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EXISTENCE OF POSITIVE SOLUTIONS OF NONLINEAR
FRACTIONAL QUADRATIC DIFFERENTIAL EQUATIONS

K. HILAL, Y. ALLAOUIL, AND K. GUIDA

ABSTRACT. In this work, we prove the existence as well as approximations
of the positive solutions for an initial value problem of nonlinear fractional
quadratic differential equations. We use some properties of the Mittag-Leffler
functions and its relationship with fractional calculus. Also we obtain some
results regarding the existence of positive solutions using the Dhage iterative
method embodied in a recent hybrid fixed point theorem of Dhage in partially
ordered normed linear spaces.

1. INTRODUCTION

Fractional differential equations have received increasing attention during recent
years due to their application in various fields of science and engineering, such as vis-
coelasticity, electrochemistry, porous media and electromagnetism [7],[9],[10],[11].
For more details on this theory and application, we refer the readers to I.Podlubny
[14], Miller and Ross [13], Kilbas and all [8] and Zhou [16].

Very recently, the study of existence and approximation of the solutions for the
hybrid differential equations is initiated in Dhage [3] and Dhage and all [1],[2] via
hybrid fixed point theory.

C.Dhage and B.Dhage [3] discussed the following quadratic differential equations.
d[ x(t) ]+/\{ x(t) }
di | f(t,x(t)) [t x(t))

l‘(to) = z9 €R,

= g(t,z(t), t € J = [to, to + a

for A € RT where f : J xR — R* and g : J x R — R are a continuous
functions. They established the existence of positive solutions using the Dhage
iterative method.

From this work, we develop the theory of fractional quadratic differential equations
involving Caputo differential operators of order 0 < o < 1. We prove the existence
of positive solutions of the following fractional quadratic differential equations (for
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short FQDE):

o _z@®) | x(t) _ - _
(1.1) D{ t))} /\[f(t,ﬁ(t))] g(t,x(t)), teJ=[0,1]

(1.2) z(0) = z9€R,

where D denotes the Caputo fractional derivative of order «, where 0 < v < 1,
A>0, f:JxR — R*is a continuous function and g : J X R — R is a
L' — Caratheodory function.

We note that the (FQDE) (1) — (2) with A = 0 is considered by Hilal and Ka-
jouni [5], [6].

The rest of this paper is organized as follows: In section 2, we give some prelimi-
naries which are used in the sequal. In section 3 we prove our main results.

2. PRELIMINARIES

In this section, we introduce some definitions and results which are used through-
out this paper.

Definition 2.1. [15] Let z € C™[0,00) and n — 1 < @ < n, where n € N*, the
Caputo’s derivative of order « for function z : [0,00) — R can be written as

1 ! _sn—a—lx(n)s s
)/O<t ) (s)ds.

(2.1) Dox(t) = o)

Definition 2.2. [15] The fractional integral of order « is defined as

(2.2) () = s /0 (t — 5)°La(s)ds,

(a
which is called the Riemann-Liouville integral.
We give a useful lemma which plays an important role in the fractional calculus.

Definition 2.3. [12, 4] Let a, 8 > 0. The two-parameters Mittag-Leffler function
E, 5(t) is defined by the series expansion
E,3(t) = _—.

() ; (i £ )
Especially, if 5 = 1, E,1(t) becomes the one-parameter Mittag-Leffler function
Eoc(t)v i-e-a Ea,l(t) = E(x t)
Lemma 2.4. [12]
Let 0 < a <1, and A € R. Then for any t € [0,T)], we have

(1)- Let 0 < a < 1, and K,U € R"*"™. Then for any t € [0,T], it has

/0 (1=1) " B o (= K (—7))U (D 2)(F)dr = U (t)— B\ Uz(0)— K /0 (1=5)" " Bu (= K (t—8)*)Us(s)ds

(2)-
Dg UO ft= S)g(S)dS} (t) = /O DELF(0)()g(t = s)ds + g(t) Y [1155" F1(2).
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Lemma 2.5. [8, 4]
(a)- D& Eo[A(t — a)*](z) = AEL[AMz — a)?], (Re(a) > 0,\ € C)

(b)- (It = @) B s\t = )]) (1) = (2 = @) TP By s A — )],
with o’ >0, 8> 0 and p > 0.

(c)- [y tP 7 Ea g(At™)dt = 2P Eq i1 (A2%).

(d) |Eap(2)| < Crexp(o|z|”), for allo > 1 and p = Re(a)
The following definitions are useful in the sequel.
We conserve the same definitions given in Dhage [3].

Let E denotes a partially ordered real-normed linear space with an order relation
< and the norm || . ||.

Definition 2.6. [3] A mapping 7 : E — E is called nondecreasing if it preserves
the order relation <, that is if x <y implies Tz < Ty for all x,y € E.

Definition 2.7. [3] A mapping 7 : E — E is called partially continuous at a
point a € E if for € > 0 there exists a § > 0 such that || Tz — Ta ||< € whenever
x is comparable to a and || z — a ||< 0.7 called partially continuous on E if it is
partially continuous at every point of it.It is clear that if 7 is partially continuous
on F, then it is continuous on every chain C' contained in F.

Definition 2.8. [3] A mapping 7 : E — E is called partially bounded if 7(C)
is bounded for every chain C in E. T is uniformly partially bounded if all chain
T(C) in E are bounded by a unique constant.

T is called bounded if T(FE) is a bounded subset of E.

Definition 2.9. [3] A mapping 7 : E — E is called partially compact if 7(C) is
a relatively compact subset of E for all totally ordered sets or chain C in E. T is
uniformly partially compact if 7(C) is a uniformly partially bounded and partially
compact on E.T is called partially totally bounded if for any totally ordered and
bounded subset C of E, T(F) is a relatively compact subset of E. If T is partially
continuous and partially totally bounded, then it is called partially completely
continuous on F.

Definition 2.10. [3] An upper semi-continuous and nondecreasing function ¢ :
Rt — R* is called a D — function, provided ¥ (0) = 0. Let (E,<,| . ||) be a
partially ordered normed linear space. A mapping 7 : E — FE is called partially
nonlinear D — Lipschitz if there exists a D — function 1 : RT — RT such that

(2:3) I Tz =Ty < ==yl

for all comparable elements x,y € E. If ¢(r) = kr,k > 0, then T is called a
partially Lipschitz with a Lipschitz constant k.

Let (E,<,| . ||) be a partially ordered normed linear algebra. We denote

ET ={z € E| x> 0,where 0 is the zero element of E},
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K={ET CE|uveE" forall u,v e E"},
and P, (FE) is the set of all subsets of E.

The elements of the set K are called the positive vectors in E. The following
lemma follows immediately from the definition of the set I, which is oftentimes used
in the hybrid fixed point theory of Banach algebras and applications to nonlinear
differential and integral equations.

Lemma 2.11. [3] If uj,uz,v1,02 € K are such that uy < vy and ug < vy then
U1U S V2V2.

Definition 2.12. [3]
An operator T : E — FE is said to be positive if the range R(T') of T is such that
R(T) CK.

Theorem 2.13. [3] Let (E,<,|| . ||) be a regular partially ordered complete normed
linear algebra such that the order relation < and the norm || .|| in E are compatible
in every compact chain of E. Let A,B — K be two nondecreasing operators such
that

(a) A is partially bounded and partially nonlinear D — Lipschitz with D —

function ¥ 4,

(b) B is partially continuous and uniformly partially compact,

(¢) Mya(r) <r,r >0, where M = sup{|| B(C) ||: C € P.p(E)}, and

(d) there exists an element xog € X such that xg < AxoBxgy or zo > AxeBxg

then the operator equation

AxBx =z
has a positive solution x* in E and the sequence {x,} of successive iterations defined
by xpy1 = Axp,Bx,, n=0,1,...; converges monotonically to x*.

Let C(J x R,R) be the class of functions g : J x R — R such that

(i) the map t — g(¢,x) is measurable for each z € R, and
(ii) the map x — ¢(t,x) is continuous for each ¢ € J.

The class C(J x R,R) is called the Caratheodory class of functions on J x R
which are Lebesgue integrable when bounded by a Lebesgue integrable function on
J.

L'(J,R) denotes the space of Lebesgue integrable real-valued functions on J
equipped with the norm || . ||z: defined by

1
E HL1=/O | 2(s) | ds.

3. MAIN RESULTS:

Definition 3.1. By a solution of the FQDE, we mean a function x € C*(J,R) that
satisfies
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(i) ¢ — 77i7y s a continuously differentiable function for each x € R and
(ii) z satisfies the equations (1), (2) on J.

We consider the FQDE in the space C(J,R) of continuous real-valued functions
defined on J. We define a norm || . || and the order relation < in C(J,R) by

(3.1) | @ [|= sup ()],
tedJ
and
(3.2) x <y ) <y(t) forallteJ

Clearly, C(J,R) is a Banach algebra with respect to above supremum norm and
is also partially ordered with respect to the above partially order relation <. It is
known that the partially ordered Banach algebra C(J,R) has some nice properties
with respect to the above order relation in it. The following lemma follows by an
application of Arzela-Ascoli theorem.

Lemma 3.2. [3] Let (C(J,R),<,| . ||) be a partially ordered Banach space with
the norm || . || and the order relation < defined by (3.1)-(3.2), respectively. Then,
|| . || and < are compatible in every partially compact subset of C(J,R).

Definition 3.3. A function u € C'!(J,R) is said to be a lower solution of the FQDE

if the function t — % is continuously differentiable and satisfies

1(

at) . ul)

O]
u(0) < xg.

Similarly, a function v € C*(J,R) is said to be upper solution of FQDE if satis-
fies the above property and inequalities with reverse sign.

DO

[ <gtu), teJ

Consider the following assumptions:

(Aog) The map z — (o) 18 increasing in R for each ¢ € J.

(A1) f defines a function f:J x R — RT.

(A2) There exists a constant My > 0 such that 0 < f(t,z) < My for all t € J
and z € R.

(As) There exists a D — function ¢, such that

0< ft,z) = ft,y) < oz —y),
forallt € J and z,y € R, x > y.
(By) g defines a function g : J x R — R*.
(B2) There exists a function h € L'(J,R) such that g(t,z) < h(t) for all t € J
and z € R.
(B3) g(t,x) is nondeceasing in x for all ¢t € J.
(B4) The FQDE has a lower solution u € C1(J,R).

Lemma 3.4. Suppose that hypothesis Ag hold. Then a function x € C*(J,R) is a
solution of the FQDE
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x(t) _ x(t) B
.’E(O) o € R,

if and only if it is a solution of the nonlinear integral equation

Zo t —
z(t) = f(t,z(t) | ——Fao(At¥) + t—8)*1E, o\t — s)® sds),
(0= £2(0) (e Bl + (0= ) (At = 900
forallt e J.
Proof. Consider the problem Da{f(fg()t))} - A f(fgf()t))] = g(t).

By the relations (4.1.65) and (4.1.66) in [8], the integral equation has the solution

(3.3) a’(t)t» - /0 (L= )7 By (Mt — 5)™)g(s)ds + —2 OB (o).

ft 2 f(0,2(0))
According to the condition (1.2), we get

£(t) = f(t.2(1)) < EalM®) + [t — 8)* B a(A(t — 5>a>g(s>d5>.

Zo

f(07 SU())

Conversely, if we have

Lo

f(ov .130)

x(t) = f(t, ;v(t))( Eq,(At™) + fot(t —85) 1B, (At — s)o‘)g(s)ds>,

then

v <f(:(;2t))> = (fOt(t = 8)*  Eaa(A(t - S)Q)g(S)dS) +D~ (f((ioxo)Ea()\taO ,

Substituting x =t and a = 0 in the relation (a) in lemma 2.2, we have

DYE,(At%*) = AE,(At%).
This implies that:

Lo

f(ov $0)

Lo

Da( f(Ova)

E,(A\tY)) = AEo (At%).
Setting F(u) := u®"1E, o (Au®).

According to the relation (2) in lemma 2.1, we have
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D® [y F(t = 9)g()ds| = o D[ Eaa(As®)lg(t = $)ds] + g(¢) lim ' F ()

= Jo AT Baa(As)g(t = s)ds] + (1) lim I'~"F(t).

Setting ¢ — s = u, then we have

D [ fy F(t = 9)g(s)ds| (1) = o M=) Eaa (A=) )g(u)du+g(t) lim I'=F(2).

In the other hand, For o’ =1—a ,u==a,a =0 and t = z, in the relation
(b), lemma 2.2, we have

I'=et= 1B, o [A\tY] = E41[\t?], wish implies

g(t) lim I'"“F(t) = g(t) lim E,1[\t*] = g(t).

t—0+t t—0+

In conclusion:

a x(t) L) a t et ee(elds
7 (f<t,x<t>>>‘f(O,xoﬁEaW )+ Joy A=) B a(A(t=5)*)g(s)ds+g(1)

> (estm) (st ) =70

Finally, for ¢t = 0 in the relation (3.3) and by the hypothesis (Ag) which gives
us z(0) = zp we get

This completes the proof.

Theorem 3.5. Assume that hypothesis (Ag) — (As) and (By) — (By4) hold. Fur-
thermore, assume that

(Clexp(2)\p) (| hilp: +

‘f((ilo))>¢(r)<r,r>o,

then, the FQDE has a positive solution x* defined on J and the sequence {x,}5° 4
of successive approzimations defined by
(3.4)

(1) = [f(t,xna)](

0
f(0,20)

ort € R, where x1 = u, converges monotonically to x*.
) ) g

B (M) /O (t—s)a1Ea7a(>\(t—s)o‘)g(s,mn(s))ds),
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Proof
Set E = C(J,R), then, by lemma 3.1, every compact chain in E possesses the
compatibility property with respect to the norm || . || and the order relation < in

E. By an application of lemma 3.2, the FQDE (1),(2) is equivalent to the nonlinear
integral equation,

(3.5) x(t) = [f(t, z(?)] ( o )Ea()\ta) + /0 (t— s)ailEa,a(A(t - s)a)g(s,x(s))ds).

f(O, Zo

Define two operators A and B on E by
(Az)(t) = f(t,2(1)), t € J,

and

(Bz)(t) =

Lo

f(ov JU())

Ea(M®) + [o(t = 8)° " Eaa(A(t — 5)*)g(s, 2(s))ds.

We shall show that the operators A and B satisfy all the conditions of the theo-
rem 2.1. This is achieved in the series of following steps.

Step I: A and B are nondecreasing on F.

Let z,y € E be such that x > y. Then by hypothesis (As), we obtain

(A)(t) = F(t2(t) > F(t.y(t) = (Ap)(@),

for all ¢ € J. This shows that A is nondcreasing operator on F into E. Sim-
ilarly using hypothesis (Bs), it is shown that the operator B is also nondcreasing
on E into itself. Thus, A and B are nondcreasing positive operators on F into itself.

Step II: A is partially bounded and partially D-Lipschitz on E.

Let z € E be arbitrary. Then by (As),

[(Az) ()] = f(t,z(t)) < My, for all t € J.

Taking supremum over t, we obtain ||Az| < My and so, A is bounded. This
further implies that A is partially bounded on E.

Let z,y € E be such that z > y. Then,
|(Az)(t) = (Ay)(0)] = f(t, (1) = f(t,y(t) < S(|z(t) —y(B)]) < ¢(llz —yl)

for all ¢ € J. Taking supremum over ¢, we obtain || Az — Ay| < ¢(||z — y||) for
all z,y € £, x > y.
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Hence, A is partially nonlinear D-lipschitz on E which further implies that A is
partially continuous on FE.

Step III: B is partially continuous on E.

Let {z,}, .y be a sequence in a chain C of F such that x,, — . Then, by the

neN
Lebesgue dominated convergence theorem, for all ¢t € J
Jim (Bzp)(t) = lim Syt = 8)2 Eg oAt — 8)™)g(s, (s ))d8+nlggoﬁ Eo (\t)
_ $)* 1B, (At — 8)*) li (s)ds + —20 B (Mt
ING (At = 9)7) Jim_g(5, 2n(s))ds + 5= Fa (M)

Jo(t = )" Ea 0 (At = 5)*)g(s, 2(s))ds +

ZTo -
700,20) Lo ()
= (Bz)(®).

This shows that Bx,, converges monotonically to Bx pointwise on J.

Next, we will prove that {Bz,} is an equicontinuous sequence of functions in E.
Let t1,ta € J with 1 < to.

Setting 9 (t) = fot h(s)ds. Then

|(Bza)(tz) — Bea)(t)] < | [ (t2 = )% Baa (At — )®)g(s,@n(s))ds — [ (b1 — )2~ Baoa (A(tr — 5)*)g(s, n(5))ds]
+ [ i) — B )] [ 722
< ] [(t2 — ) L Ba,a(A(tz — $)®) = (t1 — 8)° 1 Ba,a(A(t1 — 5)%)] g(s,xn(s))ds’
‘ (t2 — 8)* 1 Ea.a(A(t2 — 8)*)g(s, xn(s))ds’ +|Ba(Mg) — Ba(M9)] ‘f oo
< ’ )* ! Ba,a(A(tz = 8)%) = (t1 — 8)* ' EBa,a(A(t1 — 5)*)| |9(s, zn(s))| dS‘
(2 (t2 = 5)* 7 Ba,a(Mtz = 5)°) 905, 2n(5))] ds| + | Ea(Mg) — Ea(A5)] ‘ﬁ’
< lhlips fot(t2 = )  Ea,a(A(t2 — 8)%) = (t1 = )" Ea,a(A(t1 — 5)%)ds
+Crexp(2AP) [{2 h(s)ds + |Ea(Mg) — Ea(M$))| 'f((iozo) .
In the other hand, we have
o'tz = $)°  Ba oMtz — 8))ds = — [T w0 By o (A(u))du = [, " By o(A(u)®)du

= [Py lE,  M(w)Ndu — [T B, (M ()Y du.
0 ; 0 )
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According to the relation (¢) in lemma 2.2, with 8 = «, we obtain

(3.6)
/0 (tg — S)ailE(X,u(/\(tQ — S)Q)dS = tha7a+1(/\tg) — (tg — tl)aEa,a_H()\(tQ — tl)a).

Similarly, we have:

ty
(3.7) / (t1 — 8)* T EL a(A(t1 — 8)¥)ds = t{Ep a1 (M]).
0

Finally,

xo

f(07 mo)

+ Il hllpr 2 Ba,a+1(AS) — £ Ba,at1(MT) + (t2 — t1)* Ea,a+1(A(t2 — t1)7)]

|(Bxn)(t2) — (Ban)(t1)]

IA

|Ea(AtS) — Eq(AtT)] ‘

+  Crexp(2X°) [ (t2) — (t1).|

This implies that |(Bzy,)(t2) — (Bxy)(t1)] = 0 as ta —t; — 0,
uniformly for all n € N. This shows that the convergence Bx,, — Bz is uniform
and hence B is partially continuous on E.

Step IV: B is uniformly partially compact operator on E.

Let C be an arbitrary chain in E. We prove that B(C) is a uniformly bounded
and equicontinuous set in E. First, we prove that B(C) is uniformly bounded. Let
y € B(C) be any element. Then, there is an element z € C, such that y = Bx. By
hypothesis (Bs), for all t € J,

/0 (t —8)* ' Ey (Mt — 5)%)g(s, 2(s))ds E,(\t%)

Zo
* ‘ f(07 .T())

IN

1
C’lemp(2)\p)/ h(s)ds +
0

‘ 7f(0xox0) Crexp(2)?)

Crexp(2\) <|| Al + ‘f((foxo)D - M,

—~
@
co

g
VAN

Thanks to the relation (d) in lemma 2.2.

Taking supremum over ¢, we obtain || y || = || Bz || < M for all y € B(C).
Hence, B(C) is a uniformly bounded subset of E. Moreover, || B(C) || < M for all
chains C in E. Hence, B is a uniformly partially bounded operator on E.
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Next, we will prove that B(C) is an equicontinuous set in E. Let t1, to € J with
t1 < to and ¥(t) fo s)ds. Then, for any y € B(C), one has

902) 9] € [0~ ) Baa (M2 — 1), w()ds — [ (1 = )7 B0 — 5)")g(s, 2(5))ds|
+ |Ea(AtS) — Eq (AT l’f 0, 20)
< ot (k2 = )% Baa(Atz — 5)%) = (t1 — ) Ba,a(A(tr — 8)%)] g(s,m(s))ds‘
][t = )7 Baa(At2 = 9)*)g(s, 2(5))ds| + | Ba (M) — Ba(M5) |‘f o
< [ 1 = ) Baa Atz — 9)%) — (1 = )" Eaa (At — 9)°)] lg(s, ()] s
20 = )7 BNt = )% s (o)) ] 135 = B | 7
< WAl J 0= 9" Baa At — 9)%) — (1 = 8)" Fara (At — 9)°)ds

+Crexp(2)?) fttlz h(s)ds + |Ea(AtS) — Eo(AtT)] ’f 0, 20)

Finally, according to the relation (3.6) and (3.7), we have

ly(t2) —y(t1)| < |Ea(MS) —

o (ALT)
L ‘ 'f 0 mo)
+ Rl 15 Baya+1(MS) — 17 Ba,at1(MT) + (t2 — 61) Ea,a+1(A(t2 — t1)%)]

+ Creap(2X)[(t2) — 9 (t1)]

This implies that |y(t2) — y(¢t1)] — 0 as to —t; — 0,

uniformly for all y € B(C). Hence B(C) is an equicontinuous subset of E. B(C)
is a uniformly bounded and equicontinuous set of functions in E, so it is compact.
Consequently, B is a uniformly partially compact operator on F into itself.

Step V: u satisfies the operator inequality v < AubBu.

By hypothesis (B4), the FQDE (1),(2) has a lower solution u defined on J. Then,

we have

D <f(;‘,(3(t)) —A (J%) < g(t,u(t)), for all t € J,
and

u(0) < xo.
Multiplying the above inequality by the integrating factor E, ., we obtain for all
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teld,

Jit = Eaale =97 (07 (1105 ) A (s ) ) ds < Jy(e = 910 B~ 5. )

Using the relation (1) in lemma 2.1, with n =1, U =1 and K = —X\ one has

/0 (t—5)*" By o (A(t—5)*)Du(s)ds :u(t)—Ea()\ta)u(O)—i—)\/o (t—5)*" By o (A(t—5)")u(s)ds.

Then we obtain:

u(t) oy u(0) ' _ g1 —5)Mg(s,u(s))ds
Tt < o) s+ [ (= ) B (Mt = 5) g (s, u(s)) .

for all ¢t € J. From the definitions of the operators A and B, it follows that
u(t) < (Au)(t)(Bu)(t), for all t € J. Hence u < AuBu.
Step VI: The D-function ¢ satisfies the growth condition M¢4(r), r > 0.

The D-function ¢ of the operator A satisfies the inequality given in hypothesis
(c) of theorem 2.1. From the estimate (3.8), it follows that

Lo

Mea(r) = (C’lexp(2|)\|p) (II hllps + ’f(om)

D) o(r) <r, for all r > 0.

Thus, A and B satisfy all the conditions of theorem 2.13 and we apply it to con-
clude that the operator equation AxBxz = x has a positive solution. Consequently,
the integral equation (3.5) and the FQDE has a positive solution z* defined on J.
Furthermore, the sequence {z,}, ., of successive approximations defined by (3.4)
converges monotonically to x*. This completes the proof.
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