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ABSTRACT

The theme of this thesis is based on the solutions of fractional differential equations.
We investigate the existence and uniqueness results of the fractional differential
equations with boundary value conditions. Mostly, in this thesis, one of the fractional
differential equation which is the Caputo type fractional differential equation is used
and also, for the boundary conditions, different types of boundary conditions are used
such as nonlocal Katugampola fractional integral conditions and nonlinear boundary
conditions. The existence and uniqueness results of solutions are discussed by using
standard fixed point theorems such as Banach fixed point theorem, Leray-Schauder
nonlinear alternative and Krasnoselskii's fixed point theorem. Furthermore, Perov's
fixed point theorem is investigated for multivariable operators. Moreover, Ulam Hyers
stable is studied. In addition, for the nonlinear boundary conditions of Caputo type
fractional differential equation, parametrization technique is used. So, numerical
analytic scheme is established for finding the successive approximations. Theories

which are studied in this thesis are illustrated with examples.

Keywords: Fractional differential equations; Katugampola fractional integral; Caputo

fractional derivative; Riemann-Liouville fractional integral; fixed point theorems;

parametrization technique; successive approximations; multivariable operations.



0z

Bu tezin konusu kesirli diferansiyel denklemlerin ¢ozliimiine dayanmaktadir.
Tanimlanmis olan kesirli diferensiyel denklemlerin varligi ve tek ¢6zim olma
sonuglar1 arastirildi. Bu tezde, ¢cogunlukla, kesirli diferansiyel denklemlerden biri olan
Caputo tipi kesirli diferansiyel denklem kullanilmistir. Ayrica, smir kosullari i¢in,
yerel olmayan Katugampola kesirli integral kosullar1 ve dogrusal olmayan sinir
kosullar1 gibi farkli sinir kosullar1 uygulanmistir. Coziimlerin varligi ve tek olma
sonuglari, Banach sabit nokta teoremi, Leray-Schauder'mn dogrusal olmayan alternatifi
ve Krasnoselskii'nin sabit nokta teoremleri kullanilarak tartisilmistir. Ayrica, Perov'un
sabit nokta teoremi ¢ok degiskenli operatorler i¢in incelenmistir. Ek olarak, Caputo
tipi kesirli diferensiyel denklemin dogrusal olmayan smir kosullar1 i¢in parametreleme
teknigi kullanilmistir. Boylece, ardisik yaklagilanlari bulmak i¢in sayisal analitik sema

kullanilmistir. Ayrica, bu tezde incelenen teoriler 6rneklerle gosterilmistir.

Anahtar Kelimeler: Kesirli diferansiyel denklemler; Katugampola kesirli integral,
Caputo kesirli tirevi; Riemann-Liouville Kkesirli integral; sabit nokta teoremleri;

parametrizasyon teknigi; ardigik yaklasimlar; cok degiskenli islemler.
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Chapter 1

INTRODUCTION

In recent years, boundary value problems for nonlinear fractional differential equa-
tions have been studied by several researches. In fact, fractional differential equations
have been played important role in physics, chemical technology, biology, economics,
control theory, signal and image processing, see [9, 10, 11} 12, 22, 35, 55, 145] and the

references cited therein.

Boundary value problems of fractional differential equations and inclusions involving
different kind of boundary conditions such as nonlocal, integral and multipoint bound-
ary conditions. The fractional integral boundary conditions were introduced lately in

[11] and nonlocal conditions were presented by Bitsadze, see [22].

In chapter 3 and 4, we study the existence and uniqueness solutions of Caputo type
fractional differential equation with Katugampola fractional integral boundary condi-
tions. In chapter 3, we consider the Caputo type boundary value problem for & € (2, 3]
and a € (1,2] with Katugampola fractional integral boundary conditions. In chapter
4, we study the Caputo type boundary value problem for o € (2,3] subjected to addi-
tional case of Katugampola fractional integral boundary conditions which considered
in chapter 3. In both chapters, the first results are related with existence and uniqueness

of the solutions and the results are based on Banach fixed point theorem. The second



results of chapter 3 and chapter 4 are about the existence of the solutions and the results
are proved by using Leray-Shauder and Krasnoselskii’s fixed point theorem. Also, in

both chapters, the obtained results are illustrated with several examples.

In chapter 5, we consider the Caputo type fractional differential equation of order
o € (0,1 ] with nonlinear boundary conditions. An appropriate parametrization tech-
nique is used to transform the nonlinear boundary conditions of the Caputo type frac-
tional differential equation to the linear boundary conditions. Thus, the successive ap-
proximations are constructed for studying of Caputo type fractional differential equa-
tion with parameterized boundary conditions. Furthermore, uniform convergence of
the successive approximations are discussed. Under the some assumptions, we state
the relationship between the parameterized limit function and exact solution. Finally,

in the last part of chapter 5, we give an example to illustrate the theory of this study.

In last chapter, we investigate the existence and uniqueness solutions of Caputo type
fractional differential equations with parameterized boundary conditions. Also, Ulan-
Hyers stability is discussed for the solution of Caputo type boundary value problem.

The result is based on Perov-type fixed point theorem.



Chapter 2

PRELIMINARIES

In this section, we recall some basic definitions of fractional calculus and present some

standard fixed point theorems which are needed for analyzing of the study.

Definition 2.0.1 ([35]) Let B > 0 and h be a continuous function from (0,00) — R.

Then,

JBh(r) = ﬁ /O "= 0B n(t)dt,

is called Riemann-Liouwville fractional integral of order B. Here, the notation T' is

gamma function which is defined by

Definition 2.0.2 ([35]) Let B > 0 and h be a continuous function from (0,00) — R.

Then,

DB () = ﬁ (%) /0 (= 5B n(s)ds, n—1< B <n,

is called Riemann-Liouville fractional derivative of order B, where n = [B]+ 1, and

[B] denotes the integer part of real number 3.

Definition 2.0.3 Let B > 0 and h be a continuous function from (0,00) — R. Then,



n—1 Ifk

DPh(t)= DB, (h(t) -y Eh<k>(0)> >0, n—1<B<n.
k=0""

is called Caputo derivative of order [3.

Lemma 2.0.4 (Nonlinear alternative for single-valued maps) Given a Banach space
R, let C be a closed, convex subset of R. Also, U be an open subset of C and 0 € U.
Assume that F: U — Cis a continuous, compact (that is, F (l} ) is a relatively compact

subset of C) map. Then either

a) F has a fixed point in l_], or

b) there is a u € AU (the boundary of U in C) and A € (0,1) withu = AF (u).

Lemma 2.0.5 ([36]) (Krasnoselskii’s fixed point theorem) Given a Banach space X,
let N be a closed, bounded, convex and nonempty subset of a Banach space X. Let
A, B be the operators such that (a) Ax+ By € N whenever x,y € N; (b) A is compact
and continuous; (c) B is a contraction mapping. Then there exists 7 € N such that

z=Az+ Bz.

Remark 2.0.6 Given a space C"[0,0), let h € C"[0,0). Then,

1 ! h(”)(s)
cnf _ _ m—By(n N
DPh(t) = n [3)/0 ((—s)Bri —ds=1""h (1),t >0, n—1< B <n.



Definition 2.0.7 ([33]) Let q,p > 0. Then, for all t € (0,0), the following integral is

called Katugampola integral of a function h(t) with orders q and p as follows:

_plt ot s a(s)
PI9h(r) = = /0 (tp—sp)l—qu' (2.0.1)

Remark 2.0.8 The definition (2.0.1)) is equivalent to the one for Riemann-Liouville
fractional integral of order ¢ > 0 when p = 1, while the famous Hadamard fractional

integral is written as follows for p — 0 :

1 t g—1
lim P1h(1) = —— / (1ogf> hs)
0

p—0 (9)

Lemma 2.0.9 ([7]) Let p, g > 0 and B > 0 be the given constants. Then the following
Jormula holds:

r (%) B+pa

Prah = F(W) 0T

Lemma 2.0.10 ([35]) Let g > 0and x € C(0,T)NL(0,T). Then,

x(t) =kt kot T2 4 kT,

is a unique solution of the fractional differential equation D4x(t) = 0 where k; € R,

i=1,...n,andn—1<g<n.

Lemma 2.0.11 Let g >0and x € C(0,T)NL(0,T). Then,

JIDx(t) = x(t) + k19 4 kot T2 4 4 k",
wherekie R,i=1,....n,andn—1< g <n.

5



Theorem 2.0.12 Let {h,}{ be a bounded and equicontinuous sequence in C(X ). Then,

the sequence {h,} has a uniformly convergent subsequence. In this statement,
(@) " F C C(X) is bounded" means that there exists a positive constant M < o such
that |h(x)| < M for each x € X and each h € F and
(b) " F C C(X) is equicontinuous" means that: for every € > O there exists § > 0 (
which depends on € ) such that for x,y € X :
d(x,y) <0 = |h(x)—h(y)|<eVhEF,

where d is the metric on X.



Chapter 3

BOUNDARY VALUE PROBLEMS FOR NONLINEAR
CAPUTO TYPE FRACTIONAL DIFFERENTIAL
EQUATIONS WITH KATUGAMPOLA

FRACTIONAL INTEGRAL CONDITIONS

In chapter 3 , nonlinear differential equations are considered with Katugampola frac-
tional integral boundary conditions. The aim of the study is to investigate the existence
and uniqueness of solutions. In order to obtain the existence and uniqueness of so-
lutions, some classical results of the fixed point theory are applied. Moreover, the
obtained results are illustrated with the aid of examples. As a first problem, Caputo

type fractional differential equation is considered for 2 < o < 3 as follows:

(

‘D%x(t) = f(t,x(t)), r € [0,T],

x(0) =0, x(T)=BPIx(E),0<ELT, (3.0.1)

X(T)=7PI1x(n), 0<n <T,

and as a second problem, Caputo type fractional equation of order 1 < @ < 2 is ob-
tained as follows:
D%x(t) = f(t,x(z)), t € [0,T],

x(T)=BPIx(E),0<ELT, (3.0.2)

X(T)=yPI1x'(n),0<n<T.
Y n n
7



In both problems, D% is the Caputo fractional derivative, P19 is the Katugampola

fractional integral of order ¢ > 0, p > 0. Also, the function f: [0,7] x R — R is a

continuous function in both (3.0.1]) and (3.0.2)) and 8,y € R.

The solutions of problem ([3.0.1]) and (3.0.2)) are obtained for their associated linear

problem. Consequently, the following lemmas are considered with the linear variant

of the problems ([3.0.1]) and (3.0.2)).

Lemma 3.0.1 ([56]) Let2 < a <3 and B,y € R . Then, for anyy € C([0,T]|,R), x is

a solution of the following Caputo type fractional boundary value problem:

.

‘D%x(1) = (1),

x(0) =0, x(T)=BPI1x(§), 0<&<T, (3.0.3)

X(T)=yPIPx(n),0<n<T,

if and only if
(1) = J%(1) + 5 20 (v.m) +101 (1,1)) B P17 T%(E)
(03 (BLE) 102 (B,E) Y P11 I y(m)
— 2o (v.1) + 10y (1,1) J4H(T))
(03 (B,8) —1@2 (B,E)I%¥(T), (3.04)
where
A=2m;(B,8) @ (v,m)+ @3 (B,&) o1 (v,1) #0, (3.0.5)



Col(ﬁ,fi)z(ﬁg 1 —1>, (3.0.6)

p? I'(g+1)
1 D(HE)
o (B,8) = (T—Bél;)qq r(1+ppq+p)> ’ 3.0.7)
P
2 T(EP
0 (B.8) = (Tz—ﬁ@:q F(Lp”qu))- (308
p

Proof. By using Lemmas ([2.0.10)-(2.0.11)), the general solution of the fractional dif-

ferential equation in ([3.0.3|) can be expressed as:
x(t) = co+cit +cat? +T%(1) (3.0.9)

where cp,c1,c2 € R are unknown arbitrary constants. Then, the Katugampola frac-

tional integral operator is applied on (3.0.9)) and simultaneously, Lemma (12.0.9) is

used. Thus, the following equation is obtained:

P4 1 tP‘]‘H F(—l—;p)
0— +cq
p?T(g+1)

tPCH‘Z 1—‘(_2:;[)

€2 p4 F(2+PPQ+P)

pPra _
I x(t) =c pq F( 1+pq+p)
p

+ P19 T%(h). (3.0.10)

After that, second boundary condition of ([3.0.3)) is applied on (3.0.10|) and the equa-

tion ([3.0.11)) is found as follows:

14+p
o 2 B épq 1 §Pq+1 F(T>
Py e ralsa=Papg iy Mo )
£Pg+2 r(“TP) o
+Be Y F(2+pq+p)+ﬁ I1J%(&). (3.0.11)
p

Also, by using the fractional integral condition of (3.0.3), ¢g is equal to 0. Therefore,

the equation ([3.0.11)) is rewritten as follows:



pg+1 F(H—p) pg+2 F(2+—p)
“l <T_B§pq F(1+p::q+p)> +e2 <T2_Bépq F(2+ppq+p))

p

= B P19 J%(E) — J%(T). (3.0.12)

Besides, the first derivative of the general solution of the fractional differential equation

in (3.0.3|) is written as follows:

X (1) =c142cot +T%1y(1). (3.0.13)

After applied the Katugampola fractional integral on ((3.0.13|) and used Lemma (2.0.9)),

the following equation is obtained:

I+p
tPa 1 tPa+1 F(—)
PT9+ ($) — ~y o p
O = T T pr T
+ PIag*ly(2). (3.0.14)

By using the equations ([3.0.13)) and (3.0.14)), following equation is obtained as fol-

lows:

JE W) +2e,T + ¢

P npPat! F(HTP)
:’}/Cl_ + c2 1
p? I'(g+1) Pl T(HELR)
+yP11 I y(n). (3.0.15)

After collecting similar terms on one side, the following equation is obtained:

1+p
_ et T
1 (1 }/pq F(q+1)>+cz (ZT 2y i F(HPT‘HP)

=y P19 7 Yy(n) =T 1y(T). (3.0.16)

In order to find the values ¢ and c¢;, the equations ([3.0.12)) and ([3.0.16]) are considered.

The results are found as follows:

10



1 = 5 (205 (1,1) (B P11 J¥(E) ~J¥(T))

—3 (B.E) (yP17 7% 'y(n) — I 'y(T)))

and
&2 = 1 (@(8.8) (yP17 1y () ¥ (1))

+o1 (v,n) (B P11 T%y(8) —T%¥(T)))

As a final step, co,c; and ¢, are inserted in (3.0.9)), then the formula ((3.0.4) is ob-
tained. Conversly, the general solution ((3.0.4)) satisfies the problem ({3.0.3)) by direct

computation. The proof is completed. m

The following lemma is involved with the solution of the problem ([3.0.2). The proof

is not provided as it based on the similar method with previous proof.

Lemma 3.0.2 ([56]) Let 1 < oo <2 and B,y € R. Then, x is a solution of the following

fractional boundary value problem for any y € C([0,T],R),

‘Dx(1) = y(t)
y x(T)=BPIx(&), 0<E<T,

X(T)=yPI1xX(n),0<n<T,

\

if and only if
) = I%(0) s (U(T) < P1 195(8))
<wl (1%17) (Zﬁggg H) (@) =y P I y(m)),

11



where

@ (B,8) #0and a (y,n) #0

which is given in (3.0.6|).

3.1 Main Results

This section is dedicated to the main results concerning the existence and uniqueness

results for the problems (3.0.1) — (3.0.2)). The results are proved by using Banach

fixed point theorem, Leray-Schauder nonlinear alternative and Krasnoselskii’s fixed

point theorem which are the standard fixed point theorems.

In order to prove the existence theorems for boundary value problems (3.0.1]) — (3.0.2)),

the operators S, S: C — C are introduced as follows:

t
A

101 (7.1) 7% (s, 5(5))(T) + 5 (03 (BE)

(Sx) (£) = T f(5,x(s)) (1) = (2@ (1,1)

103 (B,£))7% f(5,x(5))(T) + (202 (1,1)
t
A

+1ay (B, €)) v P19 J% ! f(s,x(s)) (M), (3.1.D)

+twy (Y,m)) B PILJ* f(s5,x(5)) (&) + ~ (—w3 (B, &)

(Sx)(1) = T f (5,%(s)) (1) + m (£ (5,x())(T)

—B P17 J% f(5,x(5))(€)) + <(Dl (;/ n) (gggég +t)

< f(s,x(5)(T) =7 PI9J% F5,x(5)) ().

12



Also, the notations are defined as follows:

0. TIBI2la (v;m)|+T e (v,n)])
' A

T(%5P) gotpa g
><F(%) p? T(a+1)

Tlyl(los(B,6)[+ T (B,5)])

+
A
F(—a_;_‘_p) n(x71+pq 1
X F(a—It)P(H-P) p? T(a)’ (3.1.2)
TOC
Ql =
INo+1)

T T¢
+mm(2\a&(y,n)l+ﬂwl (v,m)l)

T 7%
AT (s (Bo &)+ Tlen (B.£))

T[B|(2|an (y,n)|+Tw (y,n)])
*( A

L(%52) gatpd

Xr(%) pe F(a+1)>
Tyl (s (B, 8)[+T @ (B,5))

*( N

F(M) no-1+pa | ) 613

X i P
o—l+pgtp q T
I (o)

and
B|  E%+pa F(O‘pﬂ) 1

O (@i (B.O] p7 T(TRID) (ot 1)

(o (B,6)
(MM%nH(MM&§H+T>

1"(0‘__1""’) naflerq 1 ) Gl

X 1 P
o—l+pgtp q I
[(&==pete)  p (o)

13



TOC

S S C )
*(m B.5) |r a+1)
o | IBIT(%52) gatpa
X<T + a+pq+p) pd ))
|, (B,E)|
* (|w1 (@) (|w1 (B.%) ”)
. OC 1+P> a—1+pgq
X (T ' (= 1£pq+p)n p4 F‘();’c)>>' 3-1.5)

In the following subsections, existence and uniqueness results for problem ([3.0.1)) are
stated and proved. Also, existence and uniqueness results for problem (3.0.2)) are

defined but the proofs are omitted because of the having similar results with problem

(13.0.1]) .
3.1.1 Existence and Uniqueness Results

The first result is about the existence and uniqueness of the solution. The result is

proved by Banach fixed point theorem.
Theorem 3.1.1 ([56]) Let f : [0,T] x R — R be a continuous function. Assume that

(A;) LetL>0andx,y€R. Then,

(t,x) = f(t,y)| < Lllx—yl[, for all t € [0, T},

(A2) LQ; < 1, then unique solution exists on [0,T] for the boundary value problem

(3.0.1).

14



Proof. From the definition of S in ([3.1.1]) and assumption (A} ), the following inequal-

ity is written forx,y € Cand V¢ € [0,T] as follows:

|(S%) (2) = (Sy) (0)]

ST f (s, x(s)) = £ (5,y())(T)

*% 2ler ()] +T lor (v,m)]) P17 f(5,2(5)) = £ (5, 3())] ()

rm (103 (B,&)|+ T @2 (B,)]) P197% " | f(s,x(5)) — f(5:3()| (1)

+m(2|wz(% Ml +T o (v, m))I*|f(s,x(s)) — £ (s,5(5)) | (T)

A (3 (B.&)|+T@n (B. &) £(s.x(5)) — Fls.3(s))|(T)

1B

< L=l m+ L1 | T

(2|(D2(’)/, )’ +T|(D1 (%U)D
<21 1))+ Lkl | T 0n (B 8)1+ Tl (B.8))
<P 1)) + L] | 2l ()4 7o ()

I () ()] 4L x— | (03 (B,E) |+ T e (B, E))* (1)(T)

A
T T T
< i
! D) A Tarn 2@ Tle )

o—1
At 1o .01+ Tlax (8.2 + (TET Clox(rm |+ Ton ()

A
L(555) gotpa 1 T}y
Xr(a+€q+p> pq F((X—i—l)) +( ’A| (‘0)3([3 §)|+T|w2(ﬁ g)l)
L(%5*2) pa-ltpg | )

. r(etipeie) pd ()

[l —ll

=L ||x—y|.

15



Hence,
[Sx — Sy|| <L [|x—y]|.

As LQ; < 1, by the assumption (A;) the operator S : C — C is a contraction map. Here
C is a Banach space. As aresult, by the Banach fixed point theorem the boundary value

problem ([3.0.1)) has a unique solution on [0, T']. The proof is completed. m

Theorem 3.1.2 ([56]) Given a continuous function f which is from [0,T] x R — R, let

(A1) holds. If
LO| <1,

where @y is defined by (3.1.3)), then the boundary value problem (3.0.2)) has a unique
solution on [0,T].

3.1.2 Existence Results

The second result is related with existence of solutions. To prove this result, Leray-

Schauder and Krasnoselskii’s fixed point theorem are used.

Theorem 3.1.3 ( [56]) Given a continuous function f : [0,T] x R — R be a continuous

function. Assume that

(A3) Let ¢ € C([0,T],R) be a nonnegative function and ¥ : [0,00) — (0,0) be a non-

decreasing function. Then,
[f(t,u)] < ¢(1)¥(|u]) for any (t,u) € [0,T] xR

(A4) Let N > 0 be a positive constant such that

__N
FN) (o]l

16
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where Qy in (3.1.3), then at least one solution exists for the problem on

the interval [0,T].

Proof. A set

By={xeC: x| <}

is defined as closed and bounded in C([0, T'],R). Existence of a solution of the problem
(3.0.1)) is equivalent to the problem of finding fixed point of S from By — C([0,7],R).

Then V¢ € [0,T], we have:

1(Sx)(0) || < J*|f(s,x(s))|(T)
N (T\B! 2|an (v,n)|+T o (v,n))

A

x PITT | f(s,x(s))[ (£))
N (TW| (lo3 (B, S+ T |an (B,5)])

A

x P19 JEH f(s,x())| ()

T2 (y,n)|+T e (v,n)])
*( A

xJ|f (s,x(s))|(T))

T (s (B,&)| + T s (B,2)))
*( A

<J* L f(s,x()) (1))

< W (x40 (s)(T)

+ (‘P(Hx”) ‘B'T(2|a)2(%r’li‘|+T|wl (%n)D

x P11 J%9(s)(8))

17



n (‘P(HXH) Ty (IGB(BE?IATTIGMB,&)I)

x I g (s)(m))
n (‘P(Hx|!> TQ2los (v, )]+ T e (v,1)))

A
%190 (5)(T))
N (‘P(HxH) T(|os (ﬁ,é)l|JAr|T|a>z<B,§)l)
<J% 9 (s)(T))
< oo { o
+%F(§—il)(2|wz(y,n)| +T o (v,n)]
+%§;:;(|a)3([3,(§)|+T|a>z(ﬁ,§)|)

T|B|(2|an (y,n)|+T|w (y,n)])
*( Al

D(%52) gated |
« p
[(S8EL) pd T(a+1)

Tyl (|03 (B,8)| + T |z (B,2)])
*( A

. T(E12) pa-itpg |
F(a—l+pq+p) pq F(a)

P

=Y llofQ <.

Secondly, we show that the map S : C([0,T],) — C([0,T],R) is completely con-
tinuous. Therefore, the map S sends bounded sets into relatively compact set of

C([0,T],R). Let 71, 1, be in the interval [0, 7]. Also, let us consider 7; < 7. Then,

|(Sx)(72) = (Sx)(70)| < [TEf (5,x(5)) (72) = T“ £ (5,x(5)) (71|

18



+ <|T2|;|Tl| 2l (y,n)| +(m+711) |0 (7,1)])

|72 — 71

< |BIPIT T f(s,x(s))[ (§)) + < (los(B,8)| +(m+171)|@2(B.E)])

< 7] PEIE  F(sx(s)) () + ('”‘“' @lan(r.n)]

+(n+m)lo(v,n)]) XJ“If(S,X(S))I(T))Jr( |;| (o3 (B, S)l

+(r2+70) @2 (B, E)) xJ* | f(s,x(s))[(T))

w(r) o]l | 1 o o [
< Tar 0/[(1'2—s) U (1) 1]ds+rl/(rz—s) 4
+%ﬁ‘“’{<zm<m>r> T (m+) o (1)

x|B P17 T%9(s) (&) + (J3 (B,E)]) x|yl PI9I* " (s)(m)) + (2] (¥, )]
+(n+ ) o (v,m)) 0 (s))(T)

(|3 (B.E)| + (4 m) |2 (B.E)I 9 (5)(T)) )

From the previous inequality, it follows that the difference of (Sx)(7,) and (Sx) (71)

are not depent on x. Therefore, the right hand side of the inequality tends to zero. Thus,

S 1s equicontinuous. Consequently, by the Arzela-Ascoli Theorem[2.0.12} the operator

S:C(]0,T],R) — C([0,T],R) is completely continuous.

In the following step, we show that the map S has a fixed point. Let us define

A={xec([0,T],R):|lx]| <N}.

Then, the operator S is defined as continuous and completely continuous from A to

C([0,T],R). From the choice of A, for some 1 € (0, 1), there is no x which belongs to

dA such that x = Sx. Here, for proving this result we use contradiction. Then, there

19



exists x € dA such that x = nSx for some 1) € (0,1). Then,

el = [ Sl < [|Sx]

<W([[x]]) [|9]] €1
which means
[ x|
<1
([l 9] €24
This is contradict with
N
v,
PN o] €1

Consequently, according to the Leray-Scahauder’s nonlinear alternative, the operator
S has a fixed point x in A which is the solution of the problem (3.0.1]). This completes

the proof. m

Theorem 3.1.4 (|56]) Given a continuous function f: [0,T] x R — R. Assume that

(A3) holds. If there exist a constant N > 0 such that

L >1
YM)ol©r "~

where O is defined in (3.1.3)), then at least one solution exists on the inteval [0,T| for

the boundary value problem (3.0.2)).

Theorem 3.1.5 ([56]) Given a continuous function f:]0,T] x R — R. Assume that (A1)

holds. Then, the function f satisfies the following assumptions:
(As) there exist a nonnegative function ¢ € C([0,T],R) such that

|[f(t,u)| < @(2) for any (1,u) € [0,T] xR
20



(Ag) LQ < 1 where Q is defined in (3.1.2)). Then the boundary value problem (3.0.1])

has at least one solution on [0,T].

Proof. The new operators S and S, are defined as

S =J%f(5,x(5)) (1) — 5 (02 (v,)
+toy (7,n)) I f(5,x(s5))(T)

( (B.&) —tn (B,&)) " f(5,x(5)(T)

and

Sax = = 2w (1,1) +tay (1,1)) B P17 J%f(s,x(5)) (&)

+ (3 (B, &) +1an (B,&)yP17 I f(s,x(s))(n)

B~ [>|

First of all, we define By = {x € C: ||x|| < ¢} with

= |ollQu,

and Q; is defined in (3.1.3)). Now, we show that Sjx+ S,y € By. For any x, y € By, we

have :
18126+ Sayl| < T¥| £ (s,x(s))[(T)

N (T(2|a)2(}/,n)| +T o (v,n)])

A JELf (s, x(s)[(T))

T(l03 (B &)+T 102 (B,E)) yar
" 7% (s x| (T))

(T!ﬁi Clo2 eI+ TN D prajar (5 551 ()

+

+

A

Tiv(les Bl +T1@2 (B8)D) ppa jat (s ()| ()

+
A
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<J%(s)(T)
T(2]|an (v,n)|+T o (v,n)])
A

T(|w3(l3,§)|+T|wz(ﬁ7§)l)ﬂ—l¢(s)(T)
A

-+ (|ﬁ!T(2|a>z(%n)\ TN g jag (&)
A

Tl (3 (B.E)| + T @s BoE)) »-y o
o A e

T%9(s)(T)

+

_|_

9o(s)(m))

T T T
= H‘P”{r(aﬂ) NIRCED
FTlon (D + 14 (2 (B2

+T | (B,8)]) + (T‘m <2|“’2(%’7|i||+T|w1 (v,n))

L T2 gorea (Tm<|a>3<ﬁ,§>|+f|wz<ﬁ,é>|>
[(%242) p¢ T(a+1) Al

L(*50) po-t+pa | >}

x a—l+pg+p g T
[(E=EPee)  p (c)

(2|2 (7,m)|

=o€ < 2.

So, it is obvious that S1x+ Sy € By. Also, the operator S| is compact and continuous

and the proof was stated in second part of Theorem [3.1.1]

Next step shows that the operator S, is contraction. We consider (A) to prove that S,

is contraction:

152 — Say|

< (T|ﬁ|(2\wz(%n)\+T\w1 (r,m)
A

< PITJ? | f(5,x(5)) — f(5,9(s))] (£))

22



Therefore, we get:

As LQ < 1 by (Ag). Hence the operator S; is contraction. Therefore, all the assump-

tions of Lemma (2.0.5)) are satisfied. On the account of this, the problem (3.0.1]) has

T || (|03 (B.&)| +T |z (B,&)))
+< A

x P19 J% 1 f (5,x(s)) — £ (5,9(5))| (M)

< (1l LRI (L T o (o))

x PI1J*(1)(8))

Tyl ([ (B,8)+T|an (B,5)])
A

+<LW—yH

x P19 H(1)(n))
T|B[(2|@ (v,m)[+ T [ (v,1)])
<t{( A
L(%2) gatps 4
Xr(%) p? T(a+1)

T |y (|os (B,E)| + T an (B.E)])
+< A

D(*52) po-t+pa |
Xr(a—1+pq+p) pi  I(a) ==l

P

=LQ|x—y].

15226 = Say|| < LL{Jx — ]|

at least one solution on [0,7]. m

Theorem 3.1.6 ([56]) Given a continuous function f:[0,T] x R — R. Assume that the

condition (As) holds. If

where © is defined in (3.1.4). Then the boundary value problem (3.0.2)) has at least

LO <1

23



one solution on [0,T].

3.2 Applications

Example 1. Following boundary value problem is Caputo type fractional differential

equation with Katugampola fractional integral boundary condition

(
in2 X
DYa(0) = 3l (Wit +1).
x(0) =0, x(1) = 1 3P x(3/4), (3.2.1)

X(1)=12PP x(2/3), t€[0,1].

\
Here, @ =5/2.T=1,p=1/2.6=3/4,1=2/3y=1/2,p=2/3,q=3,

sin(m) (]
s = 5oy (i 1)

Since |f(t,x) — f(t,y)| < 15 |lx—y||. Therefore, (A;) is satisfied. Using the given

12\ _ _ 13y _ _ 1 2) _ 1 3) _
values, w; (z,g) = —0.8750, w; (z,z) = —0.8418, a» (z,g) = 0.9873, w, (z,z) =
0.9819, w3 (1,3) = 0.9970. So, it is found that A = 1.0250 and Q; = 2.600. Clearly,

LQ) ~0.26 < 1. By using Theorem [3.1.1] the boundary value problem (3.2.1]) has a

unique solution on [0, 1].

Example 2. Consider the following fractional boundary value problem

(hsrn (1) (20 KOl
D x(t) _( 10 ) (IX(t)IH +2(1+\/|x(t)|) t2)

x(0) =0, x(1) = £ 231 x(3/4), (3.2.2)

X(1)=12BP x(2/3), t€[0,1].

24



Here, a0 =5/2,T =1, = 1/2,E =3/4,1=2/3,y=1/2,p=2/3,4=3

B 2 +1 u? \/m 1
““”“»(10)(wu4+ 21+ ) )

_ (2 +1) (|Jul+1)
= 10

So, (1) = ’21—131 and ¥(|u|) = |u|+ 1. Now, we need to show that

N > 1
YN [oll
Therefore, we prove that
1—|l¢[[Q1 >0
Here |¢|| = £ and Q; = 2.600. So, = 0.52 < 1. Hence, by using Theorem

3.1.3| the boundary value problem ({3.2.2]) has at least one solution on [0, 1].

Example 3. Consider the following fractional boundary value problem

(

D5/2x(t) = ( 1+1>

x(0) =0, x(1) = 4 238 x(3/4), (3.2.3)

X(1)=12PP x(2/3), t€[0,1].

\
Here,a=5/2,T=1,B=1/2,E=3/4,n1=2/3,v=1/2,p=2/3,q=3,

_ sin(mt) |x|
0 =3 5 ()

Since | f(t,x) — f(t,y)| < 3 [x—||. It is clear that (A) is satisfied but when we con-

sider (A,) which is LQ; = 1.3 £ 1. Therefore, (As) which is

< <)

|_m§§:¢m

25



is satisfied. By using ((3.1.2]), @ = 0.0103 is found. It is obvious that LQ = 0.0052 < 1.

So, (Ag) is satisfied. Hence, by using Theorem [3.1.5| the boundary value problem

(3.2.3) has at least one solution on [0, 1].
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Chapter 4

CAPUTO TYPE FRACTIONAL ORDER BOUNDARY
VALUE PROBLEM WITH NONLOCAL INTEGRAL

CONDITIONS

In this chapter, sufficient conditions of existence and uniqueness solutions are investi-
gated for Caputo type fractional differential equations subjected to nonlocal Katugam-

pola fractional integral boundary conditions as follows:

(

DO(1) = £(1.x(1)), 1 € [0,T],

x(T)=BPlix(e), 0<e<T,
(4.0.1)

X(T)=vPIx'(n),0<n <T,

XNT)=06PIX"(§),0<<T,

\

where D% is the Caputo fractional derivative of order a € (2,3]. P19 is the Katugam-

pola integral of orders ¢ > 0, p >0 and f : [0,7] x R — R is a continuous function.

Lemma 4.0.1 ([4]]) Let 2 < o« < 3 and B,y, 6 € R. Then, for any y € C([0,T],R),

there exists a solution x for the following fractional differential equation with Katugam-

27



pola fractional integral conditions

/

“D%x(t) =y(t), t € 10,T],

x(T)=BPlix(e), 0 <e<T,

4.0.2)
X(T)=yPIxX(n),0<n <T,
| V() =8 PI(C), 0< L <T,
if and only if
x(t) = T%(1) + m (BPI4%(e) — J%y(T))
(5o
+ 1 < w3(ﬁa8) _(D.Z(ﬁ78)a).2(%n>
(0] (S,C) 2(’31 (B7£) ()] (B,S) 051(%77)
2
+% _ %) (J92y(T) — 8 P19J%2y(C)), (4.0.3)
where
B éPq 1
@ (o, &) = (1 — “FW) £0, (4.0.4)
(i
@ (o, &)= T - aépq;l 1(+p”q+2) : (4.0.5)
Pror(Hge)
24p
@ (o, &)= [ T2 - o2 F< P ) (4.0.6)

pe T <2+pq+p>
0

Proof. Using Lemma (12.0.10)-(2.0.11)), the general solution of the fractional differen-

tial equation in (4.0.2)) can be written as
x(t) = co+c1t—|—c2t2+Jay(t), co,c1,¢2 € R. (4.0.7)
From the first integral condition of the problem (4.0.2)) is used and Katugampola inte-
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gral is applied on (4.0.7)). Then, we obtain:

c0+c1T+c2T2+]ay(T)
ePq 1 gp51+1 F<1+Tp>
COWF(Q+1)+IBC1 pq F<1+PQ+P>
D

2+p
8pq+2 I (T)

+B PI1J%y(¢).
q 24pgtp
P T ()

+ﬁC2

When the similar terms are collected in one part, we have the following equation:

14p

ePa 1 gP‘I+1 F( B )
[ L T—
CO( B pq I‘(q_|_1)) +c1 ﬁcl pq F<1+qu+P)

2+p
gpq+2 I (T)

+c | T2 —Be
2 Bea pe <2+pq+p>
0

=B P19J%(e) —J%y(T). (4.0.8)

Rewriting the equation (4.0.8)) by using (4.0.4)), (4.0.5]) and (4.0.6)) . We obtain:

co® (B.€)+c1@ (B, &) + 23 (B,€) =B PI9T%y(e) —J%y(T). (4.0.9)

Then, the derivative of (4.0.7)) is taken and second integral condition of (4.0.2)) is used.

Therefore, we obtain:
X (T) =1 +2c,T +J% y(T). (4.0.10)

Now, the Katugampola integral is applied on (4.0.10)) and we have:

26, T+ 'y(T) = 1
I+p
pgr1 T (£
L (p> +y P y(n). (4.0.11)

2
+2c2y p4 F<1+ppq+p>

The above equation (4.0.11|) implies that:
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1+p

NPl 1 peert T(57)
1—y— 2 T —
Cl( ’}/pq F(q—l—l)>+ 6y) Y pq 1—‘<1+PCI+P>
p

=y P19 y(n) —J%y(T). (4.0.12)

Also, by using (4.0.4)) and (4.0.5)), the equation (4.0.12)) can be written as
1@ (7.1) +220:(y,m) = ¥ P14 y(m) %7 Iy(T). (4.0.13)

The last integral condition of (4.0.2) is used and Katugampola integral operator is

applied on the second derivative of (4.0.10|), then we have:

20y +J%2y(T) = 25czg !
p? I'(g+1)

+8 P11 ?y(L).

Hence, we obtain the following equation:

2oy (1-887 ! =5 PI9J*2y(&) —J*2y(T) (4.0.14)
? p? L(g+1) ' -

By using (4.0.4) , the equation (4.0.14)) can be written as

200 (8,8) = 8 PI9T*2y(L) —J* 2y(T). (4.0.15)

Furthermore, equation (4.0.15)) implies that

e (8 PI9TY2y(§) —J*2y(T)). (4.0.16)

- 2(Z).l (65 C)

Substituting the values of (4.0.16]) in (4.0.13)), we get:

1
o (y,Mm)

_ @(yn) (
@1 (y,n)®1 (8, §)

)= (yP19I% y(n) —J*'y(T))

§ P12y (§) —J*2y(T)) . (4.0.17)
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Now, substituting the values of (4.0.16)) and (4.0.17)) in (4.0.9)), we obtain:

co— (; & (B P15 (e) ~I(T)
e 1 D=0 )
—zwmﬁéfli,c>“p””azﬂc*“ﬂ5““)

(D.Z(ﬁ 8) 2( 7”) (
o, (B,€) @ (y,n)®1(5,8)

8 P12y (§) —J*2y(T)) . (4.0.18)

Finally, substituting the values of (4.0.18)), (¢.0.17)) and (4.0.16)) in the equation (4.0.7)),

the general solution (4 of the problem (4.0.2)) is obtained. It seems that converse

is also true, when the direct computation is applied. m

4.1 Main Results

In this section, several fixed point theorems are used to give sufficient conditions for
existence (uniqueness) of solutions of (4.0.1)) such as Banach contraction principle, the

Krasnoselskii fixed point theorem, and the Leray Schauder nonlinear alternative.

An operator H : C — C is defined on the problem (4 as

<Hw@w;ﬂﬂ@mwxa+53%;¢ﬁRﬂﬂﬂawwxa
a 1 (0] (ﬁ,g)
_Jf@“mqn_meKé&ﬂ@_o

x (Y P19 f(s,x(s)) (1) =T f(s,x())(T))

b (RiB0)_ 5000
@ (6.0 \2a1(B.¢) @i (B.e)@(rn)

DL N a2 o
T [ (O

8 PI9J* 2 f(5,x(5))({)) - 4.1.1)
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Also, the notations are defined as follows:

T 1
ot 1) @ (B.e)T(e+)
[(£L)  gateq “
X (‘ﬁ’r(a+gq+p) pq +T >

P

I @ (B.e)|
@)@ <|w1 B.2) ”)

F(a_TH_p) no—1+rq 7!
x |Y|1—*(a—1+PQ+P) p4 +

p
( @3 (B,¢)|
2|@ (B €)|

+

o (v,n)  |o(rm)| 2

[@2(r.)| |, |@(v)IT | T2
|
r(%=2+p a—2+pg
><<|5VF » ) ¢ +T°“2> 4.1.2)

and

1] L(%;2) g+pa

~ @1 (B.e)[T(a+ 1) T(%2252) " pa

1 (120, ) L(*52) po-toe
r

Mo o B.e) ) retece) pd

6] (I<‘173(l3,8)\ @ (B, €)||@2(y,n)]
@1 (8,0)[T(ec—1) \2|@ (B,€)|  |@1(B,e)l[@(y,n)]
@2 (v,m)| T T_2> L(*5) go—2+pq

r

@i(v.m)l 2 ) re2Eeae) - pe

D,

+

(4.1.3)

The following subsections are involved with existence and uniqueness results of the
boundary value problem (4.0.1]) by using Banach fixed point theorem, Leray Schauder

nonlinear alternative, and Krasnoselskii’s fixed point theorem.
4.1.1 Existence and Uniqueness Result:
Theorem 4.1.1 ([41]) Given a continuous function f:[0,T] x R — R. Assume that

(S1) [f(t,%) = f(&,9) < Lllx=yl, forallt € [0,T],L>0,x,y e R;
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(S2) LD < 1 where ® is defined by (4.1.2)). Then there exists a unique solution for

boundary value problem (4.0.1)) on the interval [0,T].

Proof. By using the operator H, which is defined by (4.1.1]), we obtain:

|(Hx) (1) — (Hy) ()| <J|f(s,x(s)) = f(5,9(s))| (T)
B a
+W’)m |f(s,x(s)) — f(s,5(s))| (€)

105 s
B ) =y EIT)

v (@B
IwM%leWMﬁ£N+T)

_|_

1 |(D'2

(B.e)]
_WGN%WIIWMﬁ£N+T)
< 19| £(5,x(5)) — F(s.())| (T)

41 (\03(378)\+|a72(5»8)|\a72(%77)|
@1 (6,8)| \2|m1 (B,e)|  |@1(B,€)||@i(v,n)]
@ (y,n)|T T_2)

@ (v,n)| 2

X J%2| f(5,x(5)) = f(5,9()) | (T)

L 13 (\GN&SN%JWAKSMGx%nN
@ (5,0)] \2[@ (B.)l @1 (B.&)||@i (r.n)
@ (y, )T | T?

WK%M\+2)
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x PIJ2 | f(s,x(s)) — £(s,5(s))| ({)
1
@1 (B,¢)]

< L=yl {J“(l)(TH (IB] P11%(1)(e)

B ot T) (1w

@1 (5,8)| \2|@1 (B,¢)|  |@1(B,e)l|@i(y,n)

S IRl

+J92(1)(T)) }
<L{ r
- I(a+ ) @1 (B, e)|I(a+1)
T) g% tpPq o
tp P) p? +T

(
X(Wl(ap
1 @ (B.€)

_ﬂww%nﬂﬂa)QwMB£N+T>

F(a—_lﬂ)) o—1+pgq w
x(ww AN +7°

1 < @5 (B.£)l _ |@2(B,&)l|@(v,m)
T

1
|

F(a 1+PQ+P) p4

o
1 |G73(,B,8)|
@18, 0T (- ><Mwmﬁxn
L@ (B8 @) mx%mu~;ﬁ)
@ B.o@mrml w2

F((X 2+p) COC—2+Pq
x| |6 P + 7972 x—y
(| e -

=L@ |x—yl[,

for any x,y € C and for each r € [0,T]. This shows that |[Hx — Hy|| < L®|x—y||. As
L® < 1, the operator H : C — C is a contraction mapping. That means, the boundary

value problem (4.0.1)) has a unique solution on [0,7]. =
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4.1.2 Existence Results:
Theorem 4.1.2 ([41]) Let f : [0,T] x R — R be a continuous function. Assume that

(S3) there exists a nonnegative function Q € C([0,T],R) and a nondecreasing func-

tion ¥ : [0,00) — (0,0) such that

|f(t,u)] < Q@)¥(|u|) for any (t,u) € [0,T] x R.

(S4) there exist a constant M > 0 such that

M

— >,
¥(M) QP

where ® in (4.1.2)).

Then problem (4.0.1)) has at least one solution on [0,T].

Proof. Let B; = {x € C: ||x|| < d} be a closed bounded subset in C([0,T],R). Notice

that the problem (4.0.1]) is equivalent to the problem of finding fixed point of H.

As a first step , we show that the operator H which is defined by (4.1.1]) maps bounded

sets into bounded sets in C([0,T],R). Then for 7 € [0,T] we have:

H(x)(1)] < J%|£(5,x(s))|(T)
1

T l@ (B.e)

1% f(5,x(5)) | (T))

1 |ﬁ)'2(ﬁ,8)|
'me%m|meﬁxﬂ+T>

(IBI P12 f(s,x(s))] (€)
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< (NI (s, x(9))] () +T*H f(s,x()[(T))
1 ( @5 (B.£)| | |@2(B.&)l|@(v, )]

_|_

@1 (8,0)] \2|@ (B,€ ! @1 (B, €)|[@(7.n)]
’652 (v.n |T+T2)
\051 v,

X (JO72| £ (s, x(s)) [ (T) + (8] P19 2| £ (s,x(5))] ()

< W(|lxl)IQ(s)(T)

(| ,
+ o (p.ey (B P1RA)E)

+I%Q(s)(T))

W(lxl) (1@ (B.)]
@ (1) (le B.e) ”)

< (I 19%71Q(s) (n) + 7' Q(s)(T))
Pl (\@(ﬁ,e)\ L 1@ (B &)l |ma(y.m)|
B,

1@1(5,0] 2] (B.e) @i (B o)l|@i(v.0)]
@) T T2

@) 2)

% (J%2Q(s)(T) + 8] P19I%72Q(s)(£))
<@ ! 1

F((X—i—l) @) (B,€)|T(a+1)
D(%2) garpy
(Iﬁl e +T“>

I @ (B.e)]
@)@ (\an B.e)] ”)

1y F(O‘—THP) na—1+pq+Ta_l
r(a*HprHP) p4

1 @5 (B,¢€)|
@ (6.9 1) <2|671 (B,¢€)|

@2 (B,&)l|@a(y,n)| | |@a2(y,m)| T T_2>
@1 (B,&)l|lm(v,n)] ~ |ow(v,n)] 2

_|_
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r(e4=2te 2+P) a-2ipg
(9 ety 1) |

p

= [Q¥()®

which leads to ||H (x)|| < ||Q|| ¥(d)®. By (S4) there existd > 0 such that ¥'(d) || Q|| P <

d.

Next, we show that the map H : C ([0,T],R) — C([0,T],R) is completely continuous.
Therefore, to prove that the map H is completely continuous, we show that H is a map
from bounded sets into equicontinuous sets of C ([0,7],R). Let choose 71 t, from the

interval [0,7] and also #; < #,. Then we have:

|(Hx) (2) — (Hx) (11)]
< EF(s,x(5)) (12) = T f(5,x(5)) (1)

@ (7,1)] <|Y|qf |f(s,x(s)[(n)+J | £ (s, x( ))|(T))

| @ (v.1)| 13 =1
1@, (5.0)] <|wl(%n)l‘ “al+ = )

)(T)+18] P19 f(s5,x(5))[ (£))

X (JO‘*2 | f(s,x(s

< A 0/ (=) — (1 —5)* ] ds + / (0 s>“1ds]
P 2D je1009 () + 7% as)()

@1 (7, n)]
|

(v, )| |+l |, 1)\ ;o2 a2
(e c>r)“ Q(3)(T) + 131 12000 0))

3]

/[(tz—s)“ — (1 —9)*7"] ds+/ V¥ 1a’s]

0

w(d) Q|
= TTa)
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a—14p B
+|ta—t |\P(d>”9|| 1 ToHHy’ F(T> ne-1+pq
>~ e ()] | T(@) (- Terisy  pi

p

L] (!sz(y,n)|+ltz+t1|le(%n)l) a2 15 [(%2R)  po2tpg
I'( ’

oD \[@ (.0 " 2 |@(5.0) a=Zpep) pd

It is clear that the right hand side of the previous inequality is independent from x.
Therefore, as t, —¢; — 0, right hand side of the inequality tends to zero . That means,
H is equicontinuous and by the Arzela-Ascoli Theorem (2.0.12)), the operator H :

C([0,T],R) — C([0,T],R) is completely continuous.

In view of (S4), there exist a positive M such that ||x|| # M. Let us set
U={xeC([0,T],R): x| <M}.

Then the operator H : U — C([0,T],R) is continuous and completely continuous.
From the choice of U, there is no x € dU such that x = uHx for some p € (0,1). It
can be proved by using contraction. Assume that there exist x € dU such that x = uHx

for some p € (0,1). Then,

ol = bt < x| < () ) @
bl

([l [l€2f =

This is contradict with

T
ENRE

Consequently, by the nonlinear alternative of Leray-Schauder type, we conclude that

H has a fixed point x € U, which is a solution of the problem (4.0.1]). This completes

the proof. m
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Theorem 4.1.3 Let f:[0,T] x R — R be a continuous function and condition (Si)

holds. In addition, the function f satisfies the assumptions:
(S5) there exist a nonnegative function Q € C ([0,T],R) such that

f(r,u)] < Q(t)
forany (t,u) € [0,T] xR.

(S¢) LP; < 1, where @y is defined by (4.1.3]) .

Then the boundary value problem (4.0.1)) has at least one solution on [0,T].

Proof. We first define the new operators H; and H, as

(H13) () = I F(5.55) 1) = 5

: @ (B.€) a—1
(wlw,s)")J Flo,x(s))(T)

J%f(s,x(s))(T)

@ (¥:n)
+ 1 <033(B,8) _032([578)072('}’777)
()] (675) 20, (B?g) 0]} (ﬁ?g)wl(%n)
wZ(%n)t _ﬁ o—2 s x(s
L ) 2 o)) @.14)
and
(123) (1) = 527 P19 55
N 4 02([378)_ Prago=1r(g x(s
o g 1) " e
N 4 ((D’?’ (B78> . wZ(ﬁ?‘g)wZ(%n)
35,0 \20, (&) @ (5.€)@i(r.1)
@ (v, * P
L2 P12 s () €. @15)

Then, we consider a closed, bounded, convex and nonempty subset of Banach space X
as
By ={xeC:|x|]| <d} with ||Q| P <d,

39



where @ is defined by (4.1.2]) . Now, we show that Hjx + Hy € B, for any x,y € B, ,

where H; and H, are denoted by (4.1.4)), (4.1.5) respectively.

[ Hyx+ Hoy|| < J%|f(s,x(s))[ (T)

1 ’ aj S. XS
+ i gay VD7) + 1] P17 fs.x(5)] (2))

1 (o)
‘me%m|0wmﬁsn+T)

< (JO (s, x()(T) + 1A PITE! f(s,x(5)) (1))

L (\wﬂﬁﬁﬂ4jwﬂﬁ &) |@(,n)|
@ (6.0 \2[@ (B.e)] * |@1(B.e)| @1 (r.m)
@) T T2

e T2

X (JO72 | f(s,x(s)) [ (T) + 18] 192 | £ (s,x(5))[ (L))

<J*Q(s)(T)

1
@ (Be)

1 |62(ﬁa8)|
'me%m|Qwuﬁxﬂ+T)

x (J271Q(s)(T) + [yl PIIQ(s) ()

(J“Q(s)(T) +B| P11*Q(s)(€))

. <|033(ﬁ7€)|+|032(l3a8)||032(%77)|
@1 (5,0)| \2|@1 (B,e)|  |@1(B,e)|l@i(y,m)]
[@(y, )| T T_z)

@i (yv,n)| 2

X (J42Q(s)(T) +18] 1T Q(s)(())

T 1
<€ {F(a+ MEACIIRCED
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! @ (B.e)]
o)) (|w1 B.e)] ”)

a—1+p
OLD) aniipg
X (T + |Y‘ F( a—l-igpq-i-l)) p? >
1 @3 (B, €)]
1@ (5,0 —1) (2|G71 (B,e)]

@ (B, &)l|@(v.n)l |, |@a(y,m)| T T_z)
@ (B,e)ll@(v:n)l ~ l@i(r,n) 2

(%=2tP a—2+pq
(T 161 s
F( Pq+P) p

P

=[P <d.

Therefore, it is clear that |H x+ Hyy|| < d. Hence, Hix+ Hyy € By

The next step is related to the compactness and continuity of the operator H;. The

proof is similar to that of Theorem [4.1.2]

Finally, we show that the operator H, is contraction. By using assumption (S}),

o — oyl < —PL_ 0oy (5. x(s)) = F5,3(5))] €)

@ (B.e)
W (1@(B.e)
@ (r.1) <|ar1 B.e)] ”>

x P14V £ (s,x(s)) — £(s,9(s))| (M)

L 18] (!wa(ﬁ,e)l L@ (B.e)l|@a(r.n)l
@1 (5,0)| \2|@1 (B,e)|  [@1(B,e)llmi(y,n)]
@(v,n)|T | T°

[@1(y,m)] " 2)
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x P12\ f(s,x(s)) — £(s,5(s))| ({)

<Lll—y]| {% PI9J% (1) e)

7l @ (B, €)] prq 701
artwan orgey +7) P
n 0| <|G73(l378)| @ (B, €)||ma(y,m)|
|wl(57C)| 2|051<ﬁ,8)| |051(/3»8)||a71(7»77)|

@ (v, )T | T? -2
Tl 2) e (”(C)}

1 B L(%52) eeos
= l@i (B.)|N(a+ 1) m(222) - pe

7 @2 (B, ¢€)|
@1 (v, n)T'(ex) (le (B,¢)| +T)

F(LW) no-1+pq

X——— p

I( HI-)PquP) p4

18 (rm(ﬁ,en L@ (B.e)l[ma(rn)
@1 (8,0)[T(a—1) \2|@1 (B,€)]  |@1(B,€)l[@(y,n)]

@ (v, )| T T_z)
@ (yv,n) 2

F(a—§+p) Ca2+pq} | |
X—=Yy

F(a—%‘—)pq-i-p) p4

=L [lx =y,

which means ||Hyx — Hoy|| < L® ||x —y|| . As L®; < 1, the operator H, is contraction.
For this reason, the problem (4.0.1)) has at least one solution on [0,7] . m

4.2 Examples

In this section, some examples are illustrated to show our results.

Example 1. Consider the following fractional differential equation with Katugampola
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fractional integral conditions

( sin? x
‘Dx(t) = (eer(f(t)g (_|x|(tgt|)—i|-l + 1) 1€ 100,5],
5

x(3) = 1 31x(3/8),x (1) = 1 515x(1/3), (4.2.1)

Here,0=5/2,T =% B=1/2,y=1/2,8=1/2,e=3/8,1=1/3,{=2/5,p=5,

q= %,and

B sin?(7t) |x|
F%) = G0y (|x|+1 “) '

Hence, we have |f(7,x) — f(¢,y)]| < 11—0 |lx—y||. Then, the assumption (S) is satis-

fied with L = . By using Matlab program , oy (3,3) = 0.9361, ; (3,%) = 0.9475,

o1 (3,2) =0.9289, @, (3,3) = 0.4779, @, (3,5) = 0.4838, w3 (5,3) = 0.4922. and

@ = 1.2261 are found. Therefore, L® = 0.1226 < 1, which implies that the assump-

tion (S;) holds true. By using Theorem the boundary value problem has
1

a unique solution on [O, Z] .

Example 2. Consider the following fractional differential equation with Katugampola

fractional integral conditions

(
5/2 () — (1241 (1) x(1)] 1 1
Dlt) = ( 10 > (Ix(t)+l +2(1+\/|x(t)|) t2)-1€[0.3],

x(1) = 1515x(3/8),¢/ (1) = 1 515x(1/3), (4.2.2)

where 0 =5/2,T=1B=1/2,y=1/2,6=1/2,e=3/8,n1=1/3,{=2/5,p =5,

q= % Moreover,
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2

By using the assumption

t2+1> o V|4l +1 < (2+1) (Jul+1)
10 ) \Jul+1 201+/Jul) 2)|~ 10 '
(S3) , it is easy to see that Q(z) = ’21—J51 and P (Ju|) = |u| + 1.

Moreover, ||Q| = % and @ = 1.2261 which was found in previous example. Now, we

need to show that there exist M > 0 such that

and such M > 0 exists if

M

S
¥(M)||QllP

1—||Ql|® > 0.

By using direct computation ||Q||® = 0.1533 < 1. That is mean, the assumption (Sy)

is satisfied. Hence, by using Theorem [4.1.2} the boundary value problem (4.2.2)) has

at least one solution on [O,

1

2

].

Example 3. Consider the following fractional differential equation with Katugampola

fractional integral conditions

(

c o 9sin? X
D/ 2x(t) = (e,+(175§) (\x‘@SﬁL‘ 1 +1) 1efo,4],
x(3) = 4565x(3/8),2(}) = 1 315x(1/3), (4.2.3)
X'(4) = 1515x(2/5).

Here , a =5/2,T =3, =1/2,y=1/2,6 =1/2,6 =3/8,n=1/3,{ =2/5,p =

5,9 =z, and

_ 9sin®(mt)
F6%) = o)

x|
x|+ 1

(o +1).
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Since |f(t,x) — f(t,y)] < % |x —y| ,then, it implies that L = 1% means (S7) is satisfied
but (S,) which is L& < 1 is not satisfied. [L® = 1.10358 > 1]. Therefore, we consider

(Ss) which is

9 x| 18
t < 1) <——=Q(1).
0l < o) (|xy+1 * ) <0 80
By using (4.1.3)), ®; = 0.0561 is found. It is obvious that L&P; = 0.05049 < 1. So,
(Se) is satisfied. Hence, by using Theorem [4.1.3] the boundary value problem (4.2.3])

has at least one solution on [0, %} .
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Chapter 5

ON THE PARAMETRIZATION OF CAPUTO TYPE
FRACTIONAL DIFFERENTIAL EQUATION WITH
TWO POINT NONLINEAR BOUNDARY

CONDITIONS

We present a new approach of investigation and approximation of solutions of Caputo
type fractional differential equation under nonlinear boundary conditions. By using an
appropriate parametrization technique, the original problem with nonlinear boundary
conditions is reduced to the equivalent parametrized boundary value problem with lin-
ear restrictions. In order to study the transformed problem, we construct a numerical-
analytic scheme which is succesful in relation to different types two-point and mul-
tipoint linear boundary condition and nonlinear boundary conditions. Moreover, we
define sufficient conditions of the uniform convergence of the successive approxima-
tions. Also, it is indicated that these successive approximations uniformly converge
to a parametrized limit function and besides that the relationship of this limit function
and exact solution is stated. Finally, an example is presented to illustrate the mentioned

theory.
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5.1 Statement of Fractional Differential Equation with Nonlinear
Boundary Conditions and Identification of Parametrized Boundary

Value Problem

In this section, we state the Caputo type fractional differential equation equipped with
nonlinear boundary condition and we use vector of parameters to reduce the nonlinear

boundary conditions to the linear boundary condition.

Let us consider Caputo type fractional differential equation with nonlinear boundary

conditions
‘D% x(t) = h(t,x(1)), t € 0,T], (5.1.1)

Ax(0) +Bx(T) 4 g(x(0),x(T)) = d, d € R", (5.1.2)

where D% is the Caputo derivative of order ¢ € (0, 1], the functions 2: [0,T] x D — R,
and g : D x D — R" are continuous and the set D C R” is closed and bounded domain.

A and B are n x n matrices, det B # 0 and d is a n—dimensional vector.

By using appropriate parametrization technique [50], the given problem (5.1.1J),(5.1.2])

is reduced to certain parametrized two-point boundary conditions. To see that, we

introduce the vectors of parameters
T
o:=x(0)=(0,0...0,)" ,

(p Z:X(T) = (¢17¢27"'7¢H)T7 (513)

d(w,0) :=d—g(®,0). (5.1.4)
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By using , the problem , can be rewritten as follows:
‘D% x(t) = h(t,x(1))
Ax(0) +Bx(T) = d(, 9). (5.1.5)
5.2 Conditions for Convergence of Successive Approximation

To study the successive approximations, some conditions are needed. In this study,
parametrized boundary value problem (5.1.5]) is studied under the following condi-

tions:
A) The function 4 : [0,T] x R" — R” satisfies the Lipschitz condition:
[|A(#,u) = h(z,v)[| < L|lu—v[, (5.2.1)

forallt € [0,T], u,v € D, where L is a positive constant.

B) Let

K0 = e (1- 1),

Na+1)
Then , k(t) takes its maximum value at t = Z and

TOC
220-1T (g + 1)

%l =
Define,
Al = max \/hi-+h3,
(tx)€[0,T]xD
and a vector function 6 : D x D — R is
§(0,9) = ||kl |hll.+||[B~'d(w,¢)— (B~'A+1) 0] ||,

where I, is the n x n identity matrix and @, ¢ € D of the form (5.1.3)). J is the

radius of a neighbourhood C of the point @ € D is defined as follows:
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B(0,8(0,9)):={x€R": |x— | < 5 (w,¢) forall ¢ € D C R"}.

the set

Ds:={weD:B(w,6(w,9)) CDforall ¢ €D}

is nonempty.

C) Let

Lkl <1,

where L is a positive constant and satisfies the inequality (5.2.1) .

For studying the solution of the parametrized boundary value problem (5.1.5]), we
consider the sequence of functions {x,,} which is defined by the iterative formula as

follows:

1| .
0(1,0,0) = 0+ pos O/(I—s) U (5, 0m1 (5, @, 8)) s

T
— (%) /(T—S)a_l I’Z(S,xm—l (S,(O,(P))ds
0
IN% - _
(L) [ d(0.0) - (B '+ 1) ). 5:22)
fort € [0,T], m=1,2,3... where

XO(t,w,¢) = (x01,x02,..,x0,,)T =0 c D5,

Xm([,a)7(])) = ('XWl,l (t7Z7 (P) 7xm,2 (t,Z,(P) -..,Xm’n (t7Z7 (p))T?

and ®, ¢ are considered as parameters.In addition, it is easy to see that the sequence
of functions {x,, } are satisfied linear parametrized boundary conditions (5.1.5]) for all

m>1,oeDg, ¢ €D.
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Now, we prove that the sequence of the functions ([5.2.2)) is uniformly convergent and

show the relationship between this sequence of the functions and the limit function.

Theorem 5.2.1 Assume that the parametrized boundary value problem (5.1.5)) satisfy
the conditions (A),(B) and (C). Then, for all fixed ¢ € D and @ € Dyg, the following

assertions are true:
1. All functions of sequence (|5 are continuous and satisfy the parametrized bound-

ary conditions (5.1.5])

Ax(0,0,0) + Bxy(T,0,9) =d(®,¢), m=1,2,3... (5.2.3)

2. The sequence of functions ((5.2.2)) converges uniformly int € [0,T] as m — oo to the

limit function

X (1,0,0) = lim xu(1,0,9). (5.2.4)

3. The limit function x* satisfies the initial conditions

x(0,0,¢) =

and
Ax*(0,0,0) +Bx*(T,w,9) = d(w, )

4. The limit function (5.2.4) is the unique continuous solution of the integral equation

* (‘)a [B~'d(w,9)— (B~'A+1,) @], (5.2.5)



or x(t) is the unique solution on [0,T| of the Cauchy problem:

‘D* x(t) = h(t,x(t)) + *Q(®,9), x(0) = @ (5.2.6)
where ,
“Q(@,0) = g /(T—s)“ Uy (5,0 (1, @, 0)) s
0
—T'(a) [B'd(w,9)— (B 'A+1,) 0]]. (5.2.7)

5. Error estimation:

I (#, @, @) = xm(, @, 9) | < (L][K|.)" (2]l [l ]l

1

|5 d(0.0)~ (5 a-+1) 0] ) =

(5.2.8)

Proof.

1. Continuity of the sequence {x,,} defined by ((5.2.2)) follows directly from the con-
struction of sequence and by direct computation, it is easy to show that the se-

quence {x,, } satisfies the parametrized boundary conditions ([5.1.5)).

2. We prove that the sequence of functions is a Cauchy sequence in the Banach space
C ([a,b],R"). Therefore, we first need to show that x,,(t, ®,¢) € D for all (¢, ®,¢) €
[0,T] x Dg x D, m € N. We start from the equation ((5.2.2)). When m = 1, the

equation (5.2.2)) is obtained:
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xi(t,0,9) = aH—ﬁ /(t—s)a_]h(s,xo (s,0,0))ds
0

T
T / Y& Th( (s,x0 (s,0,0))ds
0
+ (1) B d(0,0) - (B7'A+1,) 0] (52.9)

The equation ([5.2.9)) can be written as follows:

(-9 = (1) (T =9 | In(s,0) 1 ds

['(a)

T
“/|(7)
t

1 t
J(r,0,9) — 0] < /
0

a 1

1A (s, @)] ds

t\&
+|(5) [Bd(@.9)= (B7'a+1) a)]‘ =h+h+h
(5.2.10)
We start from the estimation of /; :
t
f ¢ a1
h< = /t—s ~ () (=9 Ihl..ds
T
0
t T—
:(-) T2 e, (5.2.11)
T) T(o+1)
where the expression under the absolute value is nonnegative
1 (t)“ 1 (t)“ 1
(Z—S)l a T (t_s)lf(x —\T (T_S)lfoc
Then, we estimate /> and I3
T
h< /<t>a(T 9% 11 (s, )| ds
=T (a) T ’
t
t\* (T —
= (4)* =0 0 .. (5.2.12)
T) T(a+1)



and

L= (%)aHBld(a),(p)— (B~'A+1) 0. (5.2.13)

Subsituting (5.2.11)), (5.2.12)) and ([5.2.13)) into the relation ([5.2.10)) and we ob-

tain the following result:

t(x

2 PN\¢
la@.0) -0l < wop5 (1-7) Il

() B 0,00~ (5441, 0]
< ™
= 2205—11"(a+ 1)

7)o+ || [B~'d(w,6) — (B~'A+1,) 0] |

= |Ixll_lIAllo+[|[B~ d(0,0) = (B~'A+1,) 0] | = 6 (0,0).

(5.2.14)
Thus,

xi1(t,w,¢) € D for (t,w,9) € [0,T] x Dg x D.
By induction, it can be shown that all functions x,, (¢, @, ) defined by ((5.2.2])

also belong to D forallm=1,2,3,... t € [0,T], ® € Dg, ¢ € D. To show that,

we start with the difference between x;,,+1 and x,,:

t

(5.2.15)

form=1,2,...
Here, we denote the difference (5.2.13)) by r,,, (¢, ®, ¢) as follows:

Im(t,0,0) = ||xn(t,0,0) —xp_1(t,0,0)|, forallm=1,2,3,... (5.2.16)
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We rewrite the inequality ([5.2.14)), by using (5.2.16|) for m = 1. Then, we obtain:
rl(t7w7¢) = HX](t,(D,(P) —(DH

<kl lhlle+ || [B'd(@,0) — (BT'A+ L) @]||.  (5.2.17)

Taking into account the Lipshitz condition (A) and the relation ((5.2.17)) form =2

into the equation ([5.2.16)), we get:

r foffn (1 7) DIl il + (57 d(@.0) (5™ + 1) ] ]

< L|[k||2 |17l + LI x|l || [B~'d(w,9) — (B~ 'A+1L,) 0] |-
Hence,

ra(t,0,9) < L|x|l., [kl |1All. + || [B~'d(@,¢) — (B~'A+1,) o] ]
(5.2.18)

Therefore, by using mathematical induction we obtain the following inequality:

Pt (8,0,0) < (L] x]l.)" [I1]l.o 1Allo + || [B'd(0,9) — (B7'A+1,) ©] |]]

m=0,1,2.. (5.2.19)
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In view of ([5.2.19)) and by using triangular inequality we get:

H)Cerj (t,a),¢) —Xm (tvw,(z))H
< ||xm+j (t,0,9) —Xm+j—1 (t, (D,(P)H + HXWH‘]—I (t,0,9) —Xmtj-2 (t (0,(]))”
+ ...+ ||Xm+1 ([,Q),(p) —Xm (l,(l),(P)H

:rm+j(t7w7¢)+rm+j*1 (l,a),¢)+...+l"m+1 (t7w7¢)

Mk.

Fm+i (t,a),(b)
1

~.

oo

< (Lllxll)™ (ll.o Il + || [B~ d(0,0) — (B~'A+ 1) @] ||) ;L"l Il

(5.2.20)

From the assumption (C), it follows:
lim (|Z| | x]l.,)" = 0.
m—0

Hence, by (5.2.20)) , {x;,} is Cauchy sequence and uniformly converges on [0, 7] X

Dg x D to a certain limit x*.

3. Taking limit in (5.2.3)) as m — oo,we see that x* satisfies the boundary conditions

directly.

4. By using contradiction, the uniqueness of solution is shown. Assume that there
are two limit functions such as x7(¢,®,¢) and x}(f, ®,¢). Then, the difference
between x] and x5 is estimated as follows:

t

55 (0, @.0) — x5(t, 0,9) | < ﬁ O/ (1) |} (5.©.9) — X35, @, 0)||ds



Thus,
27 = 23]l < LI %|lo [[x] = X3]]
It can be written as:

(1=L|xl.) llx1 = x3[l, <0

* _ * * ko Lk

5. Passing to j — o in (5.2.20)) we get:
HXT([,(O,(])) _xé(tvahd))H

< (LlIxll)™ (2l Il + || [B~ ' d(0,6) — (B~'A+ 1) 0] ||) ZL’ il

1

= (L) (1Al Il (B (@,0) = (B4 1) 0] ) =7

Remark 5.2.2 IfA=1,,B=—1I,,g(x(0),x(T)) =0,d =0, boundary condition (5.1.2))
becomes x(0) = x(T). Note that, this problem was studied in [50].
5.3 Relationship between the Limit Function and the Solution of

the Nonlinear Boundary-Value Problem

We consider the following equation

‘D* x(t) = h(t,x) + v, t €[0,T] (5.3.1)

and

x(0) = o, (5.3.2)

where ¥ = col (y1...y,) is the parameter of control.

Theorem 5.3.1 Let w € Dg, ¢ € D be arbitrarily defined vectors. Suppose that all

conditions of Theorem are satisfied. The solution x = (t,®,¢,y) of the initial-

value problem (5.3.1)),(5.3.2)) satisfies the boundary conditions (5.1.5)) if and only
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if x=(t,0,0,V) coincides with the limit function x* = x*(t,®,¢, V) of sequence
y y q

(5.2.2) . Moreover,

T
V=Yoo= g | [ (T hisx"(1,0,0))ds
0
~T'(a)[B'd(w,9) - (B7'A+1,) 0]]. (5.3.3)

Proof. Sufficiency: The proof is similar to the proof of theorem in [31].

Necessity: We fix an arbitrary value ¥ € R” and assume that:

‘D%x(t) = h(t,x)+ W, t € [0,T] (5.3.4)
with initial condition x (0) = ®. The solution X = X(¢) of the problem (/5.3.4)) satisfying
the two-point boundary conditions (5.1.5)) as follows:

AX(0)+Bx(T) =d(®,9).

Besides that, X is a solution of the following integral equation:

%) = 0+ — /t(t ) (5,%(5)) ds + ¥ (53.5)
x(t) = — — 5,X(s))ds + ————. 3.
I'la) / ’ I'a+1)
Whent =T in , we get the following equation:
T Ty
- oc 1
= h(s,3(s) ) ds+ o ——. 5.3.6
x(T) / sx() S+F(O€—|—1) ( )
0
Also,
X(0)=w
From the boundary conditions ([5.1.5]), we have
XT)=B'[d(w,¢)—Aw]. (5.3.7)



By using (6.2.12]) and (5.3.7)) , we obtain:

T
V= —% /(T — )% (5, %(s)) ds
0
~T'(a)[B 'd(w,¢)— (B 'A+1,) 0]]. (5.3.8)

Then, substituting ((5.3.8]) into the (5.3.5)), we have:

Moreover, the limit function x* is a solution of the (5.3.1]), (5.3.2)) for y = y, 4 of the

form ((5.3.3)) and satisfies the boundary conditions (5.1.5) .

t
oc 1 ta‘l’
(t (O,(]), = 0/ h S X (t CO,(]) ll/))ds—f—m (5.3.9

Similarly, we start with the solution x*(7', @, ¢, y) of the integral equation:

T
Ty
T, = )“h T, ds+ ——"—.
( w7¢7 / Sx( a)7¢7 )) S+F<OC+1)
0
(5.3.10)
Then, the limit function x* satisfies the following boundary conditions:

Ax*(0,0,¢,v)+Bx"(T,0,¢,y) =d(w0,0) (5.3.11)

with the initial condition
x(0,0,0,y) = 0.

From ([5.3.11), we obtain:
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X(T,w,0,9) =B [d(w,¢) —Ao)]. (5.3.12)

By using relations ({5.3.10)) and (5.3.12)) we get:

T
Ww,¢ = _% [/ (T_s)ailh(svxbk(‘ng?qbvw»ds
0
~T(a)[B'd(w,¢)— (B7'A+1,) 0]]. (5.3.13)

After substituting relation (5.3.13)) into ([5.3.9)) , we have:

t
1
xX(t,0,0,y a)—l——[/ (t—s5)*" 1h (5,x"(s,0,0,v¥))ds

I'(o
( 0
T
OC
/ - SX*(S7(D;¢7W))dS
0
t
+ (7) (B~'d(w,0) — (B'A+1,) 0].

Taking the difference between x and x* , we get:

(0,0, %) — x(1) = —— [/(Z—s)al (5, (5,0,0,¥)) ~ h (5,3(5)) ] ds
0

Thus, we have the following inequalities:

x*(t,a),g{),w)—x(t)H < % [/(;S)al ¥ (5,00, v) — x(s)|| ds

T
i
0

(s,0,0,y) —x(s) ds]

R
oox—xH.

o)

Thus,
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It can be written:

So, we have:

This means that the function x coincides with x* . Also, by using (5.3.8)) and (5.3.13)),

we obtain Yy ¢ = Y. The theorem is proved. m

Theorem 5.3.2 Assume that the conditons (A) ,(B) and (C) are satisfied for the Ca-
puto type fractional differential equation with nonlinear boundary conditions
(5.1.2)). Then, (x*(-,0*,9*),0*) is a solution of the parametrized boundary-value
problem , ifand only if 0* = (@], 05, ....,w;) and ¢* = (¢, 05, ....,9,;)

satisfy the system of determining algebraic or transcendental equations

T
Q(w,0) = —% /(T — )% (5,2 (5, ,0))ds
0
~T(a) [B 'd(w,9)— (B 'A+1,) 0]] =0, (5.3.14)
(T,0,9)=¢. (5.3.15)

Proof. The result is obtained from the Theorem [5.3.1]and by observing that the differ-

ential equation ([5.2.6)) coincides with ({5.1.1)) if and only if the couple (@*, ¢*) satisfies

the equation
Q(w*,¢%)=0.

60



The following assertion indicates the determining system of equation ((5.3.14)) , (5.3.15))

shows all possible solution of the Caputo type differential equation (5.1.1]) with non-

linear boundary conditions ({5.1.2)).

Remark 5.3.3 Assume that all conditions of Theorem[5.2.1|are satisfied and there exist

vectors ® € Dg and ¢ € D satisfying the system of determining equations ((5.3.14)) , (5.3.153)) .

Then, the Caputo type differential equation (5.1.1)) with nonlinear boundary conditions

(5.1.2)) have the solution x(+) such that

Also, this solution has the following form
x(t) =x"(t,0,0),t€[0,T], (5.3.16)

where x* is the limit function of sequence (5.2.2)) . Conversely, if the Caputo type differ-

ential equation (5.1.1)) with nonlinear boundary conditions (5.1.2)) has a solution x(-),

this solution necessarily has the form ((5.3.16|) and the system of determining equations

(5.3.14) , (5.3.159) is satisfied for
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Remark 5.3.4 For some m > 1, a function ., : D X D — R" is defined by the formula

T

O (@,9) ==~ /(T — ) (s, xm(t, @, ) ds
0

~T'(a)[B 'd(w,¢) - (B 'A+1,) 0]],
where @ and ¢ are given by (5.1.3) .To study the solvability of the parametrized

boundary-value problem (5.1.5|) , we consider the approximate determining system of

algebraic equations of the form

T
Q (0,0) = —T% /(T—s)alh(s,xm(t,w,d)))ds
0
~T'(a)[B 'd(w,9)— (B 'A+1,) 0]] =0, (5.3.17)

xn (T, 0,9) =9, (5.3.18)

where x, is the vector function specified by the recurrence relation (5.2.2]) .

5.4 Example

Motivated by [S0] , we consider a system of Caputo type fractional differential equation

‘D% = xp = hy (t,x1,x2)

cpa Lo Lot - N 209t 41
X)=—=X,— =X+ =X
2T TR T 2—a) T 162+ a

] =hy(t,x1,x2) (5.4.1)

with nonlinear boundary conditions

0 1 1\]? 2%t 41 1
AO+a(3) =12 3)| “2@sTr2) o
1 1\ 2741 1
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The pair of functions

X1 =
L™ 8T (o +2)
t
L
Xy 4

are the exact solution of the Caputo type fractional differential equation (5.4.1) with

nonlinear boundary conditions ([5.4.2)). Then, the nonlinear boundary conditions can

be shown by the form of matrix vectors as follows:
1 1
Ax(0)+Bx (E) +g (x(O),x (5)) =d, (5.4.3)

where

o= (TR ) s (0 (3)) - ().

298 T(a+2) 8

Here, det(B) = —1 # 0.

Then, new parameters are introduced as follows:

1y (¢
x(i) =@ .= (¢2) 5.4.4)

By using the parameters in ([5.4.4]), the nonlinear boundary condition ([5.4.2)) can be
written in the following form:

Ax(0) + Bx (%) —d—g(w,0).
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Thus,

2a+l+1 _i+¢2
d(0,9)=d—g(o,9)= (**1I2 2). (5.4.5)

208T(a+2) 8
By using ([5.4.3)), the nonlinear boundary conditions (|5.4.2)) are transformed to the

linear conditions as follows:

Ax(0)+ Bx (%) — d(a,0). (5.4.6)

The stated conditions of convergence of successive approximations (A), (B) and (C)

are checked. First, we begin by defining domain D as follows:

3
D:{(xl,xz):\xl\gl,]legz}. (5.4.7)
Then, the condition (A) which is related with Lipschitz condition is satisfied as follows:

L=max(0,1,1/2,7/8).

Thus
L=1
Then,
|||, = 0.2143,
and
1], < 1.6207

are obtained for o = 0.9. The vector 0 (@, @) is stated as follows:

§(0,9) = ||xll. 18]+ [B~'d(0,0) — (B~'A+1) o]

<0.3473 + \/ 0.0565 +2¢5 — 6¢3(—0.111833 + @) — 0.9866®; + 507

So, the conditions (B) and (C) are satisfied. Thus, it is verified that all needed con-

ditions are fulfilled. Hence, it can be proceeded with procedure of numerical-analytic
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scheme described above. Therefore, the sequence of approximate solutions are con-
structed. For the Caputo type boundary value problem ((5.4.1)) , (5.4.6)) the successive

approximations ([5.2.2)) have the following form:
t

X1 (1,0,0) := 0 + ﬁ /(t —s)oc_1 hi (8, Xm—11(8,@,0) ,Xm—11(s,0,9))ds
0

T
t o _
(L /T—s)“ Ui (5,211 (5,0, 0) Xm— 1.1 (5, @, 9)) ds

0
2OH—1 41 1
[ +07 — 20

2¢ 8T (+2) 64

t

Xma (t,@,0) := +r (o) /(t—S)a Yo (8, %m-1,1 (5,0, 0) s Xm—1.1 (5,0, 9)) ds
0
a T
/ —salhzsxmll(sa)(p)xmll(sa)(p))
0
1 7
+<%> [m 64+¢2 , where a = 0.9.

After that, by using Mathematica, we get following results:

Iteration 1: We start from the approximate system of algebraic equations ((5.3.17)) and

(15.3.18|) for m = 1. Then, the approximate system has the following solutions:

o) = w11 = 0.0656973365195, (5.4.8)
= w12 = —0.00219529679272, (5.4.9)
01 = ¢11 =0.179133148137, (5.4.10)
¢ = @12 = 0.239437851344. (5.4.11)

After substituting (5.4.8)), (5.4.9), (5.4.10)),(5.4.11)) into the equations of x; | and x1 2,

we obtain x ; (¢) and x; 5 (r) . Figure[5.1] shows the graphic of x; ; (¢) and x; (). On

the other hand, Figure[5.2]indicates the graphic of x; 2 () and x; () .
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[----- Approximated Solution |

L Exact Solution

Figure 5.1: The first component of the exact solution and its first approximation

. (<e--- Approximated Solution |

Exact Solution

- L. .

|:||:||:| L 1 1 1 1 1 L 1 1 1 1 1 1 1 1 1 1 1 L 1 1 t

Figure 5.2: The second component of the exact solution and its first approximation

Also, for the first iteration, the maximum deviations of the exact solution are given as

follows:
max_ |x}(t) —x1,1(r)] < 0.02893,
t€[0,1]

max |x3() —x;2(r)] < 0.01547.
t€[0,1]

Similarly, we use equations (5.3.17|) and (5.3.18|) to find the unknown parameters for

each iteration. Moreover, for each iteration the solutions of approximate systems are

relatively same with the solutions (5.4.8)), (5.4.9), (5.4.10), (5.4.11)).
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Therefore, for the the next iterations, components of exact and approximate solutions

are shown by figures and with their maximum errors.

Iteration 50: The graphs of the first and second components of the exact and approx-

imate (in the fifth iteration) solutions are shown on Figure [5.3] Figure [5.4]respectively.

Approximated Solution |

Exact Solufion
L 7

Figure 5.3: The first component of the exact solution and its fifth approximation

0.20 L
0.15 i -
it - ' - I - R
ot 2 | eee-- Approximated Solution
e Exact Solution
e L J
0.05 '
|:||:||:| L 1 1 1 1 1 1 1 1 1 1 1 1 t
0.0 0.2 0.4 0.6 0.8 1.0

Figure 5.4: The second component of the exact solution and its fifth approximation

67



The following inequalities are related with the maximum deviation of the exact solution

with its fifth approximations:

max_|x}(t) —xs0,1(¢)| < 0.02096,
t€l0,1]

max_|x3(t) — xs502(t)| < 0.01744.
t€[0,1] ’

Iteration 100: The graphs of the first and second components of the exact and ap-
proximate (in the hunderedth iteration) solutions are shown on Figure [5.5] Figure [5.6]

respectively.

' "
————— Approximated Solution

Exact Solution
L ,

Figure 5.5: The first component of the exact solution and its hunderedth approximation

For the hunderedth approximation the maximum deviations of the exact solution are

given as follows:

max_|x(t) — x100,1 (£)| < 0.01311,
t€(0,1]

max_|x5(t) —x1002(¢)| < 0.01471.
t€[0,1]
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#0 [----. Approximated Solution

o Exact Solution

%
s LN .

Figure 5.6: The second component of the exact solution and its hunderedth approxi-

Iteration 150: The graphs of the first and second components of the exact and ap-

proximate (in the one hundredth and fifth iteration) solutions are shown on Figure 5.7

Figure [5.8]respectively.

[ Approximated Solution

L Exact Solution

Figure 5.7: The first component of the exact solution and its one hundred and fifth

approximation

The following inequalities are related with the maximum deviations of the exact solu-

tion with its one hundred and fifth approximations:

max_|x}(t) — xis0,1 (t)| < 0.008333,
t€[0,1] '

max_|x5(t) —x1502(¢)| < 0.01077.
t€(0,1] '
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s [— Approximated Solution

4 Exact Solution
L. -

005 |

0.00 ’ 1 1 1 1 1 1 1 1 1 1 1 | L L L 1 1 1 1 I ¢
0.0 0.2 0.4 0.8 0.8 1.0

Figure 5.8: The second component of the exact solution and its one hundred and fifth
approximation

Iteration 200: The graphs of the first and second components of the exact and ap-

proximate (in the two hundredth iteration) solutions are shown on Figure [5.9] Figure

[5.10] respectively.

[ Approximated Sn::u'uth::'riW

Exact Solution
L. A

Figure 5.9: The first component of the exact solution and its two hundredth approxi-
mation

For the two hundredth iteration, the maximum deviations of the exact solution are

shown as follows:

max_|x}(¢) —x200,1(¢)| < 0.00487,
t€[0,1]

max_|x5(t) — x200.2(t)| < 0.006097.
t€[0,1]
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Figure 5.10: The second component of the exact solution and its two hundredth ap-
proximation

Iteration 250: The graphs of the first and second components of the exact and ap-

proximate (in the two hundredth and fifth iteration) solutions are shown on Figure[5.11]

Figure [5.12] respectively.

[ Approximated Solution

L Exact Solution

0.0 0.2 0.4 0.6 0.8 1.0

Figure 5.11: The first component of the exact solution and its two hundredth and fifth
approximation

The following inequalities are related with the maximum deviations of the exact solu-

tion with its two hundredth and fifth approximations:

max_|x}(t) —x2s0,1(¢)| < 0.0004704,
t€[0,1] ’

max_|x5(t) — xas50.2(t)| < 0.0006233.
t€[0,1]
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Figure 5.12: The second component of the exact solution and its two hundredth and
fifth approximation

Iteration 300: The graphs of the first and second components of the exact and ap-

proximate (in the three hundredth iteration) solutions are shown on Figure[5.13] Figure

[5.14] respectively.

[ Approximated Solution

Exact Solution
L. -

0.0 0.2 0.4 0.6 0.8 1.0

Figure 5.13: The first component of the exact solution and its three hundredth approx-
imation

The following inequalities are related with the maximum deviations of the exact solu-

tion with its three hundredth approximations.

max_|x}(t) — x300,1 (t)| < 0.00007809,
1€[0,1]

max_|x5(t) — x300.2()| < 0.00006241.
t€[0,1]
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Figure 5.14: The second component of the exact solution and its three hundredth ap-
proximation
Iteration 364: The graphs of the first and second components of the exact and approx-

imate (in thethree hundred and sixty fourth iteration) solutions are shown on Figure

[5.13] Figure[5.16] respectively.

[ Approximated Solution

Exact Solution
L ,

0.05

Figure 5.15: The first component of the exact solution and its three hundred and sixty
fourth approximation

The following inequalities are related with the maximum deviations of the exact solu-

tion with its three hundred and sixty fourth approximations:

max_|x}(t) — x364.1(f)] < 1.209 x 107°,
t€[0,1] ’

max !xé(t) — X364 z(l‘)l <5.813 x 107°.
t€l0,1] ’
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Figure 5.16: The second component of the exact solution and its three hundred and
sixty fourth approximation

Lastly, we compare the results of exact and approximate solutions for Iteration 1 and
Iteration 364, with errors in the below Table[5.1] Table[5.2] Table[5.3] Table[5.4]. Here,
t = 0.1 is selected as a time step. Moreover, in this study, the numerical method has

order of accuracy 2.

Table @ shows the values of exact solution x; and approximate solution xj; with
errors. The values of exact solution x and approximate solution x; > are depicted in
Table [5.2] with errors ( for Iteration 1). In Table [5.3] the values of exact solution x;
and approximate solution x364 | are given with errors. Similarly, Table @ presents the

values of exact solution x, and approximate solution x364 > (for Iteration 364).
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Table 5.1: First component of exact solutions with approximate solutions

t

Exact Solution Approximate Solution Error Relative Errors

0.1
0.2
0.3
0.4
0.5
0.6
0.7
0.8
0.9
1

0.06375
0.0675
0.07375
0.0825
0.09375
0.1075
0.1238
0.1425
0.1638
0.1875

0.077040
0.088380
0.099730

0.11110
0.12240
0.13380
0.14510
0.15640
0.16780
0.17910

0.01329
0.02088
0.02598
0.02857
0.02867
0.02626
0.02135
0.01395
0.00404
0.008367

0.20850
0.30930
0.35230
0.34670
0.30560
0.24470
0.17201
0.09750
0.02440
0.04480

Table 5.2: Second component of exact solutions with approximate solutions

t

Exact Solution Approximate Solution Error Relative Errors

0.1
0.2
0.3
0.4
0.5
0.6
0.7
0.8
0.9
1

0.025
0.05
0.075
0.1
0.125
0.15
0.175
0.2
0.225
0.25

0.01992
0.04215
0.06464
0.08749
0.1108
0.1348
0.1595
0.1851
0.2117
0.2394

0.005082
0.007847
0.01036
0.01251
0.01416
0.01518
0.01546
0.01487
0.01328
0.01056

0.2032
0.1570
0.1381
0.1251
0.1136
0.1013
0.0886
0.0745
0.0591
0.0424

Table 5.3: First component of exact solutions with approximate solutions

t  Exact Solution Approximate Solution Error Relative Errors
0.1 0.06375 0.06375 1.563e-08 2.418e-07
0.2 0.0675 0.0675 6.25e-08 9.2593e-07
0.3 0.07375 0.07375 1.406e-07 1.9064e-06
0.4 0.0825 0.0825 0.00000025 3.0303e-06
0.5 0.09375 0.09375 3.906E-07 4.1664e-06
0.6 0.1075 0.1075 5.625e-07 5.2326e-06
0.7 0.1238 0.1238 7.656e-07 6.1842e-06
0.8 0.1425 0.1425 0.000001 7.0175e-06
0.9 0.1638 0.1638 0.000001266  7.7289e-06

1 0.1875 0.1875 0.000001563 8.3360e-06
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Table 5.4: Second component of exact solutions with approximate solutions

t  Exact Solution Approximate Solution Error Relative Errors
0.1 0.025 0.025 0.000000625  2.5000e-05
0.2 0.05 0.05 0.00000125 2.5000e-05
0.3 0.075 0.075 0.000001875  2.5000e-05
0.4 0.1 0.1 0.0000025 2.5000e-05
0.5 0.125 0.125 0.000003125  2.5000e-05
0.6 0.15 0.15 0.00000375 2.5000e-05
0.7 0.175 0.175 0.000004375  2.5000e-05
0.8 0.2 0.2 0.000005 2.5000e-05
0.9 0.225 0.225 0.000005625  2.5000e-05

1 0.25 0.25 0.00000625 2.5000e-05
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Chapter 6

EXISTENCE, UNIQUENESS AND STABILITY OF
CAPUTO TYPE FRACTIONAL DIFFERENTIAL

EQUATIONS WITH BOUNDARY CONDITIONS

In this chapter, we study existence, uniqueness and Ulam-Hyers stability results for the
coupled fixed points of operators on complete metrix space. We consider the operators
on the parametrized Caputo type boundary value problem. The main touch is based on
Perov type fixed point theorem and Ulam-Hyers stability.
6.1 Statement of the Problem
We consider Caputo type fractional differential eqautions with nonlinear boundary
conditions as follows:
oDrx(t) = ft,x(t),y(t)),
Ax(0) 4+ Bx(T)+h1(x(0),x(T)) = PBi, B1 € R", det(B) #0, (6.1.1)
and
DIy(t) = glt,x(t),y(t)),
Cy(0) + Ey(T) +ma(y(0),y(T)) = P2, B2 €R", det(E) #0,  (6.1.2)
where ¢DY and ¢D{ are Caputo derivative of order p,q € (0,1] for any t € [0,T]. The

functions f: Gr — R", g : G, — R" are continuous functions, n > 2, G¢ := [0, T] x
f 8- Ug f

D¢ x Dy Gy :=1[0,T] x Dy x Dy and D¢,D, C R" are closed and bounded domains.
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A,B,C and E are given n—dimensional matrices, and 31, 3, are given n—dimensional

vectors.

We introduce the vectors of parameters:

w = x(0) = (w1, wa..w)",

¢ :=x(T) = (91,02, 0)" . (6.1.3)
and

2:=y(0) = (z1,22-2) ",

A=y(T) = (A1, A2,.... )" . (6.1.4)

Then, by using (6.1.3]),(6.1.4) , nonlinear boundary conditions (6.1.1]), (6.1.2]) can be

rewritten as follows:

Ax(0) +Bx(T) = B — i (w, 9) == B1(w, 9). (6.1.5)

and

Cy(0) +EY(T) = Bo —ha(z,4) == Ba(z,4) (6.1.6)

Therefore, we have Caputo type fractional differential equations with linear boundary

conditions depending on parameters (w,¢) and (z,A) :
oDrx(t) = f(t,x(t),y(t))
Ax(0)+Bx(T) = Bi(w,¢) 6.1.7)

and
oDiy(t) = g(t,x(1),y(1))

Cy(0)+Ey(T) = PBa(z,A) (6.1.8)
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Solutions of the given paremetrized boundary value problems (6.1.7)), (6.1.8]) are

given respectively :

I .
1) ==t s O/(t—s) L (s,%(s),y(s)) ds
T

- (%>po/ (T —5)P" £ (5.x(s).y(s))ds

+ (—)p (B 'Bi(w,¢) — (B'A+1,)w],

and

6.2 Existence, Uniqueness and Stability Result:
In this section, we prove the main theorem which depends on Perov’s fixed point theo-
rem and Ulam-Hyers stable. The following definitions and assumptions are needed for

proving the main theorem.

First of all, the functions f, g in (6.1.7)) and (6.1.8)) are satisfied the followings:

1flles = max 1 (2,2, 9)]

(t,x,y)€[0,T]xD¢xD,

= max t,x,
lele = ma gl

forallt € [0,T], (x,y) € Dy x D,. Also,

2tP r\?P
0= 7,575 (1-7)
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and

Aq(t)zr(;;jl) (1—%)61

are defined. Then , A,(t) and A,(t) take their maximum values at = 7 and

TP
A S
ol = s
T4
A = =t
N I L
Then, parametrized boundary value problems ((6.1.7)) and (6.1.8]) will be studied under

the following conditions:

A) Functions f,g in (6.1.7)) and (6.1.8]) satisfy the Lipschitz type conditions
f(tx,02) = f(t,yny2)| < kilxr =yl +ka fx —y2

g(t,x1,%0) —g(t,y1,y2)| < k3 |x1 —yi] + ks [x2 — 2

forall k; > 0,i=1,2,3,4and x1,x; € Dy, y1,y2 € Dy.

Ky K>
B) The spectral radius r(K) of the matrix K = is r(K) < 1 where k; ||A,||.. =

K3 Ky
K; >0 wheni=1,2andk; ||A,|| . = Ki >0 when i =3,4.

We define operators (71,72) : C([0,T],R") xC([0,T],R") — C([0,T],R") xC([0,T],R")

which depend on w, ¢,z, A as follows:

M)+ =wt s | [ =9 (x(0) 3 (9)ds
0

p
T

() [ @ =9 x) () ds
0

() BB 0n0) — (B A4 1) 621

and
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1\
+(%) [E7'Baz,2) — (E7'C+1,) ] (6.2.2)
The operators 71 and 75 can be considered as a system of operatorial equations such as

X = Tl(x7y)

y = TDixy)

where (T, T3) : ([0, T],R") x C([0,T],R") — C([0,T],R") xC([0,T],R") .

Let X be a nonempty set. A mapping d : X x X — R is called a vector-valued metric
on X if the following properties are satisfied:

dl) d(x,y) >0forall x,y € X;if d (x,y) =0, then x = y.
d2) d(x,y) =d(y,x) forallx,y € X.

d3) d(x,y) <d(x,y)+d(z,y) forall x,y,z € X.

The following theorems are also used for the proof of the main result. Following

theorem is about the classical result in matrix analysis. (see [14} 54} 58])

Theorem 6.2.1 Let A € M,,;,,. The following assertions are equivalents:

i) A is convergent towards zero
i) A" > 0asn— o

iii) The eigenvalues of A are in the open unit disc,i.e |A| < 1, for every A € C with

det(A— A1) =0
81



iv) The matrix (I —A) is nonsingular and

(I—A) ' =I4+A+.. +A"+ ..
V) The matrix (I — A) is nonsingular and (I —A))™" has nonnegative elements

vi) A"q — 0 and gA" — 0 as n — oo, for each g € R™.

Theorem 6.2.2 [47] (Perov) Let (X,d) be a complex generalized metric space and the
operator f : X — X with the property that there exists a matrix A € M,y,,,, such that
d(f(x),f(y) <Ad(x,y) for all x,y € X. If A is a matrix convergent towards zero,

then:
) Fix(f) = {x'}
ii) the sequence of successive approximations (x,),cy , Xn = f" (xo0) is convergent and

has the limit x*, for all xy € X,

iii) one has the following estimation

d (xp,x*) <A"(I—A) "' d (x0,x1)

iv) if g : X — X is an operator such that there exist y* € Fix(g) and n € (Rﬁ)* with

d(f(x),g(x)) <n,foreachx e X, then

d(xy)<(-A)"n
V) ifg: X — X is an operator and there exists 1 € (R") such that d (f (x),g(x)) <1,

for all x € X ,then for the sequence y, ‘= g" (xo) we have the following estimation

d(yp,x) < (T—A) " "n+A"(I—A)""d (x0,x1).
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Definition 6.2.3 Let (X,d) be a metric space and let Ty, T : X X X — X be two oper-
ators. Then the operatorial equations system
x = T (xvy )

y = Th(x,y) (6.2.3)

is said to be Ulam-Hyers stable if there exist c1,ca,c3,c4 > 0 such that for each 6,60, >

0 and each pair (u*,v*) € X x X such that
dw",Ty(u",v')) < 6
dv LW w)) < 6
there exists a solution (x*,y*) € X x X of such that
du",x*) < ¢161+c26,

d(v',y") < 301446,

Theorem 6.2.4 Let (X,d) = (C([0,T],R"),||x—y||..) and T, T : X x X — X be two

operators. Suppose that

K, K,
K =

Kz Ky
satisfies an inequality r(K) < 1 which is defined in the assumption (D). Then,
i) forall (x,y),(u,v) € X X X, the following inequalities are satisfied:
1T () =T @), < Kol +Ke ly— vl

172 (x3) = T2 (w )|, < Kslx—ull +Kally=v]_ .

ii) there exists a unique element (x*,y*) € X x X such that
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o= T (¢y)
Vo= Dy
i) the sequence (T}'(x,y), T (x,y))n oy converges to (x*,y*) as n — oo, where
TI”Jrl (x,y) @ =T"(Ti (x,y), 1> (x,y))

Tz”“(x,y) =T (T (x,y), > (x,y))

foralln € N.

iv) we have the following estimation:

<

Tln—H (xay) - Tln (xay)

. oo> S K" (I_K)fl (HTl _W”m>
T3 (x,y) = T3 (x,) 17—zl
n(r —1 Nl
< K"'(I-K) (Nz). (6.2.4)
where
N> [ Ap]|_If e+ [ [B'Bi(w, @) — (BT A+ 1) w]|, 6.2.5)
N2 > [|Ag|.. I8l [+ [E7'Ba(z.4) = (E™'C+ 1) ]| (6.2.6)
V) the operatorial equation system

x = Ti(xy)

y = Dhxy) (6.2.7)

is Ulam-Hyers stable.
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Proof.

i) By using the operators (/6.2.1]),(6.2.2)) and considering (6.2.8)),(6.2.9)) , we have:

[l
0
T

+ (%)p/(Ts)plds]

t

—f(s,u(s),v(s))l.,

T3 (x,) (1) = T1 (u,v) ()] <

1f (s, x(s) v (s))

IA

[Ap].. (k1 e —ull +&2 [ly=v].)

< Kifle—ull +Kally = vl -

T2 (x,y) (1) = T2 (u,v) ()| <

1f (s,x(s) ¥ (5))

+ <%>q/(T—s)q_lds

t

—f(s,u(s),v(s))l.

< ||Ap|., (ks llx—ull_+kally —vI_)

< Ksle—ull +Kally vl

where

(r—s)7" - <—)q(T—s)q_1 >0 (6.2.9)
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Therefore, we get:
1T (6, y) =T ()|, < Killx—ull +Kally—v],
1T2(x,y) =T (w,v)l|, < Kslx—ull +Kaly—vl_ -

where k; ||A, ||, = Ki >0 wheni=1,2 and k; ||A, ||, = K; > 0 when i = 3,4.

ii) We denote Z := X x X and consider d:Zx7Z— Ri as follows:

7 _ (A _ (lx—ull
d((x,y),(u,v)) = (d(y,v)) = <Hy—VI|m>' (6.2.10)
By using (6.2.10) ,

d(T (X,y),T(u,V)) — ( i,i (;;E 78) )
(|Tl -x7y Tl(u )” )
1T2(x,y) = Ta(u,v)|
(Kl lx—ull +Kally—vl|_ )
Kalbr—al_+Ks [y~

_ ux—uu )
Hy— I.
= (6.2.11)

Here, if (x,y) :=1, (4,v) := m, then (6.2.11)) can be rewritten as follows:

d(T(1),T(m)) <K d((l),(m)),
where the matrix K is convergent to zero. According to the conclusion (i) of

Perov’s theorem,

Fix(T) = {I*}

which means

T(x",y") = (x",y%). (6.2.12)
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Moreover, (6.2.12)) can be rewritten in the following form:
Xt o= Tl (X*vy*)

yoo= D"y).

iii) We define operators 7{" and 7' as follows:

t

w0 w+f%5!/awp‘fmTf%Lw@mqfwnw@»$
0

T
p/ Tln l(x ) (s), Tzn_l(xo’) (S)) dS]

0

(B Bi(w,0) — (BA+ 1) w] (6.2.13)
and

T = q{/rsqlmswluw<>ﬂ‘@w<»d
0

(q)
q T
o) - swluw<)w1QM@»m]
0
[E7'Ba(z,A) = (E7'C+1y) 2] . (6.2.14)

()

In addition, for each (x,y) € X x X, we have:

T"(x,y) (1) = (I{' (x,), T (x,y)) = (x",5")

as n — oo, where

P(xy) @ =w L(xy) =z

T (xy) © =Ti(xy), B (x%y) = T(xy),

TE(xy) = =Ti(Ti(x), Ta(x,y)),

T2 (x,y) @ =T (Ti(x,y),r(x,y)). (6.2.15)

87



Thus, (6.2.15]) can be generalized in the following form:

T”+1( y) : :Tln(T1(X,y),T2(x7Y))

T (xy) @ =T (Ti(xY), Ta(x,y)).

iv) To prove the inequality given in (6.2.4)), at first, we put n = 1 into the equation

(6.2.13)) .Then, we have:
1 t
M) () =w s | (=) F(s.m2)ds
Llp) |/

t\?P

T
) /(T—S)p_lf(s,w,z)ds
0
t\P
+ (f) [B~'Bi(w,¢) — (B~'A+1,) w] (6.2.16)
So, ((6.2.16|) can be estimated as follows:

(=)~ = (%) (=" |I1f1ds

(5) =711 ds

(%)p [B’IBI (w,0) — (B*IA +In) w} '

2tP t\P
<ti57 (1 7) W

(B0 ]
TP
=2 T ()

£ lloo+ | [B"Br(w,9) — (B™'A+ 1) w]|

= 14|l _I1fllo+ | [B~"Br(w,¢) — (B~'A+ 1) w]|

<N (6.2.17)

where N is defined in (6.2.5)). Then, we consider the difference (6.2.17) in

general,
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T"H (x,y) (t) =T (x,y) (

[ (T—s)pflds

T
+ /T splds]
t

—f(s, T (), T () || (6.2.18)

”f Tl (xvy)7T2n <x7y))

forn=1,2,...

Now, we consider (6.2.14)) for n = 1.

T3(3) () =2/ < { |
0
1@

(5)' a2~ (7 41

g (s.w,2)|_ ds

(=5 = (5) (=5

qul

g (s,w,2)][., dSI

+

< oy (1-7) el

+ (%)qHE_]ﬁz(z,?L)— (E7'C+1,)7]]

< s I8l [ Bt d) = (B C+1)
= [[Aql|_ gl + | [E7'Ba(2,A) = (E7'C+ 1) ]|

<M (6.2.19)

where N is defined in ((6.2.6)) .
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Therefore, the difference between T2”+1and T3 can be generalized as follows:

|T"Jrl (x,y (f)‘
{ () r =" as
+ / —s qu] g (s, T7" (x,y), T3 (x,))

—(s, T (6), I (e 0)) || (6.2.20)

More generally, the difference (6.2.18]) is denoted by r,,(z,w, ¢,z,A) such as
r(t,w, 0,2,A) == | T\ (x,3) (t) = T} (x,9) (¢)], foralln=2,3,... (6.2.21)
and the difference (6.2.20)) is indicated by Q,(¢,w, ¢,z,A) in the following form:

Qu(t,w,9,2,4) := T (x,y) () = " ' (x,y) (¢)|, foralln =2,3,... (6.2.22)

So, when n =2 in ([6.2.21)), we have:
1 / 1 [(TN? -1
rZ(t7W7¢,Z72’)§m (0/ |:(t_s)p _(7> (T_S)p :|

t\P -1
( ) (T —s5)P ‘) 1f (5, T (x,), T (x,)) — f(s,w,2)|| _ds

bl

= lr%n<1—%>pH\Ap|<w||f||w+\[B—lmw,m—(B"A+In)wm

2 (1= ) Al [ e )~ (8]

<k [[Apll.. [Apll. 1l [ [B~Br(@,0) = (B~ ' A+ 1) w]|]

+ ko

+ha || A, [[|Ag]| gl [+ [E7'Ba(zA) — (E7IC+ 1) 2] |]
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Now, n =2 in ({6.2.22]) and we have:

<ty (1= ) Aol ot |50 0) = (34 ) ]|

”‘“% (1= %) Al gl |+ [~ Batz,2) = (B C 1) 2] |

< ks lAq|L (14l 11l + [ [B™Br(w9) = (B~ A+ 1) w ]

k[ Aq]L [14q]L. gl |+ [E7 Ba(z:2) = (E7'C+ 1) 2] |

Therefore, by using the mathematical induction we obtain the following equa-

tions:

ruer (6w, 9,2,4) < (ki [[4p]|L)" [lAp ]| ANl + [[B7'Bi(w, 9) — (B! A+ 1) w]|]
+ (k2 [[Ap]l)" [l[4g]l lglles [+ [E7'Balz,A) — (E7'C+ ) 2] ]
§K?N1+K§N2

n=1,2. (6.2.23)

Qi1 (t,w,9,2,4) < (k3 [|Ag|..)" [1Ap ]| 1A llco + [ [B™' Br(w, @) — (B~ A+ L) w] ]
+ (ka [[Aq]|.)" [14g]l.. el |+ [E7 Ba(2,4) = (E7'C+ 1) 2] ]
< KIN| + KN,

n=12. (6.2.24)
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In view of (/6.2.23]) and (6.2.24) we have:

i

J
Z rn+i(t,W,(P,Z,)~>

)=

Tn+](x y) Tn(x’y) . ZQYZ-H(th?(p?Zu}L)

7" (x,y) — T} (x,)

=1
T
K”ZK’(H 1 —wll_ )
175 —z]|_
K'Y K 1).
Ly

IN

IN

Then, we have

i

T (x,y) — T} (x,)

) (Tl
> < KI=K) (||Tz—ZH

7, (x,y) = T3 (x,)

v) Let 61,6, > 0 and (u*,v*) € X x X such that

[ =T (u" V)], < 6
V' =L@ ), < 6.

Then,

d((,v7),(x",y7) < d((",v"), T (x",y"))

Therefore, there exist

which is equivalent to
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(" v), (% y)) = (””*"‘*”w) <(-K) 0

v =yl
Then, in (6.2.25) , the matrix (I — K) ™' can be denoted by

. c] ¢
(I-K) =

c3 C4
Thus, we obtain the system (/6.2.7)) is Ulam-Hyers stable where

||Lt* —x*||w < 101+ 26,

V' =y < 361 +c46s.

o
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