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Abstract

In this paper, we study the positive properties of the Green function for the following two-term fractional differential
equation

u(0)=0, u(l)=0,

where 1 < a <2,b >0, Df_ is the standard Riemann-Liouville derivative. As an application, the existence and uniqueness of
positive solution are obtained under the singular conditions. Moreover, an iterative scheme is established to approximate the
unique positive solution. (©2017 All rights reserved.

{ —D&u(t) +bu(t) = f(tu(t)), 0<t<l,
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1. Introduction

It has been proved that fractional-order models are more accurate than integer-order models as frac-
tional order models allow more degrees of freedom. For example, fractional derivatives in the sense of
Caputo type can be used to describe the anomalous behaviors of diffusive phenomena [25-30]. Frac-
tional differential equations (FDE) serve as an excellent instrument for the description of memory and
hereditary properties of various materials and processes. Recently, much attention has been paid to the
study of boundary value problems (BVP) of fractional differential equation, such as the singular BVP
[17, 21, 33, 34], nonlocal BVP [2, 5, 20, 24], semipositone BVP [19, 22, 23] and resonant BVP [3, 4, 18, 32].

Multi-term fractional differential equations have been used to model various types of visco-elastic
damping [1, 14]. The proposed model equations are almost always linear. Many authors focused on
equations of the linear form:

DN 4+ by DN 4. + b D% 4+ beDy(t) = g(t),
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where b; e R (i=0,1,--- ,N —1), equipped with initial conditions [6, 8-10]. In [9], the authors investi-
gated the Endolymph equation:

D2x(t) + a1Dx(t) + asD2x(t) + azx(t) = —g(t),

which can be used to describe model for the response of the semicircular canals to the angular acceleration.
By using the Laplace transformation, an exact solution was obtained for the equation of motion. In [8], by
using the method of separation of variables, the authors investigated the following multi-term of fractional
diffusion-wave equation along with the homogeneous/non-homogeneous boundary conditions:
%u(x, t
P(D)u(x,t) = kE)EcZ) +q(t), O0<x<m t>0,

where

r—1
P(D)=D{—> AD}, O0<pi<pro<-<p<p<2
i=1

It should be noted that the solution is not necessarily non-negative, and hence does not represent anoma-
lous diffusion of any kind.

Since only positive solutions are meaningful in most practical problems, some work has been done
to study the existence of positive solutions for fractional boundary value problems (FBVP) by using the
techniques of nonlinear analysis such as fixed point theorems, Leray-Schauder theory, etc. We refer
to the references [7, 11, 16, 31, 35]. It is well-known that the cone plays a very important role in seeking
positive solutions of FBVP. Moreover, the cone is usually derived from the positive properties of the Green
function. In [12], the authors discussed some positive properties of the Green function for Dirichlet-type
FBVD, and obtained the existence of positive solutions by using the Krasnosel’skii fixed-point theorem. In
[24], the authors investigated the following fractional differential equation:

—Dgu(t) = f(t,u(t)) +e(t), 0<t<l,
u(0) = 0,DF, u(1) = aDP, u(g),

where 1 < 6 <2,0<B<a—1,0<&<1,0<a<1and a&d* B2 <1 —B. The authors obtained some
properties of the Green function. But they failed to obtain the positive properties similar to that of [12]
in form, and given an open problem about positive properties of the Green function, that is, [24, Remark
2.1]. Wang et al. [21, 22] established some new positive properties of the corresponding Green function,
and solved the open problem of [24]. As application, the existence of positive solutions were obtained for
a class of fractional m-point BVPs.

Inspired by the above works, in this paper, we aim to deduce some positive properties of the Green
function for the following Dirichlet-type FBVP

(1.1)

— D& u(t) +bu(t) =f(t,ut)), 0<t<1,
u(0) =0,u(1) =0,

where 1 < o« < 2, b > 0, Df, is the standard Riemann-Liouville derivative. The paper is organized as
follows. In Section 2, we present some preliminaries and lemmas that will be used to prove our main
results. In Section 3, we establish some positive properties of the Green function. In Section 4, we discuss
the existence and uniqueness of positive solution for FBVP (1.1) under the singular conditions, that is,
f(t,x) may be singular at t = 0,1, and x = 0. Moreover, we establish an iterative scheme to approximate
the unique positive solution.

2. Basic definitions and preliminaries

Definition 2.1. The fractional integral of order o > 0 of a function u : (0, +00) — R is given by

Iu(t) = F(loc) Jo (t—s)* Tu(s)ds,
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provided that the right-hand side is point-wise defined on (0, +o0).

Definition 2.2. The Riemann-Liouville fractional derivative of order « > 0 of a function u: (0, +00) — R

is given by
« 1 a\"
Do ult) = Nn—«o <dt>

where n = [&] + 1, [«] denotes the integer part of number «, provided that the right-hand side is point-
wise defined on (0, +00).

Jt(t— s)™ T ly(s)ds,
0

Denote N
ox—2 © tk

m”“wa—1)+g;ruk+na—2y
It is easy to check that

&= 2 /

9(0) = Fap <O 9 (t)>0, on [0,+00),
and
Jim_9l0) = o

Therefore, there exists a unique b* > 0 such that
g(b*) =0.
Throughout this paper, we always suppose that the parameter b in (1.1) satisfies

(Hy) b e (0,b*].

Denote
G(t) - ta_lEoc,oc(bt“)/ (21)
where
. (X) B +o0 Xk
o, - NIV
= MNk+1)x)

is the Mittag-Leffler function [13, 15]. Set

Kits) = L] GW6A=s), 0<t<s<d,
,s)_m G(t)G(1—s)—G(t—s)G(1), 0<s<t< 1.

Lemma 2.3. Suppose that (Hy) holds, and y € L[0, 1]. Then the problem

{—D&uu+mmm:mw,0<t<L 22

u(0) =0,u(1) =0,
has a unique solution

1
u(t) :J K(t, s)y(s)ds.

Proof. As argued in [13, 15], the general solution of (2.2) can be expressed by

t
u(t) = _Jo G(t—s)y(s)ds +c1G(t) +c2G'(t).

Since u(0) = 0, we have ¢, = 0.
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On the other hand, )
u(l) = —J G(1—s)y(s)ds+c1G(1).
0
So,
fo (1—s)y(s)ds
C1 = G(l) .
Therefore, the solution of (2.2) is
t fo —s)y(s)ds
u(t)z—L G(t—s)y(s)ds+ G(l) G(t)
J"O 1—s)y(s)ds—J”SG( G(t—s)y(s)ds
G(1)

:J K(t, s)y(s)ds.

3. Main results

Theorem 3.1. Suppose that (Hy) holds. Then the function K(t, s) has the following properties:
(1 K(t, Vit se(0,1);

(2 K(l—s,1—t), Vt,scl01];

(3 G(1)s(1—s)* 1> 2, Vvi,se(0,1];

(

4 Ms(1—s)* 11 —t)t* 1, Vt,s €[0,1], where

s) >
K(t,s)
K(t,s)

)

//\

)
)
)
)

K(t,s

\\/

M:min{

Proof. We only need to prove that (3) and (4) hold.
By (2.1), we have

B a—1 a—1
oy SCM =t ZTD) t*'G(1), telo1], 3.1)

+oo pki(k+1)oe—2

G,(t):ém>0, te(O,l],

and

+
G"(t) :toc3[ x—2 = bk 2}

Mo—1) &= Tk + 1)) —
=t*%g(bt*) < t¥%g(b) <t*%g(b*) =0, te(0,1),

which implies that G(t) is strictly increasing on [0, 1], and G’(t) is strictly decreasing on (0, 1]. Moreover,
it is easy to see that G”(t) is strictly increasing on (0, 1].
(i) For 0 <t < s < 1. By (3.1), we have

G(t)G(1—35) . Gt)G(1—s)1—t
G(1) = G(l) 1—s
<G(1)(1 )oc 1.toc 11 (32)
1—s
=G(1)(1—t)t* 11 —s)*2,

K(t,s) =
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and GG1—s)  GHG(1—s)1-1)
— S — S — S
Kbl ==—"gmy— ~ ) s
N s(1—s)* 1 (1—t)tx! (33)
- G(1)[T(e)]?

(ii) For 0 < s < t < 1. Following the monotonicity of G(t), G/(t) and G”(t), we have

0 ~ G'()G(1—s)—G'(t—s)G(1)

ot Klts) = G0

G'(1)G(1) - G'(t—s)G(1)
& <0,

<

and

iZK(t,s) _ G"(t)G(1—s)—G"(t—s)G(1)

o2 G(1)
G”(t)G(1)— G"(t—s)G(1)
G(1)

—G"(t)—G"(t—s) >0,

>

which implies K(t,s) > K(1,s) =0, and %K(t, s) is strictly increasing with respect to t on (s, 1]. Therefore,

0 [K(t,s)] (1—t)%K(t,s)—|—K(t,s)
at[lt]_ (1—1)?2

o) K(1,s)—K(t,s)
3t Kt s) — B

(1—1t)
2K(t,s) — ZK(Es)
(1—1t) ’

where t < & < 1. By the monotonicity of %K(t, s), we have % [Kl(i’f)] < 0. Thus,

K(t,s) < K(s,s)  G(1—s)G(s)  G(1—s)G(t)

1—-t ~ 1—s  G(I)(1—s) = G(1)(1—ys)
Gt 1(1—s)x1

< = G(It* M1 —s)*7,
1—s

which implies that
K(t,s) < GD(1—t)t* (1 —s) 2

(3.4)
On the other hand, by the monotonicity of G’(t), we have
Akt s) = 8 E=8)G() ~ G(t)G'(1~s)
0s G(1) .
G- G(1IG'(1—5) ,
- G(1) :

Integrate (3.5) with respect to s, we obtain

S [G(1) = G(1]G/(1 —1)

Klt,s) > Jo (1) 6

G(1)— G(OIG() — G(1—s) |
1) ’
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Since

%[(oc—l)(l—s) +s* = (a—1)[s*2-1]>0, se(0,1],

we have
1—s* 1> (a—1)(1—5). (3.7)

From (3.1), (3.6) and (3.7), we get

K(t,s) > o)
=G —t* Y1 —(1—s)* (3.8)
> G (x—1)2(1—1)s
> G(1)(x—1)2(1—t)st* 11 —s)* L.

Combining (3.2) and (3.4) with K(t,s) = K(1 —s,1—1), we have
K(t,s) < G(1)s(1—s)* 172,

which yields (3).
It follows from (3.3) and (3.8) that (4) holds.

4. Applications

In this section, we consider the existence and uniqueness of positive solution for FBVP (1.1).
By Theorem 3.1, we have the following lemma:

Lemma 4.1. The function K*(t,s) = t>~*K(t, s) satisfies:
(1)  K*(t,s) >0, Vtse(0,1);
(2)  K*(t,s) <Gt(1—1)(1—s)*2, Vit,sel01];
(3)  K*(t,s)<G(1)s(1—s)*1, Vit,sel0,1];
(4)  K*(t,s) > Ms(1—s)*t(1—1t), Vt,scl01].
For convenience, we list here two more assumptions:

(Hp) f(t,x) = g(t,x,x), where g : (0,1) x (0,400) x (0, 4+00) — [0,+00) is continuous, ¢(t,x,y) is nonde-
creasing on x, nonincreasing on y, and there exists p € (0,1), such that

g(t,rx,%) >rtg(t,x,y), Vx,y>0,re(01); (4.1)

(Hs)

1
0< J (1—5)*"2g(s, (1—s)s* 1, (1—s)s* 1)ds < +oo.
0

Remark 4.2. Inequality (4.1) is equivalent to

g(t, %,ry) <rMg(t,xy), Vx,y>0, re(0,1).

Remark 4.3. Condition (H) possesses singularity, that is, f(t, x) may be singular att = 0,1, and x = 0.
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Let E = C[0, 1] be endowed with the maximum norm ||u|| = maxo<¢<1 [u(t)|. Define a cone P by
M|[uf[t(1—t)

P:{ueE:EIlu>Osuchthat G

<u(t) <L t(l—t), telo, 1]} .

Let
1

Au,v)(t) = L K*(t,5)g(s, s* 2u(s), s* 2v(s))ds.

Set Q = P\ {0}, where 0 is the zero element of E. We have the following lemma.
Lemma 4.4. Suppose that (H;)-(H3) hold. Then A : Q x Q — Q is a mixed monotone operator.

Proof. The proof is similar to that of [21, Lemma 2.7], so we omit it. O

Theorem 4.5. Suppose that (Hy)-(Hs) hold. Then the BVP (1.1) has a unique positive solution in Q.
Proof. The proof is similar to that of [21, Theorem 3.1], so we omit it. O

Similar to [21, Remark 3.1], we have the following results.

Remark 4.6. The unique positive solution y of (1.1) can be approximated by the iterative schemes: for any w € Q,
choose v € (0,1) small enough such that

Ty fw<Aw,w) < rof(lfu)w

Set
Uy = rgwW, Vo= Talw,
and un = A(Un_1,Vn_1), vn = A(Vn_1,un_1) (N =1,2,---), then t* ?un — .

Example 4.7. Consider the following problem

5 ' (4.2)

- Déu(t) + 1u(t) =f(t,u(t)), 0<tx<l1
u(0) =0,u(1) =0,

where ) e X
f(t,x) =t 3(1—1t) [xz +xﬂ .

It is clear that f(t,x) is singular att = 0,1, and x = 0.
Since I'(+) is strictly increasing on [2, +00), for any t € [0, 4+00), we have

1 *ZC"’ tk 1 *Z‘X’ tk
glt) = ——F4=+ = Ftt Y
2yn = T(3k—3) 2ym —=T(3k—3)
+o00 k +oo |}
t 1 t
< = 4t|1 -
2\F+ +Zr(k) BN +kZ_1k!]
= —2\7 + te
Since 2\% ~ (0.282, %e% ~ 0.243, we have g(%) < 0. Therefore % < b*, which implies that (H;) holds.

Denote . e .
g(t,x,y) =t 2(1—1t) & {xi —i—yii} .
It is easy to check that (H;) holds. Through direct calculation, we have

L % N 257 31 TENE) | TR
Jo(l—s) g(s,(l—s) (1—s)s>d5—B(§,E)+B(8 12) F(%) + F(%) ,

which implies (H3) holds.
Therefore all the assumptions of Theorem 4.5 are satisfied, which implies that BVP (4.2) has a unique
positive solution.
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