Liu et al. Advances in Difference Equations (2015) 2015:187 ® Advances in Difference Equations

DOI 10.1186/513662-015-0534-3

a SpringerOpen Journal

RESEARCH Open Access

CrossMark

Nonlinear fractional differential equations
with nonlocal integral boundary conditions

Suli Liu', Huilai i and Qun Dai?

"Correspondence:
lihuilai@jlu.edu.cn

School of Mathematics, Jilin
University, Changchun, 130012,
PR. China

Full list of author information is
available at the end of the article

@ Springer

Abstract

This paper concerns the boundary value problem of a class of fractional differential
equations involving the Riemann-Liouville fractional derivative with nonlocal integral
boundary conditions. By using the properties of the Green’s function and the
monotone iteration technique, one shows the existence of positive solutions and
constructs two successively iterative sequences to approximate the solutions,
especially numerically simulates the conclusion by an example.
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1 Introduction
In this paper, we investigate a class of nonlinear fractional differential equations with non-
local integral boundary value conditions of the form

Dg u(t)+f(tu(t)=0, 0<t<l,

u(0) = u'(0) = u"(0) = 0, (1.1)
—s)B-Lu(s

u(l) = M, u(n) = » o U=kt ds,

where3<a <4,0<n<1,1,8>0,0< % <1, and D§, is the standard Riemann-
Liouville differential operator.

It is well known that fractional order models are more realistic and practical than the
classical integer order models (see, e.g., [1-7]). As a result, many mathematicians show
strong interest in fractional differential equations and many wonderful results have been
obtained. The techniques of nonlinear analysis, as the main method to deal with the prob-
lems of nonlinear fractional differential equations, plays an essential role in the research
of this field, such as establishing the existence and the uniqueness or the multiplicity of
solutions to nonlinear fractional differential equations (see, e.g., [8—16] and the references
therein). Among these techniques, the monotone iteration scheme is an interesting and
effective way to investigate the existence of solutions to nonlinear fractional problems (see,
e.g, [17-19]).

Ahmad and Nieto [20] studied the existence and the uniqueness of solutions to the fol-
lowing nonlinear fractional integro-differential equation:

DG, u(t) = f(&,u(t), (du)(6), Yu)t)), te€l[0,T],
DE?u(0%) =0, D u(0%) = vIgMu(n),
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wherel<a <2,0<n<T,visaconstant, f:[0,7] x R x R x R — R is continuous, and

($x)(2) = /0 y69x(s)ds,  ()E) = fo 5(2,5)x(s) ds

with y and § being continuous functions on [0, T] x [0, T]. In [21], Ahmad and Agar-
wal considered the existence and the uniqueness of solutions to a class of Caputo type
fractional differential equation of order g € (n — 1, n] with slit-strips type boundary condi-

tions

Dlu(t) =f(t,u), 0<t<l,
u(0) =u/(0) = -+ =u"2(0) =0,
u(n) = af(f u(s)ds + bf{1 u(s) ds,

where 0 < & <1 < ¢ <1, aand b are positive constants. In [22], the authors considered a

nonlinear fractional boundary value problem on a half-line given by

D&, u(t) +f(t,u(t), D& u(t)) =0, t>0,
u(0) =0, Dy u(o0) = Bu(§),

where 1 < <2, & > 0. The positive extremal solutions and iterative schemes for approx-
imating them were obtained by applying a monotone iterative method.
Zhang et al. [23] studied the existence of positive solutions to the following fractional

boundary value problem:

Df,u(t) + h(t)f (t,u(t)) =0, 0<t<l,
u(0)=u'(0) =u"(0) = 0, 1.2)
u(l) = Afon u(s)ds,

where3<a <4,0<n<1,0< % < 1. They got some results as regards the existence of
positive solutions by using the properties of the Green’s function, the boundedness of 1,
and the fixed point index theory. Jiang et al. [24] studied the fractional boundary value
problem (1.2); A(t)f (u(¢)) and A fon u(s) ds were replaced by f (¢, u(¢)) and fon u(s) ds, respec-
tively. The authors obtained the existence of positive solutions to the problem (1.2) by
using the monotone iterative method.

Motivated by the works mentioned above, in this article we study the differential equa-
tions (1.1) by using the fixed point theorem for increasing operators on the order intervals.
We not only obtain the existence of positive solutions, but we also establish two iterative
sequences to approximate the solutions. It should be pointed out that our method is dif-
ferent from that in [25]. The first term of the iterative sequence may be taken as a constant
function or a simple function.

This paper is arranged as follows. Some lemmas needed below are listed in Section 2.
The existence of the positive solutions to the problem (1.1) is proved and two successively
iterative sequences to approximate the solutions are constructed in Section 3. Finally, in

Section 4, an example is given to numerically simulate our conclusion.
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2 Some lemmas
Lemma 2.1 Assume that y(t) € C([0,1]), then the solution to boundary value problem

D, u(t)+y(t)=0, O0<t<l,

u(0) =u'(0) =u"(0) =0, (2.1)
ﬁ 1
u(l) = A, u(n) = [y U=k ds,
can be given by
1
u(t) =/ G(z,s)y(s)ds,
0
where
—PF(a+ﬂ)(t—S)“’1+1"(a+ﬂ)((z )s)‘:aii;*l—r(a>x(n—s>“*""t"‘", 0<s<t<Ls<p,
o—1,0-1_ a+pf-1 -1
- | e
»8) = a-1 a-1.0-1
—PTI' (a+B)(t— Is))r( ;llgx:fg)( —5)* 't , 0< n<s<t< 1,
o—1,0-1
4%,3()01)1*(2)”,33 , 0<t<s<ls=>n,
with P=1- 2L 2 pasB-l Gt ) is called the Green’s function of boundary value problem
(x+ﬂ) Y p

(2.1). Obviously, G(t,s) is a continuous function on [0,1] x [0,1].

Proof It is shown in [1, 2] that problem (2.1) is equivalent to the following integral equa-
tion:

u(t) = —Igy(t) + Crt* ' + Cot® ™2 4 C3t3 + Cut® 4,
By u(0) = u/(0) = #”(0) = 0, we obtain

u(t) = I y(t) + Cyt* L.
It follows from u(1) = M&u(n), combined with

u(l) = -Igy(1) + G
and

r
A, u(n) = A5 Py () + kClﬂn‘”’“,

I'(x + B)
that
C —;{1‘1 1) — 1%y )}—-l{za 1) - 115 P y(n)
1= 1— ) ;r“ﬁ*l O+y ot yn =. P 0+y 0+ yn)g.
C(a+p)

Therefore, the solution to problem (2.1) is

t ta—l 1
- _q)e-l el
u(t) = I’(a)/o(t s) y(s)ds+Pr(a)/0 (1-9)""y(s)ds

)\‘tot l
a+p-1
S f (n -5 1y(s) ds.
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For ¢t <, one has

"(t)z_ﬁfot(t_s)a ) tal {f / /} 9°y(s) ds
PF(Z-:,B){/ /}(’7 8)**Py(s) ds

) / —Pl(a + B)(t =)L+ T(x + B)A —5)* 12 — T (a)A () — s)@F-1ge-1
0 PTr'(e)l(a + B)
T+ B)(1—8)* 1L - T(a)r(n — s)* A1t
+/t PT ()l (@ + )
N /1 a+ B)1 —s)* Lt
0 Pr'(o)l(a + B)

y(s)ds

y(s)ds

y(s)ds
1
= / G(t,5)y(s) ds.
0

For ¢t > 1, one has

_ 1 n ¢ ol t*
M(t)——m{/o +/ }(t—s) y(s)ds+Pr

)Lta -1
a+pf-1
- eTH / (n -5 y(s) ds

—PT(a + B)(t —5)* 1 + T + B)(1 —s)* 1% — T (a)A(ny — s)* A1t
/o PI(e)l(« + B)

E_PT(a+ B)t—9)* 1+ T( + B)(1 —s)* gt
" /n PL (@) (e + B)

I+ B)(1 —s)*Tert
./t Pl ()T (a + B)

AL+ o-rsns

y(s)ds

y(s)ds

y(s)ds
1
= / G(z,s)y(s) ds.
0
The proof is finished. 0
A careful analysis of the Green’s function allows us to deduce the following results.
Lemma 2.2 The Green’s function G(t, s) has the following properties:

(1) G(¢s)>0,Vet,se(0,1);
(2) G@,s) > 0 Vs € (O 1);

ottot

(3) G(t,S) W Vi, s € (0 1)
(4) Glt,5) = Mt (1 - 9)* = (L- )"}, Vi € (0,1).
Proof Assume at firstthat 0 <s<t<1,s<n,0< % <1, then we have

PI'(a)T(a + B)G(t,s)

=—PT(a + B)(t—5)* T+ T(a + B)A —s5)* 1% — T(a)r(n — s)* P 1ot
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= AT ()Pt —s)* 1 + {—F(a +B)t-s) T+ +B)1- S)a_lt“_l}
—T(@)A(n —s)* P!

= AT (@ (¢ 5~ AT (@ (-5
+ AT ()™ P (1L - ) = T (a)A(n — 5)* 1!

AT (@) P 1 = 5~ Py —5) -1

> Al (@) P (1 - )7 = (1 -5)* P71}

and

PT (@)l (a + B)G(t, 5)
=—Pl(a+B)(t—5)*" +T(a+B)A-9)* "t = T(@)r(n —s)* e
= AT (@) P Mt —9)* " —T(a+B)t—9)"" +T(a + B)(L—s5)" "t
~T(a)r(n —s)*F 1t
<T(a+B)1-s) """ = T(a)r(n—s)**F~1¢*!

<T(x+p)1-s)* 12,
For 0 <t <s<n<1,wehave

PI'(o)T(a + B)G(t,s)
=T(a+B)A =) = T(a)r(n —s)*P 1t
> )\F(a)noﬁﬂ—l(l _S)a—lta—l _ F(Ol))\(n _ S)ot+/5—1tot—1

> )Ll—w(a)naﬂf}—lta—l{(l _ s)oz—l _ (1 _ S)OH;S—I}
and

PI'(a)T(a + B)G(t,s)
=T(a+ B)A —s)* % —T(a)r(n — s)* P11

<T(x+pB)(1-s)* 1,
For 0 <n <s<t <1, wehave

PT ()T ( + B)G(t, )
=—Pl(a+B)(t—9)* +T(a+p)1—-s)1*!
= A0 (@ P e -9)* " = T(a+ B)(t -9 + T (e + B)(1—5)" "2
> Al (@) P (e - )7 = AT (@) P (e - 5)* 7!
+ Al ()P (1 — )@ gt

> AL (@)™ P (1 - 9)* ! = (1 - 9)*F)
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and

PI'(o)l(a + B)G(t,s)
=PI+ B)Et—95)* 1+ (o + B)A—s)* 1!
= AT (@) Pt -5 =T+ B) -9+ (e + B)A — s)* 1o

<T(x+p)(1-s)* 1L,
For 0 <t <s<1,s>n,wehave

PI ()l (o + B)G(2,5)
=T+ B)1- S)a—lta—l
> AT (@)™ P (1= 5)* ! = (1 - 5) P71,

From the above, (3), (4) are complete. Clearly, (1) and (2) are true. The proof is com-
pleted. d

From Lemma 2.2, we illustrate the following lemma without proof.

Lemma 2.3 The Green’s function G(t, s) satisfies
ta_lwl(s) = G(t,S) =< ta_IWZ(S)) Vt,S € (0’ 1)1

where

)Lnuuﬁ—l (1 _ S)a—l
wi(s) = ——{(1 —5)* T = (1 —5)**F 1], Wo(s) = ———.
1(s) PF(a+ﬁ){( ) (1-s) } 2(s) Pr (@)
3 Main results
Let Banach space E = C([0,1]) be endowed with the norm ||#||s = maxg<;<1 |u(£)|. A closed
cone K C Eby K ={u € E: u > 0}, where 0 is the zero function, and the cone K is normal.
Set K, = {u € K : | u|| < a}. Define the operator T : K, — E as

1
(Tu)(t) = / G(t, s)f(s, u(s)) ds, te]0,1]. (3.1)
0

It is not hard to see that the fixed points of operator T coincide with the solutions to the
problem (1.1).

Lemma 3.1 ([26]) Let X be a Banach space ordered by a normal cone K C X. Assume

that T : [x1,x,] — X is a completely continuous increasing operator such that x; < Tx,

xy = Txy. Then T has a minimal fixed point x, and a maximal fixed point x* such that
o0

X1 = %y X X° <209, Moreover, x, = lim,_, oo T"%1, x* = lim,,_, oo T"%y, where {T"x,}.2, is an

increasing sequence, {T"x3}02, is a decreasing sequence.

For the forthcoming analysis, we need the following assumptions:



Liu et al. Advances in Difference Equations (2015) 2015:187 Page 7 of 11

(A1) f:[0,1] x [0,a] — [0, 00) is continuous and f (¢, 0)  0;

(A;) there exists a nonnegative function j € C[0,1] € L'[0,1] such that |[f(¢,u)| < j(t),
(t,u) €[0,1] x [0,al;

(A3) ft,w) <f(t,u),t€[0,1],0<u<u<a.

Lemma 3.2 Assumethat (A1)-(As) hold, then the operator T defined in (3.1) is a completely
continuous increasing operator.

Proof Firstly, the operator T is continuous in view of the continuity of functions f (¢, u(t))
and G(t,s).
Secondly, we will show that T'(K,) is bounded. Let

1
L=/ j(8) dt < 0.
0

Then, for any u € K,, we have

1
|| Tu(t)” = max / (t,s)[f(s, u(s))| ds <

t€[0,1] PT'(«)

For each u € K, one can show that

|(Tu)' (2)|

ta—2 1
NN / (1 -5)*"f (s, u(s)) ds
(0( 1 taz a+p—
_m / (n =) f (s, u(s)) ds

1 o2
m /0 (t—3s) V(s,u(s))| ds
ta—Z 1
+ Pir‘(oz g /0 (1-s)*t [f(s, u(s)) | ds

(@ —=D)ag*=2 [ b
gy [ e
L L (@—-1AL

= Ta-D Pra-D Pra+p =

Therefore, for any t;, ¢, € [0,1] with £ < £,, we have

(Tu)(ts) - (Tu) (1) < f |(Tuy ()] ds < Lt - 1),

that is, T(K,) is equicontinuous.
The Arzela-Ascoli theorem implies that the operator T : K, — E is completely contin-
uous.
The assumption (Asz) provides that the operator T : K, — E is an increasing operator.
The proof is completed. O
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Theorem 3.1 Assume that (A;)-(A3) hold, and

1 1
/ wi(s)f(s,0)ds > 0, / wz(s)f(s, as"‘_l) ds<a, se]0,1],
0 0

then the problem (1.1) has two positive solutions u*, v* satisfying 0 < u* < v* < a. Moreover,
there exist a non-decreasing iterative sequence {u,}o , with

lim u, = u®, ug =0, Uy = Tu,, n=0,1,2,...,
n— o0
and a non-increasing iterative sequence {v,}5, with
lim v, = v¥, vo = at*}, Vye1 = 1v,, n=0,1,2,..., t€[0,1].

n—00

Proof We only need to prove that Tuy > uy and Tvy < vy:
1 1
Tug = / G(t,8)f (s, up)ds = f G(t,5)f(s,0)ds
0 0

1
> ta—l/ wi(s)f(5,0)ds > 0 = uy, te[0,1],
0

implies #; > ug, which combined with (A3) gives
1
uy = Tuq :/ G(t,8)f(s,u1) ds
0

1
> / G(t,s)f (s,u0)ds =, te][0,1].
0

Similarly, we have
1
vi=Tvy = / G(¢,5)f(s,vo) ds
0

1

< t"‘_I/ wz(s)f(s, at“‘l) ds
0

<at*l=vy, te[0,1].

By induction, one can prove that u,,; > u, and v,,; < u,.

Lemma 3.1 shows that the operator T has a minimal fixed point #* and a maximal fixed
point v* satisfying 0 < u* <v* <aq.

From (A;), we find that the zero function is not the solution to the problem (1.1). Thus
0 < u* <v* <a. The proof is finished. O

Remark 3.1 The iterative sequences in Theorem 3.1 starting with a simple function is
helpful for calculating.

4 An example
Consider the following boundary value problem:

D{2u(t) +100£° +0.001 + S8L — 12(£) + 20u(t) =0, 0<t<l,

u(0)=u'(0)=u"(0)=0,  u()=5[7u(}),

+

(4.1)
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 1=5,0 < 2@ ~0,0433 <1, and

DN —

wherea:%,ﬂ:%,n:

sint
f(&u(®) =100£ + 200+ 0.001 — 2%(£) + 20u(t).

We take a = 10 for calculating conveniently. Then the assumptions (A;)-(As) hold, and

sint
£,0) = 0.001 + 100£° + —,
f(£,0) 200

sint
f(t10£77%) = 200" 200£% +0.001.
A simple calculation leads to

wi(s) = 0.0136{(1 - 5)** - (1 - 5)*},

wa(s) = 0.3146(1 — 5)*'2,

1
/ wi(s)f (s,0) ds &~ 0.0033589 > 0,
0
1
/ wa (s)f (s,as*™") ds ~ 0.965319 < 10.
0

By Theorem 3.1, the problem (4.1) has two nontrivial solutions u*, v* with 0 < u* <v* <

10, and the two monotone iterative sequences {u,}5°, and {v,}2, can be taken as
up =0, Upe1 = Tuy,, vo =107, Vys1=1v,, n=0,1,2,....

Using MATLAB, the iterative sequences are computed and are depicted in Figure 1 and
Figure 2.

0.05
datal
0.045F data2 |4
data3
0.04 data4 |-
data5
0.035
0.03r
0.025
0.02
0.015F
0.01
0.005
0 . . . .
0 0.2 0.4 0.6 0.8 1
Figure 1 The non-decreasing sequence {u,,(t)}ﬁ=0 in the interval [0, 1].
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0.05 T
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0.045} data2 |-
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0.04 data4 |
datab
0.035}
0.03r
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0.015}
0.01}
0.005 E
0 . .
0 0.6 0.8 1

Figure 2 The non-increasing sequence {v,,(t)},s7=0 in the interval [0, 1].
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