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We consider the existence of positive solutions for the nonlinear fractional differential equations boundary value problem
-Dfu(t) = f(t,u(t)), 0 <t < 1, u(0) = u'(0) = u'(1) = 0, where 2 < & < 3 is a real number, Df, is the Riemann-Liouville
fractional derivative of order «, and f is a given continuous function. Our analysis relies on the fixed point index theory in cones.

1. Introduction

Fractional differential equations arise in many engineering
and scientific disciplines as the mathematical modeling of
systems and processes in the fields of physics, chemistry, aero-
dynamics, electrodynamics of complex medium, or polymer
rheology; see [1-5]. The interest of the study of fractional-
order differential equations lies in the fact that fractional-
order models are more accurate than integer-order models;
that is, there are more degrees of freedom in the fractional-
order models. Recently, there are some papers dealing with
the existence of solutions (or positive solution) of nonlinear
initial value problems of fractional differential equations
by the use of techniques of nonlinear analysis (fixed-point
theorems, Leray-Schauder theory, lower and upper solution
method, Adomian decomposition method, ect.); see [6-15].

The famous viscous liquid flow problems in the fields of
integer-order differential equations can be described by third-
order ordinary differential equation boundary value problem

U (1) = ftu),

u()=u (0)=u' (1) =0,

0<t<l,
€]

where f: [0,1] x [0,+00) — [0, +00) is continuous [16-18].
However, there are only a few exisitng contributions, as far as
we know, in the field of fractional-order differential equation.
In this paper, we discuss the existence of positive solution

for the nonlinear fractional differential equations boundary
value problem (BVP)

-Dju(t) = f (t,u(t)),

u©) =u (0)=u' (1) =0,

0<t<l,
()

where 2 < « < 3 is a real number, Dj, is the Riemann-
Liouville fractional derivative, and f : [0,1] x [0,00) —
[0, 00) is a continuous function.

For a more general case, specially,

Dy (t) + Aa () f (u(t) =0,

0<t<l, 2<ac<3 (3)

u(0)=u (0)=u' (1) =0,

wherea : (0,1) — [0, +00) is continuous with fol a(t)dt > 0,
f € C(]0,+00), [0, +00)) and Dy, is the Riemann-Liouville
fractional derivative; El-Shahed [20] obtained the existence
and nonexistence of positive solutions by employing the
well-known Guo-Krasnoselskii fixed point theorem of cone
extension or compression. The purpose of this paper is to
extend this result. Our argument is based on the fixed point
index theory, which is more precise than the fixed point
theorem of cone extension or compression. We will employ
the theory of fixed point index in cones to present some
more extensive conditions on f guaranteeing the existence
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of positive solution of the BVP (2). As far as we know, the
method of the fixed point index theory is firstly applied to
BVP (2).

This paper is organized as follows. In Section 2, we
introduce some basic definitions and properties, preliminary
results that will be used to prove our main results. In
Section 3, we obtain the existence of the positive solutions for
BVP (2) by using the fixed point index theory.

2. Preliminaries

In this section, we introduce some preliminary facts which
are used throughout this paper. For details, see [19].

Definition 1 (see [19]). The Riemann-Liouville fractional der-
ivative of order & > 0 of a continuous function f: (0, +00) —
R is given by

f (s

1 4
—r (n _ (x) ﬁ J;) —(t ~ S)oc—n+l S, (4)

Dy f (t) =

where I'(-) is Gamma function and n = [«] + 1, [«] denotes
the integer part of number «, provided that the right side is
pointwise defined on (0, +00).

Definition 2 (see [19]). The Riemann-Liouville fractional
integral of order « > 0 of a function f : (0,+c0) — Ris
given by

I F (1) = ﬁ L (t— 9" F (s)ds, )

provided that the right side is pointwise defined on (0, +00).

Lemma 3. Let 0 < & < 1, ifu € C(0,1) N L'(0, 1); then the
fractional differential equation

Dyiu(t) =0 (6)
has unique solutions u(t) = c;t* '+t 2 +---+¢,t* " ¢ € R,
i = 1,2,...,n, where n is the smallest integer greater than or
equal to .

Lemma4. Assume thatu € C(0,1)NLY(0, 1) with afractional
derivative of order a > 0 that belongs to C(0, 1) NL'(0, 1). Then
D u®) =u(t) +ot*  +ot* P4t ()
forsomec, € R,i=1,2,...
greater than or equal to «.

In the following, we present the Green’s function of frac-
tional differential equation boundary value problem.

,n, where n is the smallest integer

Lemma 55 (see [20]). Let y € C[0,1] and2 < « < 3. The linear
fractional differential equation boundary value problem
-Dyu(t)=y(t), 0<t<l,

! ! (8)
u@)=u 0)=u (1)=0
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has a unique solution

1
u(t) = Jo G(t,s) y(s)ds, 9
where
a-1 a2 a—1
t (1_S)r(a;(t_s) , 0<s<t<l,
G(t,s) =
tDC—l(l _ 5)06*2
L S/ 0<t<s<l
I'(x)
(10)

Lemma 6 (see [20]). Let G be Green’s function related to
problem (8), which is given by the expression (10). Then, for
all « € (2, 3], the following properties are fulfilled:

(1) G(t,s) > 0, Vt,s € (0,1);

(2) G(1,s) = G(t,s), Vt,s € [0, 1];

(3) G(t,s) > t“'G(1, 5), Vt, s € [0, 1];

(4) G(t,s) is a continuous function, Vt,s € [0, 1].

Let E = C[0, 1] be the Banach space endowed with the
norm |ull = maxy,,|u(t)]. We define the operator A
C[0,1] — C[0,1] by

Au(t) = Ll G(t,s) f (s,u(s))ds, (11)

where G is the Green’s function defined in (10).

It is clear, form Lemma 5, that the nontrivial fixed points of
operator A coincide with the positive solutions of BVP (2).

Let C™[0,1] = {u € C[0,1] | u(t) = 0,t € [0,1]}. Definea
cone P C E by

P={ueC'[0,1]|u(®) >t ul, vte[0,1]}. (12)
Lemma?7. A: P — Piscompletely continuous.

Proof. From the continuity and the nonnegativeness of func-
tions G and f on their domains of definition, we have that if
u € P, then Au € E and Au(t) > 0 for all t € [0,1]; from
properties (2) and (3) of Lemma 6, for allu € P,

1
(Au) (t) = Jo G(t,s) f (s,u(s))ds

> Jl t*'G(1,5) f (s,u(s))ds
0 (13)

> t“ ' max Jl G(t,s) f (s,u(s))ds

0<t<1 Jo

=t*1Au|l, Vtse]0,1].

Hence, A(P) C P.

Next, we show that A is uniformly bounded.

Let QO < P be bounded, which is to say, there exists a
positive constant M > 0 such that [lul|,, < M for all u € Q.
Define now

L= t, 1.
o X | )] + (14)

sl,Usus
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Then, for all u € Q, it is satisfied that

1
|Au(t)| < L G(t,s) f(s,u(s))ds
(15)

1
SLJ G(ts)ds,
0

Vvt € [0,1].

That is, the set A(Q) is bounded in E.
Finally, we show that A is equicontinuous.
For each u € Q, we have

t _ _ a2
law) @) = |— | %f(s,u(s»ds

o[ bt —or

2
. ) f(s,u(s)ds

—

o — ! o2
F(oc),[ (t-ys) |f(s,u(s))|ds

0

<

+ ?(—:x; Ll [£(1 =92 |f (s,u(s)| ds

- (x=1)L Jf
I'(x)

(t—s)**ds

0
(a—1)L
I'(x)
< L L2y
IlNa) T(ax) TI()

Jl [t (1= )] 2ds
0

(16)

As consequence, for all t1,t, € [0,1], ¢, < t,, we have

t, o
A (1) = A (1) = [ Jeaw) 9 ds < T (1, =1,).
1 a7)

Hence the set A(Q)) is equicontinuous.

Now, from the Arzela-Ascoli Theorem, we conclude that
A(Q) is relatively compact. Hence, A : P — Pisacompletely
continuous operator. O

Define an operator T': C[0,1] — C[0, 1] by

1

Tu(t) = L Gt s)u(s)ds. (18)

Clearly, T also is a completely continuous linear operator and
T(P) c P.

Lemma 8. The operatorT : C[0,1] — CI0, 1] defined by (18)
satisfies

17| < (19)

1
(@a-DT(a+1)

Proof. Let u € C[0,1]. For every t € [0, 1], by the definition
of T,

1
ITu ()| = j G(t,s)u(s)ds

0

1
< J G(t,s)|u(s)|ds
0

1
< J G (t,s)ds||lull
0

1

L 2 1
= e [L (t‘x_ (1=98)%"=(t—-s)" )ds

1
+ j 71 - s)"‘*zds] M
t
IR R e N )
_F(oc)<0c—1t oct o
I'a) a(a-1)

1

@ nreen

(20)

Hence,

1
ITull < @-DTr@+1) flel - (21)

This implies that

1

IT| < —r—.
(- DT (a+1)

(22)

The proof is completed. O

Hereafter, we use r(T') to denote the spectral radius of the
operator T.

Lemma 9. Suppose that T is defined by (18); then the spectral
radius r(T) > 0.

Proof. Set m = min, ;. .3,G(t,s). Then, by (18) and the
positivity of G(¢, s), we have m > 0 and

1
T (1)) = JO G(t,s)ds

3/4 1 13
ZJ G(t,s)ds > —m, te[—,—],
1/4 2 44

T? (1) (t) = Jl G(t,s)T (1) (s)ds

0

er(t,s)dsz (%m)z, te [1 3],

> - =
0 4 4

1
2

(23)



Inductively, we obtain that

n
TmOz(3m), re[n2] =2 @
Consequently,
||T”(1)||2T”(1)<%>2<%m>, n=12,.... (25
So,
||T"||2||T”(1)||2<%m>, n=12,.... (26)

By this and Gelfand’s formula of spectral radius we have

F(D) = lim [T > (%m) >0, (27)
The proof of Lemma 9 is completed. O

Now, since the operator T : C[0,1] — C[0,1] is a
completely continuous linear operator, by the well-known
Krein-Rutman theorem ([21], Theorem 19.3), the operator T
has the maximum positive real eigenvalue #(T); then there
exists a eigenfunction ¢, € P\ {6} such that T, = (T)e¢;,.

Set A, = (r(T))™'; then ¢, = A,Te,. Thus, A, is the
minimum positive real eigenvalue of the linear equation (8).

To prove the existence of at least one positive solution of
BVP (2), we will find the nonzero fixed point of A (defined in
(11)) by using the fixed point index theory in cones.

We recall some concepts and conclusions on the fixed
point index in cones in [21, 22], which will be used in the
argument later. Let E be a Banach space and let P ¢ E be
a closed convex cone in E. Assume that Q) is a bounded open
subset of E with boundary 9Q and PNQ # @.Let A : PNQ —
P be a completely continuous mapping. If Au # u for every
u € P noQ, then the fixed point index i(A, P N Q, P) is well
defined. One important fact is that if i(A, PN Q, P) # 0, then
A has a fixed point in P N Q.

Forr > 0,let P, = {u € P | |lu| < r},and 9P, = {u €
P | lul = r}, which is the relative boundary of P, in P. The
following two lemmas are needed in our argument.

Lemma 10 (see [22]). Let A : P — P be a completely
continuous mapping. If there exists an u, € P \ {0} such that

u—Au # uu,, VYue€oP, u=>0, (28)
then the fixed point index i(A, P,, P) = 0.

Lemma 11 (see [22]). Let A :
continuous mapping. If

P — P be a completely

Au# pu, VYu€oP,, u>1, (29)

then the fixed point index i(A, P, P) = 1.

Lemma 12 (see [22]). Let A : P — P be a completely conti-
nuous mapping and it satisfies that Au # u for everyu € oP,. If
|Aull = llull, Yu € OP,, then the fixed point index i(A, P,, P) =
0.
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3. Main Results

In this section we show the existence of positive solutions of
BVP (2) by using the fixed point index theory in cones.

Theorem 13. Assume f : [0,1]x[0,00) — [0, 00) is continu-
ous and satisfies the following conditions.

(F1) There existb > A, and & > 0, such that

f(t,x)>bx, Vte[0,1], 0<x<4. (30)

(F2) There exist 0 < a < A, and h € C*[0, 1], such that

ft,x)<ax+h(t), Vtel0,1], x=>0. (31)

Then, the BVP (2) has at least one positive solution.
Proof. Let ¢, be the positive eigenfunction of T' correspond-
ing to A,; thus ¢, = A, Te,, where T is defined by (18).

Choose r € (0,8), where ¢ is the constant in assumption
(F1). For every u € OP,, from assumption (F1), we have

1
(Au) (t) = L G(t,s) f (s,u(s))ds

1
ZbJ G(t,s)u(s)ds
0

(32)
> A Ll G(t,s)u(s)ds
=A, (Tu)(t), tel0,1].
Namely,
Au> M Tu, Vtel0,1], Vu € oP,. (33)

Suppose that A has no fixed point on 0P, (otherwise, the
proof is completed). Now we show that
u—Au # up,, YueoP, u>0. (34)

If it is not true, there exist v, € 0P, and y, > 0 (if 4, = 0, the
proof is completed) such that

Uy — Ay = pho@y. (35)
Then,
Uy = Aug + @y > Ho$y- (36)
That is,
Uy (t) 2 pogy (). (37)
Let
= sup {plug > pepy, p> 0} (38)

Itis easy to see that 0 < yy < p* < +ooand uy > u*¢,. Taking
into account the positivity of the Green’s function G(¢, s) and
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definition of the operator T, it is easy to know that T' is a
nondecreasing linear operator, so
MTuy > "M\ To, = u*¢,. (39)

Therefore by (33)

Uy = Aug + po@y = MTug + oy = (4" + phg) @15 (40)

which contradicts the definition of *. Hence (34) holds and
we have from Lemma 10 that

i(AP,P)=0. (41)

On the other hand, we choose R > r > 0. Now we show
that if R is large enough, then
u# pAu, YueoPy, 0<u<l. (42)

From (F2), a < A; then there exist 0 < ¢ < 1, such that
a=oly.

Let To,u := oA Tu, u € C[0,1]. Then T, : C[0,1] —
C[0, 1] is a bounded linear operator and T,(P) C P.

Let

W={ueP|u=pAu, 0<pu<l1}. (43)

In the following, we prove that W is bounded.
For any u € W, t € [0, 1], we have

u(t) = p(Au) (t)
= yJ. (t,s) f (s,u(s))ds

1
SaJ. G
0

(t,5) 1 (s)ds + Il G(t,s)h (s)ds
0

(44)
1 1
=0A1J G(t,s)u(s)ds+J G (t,s)h(s)ds
0 0
I
< (Tzu) (t) + m
Thus,
(1-T) u) () < — 7 cl01].  (45)

(- (a+1)

Since 0 < ¢ < 1, therefore oA, < A; it is easy to get that
the inverse operator (I — T,)™" exists and

(1-1,)"
It follows from T, (P) ¢ P that (I - Tz)_1 C P. Hence we have

[l =
Dr@en X “7)

=1+ T+ Ty + T, 4+ T +--- . (46)

lull < |(1-1,)" (1)||

and W is bounded. Let R > max{R, r}; then, by Lemma 11, we
have

i(A Py P)=1. (48)

Now by the additivity of fixed point index, (41) and (48), we
have

i(A,Pg\P,P)=i(A, Py, P)—i(AP,P) =1 (49)
Therefore A has a fixed point in Py \ P,, which is a positive
solution of BVP (2).

The proof of Theorem 13 is completed. O
-1
For convenience, we set M, = (Jl/4 G(1, s)s*1ds)
Theorem 14. Assume that f : [0,1] x [0,00) — [0,00) is
continuous and satisfies the followmg conditions.
(F3) There exist 0 < a < Ay and § > 0, such that
f(t,x)<ax, Vtel0,1], 0<x<d. (50)

(F4) There existb > My and 8 < H € R”, such that

f(t,x)>bx, Vte[0,1], x>H. (51)

Then, BVP (2) has at least one positive solution.

Proof. LetTyu = A, Tu,u € C[0, 1], where T is defined in (18).
Then, T} : C[0,1] — CI0,1] is a bounded linear operator;
we have

T, (P) C P, r(T,) =1. (52)

Choose r € (0, §), where § is the constant in assumption (F3).
For every u € dP,, from assumption (F3), we have

1
(Au) (t) = Jo G(t,s) f (s,u(s))ds

1
aJ G(t,s)u(s)ds
0 (53)

1
AIJ G(t,s)u(s)ds
0
= (Tu) (t) = (Tyu) ), te[0,1].

Namely, Au < Tyu, Vu € oP,.
Suppose that A has no fixed point on 0P, (otherwise, the
proof is completed). Now we show that

Au# pu, VYueoP, u>1. (54)
If it is not true, there exist u; € 0P, and g, > 1 such that

Auy = pouy. (55)
Au, < Tyuy, py > 1. Therefore, we have

1770 el

Thus, py < [IT7]l. Using Gelfand’s theorem, we have

T)_nlgréoxl T > po > 1, (57)

Then, pyu, =

oty < Tiuy < (n=12,...). (56)




which contradicts (52). Hence (54) holds; from Lemma 11, we
have

i(A,P,P)=1. (58)
On the other hand, from (F4), we have
f(t,x)>bx, Vtel0,1], x> H. (59)

We choose R > max{4*"'H,r}. For every u € 0Py, by the
definitions of P and Py, we have |lu|| = R and

al 1\*? 13
u(s) = & full = (—) R>H, Vse [-, -] . (60)
4 4 4
Hence, form (59), it follows that
Flsu()=bu(s) > b ull, Vse [;11 Z] . (6D
Now, by (11) and (61), we have

Il Aull > (Aw) (1)

- JIG(l,s)f(S,M(S))dS

0

3/4
> J G(1,s) f(s,u(s)ds
4

1/ (62)
3/4
>bul J G(1,5)s"'ds
1/4
3/4
> Myl |G (1,95 ds = Jul.
1/4
This means that
lAull > lull, Vu € oPy. (63)

Hence, by Lemma 12, we have that
i(A, Py, P) = 0. (64)

Now by the additivity of fixed point index, (58) and (64), we
have

i(A,Pg\ P, P) =i(A,Pp,P)—i(AP,P)=-1. (65)

Therefore A has a fixed point in Py \ P,, which is a positive
solution of BVP (2).
The proof of Theorem 14 is completed. O

Example 15. Consider the following fractional differential
equations boundary value problem:

cu(®) te(0,1),

\/1 + u? (t) ’ (66)

u()=u (0)=u' (1) =0,

where 2 < a < 3, ¢ > 0 are constants. We assume that ¢ is
large enough such that ¢ > A,. Then it is easy to verify that

ftx) = te[0,1], x=0 (67)

cx
Vit a2
satisfies conditions (F1) and (F2) of Theorem 13. Hence, by
Theorem 13, (66) has at least one positive solution.
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Example 16. Consider the fractional differential equations
boundary value problem

~DSu(t) = du(t) +dy’ (), te(0,1),
(68)
u©) =u (0)=u' (1) =0,

where 2 < « < 3,d,,d, > 0 are constants. Let 0 < d; < A;.
We can easily see that
f(t,x)=d,x+d,x*, te[0,1], x>0 (69)

satisfies conditions (F3) and (F4) of Theorem14. By
Theorem 14, (68) has at least one positive solution.
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