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Abstract

We are concerned with the existence of solutions for fractional integro-differential
equations with state-dependent delay on an infinite interval. Our results are based on
Schauder’s fixed point theorem combined with the diagonalization process.
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1 Introduction

In this paper, we study the existence of mild solutions, defined on the positive semi-infinite
real interval J := [0, +00), for semilinear integro-differential equations of fractional order

— (t2
Y () - f t ) AY()ds = f(t,ypuy)s €. t€] (1.1)

Yo=¢€B, 1.2)

where 1 <@ <2 and A : D(A) C E — E is the generator of an integral resolvent family
defined on a complex Banach space (E, |-|), the convolution integral in the equation is known
as the Riemann-Liouville fractional integral, f : [0,+00)X B — E and p : [0,00) X B — R
are appropriated functions. For any continuous function y defined on (—oo,+c0) and any
t > 0, we denote by y, the element of 8 defined by y,(6) = y(t + 0) for 8 € (—o0,0]. Here y,(-)
represents the history of the state from each time 6 € (—oo,0] up to the present time . We
assume that the histories y, belongs to some abstract phase space B, to be specified later.

*E-mail address: benchohra@univ-sba.dz
TE-mail address: sara_litimein@yahoo. fr



14 M. Benchohra and S. Litimein

Fractional integro-differential equations arise in modeling processes in applied sciences
(physics, engineering, finance, biology ...). Many problems in acoustics, electromagnet-
ics, viscoelasticity, hydrology and other areas of application can be modeled by fractional
differential equations; see the books [20, 22, 26].

The Cauchy problem for abstract differential equations involving Riemann-Liouville
fractional integral in the linear part have been treated by Cuevas and Souza in [12, 13],
where they studied S-asymptotically w-periodic solutions. Wang and Chen [28] consid-
ered a Cauchy problem for fractional integro-differential equations with time delay and
nonlocal initial condition. Uniqueness and existence results of mild solution for fractional
integro-differential equations with state-dependent delay on a semi-infinite interval have
been established by Benchohra and Litimein [10] in Fréchet spaces.

Many properties of solutions for differential equations and inclusions, such as stability
or oscillation, require global properties of solutions. This is the main motivation to look
for sufficient conditions that ensure global existence of mild solutions for problem (1.1)-
(1.2). There are two major approaches in the literature to establish existence of solutions to
any problems on infinite intervals. The first approach is based on a diagonalization process
[1, 2, 3] whereas the second is based on the recent nonlinear alternative of Leray Schauder
type due to Frigon and Granas for contraction maps in Fréchet spaces [5, 6, 7, 8, 14].

In this paper, we study the existence of solutions for fractional integro-differential equa-
tions with state-dependent delay on an infinite interval. Our results are based on Schauder’s
fixed point theorem [15] combined with the diagonalization process.

2 Preliminaries

We introduce notations, definitions and theorems which are used throughout this paper.
Let C([0,n]; E), n € N be the Banach space of all continuous functions from J,, = [0, n]
into E with the usual norm |[y||,, = sup{|y(?)| : 0 < ¢ < n}.
B(E) be the space of all bounded linear operators N : E — E, with the usual supremum
norm

INllgey =sup { INO)| : [yl=1}.

A measurable function y : J, — E is Bochner integrable if and only if |y| is Lebesgue
integrable. (For the Bochner integral properties, see the classical monograph of Yosida
[29]).

Let L'(J,,E) denotes the Banach space of measurable functions y : J, — E which are
Bochner integrable normed by

bl = [ ol

In this paper, we will employ an axiomatic definition of the phase space 8 introduced
by Hale and Kato in [18] (see also [11]) and follow the terminology used in [21]. Thus,
(B, - llg) will be a seminormed linear space of functions mapping (—oo0,0] into E, and
satisfying the following axioms :

(A1) If y: (—co,n) — E is continuous on J, and yy € B, then for every ¢ € J,, the following
conditions hold :
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Dy eB;

(i1) There exists a positive constant H such that |y(¢)| < H||y||s ;

(iii) There exist two functions K(-), M(:) : Ry — R, independent of y with K contin-
uous and M locally bounded such that :

lyillg < K(@®)sup{ [y(s)| : 0 < s < 1} + M(D)llyoll-

(A3) For the function y in (A1), y; is a B—valued continuous function on J,.
(A3) The space B is complete.

Denote K, = sup{K(¢) : t € J,,} and M,, = sup{M(¢) : t € J,,}.

Remark 2.1. 1. (ii) is equivalent to |$(0)| < H||¢||g for every ¢ € B.

2. Since ||-||g is a seminorm, two elements ¢, € B can verify ||¢ —¥|lg = 0 without
necessarily ¢(6) = y(6) for all 8 < 0.

3. From the equivalence of in the first remark, we can see that for all ¢,y € B such that
ll¢ —yllg = 0 : We necessarily have that ¢(0) = y(0).

We now indicate some examples of phase spaces. For other details we refer, for instance
to the book by Hino et al [21].

Example 2.2. Let:
BC the space of bounded continuous functions defined from (—o0,0] to E;

BUC the space of bounded uniformly continuous functions defined from (—c0,0] to E;
> = {¢ € BC: lim ¢(0) existin E};
O .= {¢ € BC: elim ¢(0) = 0} , endowed with the uniform norm

llgll = supf{|p(®)] : 6 < O0}.

We have that the spaces BUC, C* and o satisfy conditions (A;) — (A3z). However, BC
satisfies (A1), (A3z) but (A,) is not satisfied.

Example 2.3. The spaces Cq, UC,, C° and Cg.
Let g be a positive continuous function on (—o0,0]. We define:

C, = {¢ € C((-0,0],E) : % is bounded on (—00,0]};

Cy ::{qsecg: lim 29 _

= 0} , endowed with the uniform norm
-0 g(6)

a lp(O)| |
||l = sup{w 1 0< O}.
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Then we have that the spaces C, and Cg satisfy conditions (A3). We consider the following
condition on the function g.

gz(;)e) t—o0 << —t} < 00,

They satisfy conditions (A;) and (Ajy) if (g1) holds.

(g1) Foralla>0, sup sup{

0<t<a

Example 2.4. The space C,,.
For any real positive constant y, we define the functional space C, by

C, = {¢ € C((=0,0],E): el_i)r_noo e”?¢() exists in E}

endowed with the following norm

]l = sup{e?’|¢(6)] : 6 <O}.
Then in the space C, the axioms (A1) — (A3) are satisfied.

Definition 2.5. A function f:JX8B — E is said to be an Carathéodory function if it
satisfies:

(i) for each t € J the function f(z,.) : B — FE is continuous;
(ii) for each y € 8B the function f(.,y) : J — E is measurable.

The Laplace transformation of a function f € L! ([0,00),E) is defined by

loc

L(H) :=a) = f Ooe‘”f(t)dt, Re(Q) > w,
0

if the integral is absolutely convergent for Re(1) > w. In order to defined the mild solution
of the problems (1.1) — (1.2) we recall the following definition

Definition 2.6. Let A be a closed and linear operator with domain D(A) defined on a Banach
space E. We call A the generator of an integral resolvent if there exists w > 0 and a strongly
continuous function § : [0, +c0) — B(F) such that

-1
1 (o]
(A—I —A) x= f e VS (f)xdt, Red> w,x € E.
a() 0

In this case, S (¢) is called the integral resolvent family generated by A.
The following result is a direct consequence of ([23], Proposition 3.1 and Lemma 2.2).

Proposition 2.7. Let {S(t)}>0 C B(E) be an integral resolvent family with generator A.
Then the following conditions are satisfied:

a) S(¢) is strongly continuous for t > 0 and S (0) = I,

b) S(®)D(A) c D(A) and AS (t)x = S (t)Ax for all x € D(A), t > 0;
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c) forevery xe D(A)andt > 0,

S®x=alt)x+ f a(t—s)AS (s)xds.
0
d) Let x € D(A). Then f a(t—s)S (s)xds € D(A) and
0

!
Sx=a(t)x +Af a(t—s)S(s)xds.
0

In particular, S (0) = a(0).

Remark 2.8. The uniqueness of resolvent is well-know (see Priiss [27]).

If an operator A with domain D(A) is the infinitesimal generator of an integral resolvent
family S(#) and a(¢) is a continuous, positive and nondecreasing function which satisfies
IS )l

——————— < o0, then for all x € D(A) we have
t—0* a(t)

o S(Ox—a()x
Ax= tl—lgl* (axa)(t)

see ([24], Theorem 2.1). For example, the case a(t) = 1 corresponds to the generator of a
Co—semigroup (see [9]) and a(t) = ¢t actually corresponds to the generator of a sine family
(see [4]). A characterization of generators of integral resolvent families, analogous to the
Hille-Yosida Theorem for Cy-semigroups, can be directly deduced from ([24], Theorem
3.4). More information on the Cyp—semigroups and sine families can be found in [9, 16, 17,
25].

Definition 2.9. A resolvent family of bounded linear operators, {S (#)};-0, is called uni-
formly continuous if
y_r)r‘}IIS(t) =S (9)llsE) =0.

3 Main results

Now we define the mild solution for the initial value problem (1.1) —(1.2).

Definition 3.1. We say that the function y : (—o0, +00) — E is a mild solution of (1.1)—(1.2)
if y(¢#) = ¢(¢) for all # <0 and y satisfies the following integral equation

!
y(t) = S ()¢(0) +f S—5) f(8,Yp(sy,)) ds  foreachteJ. 3.1
0
Set

Rp™) ={p(s,¢) : (s,9) € I X B, p(s,) < O}.

We always assume that p : J X B — R is continuous. Additionally, we introduce following
hypothesis:
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(Hy) The function t — ¢; is continuous from R(p™) into B and there exists a continuous
and bounded function L? : R(p™) — (0, c0) such that

ligrlls < L2@liglls  for every 1 € R(p™).

Remark 3.2. The condition (H,), is frequently verified by continuous and bounded func-
tions. For more details, see for instance [21].

Lemma 3.3. ([19], Lemma 2.4) If y : R — E is a function such that yo = ¢, then
sl < (M + LBl + Ky sup{iy(0);6 € [0,max{0, )1}, s € R(pT)U Iy,

where L? = sup L(1).
1eR(p-)

Theorem 3.4. Assume that
(H1) The operator solution S (t),c; is compact for t > 0.

(H2) The function f : J x B — E is Carathéodory.

(H3) There exists a function p € L'(J;R,) and a continuous nondecreasing function y :
R, — (0, 00) such that

Lf(t,w)| < p() ¥(||ullg) for a.e. t € J and each u € B,

(H4) For each n € N, there exists r,, > 0 such that

2> M ¢(Knrn+cn) fn P(S)ds
0

where
cni=(M,+ L¢ + KnMH)||¢||B

(HS) For each t € J and each bounded set B C B, the set {f(t,Yp(,,)),y € Blis relatively
compact in E.

Then the problem (1.1) —(1.2) has a mild solution on (—oo0,+00).

Proof. The proof will be given in two parts. Fix n € N and consider the problem

, ! (f— a2
y (t)—j(; %Ay(s)ds = f(t,Yory)), a.e. t€J,:=[0,n], (3.2)

Yo=¢ €SB, (3.3)

Let
B, =1{y: (—o0,n] — E : y|j0,,) continuous and y, € B},

where y|[o,, 1s the restriction of y to the real compact interval [0, n].



Fractional Integro-differential Equations with State-Dependent Delay 19

Part I: We begin by showing that the problem (3.2) —(3.3) has a solution y, € B,,. Consider
the operator N : B, — B,, defined by :

é(1), ifr<0;

N@y)(1) = (34

t
S (1) p(0) + f S(t—5) f($,Yps,0) A, ifreJ,.
0
Clearly, fixed points of the operator N are mild solutions of the problem (3.2) — (3.3).

For ¢ € B, we will define the function x(.) : (—o0,+0c0) — E by

x() =

o), if +<0;
S ¢0),  if te .

Then x¢ = ¢. For each function z € B, with zg = 0, we denote by z the function defined by

0, if t<0;
(1) =
z(), if teJ,.

If y(-) satisfies (3.1), we can decompose it as y(r) = z(¢) + x(¢), t > 0, which implies y; = z; + x;,
for every ¢ € J,, and the function z(-) satisfies

!
Z(l’) = j; S([— S) f(S,Zp(s’zS_'_xs) + Xp(s’zs_'_xs)) ds forte Iy

Let
BY={z€B,:720=0¢ B}.

n=

For any z € BY we have
llzlln = llzolls + sup{lz(s)] : 0 < s <n} = sup{lz(s)| : 0 < s <}

Thus (Bg, |l-1lz) is a Banach space. We define the operator F : Bg — Bg by :

1
F()() = fo S(t=5) f(8,Zp(s74x) T Xp(sz,4x,)) ds  fort € Jy. (3.5)

Obviously the operator N has a fixed point is equivalent to F has one, so it turns to prove
that F has a fixed point. We shall show that the operators F satisfies the assumptions of
Schauder’s fixed point theorem. The proof will be given in several steps.

Let

0

where r, is the constant from (H4). It is clear that C,, is a closed, convex subset of Bg.
Step 1: F is continuous.
Let z, be a sequence such that z, —> z in BY. Then for each ¢ € J,
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FG)®O-FQO = | fo S (=) LA Zqpiszy v + Xntazers)

(s, Zp(s,ZJ+xs) + xp(s,iﬁxs))] ds

!
M f (8. Zgp(s 25 +x0) F Xols.zgsx0))
0

- f(sezp(s,zjﬂcs) +xp(s,25+xs))| ds.

IA

Since f(s,.) is continuous, we have by the Lebesgue dominated convergence theorem

IF(zg) = F(2)lln = 0 as g — +oo.

Thus F is continuous.
Step 2: F(C,) CC,.
Let z € C,,, we show that F(z) € C,. For each t € J, we have

t
|[Fz(r)] < Mf 1f (8, Zp(s.2,+x0) F Xp(sze4x0))| S
0

IA

!
M j()‘ p(s) w(HZp(s,Eﬁxx) +xp(s,ZS+xS)”B) ds

IA

!
M f () ¢ (Kur + (M + L + K, MH)|$l) ds.
0
Set
cn = (M, +L? + K,MH)||¢ll5
Then, we have

1F2lln < M (Ko + 1) f p(s)ds.
0

By (H4), we have

IFzlly < rn.

Step 3: F(C,) is an equicontinuous set.
Let 71,72 € J, with T2 > 71, and z € C,,. Then
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|F(2)(12) = F(2)(T1)]

T1

< | IS E= =S @ =15 s + Hotsz )
0
T2
[ S 2= M6 Fsz a5z ]
i
T1 :
< f |S (72 - S) ) (Tl - S)Hf(S, Zp(s,Z_&xs) + xp(s,ZS-#x_v))I ds
0
T2
+ f IS (T2 = OIS (8, Zp(s254x,) T Xp(s.z2,4+x,))dS
T .
< YKt ) f 1S (12— )= 8 (71 = 9)|p(s)ds
0

+M ;.//(r,,Kn—f-cn)szp(s)ds.

The right-hand of the above inequality tends to zero as 7, —7; — 0, since S (¢) is uniformly
continuous. As a consequence of Steps 1 to 3, (HS) together with the Arzeld-Ascoli theo-
rem, the operator F is completely continuous.

Therefore, we deduce from Schauder’s fixed point theorem that F' has a fixed point
Zn € C,, which is a solution of problem (3.2) —(3.3) .

Part II: The diagonalization process

We now use the following diagonalization process. For k € N, let

(D), t € [0,ng];
up(t) = (3.6)

(), 1€ [ng,00).
Here {n};, € N* is a sequence of numbers satisfying
O<m<m<..<np<...7Too.

Let S = {uch,-
For k e N and ¢ € [0,n;] we have

!
Un, (t) = f S (t - S)f(s, (ﬁnk)P(S,(ﬁnk)x‘*'xs) + xp(sy(ﬁnk)s"'xs))ds'
0
Thus, for k€ N and ¢,/ € [0,n;] we have
3
U (1) =t (h) = f [S (=) =S (h = )11 (8, Un (s, )y +x,) T Xty )s+))AS
0

and by (H3), we have

t
ltt, () = 1ty (W) < Y () Kin, + Cnl)f 1S (t =) =S (h—9)|p(s)ds.
0
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The Arzela-Ascoli Theorem guarantees that there is a subsequence F| of N and a func-
tion vy € Bgl with u,, = v; in B?Il as k — oo through F7. Let Ny = Ny \ {1}.
Also for ke N and t,h € [0,n,] we have

[0, (1) — 0, (X)| < (1, Ky + Cpiy) f IS (t—5) =S (h—s)|p(s)ds.
0

The Arzela-Ascoli Theorem guarantees that there is a subsequence F7 of F and a
function v, € Bgz with u,, — v in Bgz as k — oo through F7. Note that vi =v; on [0,7,] since
F; CF,. Let F, = F; \ {2}. Proceed inductively to obtain for m € {3,4,...}a subsequence
F;, of F,_1 and a function v,, € Bgm with u,, — v, in Bgm as k — oo through F;,. Let
Fp=F;\{m}.

Define a function z as follows. Fix r € (0,00) and let m € N with s < n,,. Then define
Z2(t) = viu(t). Then z€ By, and 29 =0 .
Again fix t € [0, 00) and let m € N with s < n,,,. Then for n € F,, we have

!
unk (t) = f S(t_ s)f(s’ (ﬁnk)p(s,(ﬁnk)s‘*'xx) + xp(sv(ﬁnk)x"'xx))ds'
0
Let ny — oo through F), to obtain
!
V(1) = f S(t- S)f(savmp(&;msﬂs) + xp(s,me+xs))ds-
0
i.e
!
(1) = f S—19)f(s, Zp(s,25+xx) + xp(s,fﬁxs))ds-
0

We can use this method for each & € [0,n,,], and for each m € N. Thus the constructed
function y is a mild solution of (1.1) — (1.2). This completes the proof of the theorem.

4 An Example

To apply our abstract results, we consider the fractional differential equation with state-
dependent delay of the form

0
P ft (t— s Lugu(s,€)ds
_ Mt — o (u(t,0)),8)|
~ 3(e e+ lu(t = o (u(t, 0),€))’

ou
E(t’é:)_

t€[0,00), £ €[0,n],
4.1)

u(t,0) = u(t,m) =0, t € [0, 00),

u(@,8) = uo(6,%), 6 € (=00,0], £€[0,7],

where 1 < <2, 0 € C(R,[0,00)),y >0, L stands for the operator with respect to the spatial
variable & which is given by:
62

nga—gz—r, with r>0.
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Take E = L*([0,7],R) and the operator A := L : D(A) c E — E with domain
P &
DA):={uekE :u' €E, u(0)=u(r)=0}.

Clearly A is densely defined in E and is sectorial. Hence A is a generator of a solution
operator on E. For the phase space, we choose 8 = 8, defined by

By ={peC((-.0LR): lim e"9¢(0) exists}

with the norm

ligll, = sup e"Iy(@).
fe(—00,0]

Notice that the phase space B, satisfies axioms (A1), (A2) (see [21] for more details).
Set

YO(&) = u(t,§), 1€[0,00), £€[0,7].

P(O)(&) = uo(6,8), t€[0,00), 6<0.

e "p(0,4)

fte)é) = 3 +e)(1+9(0,8)

t€[0,00), £€[0,n].

p(t,¢) = 1= 0(¢(0,0)).

Theorem 4.1. Let ¢ € B, be such that (H,) holds, and let t — ¢; be continuous on R(p~).
Then there exists a mild solution of (4.1).
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