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EXISTENCE RESULTS FOR FIRST ORDER BOUNDARY VALUE
PROBLEMS FOR FRACTIONAL DIFFERENTIAL EQUATIONS
AND INCLUSIONS WITH FRACTIONAL INTEGRAL
BOUNDARY CONDITIONS

SOTIRIS K. NTOUYAS

ABSTRACT. This paper studies a new class of boundary value problems of non-
linear differential equations and inclusions of fractional order with fractional
integral boundary conditions. Some new existence and uniqueness results are
obtained by using standard fixed point theorems. Some illustrative examples
are also discussed.

1. INTRODUCTION

In this paper, we discuss the existence and uniquness of solutions for a boundary
value problem of nonlinear fractional differential equations and inclusions of order
q € (0,1] with fractional integral boundary conditions. More precisely, in Section 3,
we consider the following boundary value problem of fractional differential equations

cDix(t) = f(t,z(t)), 0<t<1l, 0<qg<1,
1
{ x2(0) = alPz(n), 0 <n <1, M
where ©D? denotes the Caputo fractional derivative of order ¢, f : [0,1] x R = R
is a given continuous function, a € R is such that o # I'(p + 1) /P, T" is the Euler
gamma function and I”,0 < p < 1 is the Riemann-Liouville fractional integral of
order p.

Fractional differential equations have aroused great interest, which is caused by
both the intensive development of the theory of fractional calculus and the applica-
tion of physics, mechanics and chemistry engineering. For some recent development
on the topic see [1]-[23] and the references cited therein.

In [26], the authors studied the following boundary value problem with fractional
integral boundary conditions

‘Dgya(t) = f(t,x(t), Drx(t), 0<t <1, 1<¢<2,0<p<1
2
{ z(0) =0, 2'(1)=all, =(1). @
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Existence and uniqueness results are proved via Banach’s contraction principle and
Leray-Schauder Nonlinear Alternative.

Ahmad et al. in [10] discussed existence results for nonlinear fractional differen-
tial equations with three-point integral boundary conditions

cDix(t) = f(t,x(t)), 0<t <1, 1<qg<2

7 (3)
z(0) =0, z(1) = a/o x(s)ds, 0 <n <1,

where ¢D? denotes the Caputo fractional derivative, and a € R, a # 2/n?.

In Section 3, we prove new existence and uniqueness results for the problem (1).
These results are based on Banach’s fixed point theorem, Krasnoselskii’s fixed point
theorem and nonlinear alternative of Leray-Schauder type.

In Section 4, we continue our study for boundary value problems with fractional
integral boundary conditions for multivalued maps (inclusion case) and consider
the problem

Dix(t) € F(t,z(t)), 0<t<1, 0<qg<1,
{ (4)

x(0) = alPz(n), 0 <n <1,

where F' : [0,1] x R — P(R) is a multivalued map, P(R) is the family of all subsets
of R.

We establish existence results for the problem (4), when the right hand side
is convex as well as non-convex valued. In the first result, we shall combine the
nonlinear alternative of Leray-Schauder type for single-valued maps with a selection
theorem due to Bressan and Colombo for lower semicontinuous multivalued maps
with nonempty closed and decomposable values, while in the second result, we shall
use the fixed point theorem for contraction multivalued maps due to Covitz and
Nadler.

2. LINEAR PROBLEM
Let us recall some basic definitions of fractional calculus [28, 31, 32].

Definition 2.1. For at least n-times differentiable function g : [0,00) — R, the
Caputo deriwative of fractional order q is defined as

1 t
‘Dig(t) = 7/ t—s "_q_lg(") s)ds, n—1<qg<n,n=]|q+1,
0=t /. -9 (s 4
where [q] denotes the integer part of the real number q.

Definition 2.2. The Riemann-Liouville fractional integral of order q is defined as

1 ! s
90 = i1, w120

provided the integral exists.

The following lemmas gives some properties of Riemann-Liouville fractional in-
tegrals and Caputo fractional derivative [28].

Lemma 2.3. Letp,q > 0, f € Ly[a,b]. Then IPI9f(t) = IPT1f(t) and *DIf(t) =
f(t), for allt € [a,b].
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Lemma 2.4. Let 3 > a > 0,f € Li[a,b]. Then cDIPf(t) = IP~f(t), for all
t € la,b].

To define the solution of the boundary value problem (1) we need the following
lemma, which deals with a linear variant of the problem (1).

By a solution of (1), we mean a continuous function z(¢) which satisfies the
equation “Dix(t) = f(t,z(t)), 0 < t < 1, and the boundary condition z(0) =
alPz(n),0 <n < 1.

r 1
Lemma 2.5. Let o # #. Then for a given g € C([0,1],R), the solution of
the fractional differential equation
‘Dix(t)=g(t), 0<qg<1 (5)
subject to the boundary condition
z(0) = al’z(n) (6)
is given by
t t* g—1
a(t) = / ig(s)ds
0 I'(q) (7)
al'(p+1) /’7 (n—s)Prat
+ g(s)ds, t €10,1].
Flp+1) —an Jo  Tl+q) (#) 0.1
Proof. For some constant ¢y € R, we have [28]
t -1
(t —s)
z(t) = ——g(s)ds — co. 8
0= [ gl = (®)

Using the Riemann-Liouville integral of order p for (8), we have

Py = t (t—S)p_l ’ (S_T)q_l r)ar — ¢ S
v = [ [ o -l
= P1(0) oy gy = 0 oy

where we have used Lemma 2.3. Using the condition (6) in the above expression,
we get

al'(p+1)

cp=——— 7 rta .

S vy s A

Substituting the value of ¢g in (8), we obtain (7). O

3. EXISTENCE RESULTS FOR SINGLE-VALUED CASE

Let C = C(]0,1],R) denotes the Banach space of all continuous functions from
[0,1] — R endowed with the norm defined by ||z|| = sup{|z(¢)|,t € [0, 1]}.

In view of Lemma 2.5, we define an operator F' : C — C by

(Fo)(t) = / “‘F("ijf_f(s,x(s))ds

al(p+1) /” (n—s)ptat
Llp+1)—an? Jo T(p+q)

9)
+

f(s,z(s))ds, t €[0,1].
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Observe that the problem (1) has solutions if and only if the operator equation
Fx = x has fixed points.

Our first existence result is obtained by the use of the well-known Banach’s
contraction principle.

Theorem 3.1. Suppose that f :[0,1] x R — R is continuous and that there exists
a constant L > 0 such that

(A1> |f(t,l') - f(tay)| < L|',1j - y|’ te [07 1]’ T,y € R.
If LA < 1, where

1 la|nP 9T (p + 1)
A= + : 10
Mg+ 1)  Totq+ DTG +1) —am| (10)

then the boundary value problem (1) has a unique solution.
Proof. Let us set sup,¢(o 1) |f(¢,0)] = M and show that F'B, C B,, where I is
MA
defined by (9), B, = {x € C'([0,1],R) : ||z|| < p} and p > T 1A’ with A given

by (10).
For z € B, t € [0,1], we have

I(F) (@)
su t M s,z(s))|ds
= té[oﬂ]{/o I'(q) 75, a(s))ld

lalT(p+1) T (n—s)ptat
T(p+1)—an?| )y Tp+aq)

|/ (s, w(S))dS}

IN

tw s.x(s)) — S S S
t:}&{/o Fo— (17(s.a(s) = £(5.0)] + (5. 0)

laC(p+1)  [7 (n—s)prat > S S
Cp+1)—an’| Jo Tp+q) (If(s,2(s)) = f(s,0)] + | £( ,O)|)d}
= la[nPHT(p + 1)
- [LP+M]{F(q+1) F(p+q+1)F(p+1)—anp|}
< [Lp+ M]A<p.

This shows that I'B, C B,.

Now, for z,y € C ([0,1],R) and ¢ € [0, 1], we obtain

[(Fz) — (Fy)|
< { / (t_r<q)>' f(s.2(s)) = f(s.y(s))lds

et D I ()~ sl
< Lz -yl {p(q T1) T+ Lalni;(;iz(vp++1§)— an?| }

= LAlz —yl.
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As LA € (0,1) by assumption, therefore F' is a contraction. Hence Banach’s con-
traction principle applies and the problem (1) has a unique solution. (I

Now, we prove the existence of solutions of (1) by applying Krasnoselskii’s fixed
point theorem [30].

Theorem 3.2. (Krasnoselskii’s fized point theorem). Let M be a closed, bounded,
convex and nonempty subset of a Banach space X. Let A, B be the operators such
that (i) Ax + By € M whenever x,y € M; (ii) A is compact and continuous; (iii)
B is a contraction mapping. Then there exists z € M such that z = Az + Bz.

Theorem 3.3. Let f:[0,1] x R = R be a continuous function satisfying (A1). In
addition we assume that the following assumption holds:

(A2) |£(t, )] < p(t), V(t2) € [0,1] x R, and p € O([0, 1], R*).

Then the boundary value problem (1) has at least one solution on [0,1], provided
that
Lol D41
Pp+q+D)IT(p+1) —anr| =~

(11)

Proof. Letting sup,c(o 17 [1(t)] = ||pl, we fix

1 PHAT 1
F> ”M”{ n la|nP 9T (p + 1) }
Lg+1) Tp+qg+1)T(p+1)—anr|

and consider Br = {z € C : ||z|| < 7}. We define the operators P and Q on Br as

(Pa)(t) = /O“_S)q_f(s,x(s))ds,te[o,l],

I'(q)
a1 st
@) = e [ e fsa(e)ds, te .1

For z,y € By, we find that

Pa-st T+ ) 7 (- st
< el | W e oD

1 p+q1" 1
<l { n la|nP 9T (p + 1) }
I'(g+1) Tp+q+1)T(p+1) —anr|

A

ds

[Pz + Qy|

< T

Thus, Pz+ Qy € Br. It follows from the assumption (A;) together with (11) that Q
is a contraction mapping. Continuity of f implies that the operator P is continuous.
Also, P is uniformly bounded on By as

Il

Px| < .
P2l < gty

Now we prove the compactness of the operator P.
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In view of (A1), we define sup; ,)co,1)x 5, |f(t: )| = f, and consequently we
have

1

(Pr)(t2) — (Pa)(t2) |F(q) [t =5 = = 5 s,

+/t 2(t2 —5)17 f(s,2(s))ds

f

m(tg —t1),

which is independent of z and tends to zero as ty — t; — 0. Thus, P is equicon-
tinuous. Hence, by the Arzela-Ascoli Theorem, P is compact on Bz Thus all the
assumptions of Theorem 3.2 are satisfied. So the conclusion of Theorem 3.2 implies
that the boundary value problem (1) has at least one solution on [0, 1]. O

The next existence result is based on Leray-Schauder nonlinear alternative.

Theorem 3.4. (Nonlinear alternative for single valued maps)[25]. Let E be a
Banach space, C' a closed, convex subset of E, U an open subset of C and 0 € U.
Suppose that F : U — C is a continuous, compact (that is, F(U) is a relatively
compact subset of C') map. Then either

(i) F has a fized point in U, or
(ii) there is a u € OU (the boundary of U in C) and A € (0,1) with u = AF(u).

Theorem 3.5. Assume that:

(As) there exists a continuous nondecreasing function v : [0,00) — (0,00) and a

function ¢ € L*([0,1],R*) such that

|f(t, ) < o()¢([]]) for each (t,x) € [0,1] x R;

(A4) there exists a constant M > 0 such that

M
1.
q ‘al]‘—‘(p—'— l) p+q ~
V(M) | 1%9(1) + [ s 17 ()

Then the boundary value problem (1) has at least one solution on [0, 1].

Proof. Observe that the operator F : C([0,1],R) — C([0,1],R) defined by
(9) is continuous. Next we show that F' maps bounded sets into bounded sets in
C([0,1],R). For a positive number p, let B, = {z € C([0,1],R) : ||z|| < p} be a
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bounded ball in C([0, 1], R). Then, we have

F0l < [ L e (slas

la|T'(p+ 1) " (g — s)pra-l
|F(p_|_ 1) — omp| 0 F(p + q)
Pt
wllal) [ S
O(||lz]))|eC(p + 1) (7 (n—s)Ptat
* IT'(p+ 1) — anP| /0 T(p+q)
o)
IT'(p+ 1) — anP|

(s, 2(s))lds

IN

o(s)ds

< (el [quu) T Ip+q¢<n>] .

Thus,
R eV
[Pl < v 12000 + o B s

Now we show that F maps bounded sets into equicontinuous sets of C([0,1],R).
Let t/,t"” € [0,1] with ¢ < ¢” and « € B,,. Then
|(Fa)(t") = (Fa)(t')]

o) [ [CI I s uie) [T g

Obviously the right hand side of the above inequality tends to zero independently
of z € B, as t” —t' — 0. Therefore it follows by the Ascoli-Arzeld theorem that
F:C([0,1],R) — C([0,1],R) is completely continuous.

Now let A € (0,1) and let x = AFx. Then for ¢ € [0, 1] we have

t -1 +q-1
(t—s)? al'(p+1) /" (n—s)r™
xt:)\/ ———f(s,z(s))ds+ A f(s,z(s))ds.
(t) T (s,2(s)) Tt —ar ), Thpta (s,2(s))
Then, using the computations by the first step, we have
la[l(p+1)
T(p+1) —an?|

<

[z(8)] < ¥(ll=) llqcé(l) + I”*%(n)]-

Consequently,
]
TG+ 1) }
z|) |176(1) + e
el |1r001) + 1 ) rraagy)
In view of (Ay4), there exists M such that ||z|| # M. Let us set
U={zecC(0,1],R) : [l=f| < M}.

Note that the operator F : U — C([0,1],R) is continuous and completely con-
tinuous. From the choice of U, there is no € 9U such that x = AF(z) for
some A € (0,1). Consequently, by the nonlinear alternative of Leray-Schauder type
(Lemma 3.4), we deduce that F' has a fixed point 2 € U which is a solution of the
problem (1). This completes the proof. a

<1

In the special case when p(t) = 1 and ¥(|z|) = k|z| + N we have the following
corollary.
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Corollary 3.6. Let f:]0,1] x R — R be a continuous function. Assume that:

1
(As) there exist constants 0 < k < 1 where A is given by (10) and M > 0 such
that

lf(t,2)| < k|| + M, forall t€][0,1],2 € C[0,1].
Then the boundary value problem (1) has at least one solution.

Example 3.7. Consider the following fractional boundary value problem

cDVY2y(t) = ﬁl 2] |+1—|—Sin2t, t€[0,1],
(12)
z(0) = V31 %z (3>
Here, q:1/2, a:\/ga b= 1/27 n= 1/3 and f(t,.’I?) 2(t41>2) 1fl ‘ +1+
sin®t. As o = V3 # D(p+1) /17 = T(3/2)/(1/3)"/? and | f(t,2) — f(t,y)| < 3 g1zl

1
therefore, (A;) is satisfied with L = 3 Since

1 anPTl(p + 1) }
LA = L +
{F(q+1) Pip+q+1)L(p+1) —an?|
1 2 V3T
=l 4 VT L 0.7019863 < 1
8{\/%+3(2\/E)} =5

by the conclusion of Theorem 3.1, the boundary value problem (12) has a unique
solution on [0, 1].

Example 3.8. Consider the following boundary value problem

|| 1

—— sin(2 ——+ -, t€|0,1
17rsm(7m)+2(1+\x|)+2’ € [0,1],

z(0) = V3I'%z (;) .

°DY2x(t) =
(13)

Here,
||
2(1 + |z)
1 1
Clearly M =1 and k = 31 ~ 0.1780661. Thus, all the conditions of Corollary

3.6 are satisfied and consequently the problem (13) has at least one solution.

1 1
sin(2mx) + + B < §|x\ +1.

#.9)] = |-

4. EXISTENCE RESULTS FOR MULTI-VALUED CASE

Let us recall some basic definitions on multi-valued maps [22], [27].

For a normed space (X, || - ||), let Py(X) ={Y € P(X) : Y is closed}, P,(X) =
{Y € P(X):Y is bounded}, P.,(X) ={Y € P(X) : Y is compact}, and P, .(X) =
{Y € P(X) : Y is compact and convex}. A multi-valued map G : X — P(X) is
convex (closed) valued if G(x) is convex (closed) for all x € X. The map G is
bounded on bounded sets if G(B) = UyepG(x) is bounded in X for all B € P,(X)
(i.e. supyep{sup{|y| : y € G(z)}} < 00). G is called upper semi-continuous (u.s.c.)
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on X if for each zy € X, the set G(xg) is a nonempty closed subset of X, and
if for each open set N of X containing G(xg), there exists an open neighborhood
N of zg such that G(Ny) € N. G is said to be completely continuous if G(B) is
relatively compact for every B € P,(X). If the multi-valued map G is completely
continuous with nonempty compact values, then G is u.s.c. if and only if G has a
closed graph, i.e., T, = Tu, Yn — Ys, Yn € G(x,,) imply y,. € G(x,). G has a fixed
point if there is € X such that z € G(z). The fixed point set of the multivalued
operator G will be denoted by FizG. A multivalued map G : [0;1] — Py (R) is said
to be measurable if for every y € R, the function

t— d(y, G(t)) = inf{ly — 2| : z € G(¥)}

is measurable.

Let C([0,1]) denote a Banach space of continuous functions from [0, 1] into R with
the norm [|z| = sup,c( 1) [(t)]. Let L'([0, 1], R) be the Banach space of measurable
functions x : [0,1] — R which are Lebesgue integrable and normed by || =

[ |2 ()dt.

4.1. The lower semi-continuous case. As a first result in the subsection, we
study the case when F' is not necessarily convex valued. Our strategy to deal with
this problems is based on the nonlinear alternative of Leray Schauder type together
with the selection theorem of Bressan and Colombo [19] for lower semi-continuous
maps with decomposable values.

Definition 4.1. Let X be a monempty closed subset of a Banach space E and
G : X — P(E) be a multivalued operator with nonempty closed values. G is lower
semi-continuous (l.s.c.) if the set {y € X : G(y) N B # 0} is open for any open set
B in E.

Definition 4.2. Let A be a subset of [0,1] x R. A is L& B measurable if A belongs
to the o—algebra generated by all sets of the form J x D, where J is Lebesgue
measurable in [0,1] and D is Borel measurable in R.

Definition 4.3. A subset A of L*([0,1],R) is decomposable if for all z,y € A and
measurable J C [0,1] = J, the function xx7 + yxs-g € A, where x7 stands for
the characteristic function of J .

Definition 4.4. LetY be a separable metric space and let N : Y — P(L'([0,1],R))
be a multivalued operator. We say N has a property (BC) if N is lower semi-
continuous (l.s.c.) and has nonempty closed and decomposable values.

Let F : [0,1] x R — P(R) be a multivalued map with nonempty compact values.
Define a multivalued operator F : C([0,1] x R) — P(L([0,1],R)) associated with
F as

F(z) = {w € L*([0,1],R) : w(t) € F(t,z(t)) for a.e. t € [0,1]},

which is called the Nemytskii operator associated with F.

Definition 4.5. Let F : [0,1] xR — P(R) be a multivalued function with nonempty
compact values. We say F is of lower semi-continuous type (l.s.c. type) if its
associated Nemytskii operator F is lower semi-continuous and has nonempty closed
and decomposable values.
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Lemma 4.6. ([24]) LetY be a separable metric space and let N : Y — P(L([0, 1], R))
be a multivalued operator satisfying the property (BC). Then N has a continu-
ous selection, that is, there exists a continuous function (single-valued) g 1Y —
LY([0,1],R) such that g(x) € N(x) for everyz €Y.

Definition 4.7. A function x € C?([0,1],R) is a solution of the problem (4) if
z(0) = alPz(n), and there exists a function f € L'([0,1],R) such that f(t) €
F(t,z(t)) a.e. on[0,1] and

U G (R B LR U e
x<t)_/o I'(q) f )d+F(p+1)—ow7p/o L(p+q) fl)ds.— (14)

Theorem 4.8. Assume that (A4) holds. In addition we suppose that the following
conditions hold:

(Hy) there exists a continuous nondecreasing function 1) : [0,00) — (0,00) and a

function p € L1([0,1],R") such that
[E(t, z)|lp == sup{ly| : y € F(t,2)} < p(t)e([|z]]) for each (t,z) € [0,1] x R;

(Hg) F:[0,1] x R — P(R) is a nonempty compact-valued multivalued map such
that
(a) (t,x) — F(t,x) is L ® B measurable,

(b) © — F(t,x) is lower semicontinuous for each t € [0,1];
Then the boundary value problem (4) has at least one solution on [0, 1].

Proof. It follows from (H;) and (Hz) that F is of ls.c. type. Then from
Lemma 4.6, there exists a continuous function f : C([0,1],R) — L'(]0,1],R) such
that f(z) € F(x) for all x € C([0,1],R).

Consider the problem

Diz(t) = f(z(t)), 0<qg<1, tel01],
z(0) = alPz(n), 0 <n < 1.
Observe that if z € C1([0,1],R) is a solution of (15), then z is a solution to the

problem (4). In order to transform the problem (15) into a fixed point problem, we
define the operator Qp as

o [ oTp+1) [T =gt
pr(t)—/o . f(x(s))ds+r(p+1)_anp/0 e (GO

Qp is continuous.  Let {x,} be a sequence such that x, — x in C([0,1],R).
Then

(15)

|Qr (2) (t) — Qr (2)(t)]

/0 %[f(%(s)) — [(z(s))] ds

I'(q)
al(p+1) " (y — s)pra-l o
F(p+1) —anp/o T+ [f(zn(s) — f(z( ))]‘
Ul s
/o g () = Fws)lld

la|T'(p+1) T (n—s)ptat
T(p+1)—an?| )y T+aq)

1f (@n(s)) = fx(s))]-



JFCA-2012/3 BVP FOR FRACTIONAL DIFFERENTIAL EQUATIONS AND INCLUSIONS 11

Hence
— — bt —s)at
[Qp(zn) — Qr(z)] < Ty (@) (s) = f(2)(s)ll ds
0 (9)
loT(p+1) " (n—s)Pta!
Tp+1)—anr| Jo  T+a)
which tends to 0, as n — co. Thus Qp is continuous.
The remaining part of the proof is similar to that of Theorem 3.5. So we omit
it. This completes the proof. O

1f (@n(s)) = Fz(s))],

Example 4.9. Consider the following fractional boundary value problem
eDY2x(t) € F(t,z(t)), 0 <t <1,

2(0) = V31122 @ , (16)

Here, ¢ = 1/2, p=1/2, a = /3, n = 1/3, and F : [0,1] x R — P(R) is a
multivalued map given by
|z 4
|3+ 3 lz| +1
Clearly a = V3 # T'(p+1)/n? =T(3/2)/(1/3)*/? and for f € F, we have

jzf?
<
|f| < max (|x|3 T3

a:—)F(tmc):[ +3t3 + 5, —i—t—i—l].

||

3 +1
b

+t+1>§3, zeR.

Thus,
HF(tvx)H"P = SUP{‘M HEAS F(tvx)} <3= P(tW(\l‘Da z € R,
with p(t) =1, ¥(|z|) = 3.
Further, using the condition (H3) we find that M > 16.847672. Clearly, all the
conditions of Theorem 4.8 are satisfied. So there exists at least one solution of the
problem (16) on [0,1].

4.2. The Lipschitz case. Now we prove the existence of solutions for the problem
(4) with a nonconvex valued right hand side by applying a fixed point theorem for
multivalued maps due to Covitz and Nadler [21].

Let (X, d) be a metric space induced from the normed space (X; || -||). Consider
Hy:P(X) xP(X)— RU{oco} given by

H,(A, B) = max {sup d(a,B),supd(A, b)} ,
ac€A beB

where d(A,b) = infyca d(a;b) and d(a, B) = infyep d(a;b). Then (P (X)), Hy) is
a metric space and (P (X), Hy) is a generalized metric space (see [29]).

Definition 4.10. A multivalued operator N : X — P, (X) is called:
(a) y—Lipschitz if and only if there exists v > 0 such that
Hy(N(x),N(y)) < ~d(z,y) for each x,y € X;
(b) a contraction if and only if it is y— Lipschitz with v < 1.

Lemma 4.11. (Covitz-Nadler, [21]) Let (X,d) be a complete metric space. If
N : X — P,(X) is a contraction, then FixN # (.
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Definition 4.12. A measurable multi-valued function F :[0,1] — P(X) is said to
be integrably bounded if there exists a function h € L'([0,1], X) such that for all
v e F(t), |lv|| < h(t) for a.e. t €[0,1].

Theorem 4.13. Assume that the following conditions hold:
(Hs3) F:[0,1] x R — P,(R) is such that F(-,x) : [0,1] — P.p(R) is measurable
for each x € R.
(Hy) Hy(F(t,x), F(t,2)) <m(t)|lz —Z| for almost allt € [0,1] and z,T € R with
m € LY([0,1],R") and d(0, F(t,0)) < m(t) for almost all t € [0,1].

Then the boundary value problem (4) has at least one solution on [0, 1] if

_ qm |06|F(p + 1) p+qm
y=1 (1)+—|F(p+1)—anpll (n) <L
Proof. Define the operator Qr : C([0,1],R) — P(C([0,1],R)) by
h e C(]0,1],R) :
bt —s)at $\ds
Q)= s
al(p+1) (7 (n—sPH!
T D) —ap /0 PESEEA
for f € Spq.

Observe that the set Sg, is nonempty for each z € C([0, 1], R) by the assumption
(H3), so F has a measurable selection (see Theorem III.6 [20]). Now we show
that the operator Qp, satisfies the assumptions of Lemma 4.11. To show that
Qp(z) € Py((C[0,1],R)) for each z € C([0,1],R), let {up}n>0 € Qp(x) be such
that u, — u (n — oo) in C([0,1],R). Then u € C([0,1],R) and there exists
vy, € Sp 4, such that, for each ¢ € [0, 1],

t -1 n +g—1
t—s)? T 1 — g)pta
un(t) = / ¢v7l(s)d5 T b+ 1) / (n =) vp(8)ds.
o T(a) Fp+1)—anr Jo T+
As F has compact values, we pass onto a subsequence to obtain that v,, converges

to v in L'([0,1],R). Thus, v € Sg, and for each ¢ € [0, 1],
t -1 n -1
t—s)¢ T 1 1 _ g)pta
un(t)%u(t):/ (t—>s) al'(p+1) / (n—s)
o T(g) Flp+1)—an” Jo  Tlp+4q)
Hence, u € Qp(x).
Next we show that there exists v < 1 such that

Hi(Qp(x),Qr(Z)) < vllz — Z|| for each z,Z € C([0,1],R).

Let z,Z € C([0,1],R) and h; € Qp(x). Then there exists v1(t) € F(¢,2z(t)) such
that, for each t € [0, 1],

_ [T al(p+1) 7 (n—s)Ptr!
hat) = /0 I'(q) vi(s)ds + L(p+1) —anp /0 L(p+q) vi(s)ds.

By (Hy), we have
Hy(F(t,x), F(t,7)) < m(t)|z(t) — z(t)].
So, there exists w € F'(t,Z(t)) such that
01 () = w| < m(t)]x(t) —z()], t €[0,1].

v(s)ds + v(s)ds.
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Define U : [0,1] — P(R) by
Ut) ={w e R:|v(t) —w| <m(t)x(t) — z(t)|}.
Since the multivalued operator U(t) N F(¢,Z(¢)) is measurable (Proposition I11.4
[20]), there exists a function vy (t) which is a measurable selection for U. So va(t) €
F(t,z(t)) and for each ¢ € [0, 1], we have |vy(t) — v2(t)| < m(t)|z(t) — z(t)|.
For each t € [0,1], let us define

s aD(pt1) [T (n— spti!
@@*A () ”@“+r@+u—mwé T g 2%

Thus,

ha(t) — ha(t)] < A<“§$_wu@—w@ws

la|D(p + 1) T (n—s)ptat
T(p+1)—anr| Jy Tp+4q)

|v1(s) — va(s)|ds.

Hence,

IN

1 —1
1—s5)¢ ol'(p+1
[ /0 %m(s)ds + MIF"'qm(n)

(q) Tp+1) —an?|

lalT(p +1)

= I'm(1) + ——————2—I1PTIm(y).
W Ty —am”

Analogously, interchanging the roles of z and T, we obtain

Hy(Qp(z), Qp(T))

IN

Yz 2|

qm \04|F(p—|— 1) p+qm T — T
{rom + 2D i o .

Since Qp is a contraction, it follows by Lemma 4.11 that Qp has a fixed point =
which is a solution of (4). This completes the proof. O

IA
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