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Monotone iterative technique for a sequential
0-Caputo fractional differential equations with
nonlinear boundary conditions
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Abstract. In this article, we discuss the existence of extremal solutions for a
class of nonlinear sequential —Caputo fractional differential equations involving
nonlinear boundary conditions. Our results are founded on advanced functional
analysis methods. To be more specific, we use the monotone iterative approach
in conjunction with the upper and lower solution method to create adequate
requirements for the existence of extremal solutions. As an application, we give
an example to illustrate our results.
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1. Introduction

Nowadays, fractional differential equations appear in diverse fields such as
physics, fluid mechanics, viscoelasticity, biology, control theory, chemistry, and so
on, (see, for example, [19, 28, 31, 36]). For some fundamental results in the theory of
fractional calculus and fractional differential equations, we suggest the monographs
of several scientists [2, 3, 4, 20, 26, 29, 41, 42].

There are various techniques to defining fractional integrals and derivatives in the
literature, such as Riemann—Liouville, Caputo, Caputo-Hadamard, Hilfer, )—Caputo
and d—Hilfer. For more details, we refer the readers to [1, 5, 6, 7, 10, 11, 12, 14, 15,
17, 23, 32, 33, 34, 35, 37].
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On the other hand, much attention has been focused on the study of the existence
and uniqueness of solutions for initial and boundary value problems involving sequen-
tial fractional differential equations, we refer the reader to [8, 9, 25] and the references
cited therein. Additionally, it is well known that the monotone iterative technique [22]
combined with the method of upper and lower solutions is used as a fundamental tool
to prove the existence and approximation of solutions to many applied problems of
nonlinear differential equations and integral equations. Moreover, this technique has
more advantages, such as it not only proves the existence of solutions but also can
provide computable monotone sequences that converge to the extremal solutions in a
sector generated by upper and lower solutions. Recent results by means of the mono-
tone iterative method are obtained in [13, 16, 18, 24, 27, 38, 39, 40| and the references
therein. However, to the best of the author’s knowledge, no results yet exist for the se-
quential fractional differential equations involving the )—Caputo fractional derivative
by using the monotone iterative technique.

Motivated by this fact together with recent works [5, 10, 18, 21, 24, 39], we in-
vestigate the existence of extremal solutions for the following boundary value problem
of 6—Caputo sequential fractional differential equations involving nonlinear boundary
conditions:

(1.1)
®(¢(k1),&(k2)) =0, (k1) =0,

{( DELT 4 A DY )W) = (W, £(9)), 9 € O = [k, o),

where CDi;ﬁr is the d—Caputo fractional derivative of order ¢ € (0,1],U: [k1, ko] X

R — R, ®: R x R — R are both continuous functions and A is a positive real
number.

The following is how the paper is structured. We provide some essential defini-

tions and lemmas in section 2. The major findings are discussed in section 3. Lastly,

an illustration is provided to demonstrate the applicability of the generated results.

2. Preliminaries

In this part, we provide certain fractional calculus notations and concepts, as
well as definitions and lemmas that will be used later in our proofs.

Definition 2.1 ([10, 20]). For ¢ > 0, the left-sided 0—Riemann-Liouville fractional
integral of order ¢ for an integrable function £: © — R with respect to another
function 6: © — R that is an increasing differentiable function such that ¢’(¢) # 0,
for all ¥ € © is defined as follows

T80 6(9) = /ﬁa'@)(aw)—&(@)%1s<g>dg. (2.1)
=T )

Definition 2.2 ([10]). Let 3 € N and let §,¢ € C#(0,R) be two functions such that § is
increasing and §' () # 0, for all ¥ € ©. The left-sided é—Riemann-Liouville fractional



Caputo sequential fractional differential equations 555

derivative of a function & of order ( is defined by

¢io (1 AN s
DSO.E(V) 5(0) 9 I, U¢0)

B o
~ 155 (staran) [, @00 =000 e
where g = [(]+ 1.

Definition 2.3 ([10]). Let 3 € N and let §,¢ € C#(0,R) be two functions such that § is
increasing and ¢’(¢) # 0, for all ¥ € ©. The left-sided §-Caputo fractional derivative
of £ of order ( is defined by

D EW) = IBC?‘S( ! d>ﬁf(q9)
Fit st \8(0) dv ’

where B =[({]+1for (¢ N, 3= for ( e N.

In the sequel, we will employ the following:

(8] 1 d\’
From the previous definition, it is clear that
9§ (0)(5(9)—d(0))P ¢t .
epeis ¢(9) = | TS &Ny . iCEN, 23)
" ) . HCEN

This generalization (2.3) yields the Caputo fractional derivative operator when §(J) =
¥. Moreover, for §(9) = In4, it gives the Caputo-Hadamard fractional derivative.

We note that if £ € C#(0,R) the §-Caputo fractional derivative of order ¢ of ¢
is determined as

ey e _ﬁfl ¢!
Dy £(0) = DY, [6(0) = )
7=0

W) (500) — a0}

J

(For more details, see [10, Theorem 3]).

Lemma 2.4 ([12]). Let ¢, >0, and £ € L*(©,R). Then,
IS0, T €(9) = IS7¢(9), ae. 0 €O,

If€ € C(O,R), then IS I () = IS 7°¢(0), 0 € ©.

Next, we recall the property describing the composition rules for fractional -
integrals and d-derivatives.

Lemma 2.5 ([12]). Let ¢ > 0, The following holds:
o If£ € C(O,R), then

‘DI E(0) = £(9), Y € O,
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e If¢€CPO,R), B—1< (<P, then

K1

cio_ et iy e &) B 3
I, “DIEW) = £(0) = Y @) =8k, v € ®.

Lemma 2.6 ([12, 20]). Let ¥ > k1, ¢ >0, and s > 0. Then
o 0 (00) = 0(s))" " = i (009) — d(m)) 7,
. CD“ 5(9) = 8(k1))* ™! = [y ((9) = (k1)) ¢,

( T(—0)
. CD“ (6(9) — 8(k1))? =0, for ally€ {0,...,3—1}, 8 N.

Now, we give the definitions of lower and upper solutions of problem (1.1).
Definition 2.7. A function ¢, € C(0,R) is called a lower solution of problem (1.1), if

it satisfies

(2.4)
D(&o(k1),&o(r2)) <0, & (k1) =0.

Definition 2.8. 0y € C(O,R) is an upper solution of problem (1.1), if it satisfies

(°DEE + X DY Yoo (D) = W (D, 00(D)), 9 € (r, o),
®(oo(k1),00(k2)) >0, op(k1) =0.

{( DS 1A DY) (9) < W(D,60(D)), U € (ka, Ra,

(2.5)

Lemma 2.9. For any h € C(O,R), the unique solution of the following sequential
fractional differential equation,

(DS 4+ X DS )EW) = h(9), U € O = [k, k2, (2.6)
supplemented with the initial conditions
£(k1) =&xyy E(R1) =0, (2.7)
is given by
/ 8'(r)(8(e) — d(r))*~*
9) =&, 5 <>6(e>>( h d>d. 2.8
£() sl+/m (o) [ e (dr ) do.~ (2.8)

Proof. Applying the i—Riemann—Liouville fractional integral of order ¢ to both sides
of (2.6) and using Lemma 2.5, we get

&) +XE0) = TR0 + o, e € R
Using the notation of fgl] given by Eq (2.2) we obtain

€' (9) + 6 (DAEW) = 8 (9) (Z% h(9) + co). (2.9)
By multiplying e*((?)=3(51)) to both sides of (2.9), we can write

<€<19)e)\(6(19)—5(m)))’ _ 6/(19)e>\(5(19)—5(m))Iﬁ;ih(ﬁ) +005/(19)e)\(5(19)_5(,@1)).
K1
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Integrating from kq to 1, we have
£(0) = c e~ Mo(9)=6(k1)) + / &' (o 4(5 9)—8(0 ))I,Eiih(g)dg, (2.10)

where ¢ is an arbitrary constant. Differentiating (2.10), we obtain

£'(0) = —Aey ' (9)e MW =0(k)) 1 5’(19)1,5;1;1(19)

(2.11)
— A (¥ / §'(0)e AW =0@NTE h(g)dp.

Using the initial conditions given by equation (2.7) together with equations (2.10)
and (2.11), we obtain

Co = )‘§N17 Cc1 = 0.
Substituting the value of ¢g,c¢; in (2.10) we get (2.8). The converse of the lemma
follows by direct computation. This completes the proof. O

Now consider the following linear fractional initial value problem.

Lemma 2.10. Let 0 < ¢ <1 and p,q € C(O,R). Then the following linear fractional
initial value problem

{(CD§+15+)\CDC5 )g(ﬂ)fp( )¢ (/) q(9), V€O =k, ks, (2.12)
§(r1) =&y, (K1) =0,
has a unique solution £ € C(O,R), provided that
AD(C+1) (213

IPl < ) —stmrye

Proof. Tt follows from Lemma 2.9 that problem (2.12) is equivalent to the following
integral equation:

1]
§0) =&+ [ 8(gem 000

K1

e 5 (r — §5(r))¢1
. ( [ )(5(912( Oé( D (e + q(r))dr) do.

Define the operator : C(0,R) — C(0,R) as follows

9
Nz (9) = &, + &' (0)e~AOW=d(e))

o §1(r)(6(e) — 3(r))¢ !
* </ )

Now, we have to show that the operator N has a unique fixed point. To do this, we
will prove that N is a contraction map.

(p(r)E(r) + Q(T))dr) do. 9 €O,
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Let £,0 € C(O,R) and ¥ € [k1, ka]. Then, we have

9
R (9) — Ry(9)] < / 5 (0)e—G0)-5@)

y ( / OO =Ny er) - a<r>ldr) de

O
(O(k2) = d(k1))" o ' g)e—NE@®)=5(2))
< Bl S0 e o [ e o
(5(52) — 8(r1))¢
< L e — o,

By (2.13) it follows that the operator N is a contraction. Consequently, by Banach’s
fixed point theorem, the operator \ has a unique fixed point. That is, problem (2.12)
has a unique solution. This completes the proof. O

The following result will play a very important role in this paper.

Lemma 2.11 (Comparison result). Assume that p € C(©,R%) and satisfies (2.13). If
0 € C(O,R) satisfies the following inequalities

(DS + X D) 0(0) > p(0)0(9), 9 € O = [k, ko), (2.14)

0(k1) 20, 6'(k1)=0, '

then 6(9) > 0 on [k1, Ka).
Proof. Let
(DL A D) 0W) — p(0)6(9) = (D),
O(k1) = &, and 0'(k1) = 0.
We know that
q(9) > 0, &, > 0.
Suppose that the inequality 8(¥) > 0,9 € [k1, k2| is not true. It means that there

exists at least a ¥y € [k1, k2] such that 6(¢y) < 0. Without loss of generality, we
assume 6(g) = minge[y, x,) 0(9). Then by Lemma 2.10 we have

9
0(0) = &, + &' (0)e~AOW=d(e))

K1

¢ 51()(0(0) — 517
X (/m ) (p(r)0(r) + q(r))dr) do

¥
> 0(0) 8 (g)eNO)=3(e))

K1

For ¢ = ¢y, we can get

o00) > 6000 /ﬁo 5 (g)e=M6(00)=6(2)) (/9 &'(r)(6(0) — 6(r))<—1p(T)dr) "
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Therefore, keeping in mind that 6(¢y) < 0, we have

T ([ DA Y g,

. (<)
Hence,
A'(C+1)
> T N o/ . W0
P12 G — st
which is in contradiction to (2.13). Hence, 8(¢}) > 0 for all ¥ € [k1, ko). O

3. Main results

In this paper, we will apply the monotone iterative method to present a result
on the existence of the solution of problem (1.1).
Theorem 3.1. Let the function ¥ € C(© x R,R). In addition assume that:
(H1) There ezist &y, o9 € C(O,R) such that & and oy are lower and upper solutions
of problem (1.1), respectively, with £ (9) < o¢(¥), ¥ € O.
(Hy) There exists p € C(O,RT) satisfies (2.13) such that
U(d,w09) — V(Y1) > p(F) (w2 —wy) for & < wy < wy < op.
(H3) There exist ky > 0 and ko > 0, where for (k1) < uy < uz < 0g(k1), &o(ke) <
vy < vy < op(ka),
(I)(UQ,UQ) — <I>(u1,v1) S kl(UQ — ul) — kg(vg — 1}1).

Consequently, there exist monotone iterative sequences {{g} and {og}, which converge
uniformly on © to the extremal solutions of (1.1) in [£o,00], where

[0,00] = {w € C(O,R) : & (V) < w(9) < 00(9), 9 € OF.
Proof. First, for any &, 00 € C(0,R), consider:

%0%ﬁ¢+»@ﬁg@ﬂwwﬂw&&w»+mm@mmm—@w», (3.1)
€B+1(”1) = fﬁ(/‘ﬂl) - ﬁ@(fﬁ(ﬁl)afﬁ(@))a ffjﬂ(lil) =0, .
and
{( C’Dij;l;é +A CID,Sli)UBJrl(ﬁ) = \11(197(7”(19)) +p(9) (Uﬁ+1(79) - Un(ﬁ))v
ogr1(k1) = op(k1) — 5 ®(ap(k1),05(k2)), ol (k1) = 0.
By Lemma 2.10, we know that (3.1) and (3.2) have a unique solutions in C(©,R).
We will divide the proof in the following steps.

Step 1: We prove that £, 03(8 > 1) are lower and upper solutions of problem (1.1),
respectively and

QW) <ED) < <)< <o) < <o(D) Sop(9), DEO. (33)

(3.2)

First, we prove that

60(19) < 51(19) < 0'1(19) < 0’0(19), J € 0. (34)
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Set (V) = &1(9) — & (V). From (3.1) and Definition 2.7, we obtain
(DL + X D) 0(9) = (9, 60(9)) — (“DEIT + A DL )6o()
+p(9)0(9)
> p(9)6(9).

Again, since (k1) = 0 and
0(k1) = —kilq’(fo(fﬁ)vfo(m)) > 0.

By Lemma 2.11, 6(¢) > 0, for ¥ € ©. That is, £ (9) < &1 (9). Also, we have
o1(9) < o9(9), 9 € O.
Now, let 8(¢) = o1(¢) — &1 (9). From (3.1), (3.2) and (H2), we get
(DS + X DY )0(0) = W (9, 00(9)) — T (¥, &0(V))
+p(0) (01 (9) — 00(9)) — p(9) (& (9) — ()
> p(9)(00(?) — & (9)) + p(9) (01 () — 50(09))

() (&(9) — &0 (9))
)60(09).

-bp
p(9
Since, 0'(k1) = 0 and

0(k1) = (o0(k1) — &o(K1)) — ]kil (®(00(k1),00(k2)) — ®(&o (K1), &o(K2)))

> ]&%(Uo(ﬁz) —&o(k2)) > 0.

By Lemma 2.11, we get & (9) < 01(9), ¥ € O©.

Next, we prove that &; (1), 01(9) are lower and upper solutions of (1.1), respec-
tively. Since & and o( are lower and upper solutions of (1.1), by (Hz), it follows
that

(DS + X D)6 (0) = B (9, £0(9)) + p(0) (£1(9) — & (D)) < U (9, &1(D)),
also &{(k1) =0 and

0 =k (&1(k1) — Eo(k1)) + ®(€o(k1), Eo(k2))
> ®(&1(k1), & (k2)) +ka(€1(k2) — Eo(ka2)).
Thus,
®(&1(k1), &1 (k2)) < 0.
Therefore, & () is a lower solution of (1.1). Also, we get that o1(¢) is an upper
solution of (1.1).

By induction, we demonstrate that £g(J),05(¢9), (8 > 1) are lower and upper
solutions of problem (1.1), respectively and the following relation holds

GI) SGW) < <EG) < <op(d) < < o1(9) S o(¥), VO,
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Step 2: The sequences {{3(¥)}, {op(?¥)} uniformly converge to their limit functions
£(9), 0*(0).

Note that {€s(1)} is monotone nondecreasing and is bounded from above by og(1}).
Also, since the sequence {og(?¥)} is monotone nonincreasing and is bounded from
below by &y(¥), thus the pointwise limits £* and o* exist. And, since {£g(9)}, {o5(¥)}
are sequences of continuous functions defined on [k1, k2], hence by Dini’s theorem [30],
the convergence is uniform. This is

lim £3(9) =&*(¥) and  lim og(¢) = o™ (V),
B—o0 B—o0
uniformly on ¢ € © and the limit functions £*, o* satisfy problem (1.1). Furthermore,
&* and o* satisfy the relation
fo<& < << <o <--<og<--<o1 <09

Step 3: £* and o* are extremal solutions of problem (1.1) in [£y, o).
Let w € [y, 09] be any solution of (1.1). We assume that the following relation holds
for some B € N:

£s(9) < w(V) <op(¥), Je€O. (3.5)
Let 0(9) = w(¥) — €a41(V). We have
(DL + A CDLL)0W) = ¥ (9, w(9)) — ¥ (9,6 (9))
—p(9)(§a+1(9) — &5(9))

> p(0)(@(9) — €a(9)) — p(9)(€p+1(9) — E5(19))

: (3.6)
= p(9)0(9).

(k1) = 0 and

(k1)
= ®(w(k1),@(k2)) — ©(Ep(k1), Epka)) + K1 (Ep11(k1) — Ep(ka))
> ki (w(k1) — €a(k1)) — ko (@(k2) — €a(k2)) + ki (Ea11 (k1) — Ea(k1))
= ki0(k1) — ka (w(k2) — Ep(k2)).
That is,

Furthermore, 6

1) = 2 ((02) — p(kz)) > 0.
By Lemma 2.11, we obtain §(9) > 0, ¢ € ©, which means
E:1(9) < (), ¥ € ©.
Using the same method, we can show that
w(V¥) < op1(V), ¥ € O.

Hence, we have
Ep11(0) < w(0) < 7541(9), D € O.
Therefore, (3.5) holds on © for all § € N. Taking the limit as 8§ — oo on (3.5), we
obtain
F<w<ot.
Consequently, £* and o* are the extremal solutions of (1.1) in [£*, 0*]. O



562 Z. Baitiche, C. Derbazi, A. Salim and M. Benchohra

Example 3.2. Consider the following boundary value problem:

{( DI+ L °DEL)EW0) =sin()(E~ D +e . 9e0:=[0,1],

K1
E0)y=1, ¢&(0)=o.
Note that, this problem is a particular case of BVP (1.1), where

<=%, )\:%7 5(9) =,
V(W,8) =sin(W)(E—1)+e ¥, B o0)=E6—1.

Obviously, ¥ € C([0,1] xR, R),® € C(RxR,R). On the other hand, taking () = 1
and oo(¥) = 1 4 99, it is not difficult to verify that &, o are lower and upper
solutions of (3.7), respectively, and & < op. So condition (H;) holds.

Moreover, for £ < £ < o < 0¢ we have

(3.7)

U(d,0) — (&) > sind(o —&). (3.8)
And if &y(k1) < uy < ug < og(k1), o(k2) < v1 < ve < og(ka), we have
(I)(UQ, Ug) — ‘I)(ul,vl) S (UQ - ul). (39)

In view of (3.8) and (3.9), we can choose p()) = sind),k; = 1 and ko = 0 in Theorem
3.1. At last, by a simple computation, we have

(0(k2) = 6(k1))¢
WHPH <L

Hence, all conditions of Theorem 3.1 are satisfied and consequently the problem (3.7)
has extremal solutions on [£g, og].
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