower solution of the nonlinear BVP(1.1)). Then we have

Dgip(t) = Dgrvi(t)—Dgevo(t)
> f(tvo(t), vo(0(1))) — f (E,vo(t), vo(0(2))) —
M [v1(t) — vo(t)] =N [v1(0(t)) — vo(0(2))]
—Mp(t) — Np(0(1)),

IV

and

p(O)zvl(O)—vo(O)z/O Uo(s)ds+r—/0 vo(s)ds —r = 0.

By Lemma , we get p(t) > 0, implies that vy(t) > vo(t) on J. Similarly, we can prove w; < wy
and v1(t) < wy(t) on J. Thus vo(t) < vi(t) < wi(t) < wp(t). Assume that for some k > 1,
Vp—1(t) < vg(t) < we(t) < wg—1(t) on J. We claim that vg(t) < vggr(t) < wepa(t) < we(t) on J.

To prove the claim, set p(t) = vgy1(t) — vi(t), we have

Dgip(t) = Dgivrs(t) — Drox(t)

f (@ oe(t), ve(0())) — M v (t) — v(t)] = N [vk41(0()) — ve(0(2))] —
[ ve-1(t), ve-1(0(¢))) +M [v(t) — vi—1 ()] +N [v(0(t)) — vi-1(0(2))]
—M [vg41(t) — v(8)] =N [v41(0(2)) — vi(6(2))]

—Mp(t) — Np(0(1)),

AVARLY,

and

p(0) = vp1(0) —vr(0) = /0 vr(s)ds +r — /0 Uk_1(8)ds — r
> /0 [Uk(s) — vi(s)] ds = 0.
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By Lemma [3.1] we get p(f) > 0, implies that vgy1(¢) > vy(t) on J. Similarly, we can prove that
we11(t) < wg(t) and vyy1(t) < wyyq(t) on J. By the principle of mathematical induction, we have

Vo< < <o < <wp < --- < wy <wp < wyon . (3.5)

Obviously, the sequences {v,(t)} and {wy(t)} are uniformly bounded. We observe that {Dg,v,}
and {D§ wy,} are also uniformly bounded on J, in view of the relations and . Then
using Corollary [L.7, we can conclude that sequences {v,(t)},{w,(t)} are equicontinuous. Hence
by the Ascoli-Arzela theorem, the sequences {v,(t)} and {w,(t)} converge uniformly to v and w,
respectively on J. Using corresponding fractional Volterra integral equations

Vnir(t) = vapa(0) + ﬁ / (t— )2 [f (5, 0u(5), va(6(5)) —
M [oni(5) — vn(8)] = N [0as1 (6(5)) — va(B(s))]] ds
1 ¢ ol B
o / (t— )2V [f (5, wn(5), wa(8(5))
M [an(8) — w(3)] — N [wnsn (6(5)) — wa(6(s))]) ds

By Lebesgue’s dominated convergence Lemma as n — oo, it follows that v(t) and w(t) are
solutions of the linear problem (|3.2)).

Now, we prove that v(t) and w(t) are the minimal and maximal solutions of the nonlinear BVP(L.1)).
Let z(t) be any solution of the nonlinear BVP(L.1) different from v(¢) and w(t), so that there exists
k such that vy (t) < z(t) < wg(t) on J. Set p(t) = x(t) — vg41(t), we have

Dgep(t) = Dgear(t)=Dgrvra (t)
= S @a(t),z(0(1) — f (&, ve(t), ve(0(1))) +
M [V (t) = vr(O)] + N [ors (0(F)) — vr(0(2))]
> —Mp(t) — Np(6(t)),

Wpi1(t) = wpi1(0) +

and

p(0) = 2(0) — 112 (0) = / [2(s) — vi(s)] ds > 0.

By Lemma [3.1] we get p(¢) > 0, implies that z(t) > vj11(¢) for all k£ on J. Similarly we can prove
z(t) < wgp1(t) for all k on J. Since vy(t) < x(t) < xo(t) on J.

By induction it follows that vg(t) < x(t) and z(t) < wg(t) for all k. Thus v (t) < z(t) < wy(t) on J.
Taking limit as k — oo, we get v(t) < z(t) < w(t) on J.

The functions v(t) and w(t) are the minimal and maximal solutions to the nonlinear BVP(L.1). The
proof is complete. [
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Next, we obtain the uniqueness of solution of the nonlinear BVP([1.1]) as follows:
Theorem 3.4. Assume that:
(i) all the conditions of the Theorem 3.3 hold,

(ii) there exists nonnegative constants M, N such that function f satisfies the condition

ftz,22) = f(ty1,92) S M (20 —y1) + N (22 — 42) (3.6)

for vo(t) < y1 < 1 < wo(t), vo(0(t)) < Yo < wo < wp(0(t)). Then the nonlinear BVP(|1.1)) has
a unique solution.

Proof . Since v(t) < w(t), it is sufficient to prove v(t) > w(t). Consider p(t) = w(t) — v(t), then
Dgplt) = Dgew(t) — Dgeul)

= ftw(t),w(0)) — f (& v(t), v(0(t)))
< Mp(t) + Np(6(1)),

and

p(0) = w(0) —v(0) <0.
By Lemma , we get p(t) < 0, implies that w(t) < v(t), which means w(t) = v(t) is a unique
solution of the nonlinear BVP(|1.1)). The proof is complete. [

4. Weakly coupled lower and upper solutions of BVP(1.1))

In this section, we investigate the existence and uniqueness of solution of the nonlinear BVP([1.1])
by weakly coupled lower and upper solutions.

Definition 4.1. A pair of functions [vg, wp| in C;_,(J,R) is called weakly coupled lower and upper
solutions of the nonlinear BVP(|1.1)) for A = —1 if

D&, (t) < f (t,vo(t),v0(0(1))), vo(0) < — [Fawg(s)ds + 7,

Dgw,(t) > f (t,wolt), wo(0(t))), wo(0) > — [Tvg(s)ds + 7.
Theorem 4.2. Assume that:
(i) fEC(IxRER), 0 C(J,J), t<0(t), te ],

(ii) functions vy(t) and wy(t) in C1_o(J,R) are weakly coupled lower and upper solutions of the
nonlinear BVP([1.1]) such that vy(t) < wy(t) on J,

(iii) there exists nonnegative constants M, N such that function f satisfies the condition

ft,x1,20) — f(t,y1,y2) > —M(z1 — 1) — N(z2 — y2),

for ve(t) < y1 < 21 < wp(t), vo(0(t)) < ya < x93 < wp(A(t)). Then there exists monotone
sequences {v,(t)} and {w,(t)} in C;_,(J,R) such that

{v,(t)} — v(t) and {w,(t)} — w(t) as n —
where v(t) and w(t) are minimal and maximal solutions of the nonlinear BVP(]1.1]), respectively
and v(t) < z(t) < w(t) on J.
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Proof . We consider the following linear problem:

D x(t) = —Maz(t) — Nz(0(t)) + h(t)
{ z(0) = — fOTm(s)ds +, (4.1)
where h(t) = f (t,n(t),n(0(t))) — Mn(t) — Nn(6(¢)) and 1 € C1_(J, R).
The unique of solution of the linear problem can be proved as in Corollary
Define the iterates as follows:
{ D3+Un+1(t) = f (t,TUn(t), Un(9<t>)) - M [Un—l-l (t) - Un(t)] - N [Un-H (Q(t)) - Un<9<t>>] ) (4 2)
Un11(0) = — [, wn(s)ds +r, '
and
{ D wna(t) = £ (&, wn(t), wn(0(2))) = M [wn i1 (t) = wn(t)] = N |wn 1 (6(t)) = wa(6()] (43)
Wpy1(0) = — fo vp(8)ds +r, '

Obviously, the above arguments imply the existence of the unique solutions wv,11(f) and wy,41(t)

for the problems (4.2)), (4.3). By setting n = 0 in the problems (4.2)), (4.3]), we get the existence
of solutions wvy(t) and wi(¢t). We show that vo(t) < vi(t) < wy(t) < wp(t). For this, consider

p(t) = v1(t) — vo(t) on J, and vo(t) is the lower solution of the nonlinear BVP(L.1]). Then
Dgip(t) = Dgroy(t) — Dgivg(t)
> —M [u(t) — vo(t)] — N [v1(8(t)) — vo(6(1))]
> —Mp(t) — Np(6(t)),
and
p(0) = v1(0) — vp(0) > 0.

By Lemma , we get p(t) > 0, implies that v1(t) > vo(t) on J. Similarly, we can prove w; < wy
and vy(t) < wi(t) on J. Thus vo(t) < vi(t) < wi(t) < we(t). Assume that for some k& > 1,
Vp—1(t) < vg(t) < we(t) < wp_1(t) on J. We claim that vg(t) < vgyq(t) < wpyr(t) < wg(t) on J. To
prove the claim, set p(t) = vgy1(t) — vg(t), we have

D8‘+p(t) = D8+Uk+1 (t) - D3+Uk(t)
> =M [Up41(t) — vr(t)] = N [vr1(0(t)) — ve(6(2))]
> —Mp(t) — Np(6(1)),

and

p(0) = Uk+1(0)—vk(0):/0 wk(s)ds—/o wi—1(s)ds > 0.

By Lemma [3.1] we get p(f) > 0, implies that vg1(¢) > vy(t) on J. Similarly, we can prove that
Up41(t) < wpy1(t) and wy41(t) < wg(t) on J. By the principle of mathematical induction, we have

Vg < Sy <Ly Swp < Swp S wyp < wp on J. (4.4)

Obviously, the sequences {v,(t)} and {w,(t)} are uniformly bounded. We observe that { D, v, } and
{D§ w,} are uniformly bounded on J, in view of the relations (4.2) & (4.3)).
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Then using Corollary we can conclude the equicontinuous of the sequences {v,(t)}, {w,(t)}.
Hence by the Ascoli-Arzela theorem, the sequences {v,(t)} and {w,(t)} converge uniformly to v and
w, respectively on J. Using corresponding fractional Volterra integral equations

V() = w(OHﬁ / (t— )2V [f (5, 0n(5), va(8(5))) —
M [0an(5) — 0a(8)] — N [t (6(s)) — va(6(s))]] ds

1 ! a-1
i [ =9 I (s 0G0) -

INGeY
M [wn41(5) = wn(s)] = N [wn11(0(s)) — wn(6(s))] ds

By Lebesgue’s dominated convergence Lemma as n — oo, it follows that v(t) and w(t) are
solutions of the linear problem ({4.1)).

Now, we prove that v(t) and w(t) are the minimal and maximal solutions of nonlinear BVP([L.1]).
Let z(t) be any solution of the nonlinear BVP(L.1) different from v(¢) and w(t), so that there exists
k such that vy (t) < z(t) < wg(t) on J. Set p(t) = x(t) — vg41(t). we have

Wpi1(t) = wpi1(0) +

Dgip(t) = Dgea(t) — 0+Uk+1(t)
> =M [z(t) — g (t)] = N [z(0(t) — ve1(6(2))]
> —Mp()—Np(G(t)),

and

p(0) = 2(0) — 01 (0) = / (2(s) — wi(s)] ds > 0.

By Lemma [3.1] we get p(t) > 0, implies that x(¢) > vg41(¢) for all k on J. Similarly we can prove
z(t) < wgea(t) for all £ on J. Since vg(t) < w(t) < z¢(t) on J. By induction it follows that
vp(t) < x(t) and x(t) < wg(t) for all k. Thus vg(t) < x(t) < wg(t) on J. Taking limit as k — oo,
it follows that v(t) < z(¢t) < w(t) on J. The functions v(t) and w(t) are the minimal and maximal
solutions to the nonlinear BVP. The proof is complete. [J

Next, we obtain the uniqueness of solutions of the nonlinear BVP as follows:

Theorem 4.3. Assume that:

(i) all the conditions of the Theorem hold,

(iii) there exists nonnegative constants M, N such that function f satisfies the condition
[t @, @2) = ftyr,y2) < M (w1 —y1) + N (22 — 12)

for vo(t) <y <y Swo(t), vo(0(t)) < ya < o < wo(O(1)).
Then the nonlinear BVP(|1.1]) has a unique solution.

Proof . This can be proved as in Theorem [3.4] O
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5. An example

In the section, we illustrate our result with the following example.

Example 5.1. Consider the fractional differential equation:

Do+l‘( ) f, l’(t) 2(6(1))), t €0, 1],
(5.1)
=\ [ a(s)ds +r,
whereoz—% T=100t)=t,0<y<1LA=1,r=1and f(t=z(t), x(t”))zt%—i—glx(t)—i—t%l (t7).
Obuviously, f(t,z(t),z(t7)) satisfies szschztz condmon and there exist constants M = &5, N = 35

such that

(210, 220) = [0 2(ON] S oo lnlt) = (O] + 55 [ea() = 0] Jor t €

Furthermore, we find that

1
A<1— %\/7_? = 0.911377.

Inequality holds. It shows that the condition (Hy) of Theorem holds, we conclude that the
problem has a unique solution.
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