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Abstract

In this article we present a new fixed point theorem for a class of generalized concave
operators and we establish some properties of positive solutions for the operator
equation Ax = Ax. Based on them, the existence and uniqueness of positive solutions
for a class of fractional differential equations with integral boundary conditions is
proved. Moreover, we present some properties of positive solutions to the boundary
value problem dependent on the parameter.
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1 Introduction

Owing to various applications of integral boundary value problems in applied fields such
as blood flow problems, chemical engineering, thermo-elasticity, underground water flow,
and population dynamics, the existence of solutions for fractional differential equations
with integral boundary conditions has been extensively studied in recent years (see [1-12]
and the references therein). In these papers, most of the authors have investigated the ex-
istence and multiplicity of positive solutions. For example, by means of the monotone iter-
ation method, Sun and Zhao [7] investigated the existence of positive solutions for a class
of Riemann-Liouville fractional differential equations with integral boundary conditions.
Zhao et al. [8] used Krasnosel'skii’s fixed point theorem to obtain the existence and nonex-
istence of positive solutions for a fractional differential equation with integral boundary
conditions. In [9], by using the properties of the Green function, a uy-bounded function,
and fixed point index theory, the authors obtained the existence of positive solutions for a
class of nonlinear fractional differential equations with integral boundary conditions and
a parameter. But the uniqueness of positive solutions is not treated in [7-9]. As far as we
know, there are few papers reported on the integral boundary conditions of fractional dif-
ferential equations with a parameter. In particular, there are no clear explanations of the
relation between positive solutions and the parameter. The reason is that many methods
© 2015 Zhai and Wang. This article is distributed under the terms of the Creative Cormons Attribution 4.0 International License
(http://creativecommons.org/licenses/by/4.0/), which permits unrestricted use, distribution, and reproduction in any medium, pro-

vided you give appropriate credit to the original author(s) and the source, provide a link to the Creative Commons license, and
indicate if changes were made.


http://dx.doi.org/10.1186/s13662-015-0704-3
http://crossmark.crossref.org/dialog/?doi=10.1186/s13662-015-0704-3&domain=pdf
mailto:cbzhai@sxu.edu.cn

Zhai and Wang Advances in Difference Equations (2015) 2015:366 Page 2 of 10

used in the literature are independent of the parameters. So we need some properties of
positive solutions for the operator equation

Ax = \x, (1.1)

where A is a generalized concave operator and X > 0 is an eigenvalue. In this article, we
first state and prove a new fixed point theorem for a class of generalized concave operators.
Further, we establish some properties of positive solutions for the operator equation (1.1).
Here we do not assume the existence of upper-lower solutions for the operator A, which is
usually done in the literature (for example, see [13,14]). As applications, we utilize the main
results for (1.1) to the following fractional differential equation with integral boundary
conditions:

D§ u(t) + Af(t,u(t)) =0, te(0,1), 12)
u(©0)=u'(0)=0,  u(l)=p [, uls)ds, ‘
where 2 <o < 3,0 < B <, A >0 is a parameter. Dj, is the Riemann-Liouville fractional
derivative of order «, which is defined as follows:

" 1 ar [t uls)
l)o+b£(lf)—m%\/0 md& I’l—[Ol]+1,

here I" denotes the Euler gamma function and [«] denotes the integer part of number
a provided that the right side is point-wise defined on (0, +00); see [15]. We establish the
existence and uniqueness of positive solutions for problem (1.2) with any given parameter.
Moreover, we present some properties of positive solutions for problem (1.2) dependent
on the parameter.

2 Properties of positive solutions for the operator equation Ax = Ax
For the discussion of this section, we first list some basic notations, concepts in ordered
Banach spaces. For the convenience of the reader, we refer to [13, 14, 16] for details.

Let (E, || - ||) be a real Banach space which is partially ordered by a cone P C E, i.e., x <y
ifand only if y—x € P. If x < y and x # y, then we denote x < y or y > x. By 6 we denote the
zero element of E. A non-empty closed convex set P C E is a cone if it satisfies (i) x € P,
r>0=rmxeb;(iij)xcP,-xcP=x=0.

P is called normal if there is a constant N > 0 such that, for allx,y € E, 0 <x <y implies
|2l < Nlly|l; in this case N is the infimum of such constants, it is called the normality
constant of P. We say that an operator A : E — E is increasing if x < y implies Ax < Ay.

For all x,y € E, the notation x ~ y means that there exist A > 0 and u > 0 such that
Ax <y < ux. Clearly, ~ is an equivalence relation. Given /2 > 0 (i.e., h > 6 and h #0), we
denote by P, the set P, = {x € E | x ~ h}. It is easy to see that P, C P.

Lemma 2.1 (see Theorem 2.1in [16]) Let P be a normal cone in a real Banach space E and
h > 0. Assume that:

(D1) A:P— Pisincreasing and Ah + xy € Py with xo € P;
(Dy) forxePandte(0,1), there exists (t) € (¢, 1) such that A(tx) > ¢(£)Ax.

Then the operator equation x = Ax + xo has a unique solution in Py,.



Zhai and Wang Advances in Difference Equations (2015) 2015:366 Page 3 0of 10

Now we consider the operator equation
Ax = x. (2.1)

Theorem 2.1 Let P be a normal cone in a real Banach space E, h >0, and let A : P — P be
an increasing operator, satisfying:

(i) there is hy € Py, such that Ahg € Py;

(ii) foranyx € Pand t € (0,1), there exists ¢(t) € (t,1) such that A(tx) > ¢(t)Ax.
Then:

(1) the operator equation (2.1) has a unique solution x* in Py;

(2) for any initial value xo € Py, constructing successively the sequence x, = Ax,_1,

n=12,...,wehave x, — x* as n — oo.

Remark 2.1 We say an operator A is generalized concave if it satisfies the condition (ii)
in Theorem 2.1; see [16].

Proof of Theorem 2.1 From the condition (ii), Ax = A(t - %x) > go(t)A(%x), t € (0,1). Thus
we have

Al1x) < L ax viepre() (2.2)
(EJC)_M X, x el e ,1). .

Since Ahg € Py, there exist constants Ay, Ay > 0 such that s < Ahy < Ayh. Also from
ho € Py, there exists a constant ¢, € (0,1) such that toh < hg < %h. Then from (2.2) and
the monotonicity of operator A, we have

Ah = Altoho) > @(to)Aho > ¢(to) Mk,

1 1 A
Ah 5A(—h0> <—Ahg < —h.
to @(to) @(to)
Note that A;¢(f), % >0, we can get Ah € Py.

Now we show that A : P, — Pj,. For any x € Py, we can choose a sufficiently small number
t1 € (0,1) such that 1t <x < éh. Then

1 1
Ax > A(tyh) > o(t1)Ah, Ax < A(—h) < ——Ah.
h o(t1)
It follows from Ak € Py, that Ax € Py,. That is, A : P, — Py,. Letting xo = 6 in Lemma 2.1,
we can easily get the conclusion (1).

Next we construct successively the sequence x, = Ax,_1, n =1,2,... for any initial value
%o € Py. Since xy € P, and Ax( € Py, we can choose a sufficiently small number ¢, € (0,1)
such that txy < Axg < %xo. Note that £, < ¢(t3) < 1, we can take a positive integer k such
that (%2))]‘ > % Put ug = t’z‘xo, Vo = tikxo. Then uy, vy € Py, and uy < xp <vy. Take any r €

2
(0, t%k], then r € (0,1) and uo > rvy. By the monotonicity of A, we have Auy < Axy < Avy.

From the condition (ii),

Augy = A(tlz(x()) =A(t2 . tlz(_lx()) > (p(tz)A(té_lxo)

= p(E)A (62 - £57%0) = 9(t2) - @(E2)A (85 %0)
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v

> (t) - @t) - @(ta) - p(t2)Axo

(V’(tz))kAxo > (QO(tz))ktzh > thxo = Uo.

v

From (2.2), we get

AV() = A(ix()) =A<l . L?C())
ty oty
e ()it )
p(t2) tlz(_l p(t) \ta t12<—2

()=

Tolt) elt) \&27) T
1

<

T p(t) - p(ta) - ol

1 1 -
= © X0 = X0 = Vo-
o) b t

Ax
ty) 0

Thus we have 1y < Aug < Avy <vy. Let u, = Auy,1, v, = Av,1, n=1,2,.... Evidently, u#; <
x1 < v;. In a general way, we obtain u, <x, <v,,n=1,2,... and then

Up=U = Uy < SV < SV S V.

Because uy > rvg, we have u, > ug > rvo >rv,, n=1,2,.... Let
rp=sup{t>0|u,>tv,}, n=12,....

Thus we have u,, > r,v,, n=1,2,... and then

Uptl = Uy = TypVy = TiVnrls }’121,2,....

So 1y > ry, ie., {r,} is increasing with {r,} C (0,1]. Suppose r, — r* as n — oo, then
r* = 1. Otherwise, 0 < r* < 1. Note that r,, < r*. We obtain

Ups1 = Aty > A(ruvy) =A<:—:r*v,,> > :—:A(r*vn) > :—: (r)Av,.

By the definition of 7y, 7,1 > 2 - @(£*). Let 1 — oo, we get r* > ¢(r*) > r*, which is a

7%

contradiction. Thus, lim,_, o 1, = 1. For any natural number p, we have

0 f”;ﬁp—unEvn_unSvn_rnvn=(1_rn)vn§(1_rn)V0¢

0 fvn_Ver SVp—Uy = (1—7',,)1/().
Since P is normal, we have

ltnip — unll < N(L=7,)llvoll — 0 (as m— 00),

Vi _Vn+p|| <NQA-r)lvoll — 0 (asn— 00),
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where N is the normality constant. So {u,} and {v,} are Cauchy sequences in complete
space E, and there exist u*, v* such that u, — u*, v, — v* as n — o0. It is easy to see
that u, < u* <v* <v, with u*,v* € P, and 0 < v* —u* <v, — u, < (1 - r,)vo. Further,
v —u*|| < NQA -t,)|lvoll = 0 (n — o0), and thus u* = v*. It follows from conclusion (1)
that #* = v* = x* and then u, — x*, v, — x* as n — oo. Thus, from the normality of P,

X, —> X asn — o0. O

Next we state and prove some properties of positive solutions for the operator equation
(1.1).

Theorem 2.2 Assume that all the conditions of Theorem 2.1 hold. Let x; (A > 0) denote the
unique solution of operator equation (1.1). Then we have the following conclusions:
(i) w; is strictly decreasing in A, that is, 0 < A < Ay implies x5, > %y,;
(ii) if there exists y € (0,1) such that ¢(t) >t fort € (0,1), then x;_is continuous in X,
that is, . — Lo (Ao > 0) implies ||x), — x5, || = 0;

(lll) hm,\_mo ||x)\|| =0, lim)\_>0+ ||xk|| = Q.

Proof Fix A >0 and by Theorem 2.1, 1A : P, — Py, is increasing and satisfies

(%A)(tx) = %A(tx) > %(p(t)Ax = go(t)(%A)(x), x € Py, te(0,1).

So it follows from Theorem 2.1 that %A has a unique fixed point x; in Pj,. Thatis, Ax; = Ax;.
(i) Suppose 0 < A1 < A2 and let £y = sup{t > 0 | x5, > tx,,}, then we have 0 < £y < 00,
%3, = toX;,. Next we prove tp > 1. In fact, if 0 < £y < 1, then

= —1 Ax;, > —1 Alt ) > —1 (t0)Ax;., = 2 (to)
Xy, = X X X X e
A )\1 = )»1 0Xxy) = )Llw 0)AX, )Llw 0 X2,

Note that i—i(p(to) > ty, which contradicts the definition of #,. Hence £y > 1 and x;, > x;,,

A2

> (23)

1 1
x)\.l = A'_le)\.l = )\—lA(x)»z) =

(ii) For given Ao > 0, we know by (2.3),
X3 <Xngs YA > Ag. (2.4)
On the other hand, let £, = sup{t > 0 | x, > fx;,} (A > Ao), then we have 0 <, <1, x) >
biXy, for A > Ag. Thus Ax, = Ax, > A(6xs,) = (6 )Ax),, = @(t)Aoxs, . By the definition of

1
t, and the condition (ii), we know £, > ATogo(tx) > ATo(tk)”, which in turn yields ¢, > (ATO)W,
VA > A¢. Consequently,

1
A Iy
x> <7°) Xy YA > Ag. (2.5)

By (2.4), (2.5), and the normality of the cone P,

o\ ™7
ll%2p =2l < N|1- - ll22 11,
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where N is the normality constant. Let . — 1o + 0, we have ||x;, — x; || — 0. Similarly, let
A — o — 0, we also have ||x;, —x,,]| = 0. So the conclusion (ii) holds.

(iii) Let 41 =1, Ay = 2 in (2.3), we have x; > Ax;, VA > 1. Thus, we can easily obtain ||x; || <
%Hxl”, where N is the normal constant. Let A — oo, then ||x; || — 0. Similarly, let A; = A,
Ay = 1in (2.3), then x; > %xl, V0 < A < 1. Thus ||x;] > ﬁ lx1]|, where N is the normality

constant. Let A — 0 + 0, we have ||x; || — oo. O

Remark 2.2 (1) We do not suppose the condition of upper-lower solutions which is com-
mon in many known results and is difficult to verify. Moreover, we give the iterative forms.
The existence of a unique positive solution is proved only in the case where the cone P is
normal and the operators A is generalized concave.

(2) The eigenvalue problem for generalized concave operators has not been studied in
the literature, so Theorem 2.2 complements the eigenvalue results for generalized concave
operators.

3 Properties of positive solutions for problem (1.2)

When A =1in (1.2), Cabada and Hamdi [10] established the existence of one positive solu-
tion for problem (1.2) under sublinear case or superlinear case. The method used there is
by Guo-Krasnosel’skii fixed point theorem. Different from the main result and the method,
we will apply Theorem 2.2 and present some properties of positive solutions for problem
(1.2) dependent on the parameter, and the method is also different from those in previous

works.

Lemma 3.1 (see [10]) Let2 <o <3 and o # . Assumey € C[0,1], then the following frac-
tional differential equation with integral boundary conditions:

Di.u(t)+y(t) =0, te(0,1),
u(©0)=u'(0)=0,  u(l)=p [, uls)ds,

has a unique solution u € C*[0,1], given by the expression

1
u(t):/ G(t,8)y(s)ds, (3.1)
0

where

7119 a—p+B5)~(a—B)(t=5)*""

G(t,s) = (@=p)r"e) o O=sststh (3.2)
’ 471 (1-5)* (@ —p+Bs) O<t<s<1 ’
(@=B) () ’ - ="

Lemma 3.2 Let 2 < ¢ < 3 and 0 < B < a. The function G(t,s) defined by (3.2) has the

following properties:
1-9)""Bs o 1-5)Ya=B+Bs) 4
mt < G(t,S) < (O( ~ IB)F(O[) 7, L,se [0, 1]

Proof Evidently, the right inequality holds. So we only need to prove the left inequality. If
0<s<t<l,thenwehave 0 <t-s<t-ts=(1-5s)t and thus

(t _ S)ot—l < (1 _ S)at—lta—l.
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Since @ — B > 0, we obtain

(1 =5)" o = B+ Bs) = (a = B)(t = 5)*"

o @ pr@
1 a-1 a-1 el
zm[t (1=5)" M= B+ Bs) — ( — B)(1 —5)* ' £%7]
= w a-1
" (a-B)(a)

When 0 <t <s<1,froma- >0, wehave
11— a - B+ Bs)
G(t,s) =
) (@ =B (@)

= (l_s)a_lﬁs tail.
T (@- B (a)

So the left inequality also holds. 0

In the following considerations we will work in the Banach space C[0,1], the space of
all continuous functions on [0, 1] with the standard norm ||x|| = sup{|x(¢)| : ¢ € [0,1]}. Evi-
dently, this space can be equipped with a partial order given by

x%y€C[0,1], x<y < «x(t)<y@) fortel0,1].

Set P = {x € C[0,1] | x(¢) > O,t € [0,1]}, the standard cone. We know that P is a normal
cone in C[0,1] and the normality constant is 1.

Theorem 3.1 Assume that:

(Hy) f:10,1] x [0, +00) — [0, +00) is continuous with f(t,0) # O;
(Hz2) f(t %) is increasing in x for each t € [0,1];
(Hs) for anyr € (0,1), there exists ¢(r) € (r,1) such that

ft,rx) = @(r)f(t,x), Vte[0,1],x € [0, +00).

Then the following conclusions hold:
(1) For any given A >0, problem (1.2) has a unique positive solution u; in Py, where
h(t) = t*7L, t € [0,1]. Moreover, for any initial value uy € Py, constructing successively
the sequence

1
u,(t) = A/ G(t,s)f(s, u,,_l(s)) ds, n=12,...,
0

we have u,(t) — u}(t) as n — +oo, where G(t,s) is given as in Lemma 3.1.

(2) uj is strictly increasing in A, that is, 0 < A < Ay implies u, < uj,.

(3) Ifthere exists y € (0,1) such that ¢(t) >tV for t € (0,1), then u; is continuous in A,
that is, . — Lo (Ao > 0) implies ||u; — u3 | — 0.

(4) lim; o+ lujll = 0, limys o0 [[45 || = +00.
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Proof For any u € P, we define an operator A by

1
Au(t) = / G(t,s)f(s, u(s)) ds, te]l0,1],
0

where G(Z,s) is given as in Lemma 3.1. From Lemma 3.1, u(¢) is the solution of problem
(1.2) if and only if u(#) = LAu(¢). Noting that f(¢,x) > 0 and G(¢,s) > 0, it is easy to check
that A : P — P. From (H;), (H;), we can easily prove that A : P — P is increasing. In the
sequel we check that A satisfies all assumptions of Theorem 2.1.

First of all, we show that A satisfies the second condition of Theorem 2.1. From (H3), for
any 7 € (0,1) and u € P, we obtain

1 1
A(ru)(t) = / G(t, s)f(s, ru(s)) ds > (p(r)/ G(t, s)f(s,u(s)) ds = @(r)Au(t), te]0,1].
0 0
Hence, A(ru) > ¢(r)Au, Vu € P, r € (0,1).

Next we show that the first condition of Theorem 2.1 also holds. That is, take /¢ = &, we
prove Ah € Py,. On one hand, it follows from (H;) and Lemma 3.2 that

1 1
AR = / G(t,S)f(s,h(s)) ds = / G(, S)f(S, Sail) ds
0 0

1 (l—S)a_lﬁS a—l
>fo m fls,0)ds

B m /o (1-5)""sf(s,0)ds- !, te[0,1].

On the other hand, also from (H,) and Lemma 3.2, we obtain

/ 1-9)*Ya=B+Bs) 711 (5,1) ds

(- B)T ()
= ; / 1A -9)*Ya—-B+Bs)f(s,1)ds-t*, te[0,1].
(@ =B)T(@) Jo

Let

_ ﬂ ! a-1
Vl—m/ (l—S) Sf(S,O)dS,

ozl
P ﬂ)r(a) / (1= 9 (- B + Bs)f (5, 1)

Since o — B > 0, f is continuous and f (¢, 0) = 0, we can get 0 < r; < r,. Consequently,
Ah(t) = nh(®),  Ah(t) <rh(t), t€[0,1].

So we have rih < Ah < ryh. Hence Ah € Py. Therefore, by Theorem 2.2, there exists a
unique u} € Py, such that A(uj, u}) = Tuj. That s, u} = AA(u}, u}), and then

1
u;(t) = A/(; G(t,s)f(s, u,"{(s)) ds, te]l0,1].
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It is easy to check that u is a unique positive solution of problem (1.2) for given A > 0.
From Theorem 2.2, i is strictly increasing in 4, that is, 0 < A; < A, implies u} < uj,
uy, # uj,. Further, lim; o+ |26} ]| = 0, lim; [} || = 00. Moreover, if there exists y € (0,1)
such that ¢(¢) > ¢” for t € (0,1), Theorem 2.2 means that #} is continuous in 2, that is,
A = Xg (Ao > 0) implies ||z — 25 || — O.

Let A; = AA, then A; also satisfies all the conditions of Theorem 2.1. By Theorem 2.1, for
any initial value #o € Py, constructing successively the sequence u, = A,u,1, n=1,2,...,

we have u,, — u} as n — oco. That is,

1
u,(t) = A/ G(t,s)f(s, un_l(s)) ds, n=12,...,t€]0,1],
0

and u,(t) — uj(t) as n — +o0. O
In Theorem 3.1, let A =1, we can easily obtain the following conclusions.

Corollary 3.2 Assume (Hy)-(Hs) hold. Then the following Riemann-Liouville fractional
differential equation with integral boundary conditions

DE.u(t) +f(t,u(t) =0, te(0,1),
w(©0)=u'(0)=0,  u(l)=p [, uls)ds,

where 2 < a < 3, 0 < B < a, has a unique positive solution u* in Py, where h(t) = t*, t €
[0,1]. Moreover, for any initial value uy € Py, constructing successively the sequence

1
u,(t) = /0 G(t,s)f(s, u,,_l(s)) ds, n=12,...,

we have u,(t) — u*(t) as n — +0o, where G(t,s) is given as in Lemma 3.1.

Remark 3.1 Comparing Theorem 3.1 and Corollary 3.2 with many main results in the
literature, here we present an alternative approach to the study of similar problems under
different conditions. Our results cannot only guarantee the existence of a unique positive
solution for any given parameter, but they also help to construct an iterative scheme for
approximating it. Moreover, we can show that the positive solution with respect to the

parameter has some definite properties. So our results are seldom seen in the literature.

Remark 3.2 (1) We can see that there is a large number of functions which satisfy the
conditions of Theorem 3.1 or Corollary 3.2. For example, let f(¢,x) = a(¢) [x% + b], where
a:[0,1] — [0,+00) is continuous with a(t) # 0, b > 0. Take ¢(r) = r3. Also let f(t,x) =
g(t) + X7 4 X5 x4 b, where g : [0,1] — [0, +00) is continuous, n > 2, b > 0. Take
o(r) = r3. We can easily prove that (H;)-(Hs) in Theorem 3.1 hold.

(2) If the Green functions satisfy some properties similar to Lemma 3.2, then Theo-
rems 2.1 and 2.2 can be applied to many fractional differential equations boundary value
problems.
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