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Abstract

This paper is devoted to the study existence of locally/globally mild solutions for fractional differential
equations with ¥-Caputo derivative with a nonlocal initial condition. We firstly establish the local existence
by making use usual fixed point arguments, where computations and estimates are essentially based on
continuous and bounded properties of the Mittag-Leffler functions. Secondly, we establish the called -
Holder continuity of solutions, which shows how |u(t') — u(t)| tends to zero with respect to a small difference
[(t') — b (t)|?, B € (0,1). Finally, by using contradiction arguments, we discuss on the existence of a global
solution or maximal mild solution with blowup at finite time.
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1. Introduction

Fractional calculus is a branch of mathematics that studies integrals and derivatives of non-integer order. It is
thought about as a generalization of classical calculus. In fractional calculus, fractional differential equations
(FDEs) have an important role in numerous fields of study carried out by mathematicians, physicists, and
engineers. In recent years, FDEs have gained much attention from many authors [II, 2, B 4 [5] @, [I1]. The
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topic of existence, uniqueness of solutions and their properties is specially studied by making uses of many
types of fixed point theorem [6, [7), 8 [10].

In this paper, we consider the problem of finding a function X = X (¢), ¢ > 0, that satisfies the following
FDE with -Caputo derivative

{ @Da,wX(t) + )\X(t) = F(t,X(t))a t>0, (1)

X(0)+G(X) = Xo,
where ®D®? is the ¥-Caputo derivative of fractional order o € (0,1), defined by

1 1 d

PO = i v

¢
| @0 - v Xods, 0<a<t,

0
A > 0, ¢ is continuously differentiable and strictly increasing function on [0, 00), F, G are functions that will
be specified later, and X is a given initial value.

A simple case of the 9-function is ¥(t) = t, t > 0, where the ¥-Caputo derivative operator *D®¥ coincides

with the usual Caputo’s derivative ®D®. In this case, the existence, regularity, and solution properties for
the problem has been studied by many authors, such as [0} [7, [, 10] and references therein.

Now, let us briefly mention existing results of the problem. In 2018, Almeida-Malinowska-Monteiro [12,
Section 3| studied fractional differential equations with a Caputo derivative with respect to a kernel function

{ DXYX(t) = F(t,X(1), tela,b],0<agN, 2

k
Xfp}(a) = Xk k=0,1,2,...,n—1,

where n = [a] + 1, ngk](t) = [(1/9/(t))d/dt]* X (t), and XF, k = 0,1,2,...,n — 1, are given numbers. By

considering the globally Lipschitz assumption
|F(t,x) — F(t,y)| < Llz —yl|, Yo,y € R, Vi € [a,b],

the authors showed that Problem has a mild solution with a sufficiently small coefficient L. Moreover,
by the linear growth assumption

|F(t,(1§>‘ < LO —|—L1‘.%", Va € Ra vt e [CL,b],

they also proved that Problem has a locally mild solution in the interval [a,a + h] (with small length
h > 0). Samet-Aydi [13] studied Lyapunov-type inequalities for an anti-periodic fractional boundary value
problem involving 1-Caputo fractional derivative. Derbazi-Baitiche [14, Theorem 2| discussed the coupled
systems of ¥-Caputo differential equations with initial conditions

DAYX(t) = Fi(t,X(t),Y(t), te€[a,b],
Doty (1) = Faot, X(1),Y(t), t€ [ab], (3)
(X(a);Y(a)) = (Xa,Ya),

in Banach spaces, where the fractional order a belongs to (0,1]. They constructed the local existence of an
integral solution with a small restriction on coefficients of the nonlinearities Fy, F5 or small length b—a of the
time interval, where the MénchaAZs fixed point theorem and the technique of measures of noncompactness
had been combined. We also refer the reader to the papers [15] [16] [I7] and references therein for related
problems.

Problems with nonlocal (initial/boundary) condition have developed a rapidly growing area. With this
type of problems, investigations are not only motivated by theoretical interest, but also by the fact that life
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sciences problems. Involving in ¢ fractional derivative, we refer to the works [18] [19, 20l 2I] and references
therein.

In the mentioned results above, considered problems have been studied with the nonlinearities satisfying
globally Lipschitz or linear growth assumptions. Besides, these results only gave local existence of mild
solutions. In this work, we shall study the existence of a global solution or maximal mild solution with
blowup at finite time for Problem , where the nonlinearity F' is assumed to be locally Lipschitz continuity.

Our contributions are explained as follows:

e We firstly establish the local existence of a mild solution u € C(]0,Tp];R) by making use usual fixed
point arguments, where computations and estimates are essentially based on continuous and bounded
properties of the Mittag-Leffler functions. This result is local since we need a sufficiently small condition
on T(].

e Secondly, we establish the called -Holder continuity of solutions, which answer the question: How
does |u(t') — u(t)| tend to zero with respect to |¢(t') —(t)|%, B € (0,1)? Here, the essential tool is to
use differentiation of the Mittag-Leffler functions.

e Finally, by using contradiction arguments, we discuss on the existence of a global solution or maximal
mild solution with blowup at finite time. More specifically, we show that Problem has a globally
mild solution u € C([0, 00);R), or there exists Tiax < 0o such that Problem has a maximal mild
solution u € C([0, Timax); R) with limsup, ,,— |X(?)[ = cc.

The organization of this paper is divided into five sections. In Section 2, we recall some basic preliminaries,
contained functional spaces, Mittag-Leffler functions, and integral representation of solutions. In Section 3,
the local existence of a mild solution will be presented. Thereafter, we establish -Hélder continuity of
solutions in Section 4. Finally, maximal mild solution will be discussed in Section 5.

2. Preliminaries

2.1. Functional spaces and Mittag-Leffler functions

In this part, we present some basic functional spaces, where we will find solutions of the considered problem.
Firstly, let C([0,T];R) be the space of all continuous functions from [0, 7] to R, which is endowed with the
norm

| Xlcqomr) == sup |X ()], VX € C([0,T];R).
0<t<T

For o € (0,1), we define the called 1-Holder continuous space

o . _ . su ’X(tl) _ X(t)‘ o0
G (0. TER) = {X € G0, THR) o<ipter [0 — @ }

corresponding to the norm

X() — X(1)
X o . = Sup )
IXlezon® = Ry oy O~ H07

for all X € C7([0,T]; R).

In the theory of FDEs, the called Mittag-Lefller functions naturally appear, and they are important in
establishing the existence of solutions. It is thought about as a generalization of the usually exponential
function. These functions are defined by

Sk

Ea”g(z):;w, zeC,a>0,peR.
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Let us recall the following basic results of Mittag-Leffler functions, where their proofs can be found in many
literature of fractional calculus.

Lemma 2.1 ([1, 2, B]). Assume that 0 < o < 1. Then, there ezists a positive constant Cy = Co(«) such that

Co
1+ 2

E,p(—2) >0, pe{l;a}, Eui(—2)+ Eqa(—2) < , Vz>0.

Lemma 2.2 ([1, 2, B]). Assume that 0 < a < 1. Then, for X >0, and z > 0, the below differentiation hold

0.Fa1(—A2%) = =Xz By 0 (—22%),
82(20‘_1Ea,a(—)\za)) = zO‘_QEa,a_l(—/\zo‘).

2.2. Integral representation for solutions

In this part, we shall present some basic definitions of mild solution, its continuation, and maximal solution,
which are based on the following integral representation for solutions of Problem

X(t) = Ean(=A(t) = ¥(0))*) Xo + Ea,1 (=A% (1) — £(0))*)G(X)
+ /0 Y (8)(0(t) = ()" Eaa(=A1(t) = 9(s)*) F (s, X (5))ds. (4)

Here, this representation can be directly obtained by using the Laplace transform and its inverse, e.g. see [22,

Section 5| for more details. Since this work focuses on studying mild solutions (see below for its definition)
of Problem , we skip the proof of .

Definition 2.3 (Mild solutions). A function X in C([0,T]; R) is said to be a locally mild solution of Problem
in [0, T if it satisfies the integral equation . Morevoer, if a continuous function X : [0, 00) — R satisfies
, then it is called a globally mild solution of Problem .

Definition 2.4 (Continuation of mild solutions). Let X € C([0,T];R) be a mild solution of Problem (1)) in
[0, T]. If there exists a time 7' > T', and a function X € C([0,T];R) such that X|jg 7 = X and X is a mild

solution of Problem (1) in [0, 7], then X is called a continuation of X.

Definition 2.5 (Maximal solution). If a continuous function X : [0,7%) — R satisfies that
e X|[o,7] is a mild solution of Problem (1)) in [0, 7] for all T' € (0,7%),
e X has no continuation,

then it is said to be a maximal mild solution Problem .

3. Existence of locally mild solution

In this section, we present our main results, which are the existence of locally mild solutions. We consider
the following assumptions on the nonlinearities F, G.

e (H1) The function F' : [0,00) x R — R is continuous and there exist constants Ly > 0, p > 1 such
that

|F(t,2) = F(ty)l < Lp(jelP™ + [y~ e —yl,  [F(t,2)| < Lp|zf,

for all z,y € Rand t > 0.
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e (H2) The function G : C(]0,T];R) — R is continuous and there exist a constant Lg > 0 such that
IG(X) = GY)| <LcllX = Ylcpmnr), [GX) < LalXleqrr),
for all X, Y € C([0,T];R) and T € (0, 00).

In the following theorem, we discuss the existence of a locally mild solution of Problem , where
the method has been built from the usual fixed point argument, bounded properties of the Mittag-Leffler
functions, and the Lebesgue’s dominated convergence theorem.

Lemma 3.1. Let F' be defined by the locally Lipschitz assumption (H1), and X € C([0,T];R) with T € (0, c0).
Then, the following function

t TrX(t) = /0 V' (8)(W(t) = ¥(5))* ™ Eaa(=AW(t) = 9(s)*) F (s, X (s))ds

is continuous on [0,T).

Proof. Let t,h be satisfied that 0 < ¢ < t+ h <T. Then, by making some direct computations and using
the triangle inequality, one has

\TFX(t+h)—TFX(t)§/O I ()| F (s, X (s))|ds
+/O I (s)|F (s, X (s))|ds

+ [ T I ) (s X ()]s, 5)
where the integrands are given by
T4 (5) s= ()| (0t + ) — () = (B(8) — 9()> | Boa =AW (L + ) — 9(5)%),
T4 () = () ((1) — (5% B (“A(E+ B) — $(5))®) — Baoa =AW (1) — (5)*)],
T4 () = W () (E + B) — 9(3)™ Bral =AW (L + ) — 9(5)%).

It is sufficient to prove that the right hand side of tends to zero as h approaches zero from the right.
The first term fg I ;}1 (s)|F(s, X (s))|ds can be estimated as follows. It is useful to recall that ¢ is an increasing

function of t. Therefore, (¥(t+h) —1(s))*~L < (¥(t) —1(s))*~! for all 0 < s < t. By the bounded property
(2.1)) of the Mittag-Leffler function E, o, we deduce that

[(W(t+ 1) = ()27 = (1) = () Baa (=AWt + k) =9 (s))?)
= [((t) = () = @t +h) = () Eaa(=A@(t +h) — 9(s)%)
< Co[(W(t) —(5))* ™ = (w(t+h) —p(s))* ]
Consequently, by the locally Lipschitz continuity of the nonlinearity F,

[ B Ip G X (s)lds
< Co [ W00 () = (0 ) — ()15, X (o) s
< ol [ W)~ o) — (wle+ 1) w(s) X (9)Pds

= COLFHXH%([O,T];R) /0 () [(0(t) = () = ((t + h) —¥(s)* ] ds
(Y(t+h) = ()" noot

a

< 2CoLrlIXNE 0 11 §
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where the lateral limit holds by the continuity of ¢ function.
Now, we proceed to consider the second integral on the right hand side of . Since the composite function
s+ Eg o= (t) —1(s))®) is continuous on [0, ¢], the integrand tends to zero as h — 0T. In order to prove

that fot I;lg(s)]F(s,X(s))\ds — 0 as h — 0%, it is necessary to show the integrand is integrable on [0, ]
due to the Lebesgue’s dominated convergence theorem. Indeed, the bounded property of the Mittag-Leffler
function E, o(—z) reads that

| Ba,a(=A@(t+h) = 1(5))*) = Ba,a(=A (1) = 9(5))*)] < 2Co,
which subsequently implies
T4 () F (5, X ()] <2C0Le! (5)((t) — ()™ 1 X P2 7y

where we have used the assumption (H1). It is useful to note that the function s +— 1'(s)(1(t) — 1 (s))* ! is
obviously integrable on the interval [0,¢]. Summarily, we conclude that the limit fg I}’;(s)]F (s, X(s))|lds — 0
holds as h — 0%,

Next, we will consider the the last integral on the right hand side of . By employing the same techniques
as above estimates, one can check the following chain

t+h A t+h
/t Ips(s)[F (s, X (s))|ds < Co t W (8)(W(t+h) = () THEF(s, X(s))ds

t+h

<OLrIX oy [ V(WL +B) = () ds

(Y +h) —o(E)* noot

=CoLr| Xl 0, (6)

[0, TT;R)
which concludes the proof. O

Theorem 3.2. Let F,G be defined by the assumptions (H1)-(H2). If CoLg < 1, then Problem has only
a locally mild solution.

Proof. Firstly, it follows from CyLg < 1 that one can find 0 < K < 1 satisfying CoLg < K. We also observe
that the function T — (¢(T) — 1(0))® is increasing of T. Moreover, it tends to zero as T — 0T by its
continuity. Hence, there exists Ty > 0 such that

1 \o/ 20, \ & 1»
v < (o) (o) Xl %+ w00 ¢

which subsequently ensures

20| Xo| < o(K - CoLe) >1/(p—1)
K —CyLg 2Co Lr (¢ (To) — (0))« '

So, one can find a positive number Ry such that

2Co| Xo| a(K - CoLg) e
K~ CoLg ~ 10 < (2coLp<w<To> - w<0>>a> ®

Let us denote the ball Bg, := {u € C([0,To]; R) | lullc(o,mr) < Ro}. Then, Bg, is a closed convex,
nonempty subset of C([0,7p]; R). On this ball, we define the mapping

TX(t) = Ea1(=A@(t) — ¥(0))*)Xo + Ea1 (=AY (t) — ¥(0))*)G(X)
+ /0 V' (8)(W(t) = () Baa(=AW(t) = 9(s)*)F (s, X (s))ds
=:Tx,(t) + TaX(t) + TrX(t), tec]0,Tp] 9)
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where TpX is defined by Lemma [3.1] We will prove that 7 has a unique fixed point, which is a mild solution
of Problem . The proof will be divided into two steps by using contraction map theorem, bounded
properties of the Mittag-Leffler functions, and the Lebesgue’s dominated convergence theorem.

Step 1. Proving 7 well-defined on Bp,: It is useful to recall that the Mittag-Leffler function z — E, 1(—2) is
a continuous on [0, 00). Therefore, by the continuity and increasing assumption of ¥-function, the composite
function t — Equ 1(—A(¢(t) —1(0))®) is continuous on [0, Tp]. Hence, for ¢, h such that 0 <t < t+ h < Ty,
we have

| Txo (t+ 1) = Tt (O] < [Baa (=A@ (¢ + h) = $(0)%) = Baa (=AW (t) — %(0))*)|| Xol,

which invokes that Tx,(t+h) — Tx,(t) — 0 as h — 0. On the other hand, the assumption (H2) guarantees
that |G(X)| < La|| X | c(jo,m):r)- Hence, by similarly argument as above, there hold

[TeX(t+h) = TaX(t)]
| Ba,1 (=A@ (t + h) = 1(0))%) = Eap (=A@ (t) — (0))")||G(X)
[Baa (=A@t +h) = 9(0)*) = Eaa (=A®(t) = ¥(0)*)|Lall X oo m)r)»

which consequently yields that T X (t + h) — Te X (t) — 0 as h — 0%,

By the above arguments and applying Lemma [3.I] the continuity of 7X is concluded. Hence, it is
necessary to prove that 7 Bgr, C Bp,. For this purpose, we now let X € Bp,. Then, by the bounded property
of the Mittag-Leffler function Ey 1, it is obvious that [Tx, ()| + [T¢ X (t)] < Co|Xo| + CoLa|| X|lc(o,10)iR)-
Moreover, by the assumption (H1) also,

VANVAN

TrX(1)] < ‘/0 Y (8)(W(t) = () Eaa(=AW(t) = (s)*)F (s, X (5))ds

SCo/O W (8)(W(t) = () HEF (s, X (s))lds

<CoLpa (¥(Tp) — (0)* | X[, C([0.To};R)"

Summarily, we have

I TX @) <|Txo ()] + [T X (@) + |Tr X ()|
< ColXo| + CoLa | X lloo,m)m) + CoLra™ (¥ (To) = (01X 1% 0 1p1m)
< C()’X()’ + CoLgR + C()LFOzfl(w(To) — w(O))aRg (10)

By employing the conditions and together, we derive

Co|Xo| + CoLaRo + CoLpa™ ' (¢(Tp) — (0))* R

K —CyL K —CyL
< #RO—FCOLGRO‘F%GRO = KRy, (11)

Thus, |7X(t)| < Ry for all t € [0,Tp], namely, 7 Bgr, C Br,.

Step 2. 7 is a contraction mapping. Let us arbitrarily take X,Y € Bp,, and make slightly modifying tech-
niques in the previous step. Firstly, by using the locally Lipschitz assumption (H1) on F', one can see
that

F(s, X(5) — F(s, Y ()] < Le(IX 150z + 1V 5o 201X~ ¥ oz
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which according shows
[ TrX(t) = TrY ()] < /0 V' (8)((t) = 9(s))* T F(s, X (5)) — F(s,Y(s))|ds
< COLF/O V() ((1) = ()X ()P + [V (5)[P7H)| X (s) = Y(s)|ds

<acoLery ([ W0 - 66 ds ) 1X =Vl
=2CoLrRy o (U (T0) = w(0)*11X = Y loqo.mim-
By using the conditions and similarly as , one get
[ TrX(t) = TrY (¢)] < (K = CoLa) | X = Ylleqomr) (12)
Finally, taking the above estimate together gives that
ITX () - TY ()] <ITeX(t) — ToY ()] + [TeX (1) - ToY ()] < KIX = Yllogom:m):

Since 0 < K < 1, we conclude that 7 is a contraction mapping. Thus, it possesses only a fixed point in Bp,,
which is the unique locally mild solution of the problem. O

Corollary 3.3. In Theorem it requires the condition CyLg to establish the existence of a locally mild
solution. Hence, this result holds for the case G = 0. Namely, Theorem [3.2] also concludes that the problem

{ DX () +AX () = F(t,X(t), t>0, (13)

X(0) = X
has a locally mild solution in C([0, Tp]; R), where F' satisfies the assumption (H1).

Remark 3.3.1. Let us discuss the condition (@ Since the power 1/a — p/a is negative, we can observe
that: if the initial value Xg is large enough, then it requires that the local existence time Ty is sufficiently
small.

Remark 3.3.2. In the case ¢(t) = t, the 1-Caputo derivative °D*Y becomes the well-known Caputo deriva-
tive °D®. The respective problems for this fractional derivative have been studied by many authors, such as,

..

4. -Holder continuity

This section discusses Holder continuity of the mild solution given in Section 3. More clearly, we will show
that the difference |u(#') — u(t)| is bounded by [ (') — v(t)|? with a parameter 3 € (0,1). Suitably, we call
this by 1-Hoélder continuity of the solution.

In the following theorem, y-Hdolder continuity of the solution will be obtained, where techniques in Lemma
[B:1] can be improved by making use differentiation and bounded properties of the Mittag-Leffler functions.

Theorem 4.1 (i)-Holder continuity). Assume that F,G fulfills the assumptions (H1)-(H2) with CoLg < 1.
Let uw € C([0,T];R) be a mild solution of Problem . Then, u € Cg(lfya)([O,T];]R) for vo € [0,1], and it
satisfies the estimate

Ju() = u(®)] S [(t') = ("), vt e [0, T]. (14)

~
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Proof. For the sake of convenience, we assume that 0 < ¢ < ¢’ < T. By differentiation of the Mittag-Leffler
function Eq 1 given in Lemma [2.2) we have the following composite differentiation

OsEa1(=M(1(s) = 1(0))%) = ¢'(s)(%(s) = $(0))* ™" Ea,a(=A(¥(s) — 9(0))).

Therefore, upon the fundamental theorem of Calculus, there hold

[T (t') = Tt (8)| < [ Bt (= A@(H) = 9(0))%) = Eaa (=A@ (t) = $(0))*)]| Xol
"

OsEa 1 (=A(¥(s) — 9(0))")ds|| Xol

= A[Xol t V' (8)(¥(s) = ¥(0)* " Eaa(=A(w(s) — 1(0))*)ds

t / a—1 CO
SAXol | )W)~ O

SAXol [ #/(5)(ls) ~ 0(0)" 7 (AWs) — v (0) s,

where we have used the boundedness of Mittag-Leffler functions given in Lemma and note that 1 +
A((s) —¥(0)* > (A(¥(s) — (0)))~* for v, € [0,1]. Therefore, by making some direct computations,
one has

t/

| T (') — Toxo ()| < A[Xo| t W (8)(W(s) — (0))*(1-1) =14

() =1 (0)*" ) — ($(t) —1(0)* )
a(l —7a) .

= A[Xo|

Since a(1l —v4) € (0,1), the difference (¢(t') — 1/’(0))(1(1_7") — ((t) — w(()))o‘(l_%) is less than or equal to
(') — o(t))*1 =) This implies

T () — Toey ()] < — 501

i et S AR a(l—va)
< AL y) - vy,

Similarly, by using the assumption (H2), we can derive the estimate

ALG || X || (o,1):r)

|TGX(t/) - TGX(t)| < Oé(l — '704)

(W(t') = ().

Let us establish the 1-Holder continuity of the term 77 X. For 0 < s < r, applying differentiation of the
Mittag-Leffler function E, o in Lemma [2.2] yields that

3 [(0(r) = ¥(5))*  Eaa(=A(@(r) = ¥(s)))]
= ' (1) (W (r) = $(5))* *Baa1(=A(r) — 9(s))*).
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We then use the fundamental theorem of Calculus to obtain

TrX(t+h)—TrX(t)
/ / (510 [(9) — 9(5))* B (NW() — 0())] Fls, X (3))drds
T ) — ) B (CMWE) — () (s, X ()]s
= [ O ) B s (A ~ ), X )i
" V) — 9™ Eaa(-AGE) — 0(3)") P (s, X (5))ds
— /0 t /t ’ Ipa(r, s)F(s, X (s))drds + /t ’ Irs(t, 8)F(s, X (s))ds. (15)

The second term above can be estimated similarly as @, which helps to read that

COLF

/t (e o) (o, X(e))de ‘ o X1 0,1 (W () = w ()20,

where we have used the assumption (H1). By using this assumption and making some direct computations,
we estimate the first term of as follows

t/

Ipa(r,s)F(s, X (s))drds

t t
< Ll X ey [ [ ¥ OW0I00) e s

t . s a(l=vya)—-1 _ A s a(l—vya)—1
LA g [ W BT 00— 460)
p ($(t) = ()"0 7) — (') = 9(s))* ) 4 (P(t) — (t))* )
= COLFHXHC([(LT];]R) Oé(l . ’Yoc)[l . Oé(l . 704)] 3

where it is useful to note that a(1 — v4) € (0,1). Since the function # is increasing, the difference (¢(t) —
P(s))*1=7) — (4h(t') — (s))*(1=7) is obviously negative. By skipping this difference, we derive the below
estimate

ds

t Ip4(r,s)F(s, X (s))drds
CoLFp
(1 = 7a)[1 — a(l = 74)]

The conclusion of the theorem and the desired inequality are immediately obtained by taking the above
estimates together. O

X1 oy () — 26(£)) 7).

Remark 4.1.1. In the case ¥ (t) = t, the y-Holder continuity becomes the usual Hélder continuity. If the
Y-function is already Hélder continuous of exponent o € (0,1), then we can deduce from the inequality
that

u(t') — u(t)] < [p(t) — () |20 |1 — g7t =),

~ ~

for all t,t' € [0,T). Then, u is Holder continuous with the exponent oca(l — ~,).
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5. Maximal solution

In this section, we will study existence of the maximal mild solution to our problem with the initial value
condition instead of nonlocal condition. Explicitly, we will study Problem . We will show that Problem
has a globally mild solution u € C([0,00);R), or there exists a time Tyax < 0o such that Problem
has a maximal mild solution u € C([0, Tinax); R) with blowup at the finite time Tyyax.

For the purpose, we firstly present the following lemma, where we show that any mild solution X €
C([0,T];R) always has a continuation.

Lemma 5.1. (Continuation) Assume that F satisfies (H1). Let X € C([0,T];R) be a mild solution of
Problem . Then, it has a unique continuation.

Proof. We will prove this lemma by making uses of usual fixed point arguments also. According to the proof
of Theorem [3.2] we recall that X is the unique solution of the following integral equation in the interval [0, T']

X(t) = Ea 1 (=AW(t) — (0))%) Xo
+ /0 Y (8)(W(t) = ()" Eaa(=A1(t) = 1(s)*) F (s, X (5))ds. (16)
Let us denote M := sup{|X(#)||0 < ¢t < T}, N := M + X(T), and take a real number p such that

0 < p < M. Then, there always exists a sufficiently small number ¢ > 0 such that the following conditions
hold for all t € [T, T + ¢]

IN
D

| Xol[ Bax (=M1 (1) = $(0))%) = Ea1(=A@(T) = (0)))|

)

[ 00~ (6) Eaa( A0 — w())ds < o
T T
/0 Y)W = 05D Baia(-NB(E) = 0(5)*) = Baa(-A@(T) = 6())|ds < Lo,

T
/ V()] (@) = ()™ = ((T) = ()" Baa(=AW(T) = 9(s))*)ds < 8//\)/1,,
0

\

where the integrands are obviously integrable. With the parameters p, € as above, we now define the following
space

Ve = {)? e ([0, + ¢; R) ‘ Xz = X and [X(£) — X(T)| < p, Vt € [T, T + e]},

and the mapping 7T : Vye = C([0,T + €];R) as follows

TX(t) = Ea1 (-A($(t)

— Baa(— $(0))*) X0
4 /O & (5) ()

U($)* Baa(=A((t) = ¥(s))*)F (s, X (s))ds, (17)

for all ¢ € [0,T + €].
By Lemma T X is a continuous function of ¢ on the interval [0, T + ¢]. Moreover, since X o) = X,

we can observe from 1) and that TX ‘[07T] = X. Hence, in order to show that the mapping T is
well-defined, we need to prove the below inequality

ITX(t)— X(T)| < p, Vt € [T, T +¢. (18)
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Let us consider ¢ € [T, T + €]. Then, we also imply from the equations (16)-(17), and the identity X(s) =
X|jo,71(s) for all s € [0,T7] (since X € V,.) that

TX(t) = X(T) = (Ea (= A((1) = $(0)*) Xo — Ea1 (=A(T) = $(0))*) Xo)

+ < ; V' (8) (W () = ¥(5))* Baa(=AW(t) = 9(s)*)F (s, X (s))ds
T

— | )W) = () Baa(=A@(T) = 9(s)*) F (s, X(S))d8>

0

= (Ba,1 (= A@(t) = 1(0))")Xo = Ea,1 (=A((T) = (0))*)Xo)

0
=Jx,(t,T)+ Jp(t,T).

By choosing parameter € as the beginning of this proof, we have |Jx, (¢, T)| < p/8. Besides, upon the assump-
tion (H1), we can bound the nonlinear term |F'(s, X (s))| by NP. Henceforth, by some direct computations,
one can derive

Tp(t T)) < NP /T () () — () Baa(—A@(E) — (s))")ds
T

AP / F () () — ()™ Eaal(-AWE) — 9(5)%) — Eaa(-A@(T) — (s))*)|ds
T

A / H ()] ((0) — ()™ — @T) — () | B~ AW(T) — 6(5))*)ds,

which consequently yields |Jp(t,T)| < 3p/8. Summarily, we obtain , namely, the mapping 7 is well-
defined on V, .. Finally, by slightly modifying the above estimates, we can show that T is a contraction
mapping, and so it possesses a unique fixed point in V, .. This is the unique continuation of X. We complete
the proof. O

Thanks to the above lemma, we shall establish the existence of a globally mild solution or a maximal
mild solution with blowup at the finite time T,,x in the following lemma.

Theorem 5.2 (Maximal solution). Assume that F satisfies the assumption (H1). Then,
i) Problem has a globally mild solution X € C(]0,00);R); or

ii) There exists Tmax = Tmax(Xo) < 00 such that Problem has a maximal local mild solution X €
C([0, Timax); R) with limsup, - |X(t)| = oco.

Proof. We will prove this theorem by contradiction. Firstly, we denote
W= {T € (0, 0) ‘ Problem (T3) has a unique mild solutionX € C([0, T; ]R)}, (19)

and Tiax := sup W. Here, we note that T,y can be equaled to positive infinity. If T, = oo, then the part
i occurs. Conversely, if the time T,y is finite, namely Ti,ax < 00, then we shall prove lim sup, e | X (t)| =
oo. By contradiction, let us assume that there really exists a positive constant M such that | X (¢)] <M for
all ¢t € [0, Thax)-

Let {T,|n = 1,2,...} be a non-negative, non-decreasing sequence such that lim, ,oc 7, = Tmax. For
n > 1, k > 1, by making same computations and arguments as the proof of Lemma [3.1 one can check the
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below chain
(X (Totr) — X(Thn)|
< \Ea 1 —/\(lb(Tan) —1(0))*) = Ea,1 (=AM @(T) — 1(0))*)]| Xol

otk
+Z R';ﬁ ) F (s, X (s ))\ds+/T RES () F (s, X (s))|ds

n

\Ea | —A<¢(Tn+k> —(0))%) = Eaa(~A(T0) — (0))*)]1Xo|

Tn+k: n 0
+ZLFMP/ Ry (s )ds+LFMp/T Rk (s)ds 7% 0,
Jj=1 n

where the kernels RZJI;, 7 =1,2,3, are given by

REL(s) = 0/ (8)| (W (Tgr) — ()71 = ((Tn) — (5))* | Baa (=AW (Task) — 9(s))%),
Rig5(s) =1/ (8)(W(Tn) — () | Eaa( A(¢<Tn+k> ¥(5))%) = Baa(=AW(Ty) — 1(s))")
Riph(s) =1 <s><w<Tn+k> D(5))° ™ B (AW (Tng) — 9(5))%).

)

Hence, {X (T},)|n > 1} is a Cauchy sequence. Consequently, the limit lim,, -, X (7},) = finitely exists, which
allows to extend the function X to [0, Tinax| such that

a1 (=A((t) = 1(0))%) Xo
+ /0 V()W) = 9(5)* Baa(=AW(t) = ¥(5))*)F (s, X (5))ds,

for all ¢t € [0,Tmax]. Now, due to Lemma this solution has a continuation to an interval [0, Tinax +
€] with some ¢ > 0. This is a contradiction with . Therefore, by contraction, if T,,x < oo, then
limsup, ,,— |X(¢)] = o0 O
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