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ABSTRACT. This article analyzes the existence and ap-
proximation of solutions to initial value problems for nonlin-
ear fractional differential equations of arbitrary order. Sev-
eral new approaches are furnished in the environment of frac-
tional differential equations, such as the sequential technique
of Cauchy-Peano and the Leray-Schauder topological degree.
In addition, some well-known ideas are optimized in the con-
text of Banach’s fixed-point theorem. A general version of
Gronwall’s inequality is also established. A recurring theme
throughout the work is the incorporation of desirable quali-
ties of the classical Mittag-Lefller function. A YouTube video
presentation by the author designed to complement this work
is available at http://tinyurl.com/Tisdell-JIEA.

1. Introduction. This article explores the existence and approx-
imation of solutions to the following initial value problem (IVP) of
arbitrary order g > 0

(1.1) DY (x—Tig-a[z]) () = f(t,2(1));
(1.2)  2(0)= Ao, 2/(0)=Ay,..., 2017D(0) = Ay _y;

where [¢] is the integer such that ¢ — 1 < [¢] < ¢; D? represents the
Riemann-Liouville fractional differentiation operator of arbitrary order
g > 0 (a full definition is given in (2.2) a little later); f : [0,a] x D C
R? — R; T7,_1[x] is the Maclaurin polynomial of order [¢] — 1 of
x = xz(t); a > 0 and the A; are constants.
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The left-hand side of (1.1) is known as the Caputo derivative of
z of order ¢ > 0 with the notation “D4(z) := D¥(x — Tj-1]z])
sometimes used. Note that the classical derivatives of the function
x (from order zero to order [¢] — 1 each at t = 0) appear in (1.1) and
(1.2). This particular form was suggested by Caputo [3] in response
to a need for improved accuracy in modeling the initial conditions of
phenomena. It seems that equations whose initial conditions feature
derivatives of integer order are more useful for practical purposes than
initial conditions featuring derivatives of fractional order, which may
be unavailable or whose physical meaning may be rather vague.

Early contributions to the qualitative analysis of the solutions to
the nonlinear IVP (1.1), (1.2) appear in [6], where some foundational
results on the existence, uniqueness and approximation of solutions
can be found. In the spirit of [6], several papers such as [20-22]
and the monographs [5] and [18, subsection 3.5, pages 198-212] have
presented additional results for solutions to (1.1) and (1.2). The
methods employed in the above works may be summarized as: the
sequential technique of successive approximations also known as Picard
iterations, and the classical fixed-point approaches of Banach and
Schauder.

In contrast to the works [6, 18, 20-22], the approach herein in-
volves: the sequential techniques of Cauchy-Peano type and the Leray-
Schauder topological degree. Several results herein address remarks
in the recent monograph [5]. In this way, the methods complement
those already in the literature. Consequently, the results in this article
contribute additional foundational knowledge to the field of nonlinear
IVPs for fractional differential equations.

In accord with [6, 18, 20-22] (and partially motivated by them) Ba-
nach’s fixed-point theorem and successive approximations are invoked
in some places herein, but in novel ways. For example, a new met-
ric is defined in the fractional differential equation environment which
greatly simplifies the application of Banach’s theorem for existence and
uniqueness proofs and also gives a nice evaluation for the convergence
of the iterations. In addition, a new example in the fractional differen-
tial equation setting is furnished which illustrates that the continuity of
the right-hand side of (1.1) is insufficient to ensure the convergence of
the successive approximations. Furthermore, the idea of “enveloping”
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of solutions via successive approximations and monotone iterations is
discussed.

A guiding principle in the writing of this paper has been to incorpo-
rate desirable elements of the Mittag-Leffler function into the working
and results, where possible. For example, the Mittag-Leffler function
appears in some Gronwall-Bellman type inequalities and also in the
definition of a new metric. Although the Mittag-Leffler function has
been studied in great detail [11, Chapter 16|, [15, 25, 26], [29, Chap-
ter 1] it appears that its rich potential has yet to be fully realized in
the qualitative analysis of solutions to the IVP (1.1), (1.2).

Although fractional differential equations are centuries old, it is sur-
prising to discover that much of the basic qualitative and quantitative
foundational theory is yet to be fully developed. Such ideas of existence
and approximation of solutions would form the bedrock to underpin ad-
vanced studies in the area, especially with respect to applications, and
thus appear to be of significant interest. Indeed, this is one of the aims
of this paper.

2. Preliminaries. To understand the notation used throughout and
to keep the paper somewhat self-contained, this section contains some
preliminary definitions and associated notation.

A solution to the IVP (1.1), (1.2) on an interval I is defined to be a
g-th (fractionally)-differentiable function z : I C [0,a] — R such that
the points (¢, z(t)) lie in I x D for all ¢t € I and z(t) satisfying (1.1) for
all t € I, and (1.2).

Instead of directly dealing with problem (1.1), (1.2) the analysis will
often involve an equivalent integral equation, as these equations are of
a more tractable nature. The following lemma is fundamental to the
ideas in this work.

Lemma 2.1. If f : [0,a] x D C R?> — R is continuous, then the
initial value problem (1.1), (1.2) is equivalent to the integral equation

[q]—1 4 t
1) at)= Y ATt+ﬁ/o (t — )T f(s,(s)) ds, t€[0,a]

=0
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Proof. This result is well known, but a proof is included for com-
pleteness and so that some basic notation may also be introduced in
an optimal manner. Define the Riemann-Liouville fractional derivative
and integral of order ¢ > 0 of a function y, respectively, by:

q ] 1 ' q|—1—¢q .
Dy(t) == mm/o (t—s)[ 171"y (s) ds;

1y(t) = s [ =9yt ds

with the Caputo derivative defined via

(2.2)

“Diy(t) := D (y = Trg-1[y]) (1)

If = is a solution to (2.1) on [0, a], then from direct differentiation and
substitution into (2.1) we have

2(0) = Ag, ... ,z117D(0) = Ay,
For all ¢ € [0, a], we then have
fq]—1

= At 1 t — )97 (s, x(s S
w0= 3 B b g [T o

fql-1 i
= > BT n e 0.
i=0 '

7

Thus, a rearrangement and application of ¢ DY to both sides yields for
all t € [0, a] we have

[q]—1 ) i
CDI(z)(t) := D4 (x— > "“(.O)t )(t)

— 1!
= DTS 2()))) (t)
= f(t,z(t)),

where we have used the identity D?[I9(y(t))] = y(¢) from [17, (1.7),
page 153] or, equivalently, © D[I9(y(t))] = y(t) from [18, (2.4.38), page
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96]. Thus, every solution to (2.1) on [0,a] is also a solution to (1.1)
and (1.2) on [0, al.

Now let = be a solution to (1.1), (1.2) on [0,a]. By applying I? to
both sides of (1.1) and using the identity from [18, (2.4.42), page 96],
namely, 190¢ Dy(t)] = y(t) — 31207 4@ (0)¢ /i, we obtain (2.1). Thus,
every solution to (1.1), (1.2) on [0,a] is also a solution to (2.1) on
[0,a]. O

An important theme of this work is to utilize the rich qualities of the
so called Mittag-Leffler function in a way that simplifies methods and
optimizes results. In the fractional calculus the Mittag-Lefler function
plays a similar role to that of the exponential function in classical
calculus. The Mittag-Lefler function of order ¢ > 0 is defined and
denoted by

Mg

€ C,
k:Fqkj—i—l i

and we shall be interested in the particular function

where ¢ > 0, and 8 > 0 is a constant.

A very important property in the context of this work is that E,(5t?)
is the unique solution to the initial value problem

CDix(t) := D7 (z—Trq1-1[2]) (t) = Bz(t),
z(0) =1, 2/(0)=0,...,2/1710) =0

for t > 0.

3. Some inequalities and estimates. In this section a basic
fractional integral inequality is formulated that ensures a bound on the
function involved. The bound is in terms of the Mittag-Leffler function,
and such an idea might be considered as a fractional integral analogue
of the famous inequality of Gronwall, Bellman and Reid [1, 12], [31,
page 296] involving ordinary derivatives and integrals. The following
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lemma is an extension of [7, Lemma 4.3] (also see [8]) and will be
frequently applied in subsequent sections.

Lemma 3.1. Let A, B and C be non-negative constants, and let
p:10,a] = [0,00) be continuous. If

I -1
plt) < At g [ 0= Bils) + L

for all t € [0,q],
then for all t € [0, a], we have
t) < {AEQ(th) + (C/B)[E4(Bt?) —1] for B > 0;
~ A+ (Ct)/(T(g+ 1)) for B=0.
Proof. The proof follows that of [7, Lemma 4.3]. Case B > 0: Let

e > 0, and define the function
(3.3)

o(t):=e+ A+ ﬁ /0 (t —5)7 ' [Bé(s) + C)ds, forallt€[0,al.

Note that (3.3) has the solution

(3.1)

(3.2)

B(t) = <5+A+ %)Eq(th) - %, te0,a).

From (3.1) we have p(0) < A, and from (3.3) we have ¢(0) = A +¢
and thus 0 < p(0) < ¢(0). We claim that p < ¢ on [0,a]. Argue by
contradiction and assume that there is a tg € [0, a] such that

p(t) < ¢(t), foralltel0,t), and p(to) = ¢(to)
(such a to exists by the continuity of the functions involved and the
intermediate value theorem). Thus, p < ¢ on [0, ty] and

plto) < A+ ﬁ /0 "(to — )7L [Bp(s) + C] ds
AL -1
§A+W/O (to — )L [Bo(s) + C] ds
et At [ (=9 B0l + Clds = o).

and we have a contradiction to p(tg) = ¢(to).
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Thus, for all ¢ € [0, a], we must have

(3.4) p(t) < o(t) = (5 + A+ %)Eq(th) - %.

Now since the inequality in (3.4) holds for all € > 0, we obtain

(3.5) p(t) < AE,(Bt?) + % [E,(Bt?) —1], forallt e [0,aq].

Case B = 0: Inequality (3.1) may be integrated directly to obtain
(3.2). o

The following theorem gives some sufficient conditions under which
all possible solutions to the IVP (1.1), (1.2) are bounded uniformly on
[0,a]. The idea is known as an “a priori bound” as the solutions do
not need to be explicitly known in order to formulate this bound. This
idea will be used repeatedly in the sections that follow.

Theorem 3.2. Let K and K; be non-negative constants. If = :
[0,a] = R has a continuous derivative of order ¢ > 0 and

(3.6) |D(x—Trg-1la]) (t)| < K|z(t)| + K1, for allt € [0,q],

then
(3.7)
_ (i) i
()] < Zi@o ! WEQ(K#I) + KB (Kt9) = 1] for K > 0;
- — (4) i q
ZISO 1|z ’E!O”a + F](f;il) for K—o.

Proof. The basic idea of the proof is to apply Lemma 3.1.
For all ¢ € [0, a] we have

|2(8)| = |Trq -1 [2](8)] <|2(t)=Trgy-1[2](t)] = |17 [D? (x—Trq-1[2]) (8)] |
1

= m/o (t—s)q— D1 (x_T(q'\—l[x]) (S)ds

1 t — )T K |x(s s
< f | = Kla(s) + Ko s,
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where we have used (3.6). Rearranging the above, we see that

[q]—1

@ (0)|a’ 1 ¢ 1
lz(t)] < ; | Z(.!” + )/O(t—s)q [K|z(s)| + K1] ds,

I'(q
for all t € [0, al,

and so (3.1) holds with: p(t) = |z(t); A = 2197 (12 (0)]a) /il;
B = K; and C = K4, which, by Lemma 3.1, yields (3.7). O

4. Cauchy-Peano approximate solution approach. The notion
of e-approximate solution techniques for ordinary differential equations
seems to be attributed to Cauchy and Peano, dating back to the 19th
century. Roughly speaking, the approach first involves illustrating that
a sequence of approximate solutions to the equation under considera-
tion does exist; and secondly showing that there is a subsequence of
these approximate solutions that converges to an actual solution of the
problem.

In this section, the concept of an e-approximate solution to (1.1),
(1.2) is introduced. The ideas are combined with sequential arguments
to form new existence and approximation results for solutions to (1.1),
(1.2).

A significant advantage of the e-approximate solution approach over
fixed-point methods is that the arguments do not require a knowledge
of functional analysis. Rather, a milder prerequisite of uniform conver-
gence is all that is necessary.

Definition 4.1. Define a function z : [0,a] — R as an e-approximate
integral-type solution to (1.1), (1.2) on [0, a] if:

x is continuous on [0, af;

f(s,z(s)) is continuous with respect to s € [0, a;

(41) [q]—1 i t

=0

for all ¢t € [0, a).
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In what follows, define and denote the infinite strip S C R by

S:={(t,p) :t€[0,a], p€ R}

The following result forms a theoretical basis for the results in this
section. It provides some (rather abstract) conditions under which
(1.1), (1.2) will admit at least one solution on [0, a].

Theorem 4.2. Let f : S — R be continuous, and let {e,}
be a sequence of positive constants such that €,, — 0 as m — oo.
If {zm} = {zm(t)} is a corresponding sequence of e, -approximate
integral-type solutions to (1.1), (1.2) on [0, a] for which there exist non-
negative constants K and Ky such that
(4.2)

|f(t,2m (t)| < Klzm ()| + K1, for allt € [0,a] and m =1,2,...,

then there exists a subsequence {Tm, } = {Tm, ()} of {zm} (M1 < ma <
-++) that converges uniformly to a solution x = z(t) of (1.1), (1.2) on
[0, a].

Proof. Let {x.,} be a corresponding sequence of &,,-approximate
integral-type solutions to (1.1), (1.2) on [0, a], and define the sequence
of functions {r,,} = {rn(t)} for all t € [0, a] via

[q]—1 ; t
At _
gy 0= 2 S0+ s [ =97 () ds
i=0 :
forallm=1,2,....

Now, as f and each x,, are continuous functions, it follows that each
Tm is continuous on [0,a]. Furthermore, since each x, is an ep,-
approximate integral-type solution, combining (4.1) and (4.3) we have
|rm ()] <em forallt € [0,a] and m=1,2,....

Now, as &, converges to zero from above, we can choose a constant
v > 0 such that &, < « for each m. Thus, for all ¢ € [0,a] and
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m=1,2,..., from (4.2) and (4.3) we have

fgl-1 , ;

ztz 1 ‘ q—1
> S+ g [ =9 () ds

=0

|2m (8)] =

a1, ‘
< ( > A;! +7) +ﬁ/0 (t = 5)17" [Klam(s)| + K] ds.

=0

Thus, for m = 1,2,..., we have (3.1) holding with: p(t) = |z, (t)];
A= Ei@o_l[(Aiai)/i!] +v B =K and C = K;. Lemma 3.1 is
applicable, guaranteeing the existence of a constant v > 0 such that
|zm ()] <o for all t € [0,a] and m =1,2,..., where

— (4) i
(7 Lyolel w) E,(Ka%)
(4.4) vi= ¢ +& (B (Ka?) — 1] for K > 0;
_ (i) i q
(’Y + Zz@o te z(!O)‘a ) + F[((;J(rll) for K = 0;

and thus {z,,} is uniformly bounded by v on [0, al.
From (4.2) we now see that

[f(t2m (1)) < pi= Ko + K,

(4.5)
for all t € [0,a] and m =1,2,....

Define the sequence of functions {z,,} = {zm(¢t)} by

[q]—-1 Aiti 1 t ot
(46) Zm(t) := ; i +W/o (t—9)T"f(s,zm(s))ds,

forallt € [0,a], m=1,2,....

We thus have zﬁ,ﬁ,)(O) = A, form=1,2,... andeachi=0,...,[q] —1.
Now (4.5) yields

f[q]—-1 ;
|A;|a? a?
m(t)] < E , foralltelo, dm=1,2,....
|zm (t)] < 2. +uF(q—|—1) or a [0,a] and m

Thus, the sequence zy, is uniformly bounded on [0, a].
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We claim that {z,} is equicontinuous. For ¢ € (0,1] and for
m=1,2,... and any t1,ts € [0,a] with t; < {9, (4.5) yields

[2m (t1) = 2m (t2)]

1 [t -1
W/o (t1 — )T f(s,xm(s)) ds

b ’ —8)97 (s, 2 (s)) ds
7 [ = ()

1 b q—1 qg—1
= ‘F—)/O [(f,l - S) - (t2 - 5) ] f(S,J?m(S)) dS

(q

1 h a—1
_@/tz (ts — 8)771 f(s5, () ds

<2ty — t1)7 + 9 — 1] —H
—[(2 1) +1 Q]F(q—l-l)
1
<ty —tq)—H
<20t =) Lg+1)

If ¢ > 1, then the polynomial Zi@OA(Aiti)/i! has a continuous and
uniformly bounded derivative on [0, a] and, as such, there is a constant
L > 0 with

[q]—1 i [q]—1
At At
2; ] — z; ] < L|t1 — t2|

Thus, for ¢ > 1 and for m = 1,2,... and for any t¢1,ty € [0,a] with
t; < tg, (45) yields

[q]—1 [q]—1

At Ayt
Z le_ Z Z!Q

@‘/ (tr = 5 f (5,0 (5)) s
ol

[2m (t1) = 2m(t2)| =

—sql s, xm(s))ds
g [ s d



294 CHRISTOPHER C. TISDELL

< Lty —t1)

1 t1 q—1 _ _ )t s 2 () ds
W/o [(tr=9)T" = (k2 = )" ] f(s,2m(s)) d

_ L " — S q-1 S, Tm (S S
o / (t2 = )L (5,2 (5)) d
< Lty —t1) + [2(t2 — t1)7 + 17 — t3]

"

_r
I(g+1)

< (t —tl)(L+2ﬁ>,

where we have assumed to—t; < 1 and g > 1, yielding (ta—t1)? < to—t3.
Now, given any 1 > 0 we may choose d; = ¢y min{1,I'(¢+1)/(LT' (¢ +
1) +2p)} to ensure |zpm,(t1) — 2m(t2)| < €1 whenever to —t; < dy.

Thus, {zy,} is uniformly bounded and equicontinuous on [0,a] and
the Arzela-Ascoli selection theorem [13, Selection theorem 2.3, page 4]
ensures that there is a subsequence {zp,} of {z,} and a continuous
function x = x(¢) such that z,,, tends uniformly to z on [0, a].

From (4.3) and (4.6), we see that
|y (8) = Zmy (D) < [rmy (B)], for all ¢ € [0, a],

and since r,, converges uniformly to zero on [0, a], it follows that z,,,
converges uniformly to = on [0, a]. Now, since z,, is uniformly bounded
by v on [0, a] we must have |z(t)| < v for all ¢ € [0, a].

If we define the set R, by
Ry :={(t,p) : t € [0,a], |p| < v}

then the uniform continuity of f on R, yields

fCam () — f( ()
uniformly on [0, a] and so

lim [ (t—s)7 f(s,2m, (s))ds

k—o0 Jq

= /0 (t — )7 f(s,2(s))ds, forallte0,al
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We conclude that x = x(t) satisfies

a1 .
x(t) = L—l——/ t—38)17 " f(s,z(s))ds, forallte]l0,al,
=3 Tt [ € et 0.d
and so our limit function x is a solution to (1.1), (1.2) on [0, a]. o

Theorem 4.2 assumes the existence of certain e-approximate solutions
to (1.1), (1.2). This condition, in isolation, may be challenging to verify
in practice. The following result furnishes easily-verifiable conditions
under which the conditions of Theorem 4.2 will hold.

Theorem 4.3. Let f : S — R be continuous. If there exist non-
negative constants K and Ky such that

(4.7) [f(t,p)| < K|p| + K1, for all (t,p) € S,

then for each € > 0 there is a corresponding e-approximate integral-
type solution to (1.1), (1.2) on [0,a] and, as such, there is a solution
x =xz(t) to (1.1), (1.2) on [0,a].

Proof. For each € > 0 we construct a corresponding e-approximate
integral-type solution to (1.1), (1.2) on [0,a]. This ensures that we
can choose any sequence of positive constants {e,,} such that €,, — 0
as m — oo with {z,,} = {xm(t)} a corresponding sequence of &,,-
approximate integral-type solutions to (1.1), (1.2) on [0,a]. In view of
(4.7), we will see that (4.2) will hold and so, by Theorem 4.2, we will
see that (1.1), (1.2) will have at least one solution on [0, a].

Let 6 > 0 be such that 0 < § < a, and define the function z(¢; ) for
all t € [0,a] as follows:

Zi@o—l Az—,t for all ¢ € [0, 4];
x(t;0) := 1@0—1 Az’—,tL
+ﬁ Ot_é(t —8)?7 L f(s,2(s;0))ds for all t € [4,al.

Note that the continuity of f ensures that, for each § > 0 and all
t € [0,a], the function x(t;d) is well defined and continuous for each
fixed 6 > 0 and all t € [0, a].
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We can show, in a similar manner as in the proof of Theorem 4.2, that
x(t; 0) is uniformly bounded on [0, a] by employing (4.7) and Lemma 3.1
to obtain |z(¢;0)] < v for all ¢ € [0,a] with v defined in (4.4). Also,
(4.7) then leads to

|[f(t,2(t;0))] < p:=Kv+ Ky, forallte]l0,al.

Now if we define a function ((¢; ) for all ¢ € [0, a] by

0 for all ¢ € [0, d];
t—o forallteldal;

((t;0) :—{

then, for all ¢ € [0,a], we have: 0 < ((t) —¢ < d; and

1 ¢(®) -1
< pU— t—s)" " ds
ILLF(Q)/t (=)

[C(t) —t]7 >
T+ 1) = g+

! 0 g—1 .
‘m/t (t—s) f(S,(E(S,(s)) ds

Thus, for all ¢ € [0, a], we have

[q]—1

gy NS A L e e s ds
w60~ 3 G g f, -9 st

= }i / = o s (s 0)) ds

5‘1
<
T(q) :

~"T(g+1)

For any given £ > 0 if we choose § such that

d‘(q—f—l)]l/q}’

O<5<min{a,[
I

then we have

5‘1
7 <&

L(g+1

and so our z(t; §) will be a corresponding e-approximate integral-type
solution to (1.1), (1.2) on [0, a]. O
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Theorem 4.3 addresses [5, Remark 6.6]. The following example
illustrates the ideas of Theorem 4.3.

Example 4.4. Consider the IVP

Dz — z(0)] =t + 2zsinx
z(0) =1

with 0 < ¢ < 1. The IVP has at least one solution on [0, a] for each
a € (0,00).

Proof. In this example we have a special case of (1.1), (1.2) with:
f(t,p) =t +psinp and A = 1. If we choose S to be the strip

S:={(t,p):t€[0,a],p € R},
then for all (¢,p) € S, we have

|f(t,p)| = [t + 2psinpl|
<2[p[ +a,

and so (4.7) holds with K = 2 and K7 = a. Furthermore, f: S - R
is continuous. Thus, Theorem 4.3 holds and the claim follows. ]

It would seem that, in general, the choice of a subsequence of the &,,-
approximate integral-type solution {,,} in the proofs in the preceding
results is necessary. However, if it is known that there is, at most,
one solution to (1.1), (1.2) on [0,a], then under the conditions of
Theorem 4.3, every sequence of ,,-approximate integral-type solutions
{zm} for which e, — 0 must converge uniformly to the solution of
(1.1), (1.2). If this is not the case, then there would be at least one
Em-approximate solution {z,,} with €, — 0 which diverges at some
point ¢t € [0,a]. Thus, there are at least two subsequences of {x,}
which converge to distinct limit functions with both of these functions
being a solution to (1.1), (1.2) on [0, a]. However, this would contradict
the assumption of uniqueness.

The following definition is somewhat complementary to that of Defi-
nition 4.1.
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Definition 4.5. Define a function ¢ : [0,a] x D € R? — R an
e-approximate differential-type solution to (1.1) on [0, a] if:

D? (¢ — Trq1-1l¢]) is continuous on [0, al;
(t,p(t)) € [0,a] x D, for all ¢t € [0, al;
‘Dq (gp — T[q]_l[go]) (t) — f(t, go(t))‘ <e, forall t €0,a].

Remark 4.6. The definition of an e-approximate differential-type
solution can be relaxed. For example, D9(¢ — T1q1—1[¢]) could have
simple discontinuities at a finite number of points W in [0,a], and
the final line of Definition 4.5 would then be relaxed to hold for all
t € [0,a] — W. However, the simpler definition will suffice for our
requirements.

The following result gives an estimate on the difference of two e-
approximate differential-type solutions to (1.1).

Theorem 4.7. Let f:[0,a] x D C R?> — R be continuous, and let
L > 0 be a constant such that
(4.8) |f(t,u) — f(t,v)| < Llu—v|, for all (¢t,u),(t,v) € [0,a] x D.

Let o1 and @9 be, respectively, e1- and eq9-approzimate differential-type
solutions to (1.1) on [0,a]. If § > 0 is a constant such that

[q]—-1 k
k k t
> (¢0) - ¢" ) E‘ <o, forallt€0,a]
k=0
then o1 and @2 satisfy
e1+e¢
(49) lp1(t) = @2(t)] < 6B (Lt1) + = [Ey(Lt?) — 1],

for all t €10, al.

Proof. Since each ; is, respectively, an ¢;-approximate differential-
type solution to (1.1), we have

(410) 1D (i — Tig1[9]) (8) = £t @s(®)| < i, for all ¢ € [0,a]
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for ¢ = 1,2. Thus, applying I to both sides of (4.10) for ¢ = 1,2, we
obtain

lal=1 (k) ;o\ k t
i) Je = Y B — o [ il ds
k=0
Eitq
= m, for all t € [O,G/].

Adding together the two inequalities contained in (4.11) and using the
inequality |a — 8| < |a| + |B], we obtain

=1 (k) vk [941=1 (K)o sk
1412) fiou(t - pate - (3 ELOE -y 2 O

k=0 : = k!
1 t -1
B W/o (t = )T [F (s 01(5)) = f(5,02(5))] ds
(g1 +e2)td
m, for all ¢t € [0, a].

Now let
p(t) == |e1(t) — p2(t)], forallt € [0,a].

Substitution of p into (4.12) coupled with a rearrangement and use of
the inequality |a| — |8] < |a — S| then gives for all ¢ € [0, a]

[q]—1 [q]—1
qz RO Z o (0)eF

p(t) S k' k'
k=0 ’ k=0 ’
1 ¢ a—1 (61 + Eg)lfq
+W/o (t—s) |f(8,801(8))—f(8,802(5))|d8+m
L ' _g)at s)ds (€1 + &)t
S6+T(q)/o(t J© Lp(s)ds L(g+1)

1 [t -1
=0+ m /0 (t — S) [Lp(S) + (61 + 82)] ds,

where we have used (4.8). An application of Lemma 3.1 then yields the
bound (4.9). O
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Remark 4.8. Theorem 4.7 is the best possible in the sense that equal-
ity can be attained in (4.9) for nontrivial functions ¢1,¢s. Consider,
for 0 < ¢ < 1, the differential equation

DY (x —z(0)) =Lz, L>0,
and let o1, 9, respectively, satisfy

D (p1 —¢1(0)) = L1 —e1, ¢1(0) = by
D7 (p2 — 2(0)) = Lz + €2, 2(0) = ba;

I

with b; < by. The above linear equations have solutions
€1 €1
(pl(t) = f + <b1 — f)Eq(Ltq)

_ e € ’
pat) = =7 + (b2+ L)Eq(u )

which satisfy

1) = p2(6)] = 2 [By (L) = 1]+ (b — 1) By (L21),

for all ¢ € [0, a] and so we have equality in (4.9).

Remark 4.9. If ¢ is an actual solution to (1.1), then 1 = 0 in (4.9).
Thus, under the conditions of Theorem 4.7, it follows that po — ¢ as
gg — 0 and § — 0.

Let D C R, and let f,g:[0,a] x D — R. Consider the two IVPs

(413) D7 (x - Trg-alal) () = F(t(t), 2P(0) =
(414) D% (x—Tppala]) (1) = g(t.2(t), 2D(0) = B,

i=0,...,[¢q] — 1, where o; and B; are constants such that each «;,
B; € D. The following result (related to [6, Theorems 3.2, 3.3]) relates
the solutions of (4.13) and (4.14) in the sense that: if f is close to g,
and if each «; is close to each corresponding ;, then the solutions to
the two problems are also close together.
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Theorem 4.10. Let f, g : [0,a] x D — R, and that assume there
exist constants L >0, € > 0 and § > 0 such that
|f(t,p) — f(t,@)| < Llp—ql|, for all (t,p), (t,q) € [0,a] x D;
F(tp) = gt,p) <, for all (t,p) € [0,0] x D;
[q]-1

Z (o _Bi):'_i <4, forallte|0,al.

i=0
If z1 and x2 are, respectively, solutions to (4.13) and (4.14) such that
each (t,z;(t)) € [0,a] x D for all t € [0,a], then

(4.15) |z1(t)—22(t)] < 5Eq(Ltq)+% [E,(Lt?) — 1], for allt € 0, a).

Proof. For each t € [0, a], consider

p(t) == |z (t) — 22(t)]
lq]—1

= Z{;(ai_ﬁi)%
1 ' q—1 —g(s,ra(s S
+@/O (t = 8)T [f(s,21(5)) — g(s,@2(s))] d
1 ! q—1 —
§5+‘@/0 (t =) [f(s,m1(s)) — f (5, 22(s))

+ f(s,2a(s)) — g(s,22(s))] ds

Lt—sq*lsxs—sxss
<ot g [ = e (9) = S(sma(s)]

* ﬁ/o (t = 5)T7 (s, 22(s)) — g(s,22(s))| ds
1 t q— et?
<ot g ) - ) bt s

We can now apply Lemma 3.1 above to obtain (4.15). O

Now consider (1.1), (1.2) together with the sequence of problems for
i=0,...,[q] -1
(4.16) ‘
D1 ({E - T[q]—l[x]) (t) = gk(ta x(t))a x(z) (0) = Ai,k; k= ]-7 2; s
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where gi and A; j are sequences (in k) with each g; being continuous
on [0,a] x D and each Ag € D . As a corollary to Theorem 4.10, the
following result assures solutions to (4.16) will converge to solutions to

(1.1), (1.2).

Corollary 4.11. Let f and each g be continuous on [0,a] x D.
Furthermore, let f and each gy satisfy
(4.17)

|f(t,p) = f(t,q)l < Llp—q|  for all (t,p), (t,q) € [0,a] x D;
(4.18)
|f(t,p) — g(t,p)| < ex  for all (t,p) € [0,a] x D;
(4.19)
[q]—1 ti

Z (A; — Ai,k)ﬁ

i=0 ’

<6p k=0,1...

where L > 0 is a constant and both € and 0y converge to zero. If xy
is a solution of (4.16) and x is a solution to (1.1), (1.2) on [0, a] such
that each (t,z(t)), (t,zx(t)) € [0,a] x D for all t € [0,a], then x, — x
on [0, a.

Proof. For each k, the conditions of Theorem 4.10 hold with the result
following from an application of (4.15). o

As an illustration of Corollary 4.11, the following example is pre-
sented.

Example 4.12. Let 0 < ¢ < 1, and consider the sequence of ITVPs
ki
Dz —z(0)] =z + Z Zj cosT
i=0

1
0)=14+-——, k=0,1,....
x( ) + k + 1 Y Y )
The IVP has at least one solution z on [0,a] such that xj converges
uniformly on [0, a] to a solution of the TVP
Dz — z(0)] =z + €’ cosx

z(0) = 1.
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Proof. In this example we have a special case of (4.16) with:

k .
t 1
tp)=p+> cosp;  Agp=1——
gk( 7p) p+ yard il COS P; 0,k k?+ 17

f(t,p) =p+etcospand Ag = 1.

Let D = R, and see that f and each gy are continuous on [0, a] x R.
Now, as Jf/0p is uniformly bounded and continuous on [0,a] x R,
it follows that there is a constant L > 0 such that (4.17) holds. In
addition, for each k and all (¢,p) € [0,a] x R, we have

k ; k .
t* t
|f(tap)_gk(tvp)|: |:€t—z—|:| COosp S et—z:5
i=0 i=0
[e’e] k : [e’e) 00 .
t* t th at
SIS S D SRSy
=0 i=0 i=k+1 i=k+1
SIS S
g e
T (k= (k1)

Thus, (4.18) holds with e, = a**1/(k + 1)le®. Finally, we see that
(4.19) holds with 6 = 1/(k + 1).

Thus, Corollary 4.11 holds and the claim follows. O

5. Successive approximations. The method of successive approx-
imations is a sequential technique that involves recursion and, as such,
is different from the sequential approach of Section 4. The idea is to
solve an equation of type

(5.1) y = F(y), F is continuous;

by defining a starting “point” yy and then introducing a sequence y,,
in a recursive fashion defined via

Ym+1 = Flym), m=1,2,....

If y,,, converges to some y*, then y* will be a solution to (5.1).
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The method of successive approximations for ordinary differential
equations is credited to Liouville [24, page 444] and Picard [28].
For the fractional order case of (1.1), (1.2) the method of successive
approximations has successfully been introduced in [6] and further
developed in [21, 22]. Therein, the sequence of functions {¢,,} =
{dm(t)} was defined in the following way:

(5.2)
f[q]—1 ;
At
Po(t) = ; R
(5.3)
iy
¢m+1(t) = Z ;l + W/O (t_s)qilf(qusm(s)) ds, m=1,2,....
=0 ’

Some of the main results in [6, 21, 22] for (1.1), (1.2) involve contin-
wous functions f: R — R, where R is the set

(5.4) R:={(t,p) eR*:tc[0,a], p— A <b}, b>0.

Under additional assumptions on f, such as: a Lipschitz condition (see
(6.5)); or weak monotonicity in the second variable; [6, 21, 22] showed
that the sequence ¢, converged uniformly on some subinterval of [0, a]
to a solution of (1.1), (1.2).

The assumptions of [6, 21, 22] naturally lead to the question: is
continuity of f alone enough to guarantee the convergence of the
sequence (or subsequence) of the successive approximations (5.2), (5.3)
to a solution to (1.1), (1.2)? An example is now presented that answers
this question in the negative.

Example 5.1. Let ¢ > 0 and 6 : [0, 1] — [0, 00) be a g¢-differentiable
function that satisfies: 6(0) = 0; 6(¢) > 0 for all ¢ € (0, 1]; € is strictly
increasing on [0, 1] and D6 is continuous on [0, 1].

Consider the IVP

(5.5) DY (z — Trg-ala]) (t) = f(t,z(t));
(5.6) 2(0)=0,..., z'197Y0) =0;



FRACTIONAL DIFFERENTIAL EQUATIONS 305

with f defined by

0 forall t =0, —oo < p < o0;
DY6(t) for all t € (0,1], p < 0;

F&P) =9 pag) — Doy forall t € (0,1], 0 < p < 0(t);
0 for all t € (0,1], p > 6(¢).

Although f is continuous on [0,1] x R, this property alone is insuf-
ficient to guarantee the convergence of the associated sequence (or a
subsequence) of successive approximations to a solution of (5.5), (5.6)
on any subinterval of [0, 1].

Proof. Define the sequence of successive approximations associated
with (5.5), (5.6) via

(5.7)

(5.8)

Srin (t) = ﬁ/o (t— )T (s, om(s)) ds, m=1,2, ...

Thus, we have

1 ' q-1 b t — )1 f(s s
0n(0) = g5 [ =9 @) ds = s [ =9 (5.0)d
_L ' — ) 1Dig(s) ds = I [C D9 —
=5 | (= s Do) as = 10 (Do) = o0

for all ¢ € [0,1]. The second iteration is

0a(0) = oz [ (=9 505 s

(q
I -1
ﬁaéu—@ F(s,0(s)) ds

_L ' _ s\ 1| pa S_qu)(s) s s =
ARAG )[D“) o) )] ds=0

for all ¢t € [0, 1].
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Similarly, ¢3(t) = 6(t) and ¢4(t) = 0 for all ¢ € [0, 1]. For each integer
m > 0, we obtain

dom(t) =0 and Pomi1(t) =6(t), forallt e [0,1].

Thus, ¢2m — 0 and ¢omy1 — 6 uniformly on [0,1] and so ¢y,
cannot converge to a limit on [0, 1] because the limit of subsequences is
distinct. Furthermore, neither of the limits of the above subsequences
are actually solutions to (5.5), (5.6) because

f(ta 0) 7é 0, f(tv Q(t)) 7é D (0 - T(q'\—l[e]) (t)a for all ¢ € (Oa 1]

It can be verified that a solution to (5.5), (5.6) is z(t) = 0(t)/2 for all
t € [0,1]. This particular solution cannot be obtained by the above
scheme of successive approximations. ]

The above example is an adaptation of a celebrated example formed
for the case of ordinary differential equations (¢ = 1) by Miiller [27]
and Reid [32, pages 50-51].

The following result is known as “enveloping” of solutions [14, page
865], where the sign of the error between the successive approximations
and the true solution alternates.

Define and denote the non-negative half-plane P by
P:={(t,p):t>0, pe R}

Theorem 5.2. Let f: P — R be continuous and satisfy
(5.9) ft,v) < f(t,w), for allv < w.
Let x = x(t) be a solution to

D (z = Tq-12]) (t) = = f(t,2(t))
on [0, 00) with z(t) < Zi@o_l @D (0)t? /3! for all t > 0, and consider the
sequence of successive approzimations {¢m} = {dm(t)} defined by

[q]—1

Aiti
bolt)i= > S,

=0

br(8) 1= dult) = o [ (0= (50 ds m= 12
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If zyp = 2 (t) denotes the “error”
Zm(t) == dm(t) — x(t), forallt >0 andm=0,1,2,...,
then

(5.10) (=D)Mzp(t) >0, forallt>0andm=0,1,2....

Proof. Tt can be shown directly that (5.10) holds for m = 0,1, 2.

Assume that (5.10) holds for some even number m = k > 2, so that
2z = ¢, —x > 0 on [0,00). Thus, for all t € [0,00), we have

(1) 21 (8) = — [Burs (6) — ()]
— s [ sy 00(6) — Sss25)] @
“ T ), s s, (s s, z(s s
>0

where we have invoked (5.9).

A similar result follows by assuming that (5.10) holds for some odd
number m = k > 3. Combining the above cases we see that (5.10)
holds by induction. O

Example 5.3. As an illustration of Theorem 5.2, consider the simple
equation with 0 < ¢ < 1

Dix — 1] = —ux,
which has the solution z(t) = E4(—t9) for t € [0,00). The successive

approximations defined in Theorem 5.2 then become the m-th partial
sum of E,(—t), namely,

y (t):iﬂ te0,00), m=0,1,....
m kZOF(qk+1)’ ) b b}

It has been shown in [30, pages 1115-1116] that E,(—t?) < 1 for all
t > 0. All of the conditions of Theorem 5.2 hold, and thus (5.10) holds.
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6. Fixed-point approach. This section is concerned with an
optimal application of Banach’s fixed point theorem [9, page 10] to
an operator associated with (1.1), (1.2). Banach’s theorem is simple,
elegant and quite wide-ranging. It applies to “contractive” mappings
between complete metric spaces, yielding the existence of a unique
fixed-point to the operator involved.

Theorem 6.1 [9]. Let (X,d) be a complete metric space and let
F: X — X. If F is contractive in the sense that there exists a positive
constant o < 1 with

(6.1) d(Fz,Fy) < od(x,y), foralz,ye X,

then F has a unique fized point u, that is, Fu = u for a unique
u € X. In addition, F™y — u for each y € X, where Fy = y
and F™Hly .= F(F™y).

The contraction condition (6.1) is sensitive to the metric d in the sense
that a mapping may be contractive on a set X under one particular
metric but not contractive on X under a different metric [9, pages
24-25]. Motivated to optimize this dependency, a new metric is defined
shortly that involves the Mittag-Leffler function. This particular metric
will be optimal in the sense that it forces the operator involved to be
contractive on the whole of X = C([0,a]) (the space of continuous
functions on [0, a]), rather than on a smaller set. In this way, Banach’s
classical theorem will directly apply and there is no need to firstly
obtain existence of a fixed point on a set of type C([0,h]), h < a, and
secondly to extend this solution to (1.1), (1.2) from [0, h] to the whole
of [0,a] as in [18], nor is there any need to appeal to more abstract
versions of Banach’s classical theorem as in [6].

Remark 6.2. Tt is well known [9, page 10] that, by beginning at an
arbitrary y € X, Banach’s theorem provides the following estimate
on the “error” between the mth iteration F"™y and the fixed point u,
namely,

m

(6.2) d(F™y,u) < 77— d(y. Fy).
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Let 8 > 0 be a constant and g > 0. Consider the space of continuous
functions C([0, a]) coupled with a suitable metric, either

s 2O =000
W)= BB
or

(6.3) do(z,y) :== rr%gx] |x(t) —y(t)|, the well known max-metric.
t€|0,a

The above definition of dg is a new generalization of Bielecki’s metric
[2], [9, pages 25-26], [10, pages 153-155], [33, page 44].

Some important properties of dg are now listed.

Lemma 6.3. If 3 > 0 is a constant and q > 0, then:
(i) dg is a metric;
(ii) dg is equivalent to the maz-metric do;

(iii) (C([0,a]),ds) is a complete metric space.

Proofs. (i) If 8 > 0 is a constant, then we have E,(8t?) > 0 for
all t € [0,a] and E; is continuous on [0, a]. The three properties of a
metric [4, page 21] are now easily verified.

(ii) Now, since Ey is continuous and strictly increasing on [0, a], we
have

L 1 1 foralite0,q
, for a ,al,
Eq(ﬂaq) - Eq(ﬂtq) N
and so
1
. _ < < .
(6 4) Eq(ﬂaq)d()(x7y) = dﬁ(ﬂ?,y) = do(l‘,y), for all €,y € C([Oaa])

Thus, (6.4) ensures that our metrics are equivalent.

(i) The completeness of (C([0,al]),ds) now follows from the com-
pleteness of (C([0,a]),do) and (ii). If {z,} is a Cauchy sequence in
(C([0,a]),do), then (ii) ensures that {x,} is a Cauchy sequence in
(C([Ov a])v dﬂ) as

m}lrllgoo do(xp, ) =0 implies m}rllrgoo dg(n, Tm) = 0.
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Furthermore, it can show shown [16, Example 3, page 32| that there
is a continuous function z on [0,a] such that lim,_, . do(zy,z) = 0.
As a result of (ii), we then have lim, o dg(xn,z) = 0. Hence, our
Cauchy sequence z,, in (C([0,a]),dg) is convergent and the limit is a
continuous function on [0, a]. Thus, (C([0,a]),dg) is a complete metric
space. O

Define and denote the strip S by

S:={(t,p):t€]0,a], pe R}

The main result of this section now follows.

Theorem 6.4. Let f: S — R be continuous. If there is a positive
constant L such that

(6.5) [f(t,u) — f(t,v)] < Llu—v|, for all (t,u),(t,v) € S,

then the IVP (1.1), (1.2) has a unique solution on [0,a]. In addition,
if a sequence of functions {x;} is defined inductively by choosing any
zo € C([0,a]) and setting

[q]-1
. - ALtk 1 ' _ g)a-1 A
szrl(t) - ~ A + F(q) /0 (t S) f(S,iL',L(S)) dsa

tel0,a, i=1,2,...,

(6.6)

then the sequence {x;} converges uniformly on [0,a] to the unique
solution = of (1.1), (1.2).

Proof. Since f is a continuous function on S, (6.6) is well defined.
Let L > 0 be the constant defined in (6.5), and let 8 := Ly where
v > 1 is an arbitrary constant. Consider the complete metric space
(C(]0,al]),dg), and let F be defined by
(6.7)

[q]—1 k t

[Fz](t) := Ait” + L/ (t—s)1 1 f(s,2(s))ds, te€][0,al

= kT

By Lemma 2.1, showing the existence of fixed-points of F' is equivalent
to showing the existence of solutions to the IVP (1.1), (1.2). Thus, we
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want to prove that there exists a unique x such that Fx = x. To do
this, we show that F': C([0,a]) — C([0,a]) is a contractive map with
contraction constant ¢ = 1/v < 1 under the dg metric and Banach’s
fixed-point theorem will then apply.

We now show that F'is contractive with respect to dg. For any z,
y € C([0,al]), consider

ds(Fz, Fy) == max |[Fxl<t> [Fy)(2)]

t€[0,a] (Bt‘?)
e e A )

- Fe9)as]
< s [ s [ Llals) — (o)l |
= %

< [ ot o D VO

1 1
< Ldg(z,y) max

t€[0,a] Eq(ﬂtq)m/o =)™ EQ(’BSq)dS}

= Lds(=.v) mox —Eq(l/ﬁtq)lq (CDQ(%)H

= Ldg(x,vy) fen[g’é] —Eq(lgtq) (Eq(ﬁt;)) - 1”

dg(z,y) [ 1 }
=" max |1 - ———
v t€[0,q] E,(Bt9)

S S AET]

v

where we have used (6.5) and § = Ly above. As v > 1, we see that F
is a contractive map with contraction constant o = 1/ and Banach’s
fixed-point theorem applies, yielding the existence of a unique fixed-
point = of F. In addition, from Banach’s theorem, the sequence {x;}
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defined in (6.6) converges uniformly in the norm || - ||g, and thus the
sequence {x;} converges uniformly in the max-norm || - ||o to that fixed-
point z. This completes the proof. a

The statement of Theorem 6.4 is not new, but the application of the
metric dg is novel and optimizes the proof. For example, if the max-
metric dy was used in the proof (as in [17]), then Banach’s theorem
would only be contractive on C([0, h]) with h < a and then a solution
to (1.1), (1.2) on [0,h] would need to be systematically extended to
the whole interval [0,a]. The proof of Theorem 6.4 illustrates that
the approach of [17] of existence-extension is unnecessary. In addition,
the proof of Theorem 6.4 demonstrates that, invoking more abstract
versions of Banach’s theorem is unnecessary: the basic theorem of
Banach will suffice. Theorem 6.4 addresses [5, Remark 6.10].

In view of Remark 6.2, the approach in the proof of Theorem 6.4
can be used to evaluate the rate of convergence of iterates. If z,
zo € C([0,a]) and B := Ly with v > 1, then (6.2) yields

—m

_1d@($0,F{E0), m=1,2,...,

dg(F™xg,x) < ] 7

and so
(68) ||me0 - £L'||0 < E(L’Ytq) 1 _ 7_1 on - FSC()”(), m= 1; 27 SRR
where || - ||o is the norm induced by the max-metric (6.3). The choice

v :=m/La yields a nice evaluation of the rate of convergence in (6.8),
namely,

lzo — Fxolo,

m — La

La\™ m
|E™xg — xllo < Ey (maqfl) (E)

m=1,2,....

The following result illustrates the dependency of solutions to the
IVP (1.1), (1.2) with respect to initial values.

Theorem 6.5. The solution supplied under the conditions of Theo-
rem 6.4 is Lipschitz continuous in A, uniformly in t. In addition, for
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any two sets of initial conditions A;, B; € R,

|J)(t; Ao, . 7A(qlfl) - x(t; BO7 . aB(q]71)|
[q]—-1 ai
< E (L) Y |Ai = Bi|l—, for allt €[0,a].
i—0 1.

Proof. Using (6.5) in a standard fashion, we obtain the estimate
|J,‘(f,; Ao, ce 7A(qlfl) - x(t; BO7 ce aB(q]71)|

1 ¢
] /0 (t —s)9 ' Lla(s; Ao, ... , Afg1—1) — 2(s; Bo, ... , Brgy—1)| ds

P
~ I(q

[q]—1 i

a
+ ) A Bil—
=0

for all ¢t € [0,a]. An application of Lemma 3.1 yields the desired
result. O

7. Degree theory approach. In this section a more modern
approach is taken to the existence of solutions to (1.1), (1.2) than
in previous sections. The aim is to generate sufficient conditions, in
as much generality as possible, that guarantee at least one solution to
(1.1), (1.2) exists on [0,a]. The method of the Leray-Schauder degree
[23, Chapter 4, pages 54-71] is used to do this.

Theorem 7.1. Let f : S — R be continuous, let h : [0,a] = R
be continuous, and let g : [0,00) — [0,00) be continuous and non-
decreasing. If

[q]—1

) )< h(t)g(\p— )

=0

At
il

), for all (t,p) € S,

and there exists a constant b > 0 such that

b

I -1
(7.2) 90 > tlgl[g);] T /0 (t—38)"""h(s)ds
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then (1.1), (1.2) has at least one solution x on [0, a] such that |x(t)| < b
for all t € [0, al.

Proof. We apply basic Leray-Schauder degree theory.

Consider the normed space (C([0,a]), ] - [[o) and define the closed
subset 2 C C([0,a]) by
<o}
=0

Let F be defined as in (6.7), and note that F is well-defined on 2. We
claim that F' : Q — C([0,a]) is a compact operator in the sense that:
F is continuous; F'() is a compact set.

lq]—1 Aiti

Q= {x € C([0,a]) : max

t€(0,a]

x(t) —

(]

1!

We show that F is continuous on 2. Our approach follows that of [6,
page 235]. Function f is continuous on the compact set R defined in
(5.4) and so f is uniformly continuous on R. This means that, given
any € > 0, we can choose a § = §(¢) > 0 such that

[f(t,u) — f(t,v)] < %F(q +1) whenever |u —v| < 4.

Thus, for x, y € Q, consider
I .
[Fz](t) — [Fy](t)] = W/o (=) [f(s,2(s)) = f(s,y(s))] ds

5P(Q+1)L ' _5)9 1 s
T ‘F@)/o(t yrd

Thus, for any given € > 0,

etd
= —<e¢.
al —

|Fax — Fyllo <& whenever || —yl|lo < d

with § chosen above.

To show that F(Q2) is a compact set, we show that F(Q) is equicon-
tinuous and uniformly bounded. The Arzela-Ascoli theorem [19, page
104] ensures F'(€2) will then be a compact set.

Since f is continuous on the compact rectangle R, there exists a
constant M > 0 such that

|f(t,p)| <M, forall (¢,p) € R.
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Let x € Q, and consider

[q]—1 ;
Attt
|- % 5

Thus, F(£2) is uniformly bounded.

Furthermore, for any 0 < t; < t3 < a, we have that, for any
given € > 0, we can choose a § such that, if [t — ;| < J, then
[[Fz](t1) — [Fz](t2)| < e. The proof of this step is virtually identical to
an analogous step in the proof of Theorem 4.2 and so is omitted.

Now consider the family of mappings
H(z,\) :=1I(z) — \F(z), forall (\,z) €[0,1] x Q

where I is the identity map. We claim that H # 0 on [0, 1] x 09,
ensuring that the Leray-Schauder topological degree of H on 2 relative
to 0 is well defined.

Suppose H(A,z) = 0 for some fixed A € [0,1] and some = € 0.
Thus, we have

[q]—1 A'ti
b= H(z(t), \) — i
e H(w(t), ) ; H

At -1
o /O@—s) f(s,2(s)) ds

L ! _Sqfl s
<fé}8‘,§]r<q>/o (=) N )g(

1 t
< max —— t—s)9  h(s (max
~ tef0,a) T'(q) /0 ( ) (s)g s€[0,a]

= max
te[0,a]
[q]—-1 Aisi

ORD I

i=

> ds
[q]—1 i
> ds

()= 2 Aﬁfl
=0

<g(b) /0 (t—8)1"h(s)ds < b,

max ——
10:a) T(q)

where we have used (7.2) and the assumption that g is nondecreasing.
We have reached a contradiction.
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Thus, the following degree calculations are well defined, and the
invariance of the homotopy property of the Leray-Schauder degree [23,
page 70] may be applied

degLs (H(, /\)7 Q, 0) = degLs (H(, 1), Q, 0) = degLs(H(-, 0), Q, 0)

[q]—1 ;
At
—degLs<I— Z T,Q,O) =1,

=0

with the value of 1 obtained since Zz-@o_l Ait'/i € Q. The above
calculations show that, for each A € [0, 1], there is an x € € such that
H(xz,A\) = 0. Thus, H(z,1) = 0 has at least one solution z € Q, with
this problem being equivalent to finding fixed points of F. Thus, our
solution to (1.1), (1.2) exists as claimed. o

Remark 7.2. Condition (7.2) will hold, for example, if

b al
73 —— > ——  Imax h t .
(7:3) g(b) = T(g+1) tefo,a] ®)

The following example illustrates Theorem 7.1.

Example 7.3. Consider the IVP

D[z — 2(0)] =

z(0) = 0.

The IVP has at least one solution on [0,1/4].

Proof. In this example we have a special case of (1.1), (1.2) with:
f(t,p) =teP; Ag =0 and ¢ = 1/2. Choose the strip

Siya:=A{(t,p): t€[0,1/4], p € R}.
Note that, for all (¢,p) € Si/4, we have

£ (t,p)| = [te?] < tel?!
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and so (7.1) will hold with: h(t) = t and g(|p|) = e?l. Now choose
b=1/2 and, in view of (7.3) and its context, we see that

q 1/2
a4 max h(t) = 7(1/4)
€[0,a

_ t
(g +1) tefoa T(3/2) telo)a
(1/4)%/2

T T(3/2)
1

4/ 27

Also,
b 1/2
= / ~ 0.3.

g(b) €2
Thus, (7.3) holds and Theorem 7.1 may be applied. O

In a similar style to Theorem 7.1 the following result ensures the
existence of at least one “local” solution to (1.1), (1.2).

Theorem 7.4. Let f : S — R be continuous, h : [0,a] — R
continuous and g : [0,00) — [0,00) continuous and non-decreasing.
If (7.1) holds, then there is a § < a such that (1.1), (1.2) has at least
one solution x on [0, d].

Proof. The proof is very similar to that of Theorem 7.1 and so is only
outlined. Given g and h, choose a b > 0 and ¢ < a sufficiently small so
that

b 1 /t .
—— > max — t— )" "h(s)ds,
o)~ T Jo YT

and then apply similar principles as in the proof of Theorem 7.1 in the
normed space (C([0,6]),]| - |lo) and to the operator F' on 2, but with
t € [0, a] replaced by t € [0, d]. o

Acknowledgments. Inequality (3.2) in Lemma 3.1 was sharpened
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