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Abstract: This is a study of the scalar fractional differential equation of Riemann-
Liouville type
Diz(t) = f(t,x(t)), lim t'"%2(t) = z°,

where g € (0,1) and x° # 0. This is first written as a Volterra integral equation

_ 1 ¢ .

z(t) =% + —/ (t—8)""f(s,2z(s)) ds.
I'(q) Jo '

After two existence results for a solution on a short interval (0,7 are presented, it is

then transformed in two steps into an integral equation

t
)= F)+ [ Rt =) [yt + LETIED] g
0
where y(t) = z(t + T). The function R is completely monotone on (0,c0) and
fooo R(t)dt = 1. When f is bounded and continuous for y bounded and continu-
ous on [0, 00), then the integral maps sets of bounded continuous functions into sets
of bounded equicontinuous functions. Moreover, F is uniformly continuous on [0, c0),
F(t) = 0, and F € L'[0,00), while J is an arbitrary positive constant. A growth
condition on f is used to show that all of these equations share solutions.

The point of the work is that an integral equation with two singularities and a
kernel having infinite integral is transformed into an equation with a mildly singular
kernel and finite integral. That final form is very suitable for a variety of fixed point
theorems yielding qualitative properties of solutions of each of the stated equations.
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1 Introduction

A myriad of real-world problems can be modeled by the fractional differential equation
of Riemann-Liouville type

DYz(t) = f(t,z(t)), i, () =2 (0<qg<1). (1.1)
Substantial treatments are found in Diethelm [I0], Kilbas et al. [I2], Lakshmikantham
et al. [I4], and Podlubny [I9]. An annotated bibliography is found in Oldham and
Spanier [17].
Under certain conditions it is known that this initial value problem and the Volterra
equation )
o(t) = 2% ¢ L/ (t —s)1 1 f(s,2(s)) ds (1.2)
I'(q) Jo
share solutions. Equation (1.2) is far more familiar to most analysts than is (1.1), so there
is good reason to pursue a study of (1.2) and its relation to (1.1). It can be argued that
this last equation has essentially three singularities and a kernel which does not belong
to L1(0,00). The singular forcing function immediately feeds back into the function f
producing a singularity which can cause us to restrict the values of ¢ for which a solution
will exist. These properties offer a strong challenge. Our goal is to transform it into a
far more tractable equation.
The conditions with (1.1), and subsequently transferred to (1.2), are of critical impor-
tance. Both the literature and the results which we will obtain here dictate very precise
properties for solutions contained in this definition.

Definition 1.1 For a given g € (0, 1), a function ¢: (0,7] — R is said to be a solution
of (1.2) if ¢ is continuous, if ¢ satisfies (1.2) on (0,77, and if

t179¢(t) is continuous on [0, T] with tlir(r)1+ t1=99(t) = °.
—

The first task is to obtain some general existence theorems for solutions on a short
interval (0,7 which will get us past the singularities and facilitate the transformation.
The continuing work does not rely on these particular existence results, but asks only
local existence.

Next, we improve the kernel by transforming the Volterra equation into an interme-
diate equation

t
z(t) = 2(¥) +/ R(t—s) [x(s) + M ds (1.3)
0
in which J is an arbitrary positive constant, while R is a completely monotone kernel
residing in L(0, 00), while

t
2(t) = 2°t97! —/ R(t — s)2"s7 ds (1.4)
0

still contains the singularity in the forcing function. Thus, we make one more transfor-
mation mapping that last equation into

y(t) = F(t) +/0 R(t - s) [y(s) + w ds, (1.5)
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where y(t) = z(t + T'). Not only is the kernel nice but now our function F' is uniformly
continuous on [0,00), F(t) — 0 as t — oo, and F € L[0, o).

With this we have achieved our goal. We have transformed the fractional equation
into a very standard Volterra equation with a mildly singular kernel. From this the inves-
tigator can now move out and apply classical techniques to obtain qualitative properties
of solutions of the original fractional differential equation. There is a more complete
summary and guide for further work located in the first part of Section 4.

While our goal is the transformation, in the process there emerges a property which
seems entirely new. In order to obtain our existence theorem for a solution on (0,77, we
ask a growth condition

T
F(t2)] < 1F(6,0)] + Kt ], / F(£,0)]df < oo (1.6)

for 0 < t < T with r; > —1 and other technical conditions including
7’1+7’2(Q71)+1>0. (17)

The local existence follows from these, a contraction mapping, and a nonlinear Lipschitz
condition. A similar growth condition is also used (in work to be offered elsewhere
because of its length), together with Schauder’s theorem, to obtain existence without a
Lipschitz condition.

1.1 Two central issues

There are two properties which will play central roles in this paper and we want to alert
the reader to them early. The first issue is that existence theory must place restrictions
on the values of ¢ in (0,1). As r; and ry are constants inherently part of f(¢,x), (1.7)
restricts the values of ¢ to an interval gy < ¢ < 1 for some gg > 0, a restriction not seen
in the aforementioned references. However, Example 2.3] shows that general existence
theorems must contain such restrictions. A study of the references reveals that such
restrictions were missed since the investigators ask for either a Lipschitz condition, a
severe bound on f, or both. See Section 2.5 of [14], [I9} p. 127], or [10} p. 77] for example.
This brings in the property which to a large extent ties this paper together. Every
existence result which we have encountered either in the literature cited just now or in
our own work presented here and in preparation has a condition subsumed by

[f(t, @) < u(t) + Kot™ |2]"™ (1.6)

with mild conditions on u(t) and technical relations between ¢, 71, 2. It is common to
find g restricted to an interval smaller than (0, 1) [13] p. 1 and Lemma 1] for reasons other
than existence theory.

The second issue is encountered almost immediately and continues to be foremost in
the considerations. A main sufficient condition to transfer from (1.1) to (1.2) and again
to transfer from (1.2) to (1.3) is that a solution on a short interval (0, 7] must satisfy

T
/O [lz(s)| + |f (s, 2(s))[] ds < o0. (1.8)

Now, the two issues are brought together using Lemma [2.1] and Theorem It is
shown that if there is a solution and if f does satisfy (1.6) then it will also satisfy (1.8).
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Thus, every existence theorem we encounter asks (1.6) and, hence, has as a corollary
(1.8). And (1.8) is a main sufficient condition to pass from (1.1) to (1.2) and is also a
main sufficient condition to pass from (1.2) to (1.3). The passage from (1.3) to (1.5) is
just a translation. Hence, our entire stated problem of passing from (1.1) to (1.5) rests
in an essential way on (1.6), and consequently on (1.8), whether we use one of our own
existence results or one of the cited works.

2 Existence and Uniqueness
We are concerned with the fractional differential equation and initial condition

Diz(t) = f(t,z(t)), lim t' 92(t) =2 (0<qg<1), (2.1)
t—0t+
where 2z € R, 2 # 0, f: (0,T] x R — R is continuous for some 7" > 0. The symbol

D4 denotes the Riemann-Liouville fractional differential operator of order q, which for
0 < g < 1 is defined by

DIa(t) == ﬁ%/o (t — 5)~"a(s) ds,

where I': (0,00) — R is Euler’s Gamma function:

I'(x):= / t" et dt.
0

Our study will focus on the integral equation

= g0t L t —8)17 1 f(s,2(5)) ds
o) = 2%+ s [ (=9 (s s (22)

where ¢ € (0,1) and 2° € R. However, we exclude 2° = 0 from consideration since
this particular value would remove the singularity at ¢ = 0, thereby changing (2.2) to a
different type of equation.

Notice that this equation contains essentially three singularities. The singular forcing
function and kernel are clear. But there is instantaneous feedback of the forcing function
into the function f resulting in a complicated singularity in the integrand. This will
become more clear as we study existence problems and examine growth properties of f.

The following result given in [4] establishes mild conditions under which (2.1) and
(2.2) are equivalent in the sense that they share solutions.

Theorem 2.1 Let g € (0,1) and 2° # 0. Let f(t,x) be a function that is continuous
on the set

B:={(t,x)eR*:0<t<T xcl},

where I C R denotes an unbounded interval. Suppose a function x: (0,T] — I is con-
tinuous and that both x(t) and f(t,x(t)) are absolutely integrable on (0,T]. Then x(t)
satisfies the initial value problem (2.1) on the interval (0,T] if and only if it satisfies the
Volterra integral equation (2.2) on this same interval.
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It can give the reader pause to be confronted with the need to show xz(t) and f (¢, z(t))
absolutely integrable. But according to the discussion in the subsection of the introduc-
tion, a sufficient condition is that f satisfy (1.6) and that requires no knowledge of the
solution.

In order to get past the singularity in the forcing function, 7!, we will first present
two existence results for a short interval (0,7]. In the first existence result (cf. Theo-
rem[27]), we assume there is a positive constant K so that f: [0, 7] xR — R is continuous
and satisfies the Lipschitz condition

[f(t,2) = f(t,y)| < Kalz —y| (2:3)

for 0 <t < T and all z,y € . Then, because of the continuity of f, there is also a
positive constant Ky such that

|f ()| < [f(2,0)] + Kalx| < Ky + Koz (2.4)

for 0 <t < T and all z € R. In the second existence result (cf. Theorem [Z7), f is
allowed to have a singularity at ¢ = 0 and the Lipschitz condition (2.3) is replaced with
a more general condition.

All of our work on existence will be done in a certain weighted space (X, |- |4), which
we define next. The term g-norm is what we call | - 4.

Definition 2.1 For a fixed 7' > 0 and for g(¢) := t77!, let (X,]|-|,), or simply X,
denote the space of continuous functions ¢: (0,7] — R for which

._ lp(1)]
[9ls = oiltlgT g(t)

is finite.
Theorem 2.2 The space (X, |- |4) is a Banach space.

Proof. 1t is a straightforward exercise to show that X is a subspace of the vector
space of all continuous functions on (0,7] and to verify that |- |, is a norm. Thus,
(X,]-]g) is a normed vector space. To show that it is also complete, let {z,} C X be a
Cauchy sequence. This translates into {t!~%z,(¢)} being a uniformly Cauchy sequence
of continuous functions on (0,7]. By the Cauchy criterion, it converges uniformly on
(0,T] to a limit function ¢, which is also continuous on (0,7]. Finally, ¢ € (X,]|). In
order to see this, choose N large enough so that

olt) _zn(0)] _
ta—1 ta—1
for all ¢ € (0,T]. Then we have
le@®)| _|e@) ax@)|  |2n(@) lzn (t)]
ta—1 s ta—1 ta—1 ta—1 < 1+?'
Hence
t t
_|<p(73| <14 sup | Nfl)| < 00.
o<t<T 14 o<t<T t9
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We now define a mapping P by ¢ € X implies that

(PO)(t) := 2019 + ﬁ / (t = 8)7 L f(s, B(s)) ds (2.5)

and show that P: X — X. The next theorem involves the integral

H(t) == /o (t — s)" " t(s) ds. (2.6)

It follows from classical theorems for Lebesgue integrals depending on a parameter (e.g. [2
Thm. 10.38]) that if the function ¢ is continuous on a closed interval [0, T], then so is H.
Part of the proof of this result depends on ¢ being bounded on [0,T]. However, even if
¢(s) has a singularity at s = 0, we still have the following lemma.

Lemma 2.1 Let n € R*. If a function ¢ is continuous and absolutely integrable on
(0,T), then the integral H given by (2.6) defines a function that is also continuous and
absolutely integrable on (0,T].

A proof of this lemma can be found in [4) Lemma 4.6]. It will be used twice in the
proof of the following theorem. The transformation of Section 3 will rest heavily on it.

Theorem 2.3 Let P be the mapping defined by (2.5).
(i) If 6 € X, then [, (t —s)1" ¢(s)ds € X.
(i) If for each ¢ € X a function vy € X exists with
£(t,6(0)] < () (2.7)
for all0 <t <T, then [)(t—s)1" f(s,¢(s)) ds € X.
(iii) If (i) holds and if ¢ € X, then P¢ € X.

Proof. According to the definition of the weighted space, we must show that the
integral function in (i) is continuous and that

1 K .
OiltlETm‘/O (t— )1 ¢(s)ds| < o0,

where g(t) =t~ 1.
As for continuity, first notice that as ¢ € X then

()] < lolg "

for 0 <t < T. Hence, ¢ is absolutely integrable on (0, T since

T T T4
d =1 g — - )
[ tetolde<ion, [ o= jol, o <o

It then follows that fot (t — 5)71¢(s) ds is continuous on (0, 7] by Lemma 2.1l As for the
second part of the proof of (i), we have
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1 t o 1 t B
m /O(ts)q 1¢(S)d8 Stq—_l/o(ts)q 1|¢(S)|ds
< tql—l /t(t - S)q71|¢|g 597t ds = t17q|¢|g /t(t _ S)qflsqfl ds
0 0

for 0 <t <T. With the change of variable s = tv, the integral becomes

t 1
/ (t —s)7 1597 ds = 12971 / I 1 — ) do.
0

0

Now it can be expressed in terms of the Beta function, namely, the function B(p, q) that
is defined by

1
B(p,q) := / P 1 —w) 1 do (2.8)
0
and which converges if and only if both p and ¢ are positive. Hence,

t
/ (t—s)1" 597 ds = t*771B(q,q) < 00
0

since B(q,q) converges as ¢ > 0. Since the Beta function is related to the Gamma
function (cf. [II p.200] or [I8, p.521]) by the equation

I'(p)I'(q)
B _ —\F)-\3)
we obtain . )
/0 (t—s)7 1597 ds = t2q_1—£(2(3§.
As a result, we have
1 ! -1 1— 2¢—1 FQ(Q) TqF2(Q)
| [ oo as| < ol e 8 < T 1, <o

for all ¢ € (0,7]. This concludes the proof of (i).
Let ¢ € X. Then, as a function ¢4 € X exists satisfying (2.7), we have

/|f(t,¢)(t)|dt§/ Pe(t) dt < oo.
0 0

This allows us to invoke Lemma 2] again to conclude that the integral function in (ii)
is continuous on (0,7T]. Also, as 14 € X, it follows from (i) that

1 ¢ -1
HBA@ﬁ £ (5 6(s)) ds
1 t a-1 L t — 5)7 Yy (s) ds
< [ =it olas < o [ = sy tusd
I -1
< s o) [ i <o

for all ¢ € (0, T], which completes the proof of (ii).
Finally, it follows from (ii) and 2°¢¢~! € X that all terms of P belong to X. Since X
is a vector space, Pp € X.
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Theorem 2.4 Let f: (0,T] x R — R be continuous. Suppose that a function
x: (0,Tp] = R is a solution of

x(t) = 20771 4 ﬁ /0 (t —s)T 1 f(s,2(s))ds (2.2)

on (0,Ty) where Ty <T. Then, for each € € (0, |2°|), there is a T* < Ty so that
(J2°] — 1™t < |z (t)] < (|2 + )t < 2201t (2.9)
for 0 <t <T*.
Proof. We have

192 (t) = 2% + tl_qﬁ /0 (t — )T f(s,2(s))ds

and t'792(t) is continuous on the closed interval [0, Tp] (cf. Def. [LT)). It follows that
¢
e / (t —s)T 1 f(s,2(s)) ds
0
is continuous on [0, Tp]. Now

1
= lim [t'17%(t) —2°| = — 1i
0 taH(I)1+| z(t) = I'(q) 120t

t q/o (t— )T f(s,x(s))ds|.

For a given € € (0, |2°]), there is a T* € (0, Tp] such that 0 < ¢ < T* implies that

1

['(q)

So, for 0 < t <T*, we have

< €.

tl—q/o (t — )71 f(s,2(s)) ds

|l (t)] — |2°[¢27|

< |x(t) — 20871 | = ﬁ“o (t — 5)T=1 (s, 2(s)) ds

< et?L,

Using the first and last terms, we obtain
—et?™t < |a(t)] — |2t < ettt

so that
(|:I:O| — e)tq_l < |z(t)] < (|:EO| + e)tq_l < 2]zl

as required.

Corollary 2.1 For the T* of Theorem the solution x(t) has the sign of x°.
Moreover, x(t) is absolutely integrable on (0,T*].
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Proof. For the given € € (0, |2°|) and T* in the proof of Theorem 24, we see that
[t (t) — 2% < e

or

(2% — 1t < w(t) < (2 +e)t??
for 0 <t < T*. And so if z° > 0, then € < 2% and
for 0 <t < T* If 2° <0, then € < —z" and

20 +e
x(t) < g < 0

for 0 <t < T
Finally, as |z(t)] < 2|2°)t?7! for 0 <t < T*,

" " 202"
/ |z(s)|ds < 2|z0|/ 5771 ds = T(T*)q < 0.
0 0

Corollary 2.2 Let f: [0,T] x R — R be continuous and satisfy condition (2.4). If
x(t) is a solution of (2.2) on the interval (0, T*] as in Theorem then both x(t) and
f(t,z(t)) are absolutely integrable on (0,T*].

Proof. Tt follows from (2.4) that
|f(t,2(2))] < Ky + Kalz(t)]

for 0 <t < T*. We have already shown in Corollary 2.Ilthat x(¢) is absolutely integrable
on (0,7*]. Thus,

T T*
[ issnians smr x| el < o
0 0

Applications.

(a1) Theorem[ZA4tells us precisely where to look for a function z(t) satisfying the integral
equation (2.2). For a sufficiently small T* € (0,7, it will lie in the set

M :={¢ € C(0,T*]| |p(t)] < 2|z°[t""},

where C'(0, T*] denotes the set of all continuous functions on (0, 7*]; and it will be
sandwiched between two constant multiples of 2%t~ as in (2.9).

(a2) In this paper we mainly consider the growth of f(¢, ), not its sign. However in
situations where the sign becomes important, then it will be critical to replace M
with the following set M*. Suppose z° > 0. Then we see from Corollary 21 with
e =12%/2 and T* € (0, 7] sufficiently small that the solution x(t) will reside in the
set

M*T:={peC(0,T*] | 12° < t' (1) < 32°}.

There is a parallel statement for 20 < 0.
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(b) A suitable space of functions for a fixed point mapping would be the Banach space
(X, |g) described in Definition 211

(¢) To find a solution of (2.2) we would contrive to define a mapping P: M — X by
¢ € M implies that

t
(Po)e) = a1 4 o [ (= 8) (. 6(5) ds
I'(q) Jo

and a fixed point of P in M would satisfy (2.2). We would then examine f(t,x)
in the light of the sandwich inequality (2.9) to determine the range of values of ¢
for which the remainder of the definition of solution would hold. The sandwich in-
equality tells us that if there is a solution it will lie very near 2°¢¢!. For reasonable
functions f, such as polynomials, we will be able to use that sandwich inequality
information to tell precisely which values of ¢ will generate a solution.

(d) The absolute integrability of the solution will be used in Theorem 2] to show that
a solution of (2.2) is a solution of (2.1).

We now prepare to obtain a solution. Let X be the Banach space of continuous func-
tions ¢: (0,7] — R satisfying Definition 211 Note that because of (2.4) the conditions
of part (ii) in Theorem 23] are satisfied. As a result, ¢ € X implies

/O (t— )7 (s, 6(s)) ds € X. (2.10)

For the given 2° # 0 and some Ty € (0,7] to be determined, define the set M as before
by
M :={pecX:|pl, <2[2°}. (2.11)
Then for each ¢ € M,
|6(t)] < 2[aft7
for 0 <t < Ty. For the set X, define the natural mapping P by ¢ € X implies that

(Po)(®) ="+ s [ (=97 .05 s (2.12)

for0<t<T.
The following theorem can be proved by showing that P is a contraction on the set
M: that is to say, P: M — M and a constant a € (0,1) exists such that

p(Pz, Py) < ap(z,y) (2.13)

for all x,y € M, where p(z,y) := |z — yl, is the metric provided by the norm |- |;. Then
Banach’s contraction mapping principle asserts that P has a unique fixed point in M,
i.e., a unique ¢ € M such that P¢ = ¢. Since this theorem will turn out to be a special
case of Theorem 271 the proof is omitted.

Theorem 2.5 Let f: [0, T] xR — R be continuous and satisfy the Lipschitz condition
(2.8). Then, for each q € (0,1), there is a Ty € (0,T] such that (2.2) has a unique
continuous solution ¢ on (0,Ty] with

lim ¢'7¢ /t(t —8)T7 1 f(s,4(s)) ds = 0, lim t'79¢(t) = 2°. (2.14)
0

t—0+t t—0t+

Finally, both ¢(t) and f(t,P(t)) are absolutely integrable.
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Earlier we pointed out that the Volterra equation (2.2) has a singularity at ¢t = 0 due
to the forcing function, a singularity at the upper limit of integration ¢ due to the kernel,
and whatever singularity might arise from f. In the following example, f has an obvious
singularity at t = 72 /4.

Example 2.1 The Volterra equation

x<t>—i_1/t L (9
WVt 2o VEi—s cos(\/s)
where J1(t) denotes the Bessel function of the first kind of order 1, has a unique con-

tinuous solution ¢(t) on an interval (0, Tp] for some value of Ty € (0,7%/4). It satisfies
(2.14), where

x(s) ds,

_ VT I1(VE)
f(tz) = T cos(vi) x,

and both ¢(t) and f(t,¢(t)) are absolutely integrable on (0,Tp]. Furthermore, ¢(t) is
also the unique continuous solution of the initial value problem

D'Y2x(t) = % x(t), tli%l+ Vix(t) =1

on the interval (0, Tp].

Proof. Comparing the Volterra equation with (2.2), we see that 2 = 1, ¢ = 1/2,
and the function f is as given above. Since J1(z) is an entire function of z in the complex
plane, J;(v/1) is continuous for all t > 0. Thus, for any fixed T € (0,72/4), the part of
f depending only on ¢ is continuous on the closed interval [0,7]. This implies there are
positive constants K7, Ky such that (2.3) and (2.4) hold for 0 < ¢ < T and all z,y € R.
As a result, all of the conclusions stated in the example, except for the very last one,
follow from Theorem The last one follows from Theorem 211

Remark 2.1 In fact, the function

cos(v/1)
Vit

is the unique continuous solution of the Volterra equation on all of (0,7%/4). To verify
this, use the change of variable y/s = v/tsinf. Then

SRR A PN O S VO
| = i e = [ i

/2
:2/ 3. (Vtsing) db.
0

o(t) =

From an integration formula in [20 p. 374], we see that

2% /2
—/ Ji(zsind) df = Hy j5(2),
T Jo
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where H /> denotes Struve’s function of order %. From [I} (12.1.16)], we have

2
H =4/—(1- )
1/2(2) — (1 — cosz)
Thus,
/2 11—
/ Ju(zsinf)df = — 2%
0 z

Therefore, letting x(t) = ¢(t), we obtain

¢ ~ 7/2
%/0 \/tl——s . (?()ls((z//_z)) o(s)ds = /0 5l(\/gsin 0) db
_ 1 —cos/t - i—qﬁ(t)
vt Vit
for 0 <t < 72 /4.
In [4] we also verify directly that the function ¢(¢) is a solution of the fractional
differential equation and its accompanying initial condition in Example 2.1}

The proof of Theorem rests on the Lipschitz condition (2.3). Let us generalize
this theorem by replacing the Lipschitz condition with a more general condition (cf. item
(iii)) below. In addition, consider the modifications listed below in items (i)—(ii).

(i) For some T >0 let f: (0,7] x & — R be continuous.

(ii) Let 1 > —1. Let 7 = m/n, where m,n are positive integers with no common
factors and n is odd, and ro > 1. (Note then that 2™ € R for all z € R.)
Furthermore, let rq, ro satisfy the inequality

pi=1+r+(g—1)ry > 0. (2.15)

(iii) Let the function f satisfy the additional condition that a constant K > 0 exists
such that

If(t,x) — f(t,y)| < Kt"|z"™ —y" (2.16)

for t € (0,7] and for all z,y € R.

Example 2.2 The function f(t,z) = v/tz* satisfies conditions (i), (ii), and (iii) with
K =1,r =1/3, 7o = 4/3 for any fixed ¢ € (0,1). The function f(t,z) = t~/2z%/3
satisfies conditions (i) and (iii) with K =1, r; = —1/2, ro = 4/3. As for (ii), p > 0 if
g€ (5/8,1).

Before we generalize Theorem [2.5] we present a theorem that will aid in its proof and
will be crucial for other results in Sections 3 and 4. The function G in part b) of the
theorem is defined by

[, w)]

G(t,z) = — [z +=

where J is a positive constant.
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Theorem 2.6 Suppose that f: (0,T] x R — R is continuous where
[f (&) < |f(8,0)] + Kt™ =]

with r1,re satisfying item (i) containing (2.15), that f(t,0) is absolutely integrable on
(0,T), and that x(t) is a continuous solution of (2.2) on an interval (0,To] C (0,7
satisfying |x(t)| < 2|2°|t9~L. Then:

a) There is a constant k > 0 with
To
| e+ (s ate)as = v

b) For each t € (0,Ty], there is a nonnegative D(t) € R with

/ / — )G (u, z(u))| duds = D(t).

Proof. We have
To
| e+ 1o as
To
< [0 17, 0]+ K™ 2?7 ds
0

Ty! To To
=20~ - +/ |f(5,0)|dS+K(2|z0|)’”2/ §rgraa) g
q 0 o

which is finite because r1 + r2(¢ — 1) + 1 > 0, completing the proof of part a).
The continuity of f and z implies that
¢(s) == |G(s, z(s))|

is continuous on (0,7p] while part a) implies that it is absolutely integrable on this
interval. Now, apply Lemma [Z1] to see that

Bls) = / (s — w) T $(ur) du

is continuous and absolutely integrable. Hence

/ (1= s (s)ds

is continuous and absolutely integrable on (0, Tp].

Note. If f(t,x) = —Jx for a given J > 0, then G = 0 and D(t) = 0 for t € (0, Tp).
Then (2.2) simplifies to

J t
w(t) = 2% — —/ (t —s)7 ta(s) ds.
I'(q) Jo
It is well-established that this linear equation has a unique continuous solution on the
entire interval (0,00), which can be expressed in terms of the resolvent function. For
more details, see (3.3) and (3.4) in Section Bl For nonlinear equations, the focus of this
paper, the function G is not identically zero and so D(t) is positive.
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Theorem 2.7 Suppose conditions (i)—(iii) listed before Example hold and that

t
lim tl—q/ (t —5)17 1 f(5,0)| ds = 0. (2.17)
0

t—0+

Then, for each q € (0,1) satisfying (2.15), a To € (0,T] exists such that the integral
equation (2.2) has a unique continuous solution ¢ on (0,Ty]. Furthermore, both ¢(t) and
f(t, (1)) are absolutely integrable on (0,Tp]. Also, ¢ satisfies (2.14) and is the unique
continuous solution of the initial value problem (2.1) on (0,Tp].

Proof. We first show that (2.17) implies that f(t,0) is absolutely integrable on (0, T'.
Let € = 1. Then there exists a § € (0,7 such that

ti=a /t(t —8)77f(5,0)]ds < 1
0

for t € (0,6). And so for t € (0,6), we have

t
0

0< / £ (5,0)[ds = / (t— $)'9(t — )71 £(s,0)| ds
S/O 79t — 5)T7 1 f(5,0)|ds < 1.

It follows that f(s,0) is absolutely integrable on (0,4). Thus f(s,0) is absolutely inte-
grable on (0, 7] because of the continuity of f.

Next consider the set M and the mapping P defined by (2.11) and (2.12), respectively.
If Ty € (0,71 is sufficiently small, we will show that the “generalized Lipschitz condition”
(2.16) implies P: M — M. First observe from (2.16) that

[f (&) < |f(2,0)] + Kt™ =]

for 0 < t < T. It follows from this, the integrability of f(¢,0), and the proof of Theo-
rem [Z6la) that for every ¢ € M, f(t, ¢(t)) is absolutely integrable on (0, Tp]. Of course,
¢ being in M is continuous and absolutely integrable on this interval. The absolute
integrability and continuity of f(¢, #(¢)) imply the integral term of P¢ is continuous on
(0,Tp) by Lemma 211 Thus P¢ itself is continuous on (0, Tp).

Now we show P: M — M. For any ¢ € M,

(P&)(1)] < 20t + ﬁ / (t — )7 (s, 6(s))| ds
< |20t + ﬁ/o (t—s) T [Ks™|o(s)|™ +|f(s,0)|] ds
< |20t + % /0 (t—s)7 " s™ (202077 1) " ds

I -1
+@/0 (t—8)7"|f(s,0)| ds.
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Using the assumption that 1 + (¢ — 1)r2 = p — 1 and the Beta function, we have
K(2[z°))"
I'(q)

t
/ st — 5)T 1 ds
0
1

+ 53 / (t— )7 f(s,0)] ds
K (202°))*T(u)
I(e+q)

[t -1
+W/o(t_8) |f(s,0)|ds.

(Pe)(t)] < |2°[¢e= +

— |z0|tq_1 + ptq—1

And so for ¢ € M,

KT () (2]2°])"™

T'(p+q)
ti—a

vi t(ts>q1|f<s,o>|ds}t“-

Thus, as 4 > 0, 1 — ¢ > 0, and because of (2.17),

m

(PO)(B)] < {|z°| +

(Po)(t)] < 2[aftr~"

for 0 < t < Ty, if Ty is sufficiently small. For such a Ty, PM C M.

To prepare the way for showing that P is a contraction mapping in the weighted
norm | - |4, first consider the difference 2™ — y™ for a given pair x,y € R and a given
rational number ro > 1 satisfying the conditions listed in item (ii). It follows from the
Mean Value Theorem that there exists a number ¢ between x and y such that

T2

272 — y"2| = rol|2 7 |2 — y).

Since ry > 1, the function 22!

max{|z[, [y[},

is increasing on [0,00). Consequently, as [£| <

€771 < (max{|z], |y[})™ "
Thus, for ¢, € M,
|(6(6)7 — ((£))"2] < ra (max{|(0)], (O]} |o(t) — ()]
< vy (21201t T () — (1))

for 0 <t < Tp.
It follows from the previous inequality and (2.16) that

(PO — (PO _ 00 ' i
< e [0 — Fls sl

tl*q t -1 . $))2 — N2 ds
@/O(ts) Ks™|(6()" — ((s))| d

Ktl—¢ t _Sq—lsrlr .TO Sq_l ro—1 5 — . .
r<q>/0“ ) 2 (2121597127 | (s) — (s)| ds.

IN

IN
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Hence, because of the definition of the g-norm and (2.15),
(PO)(t) = (P¥)(1)
ta—1
TQKtliq
I'(q)
TgKtl_q
I'(q)
TQKtliq

=T

t
(2|z0|)r271/ (t = )71V Dg(s) —4h(s)| ds
0
t

(212°)" o — ¢l /0 (t = 5)07ts a2 g

IN

(2|ZL'O|)T271|¢— 7/}|g /t 5#71@ o S)Q*l ds.
0

Evaluating the integral with the Beta function, we obtain

[(P)(t) — (PY)(#)] _ roKE'™T [ gvm=1 1 L(0)T(9)
ta=t =T (A1)l = vl - 2 L(u+q)

r2 KT (1)

D(u+q)

(212°))" 7] 1o — .

Although this was derived for 7o > 1, it is also true for 7o = 1. Since p > 0, the bracketed
quantity is less than 1 for t € (0,Tp] if T is small enough. We conclude a Ty € (0,7
exists such that P: M — M and P is a contraction on M. Therefore, by Banach’s
contraction mapping principle, there is a unique ¢ € M such that P¢ = ¢.

Both the fixed point ¢(¢t) and the function f(¢,¢(t)) are absolutely integrable on
(0, Tp] since this is true of all functions in M, as we saw earlier in the proof.

It follows from the bound we obtained for P¢ that
tl-a ot L
wr | E=9)T (S (s, 0(s)] ds
INC) /0

K@ T, 0
< ) t +F(q)/0(t 5)T77| f(s,0)] ds,

where p > 0. This along with (2.17) implies the first limit in (2.14). This in turn implies
the second limit in (2.14) as

lim t'79¢(t) = tli%l+ =1 Pp)(t) = 2°.

t—0t

Finally, the fixed point ¢ fulfills all of the conditions of Theorem 2.1. Therefore it is also
the unique continuous solution of (2.1) on (0, Tp].

Remark 2.2 Two items worth noticing are:

(i) Consider the function f(t,z) when x = 0. The continuity of f in Theorem [Z7]
implies that f(¢,0) is bounded on the closed interval [0,7]. Contrast this with
Theorem 2.7 which no longer requires it to be defined at ¢ = 0 nor bounded as long
as it satisfies (2.17).

(ii) Theorem 27 generalizes Theorem



258 L.C. BECKER, T.A. BURTON, AND I.K. PURNARAS

Item (ii) follows from observing that if condition (2.3) holds on a closed interval [0, 7],
then condition (2.16) certainly holds on the half-open interval (0,7] with 7 = 0 and
ro = 1. Also, condition (2.15) holds as

p=1+r+(qg—1ro=14+0+(¢—1)(1)=¢>0.
Furthermore, as f(¢,0) is bounded on [0, T], condition (2.17) holds.

Example 2.3 Part 1: the range of q. We now show that existence must take ¢
into account. We will examine an assumed solution of (2.2) taking f(¢,x) = 22"+ with
n a positive integer and 2% > 0. The work takes place in the context of Theorem [Z4] and
(a2) in the applications located just after Corollary2:2l Thus, any solution z: (0,7] — R
will be continuous, while ¢!~%x(t) will be continuous on the closed interval [0, T'] and for
T small enough will satisfy

(1/2)x%97 1 < a(t) < (3/2)at97 1,

Here is the important part and it can be used to test many functions in the same way
to determine permissible values of g. The function f(¢,z) is increasing in = > 0 so it
preserves inequalities: for z° > 0 and for s small we have

2n—+1 :| 2n+1

[(1/2)9505‘1—1]2n+1 < [w(s)}

which we write for convenience as

< {(3/2)3@05‘1_1

A(s) < B(s) < C(s).

Moreover,
t
Q)= 171 [ (= 97 (ale) " s
0

must be continuous on [0, T'] for some sufficiently small positive T'; in particular, the limit
as t | 0 of Q(t) must exist. But notice that

t _q/o (t—s)""A(s)ds <t _q/o (t—s)""B(s)ds <t _q/o (t—s)17"C(s)ds.

However the end terms differ only by a multiplicative constant so if we can prove that
the end terms both have limit zero as ¢ | 0, then the middle term will have the same
limit of zero. We will see that the end terms have a limit if and only if

2n

>
1~ 5,11

(2.18)

and that limit is zero. If that fails to hold, then both of the end terms are unbounded.
This means that if (2.18) fails then the middle term can not have a limit, while if (2.18)
holds then the middle term has the same limit of zero.

Using the Beta function to compute the integral, we obtain

t
tlfq/ (t _ S)qflsq(2n+1)72n71 ds = Ktq(2n+1)72n
0
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for some K > 0. This gives the required convergence if and only if (2.18) holds.
Now let us return to Theorem [Z7] and condition (2.15). We have

p=1+0+(¢—1)2n+1)>0
which is the same as (2.18). Note that f(¢,z) = 22" *! trivially satisfies all of the other

conditions of Theorem [Z71 We conclude a continuous solution of (2.2) exists on some
interval (0,77 if and only if

Moreover, one of the statements of Theorem [27] tells us that the solution z(t) as well
as f(t,z(t)) are absolutely integrable on (0,7]. As a result, we also conclude from
Theorem [2.1] that x(t) is also a continuous solution of (2.1) on (0, 7.

Part 2: the third singularity.

We readily see that (2.2) has a singularity in the forcing function and one in the
kernel. But both of them are mild in a technical sense. However they coalesce as t | 0.
From (2.9) we see that as € | 0 then z(s) in the integrand of (2.2) gets as close to x%s7~!
as we please on a sufficiently short interval (0,T]. For instance, with f(t,z) = x?"*!
(2.2) is approximated arbitrarily well for very small ¢ by

1 t
ac(t) =20t 1 4 —/ (t _ S)q—l(xosq—1)2n+1 ds.
L(q) Jo

As t | 0 both terms in the integrand tend to infinity producing a product of singularities
which is no longer mild in any technical sense.

3 A Transformation

Equation (2.2) and its solution on some short interval [0,T") that is ensured by Theo-
rem 271 hold many challenges if we wish to continue that solution beyond T'. The forcing
function is singular at ¢ = 0 so the solution is singular there too and that introduces
another singularity in the integrand besides the one already at s = t. In Example 23]
Part 2 we discussed how this added singularity will coalesce with the singularity in the
kernel producing a singularity of a radically different type than either that in the forcing
function or in the kernel. And this added singularity cannot be avoided because it occurs
as t | 0. This is also the situation in Example 21l Note however its integrand has even
more singularities: those located at the zeroes of cos(v/t), which were avoided in that
example by simply restricting the interval under consideration.

To make matters worse, consider the integral in the mapping P, calling it H for now,
and suppose for the moment that f satisfies a global Lipschitz condition with constant
a < 1. If the functions ¢; : [0,00) — R (i = 1,2) are bounded and continuous with the
supremum norm || - ||, then

H(t,x) := /0 (t —s)7 1 f(s,2(s)) ds
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satisfies
H(t,61(1)) — H(t, da(t)] < / (t — )7 alé1(s) — da(s)] ds

t
< — =1 g
< allén @H/Os 5
= al|l¢1 — ¢2||t?/q.

So for this situation H, as well as P, is not a contraction for ¢t > (g/a)/?. More-
over, if f(t,z) contains a bounded additive function w(t), then it transforms into
f(f (t — 8)971u(s) ds passing from a bounded u to a possibly unbounded integral.

There is a simple way out of all these difficulties. In [5] we introduced a transformation
for a fractional differential equation of Caputo type which has turned out to be very useful
in the construction of fixed point mappings. The first part of it will now be given. It
will take a second step to make it work for fractional differential equations of Riemann-
Liouville type because of the singular forcing function.

Let J be an arbitrary positive constant and write (2.2) as

A L t —8)1 7 =Jx(s (s s,x(s s
o) = a0+ g7 [ (=9 = Ta() + Tale) + Fls.al)])d
J t
o S e p— — )7 x(s)ds
o S
tp [t fate) + ZEE
which we then rewrite as
() = 209! —/0 C(t — 8)[(s) + Gls, 2(s))] ds, (3.1)
where Ja-1
C(t) = ) (3.2a)
and
G(s,z(s)) := — {x(s) + M] : (3.2b)

Now view the linear equation

2(t) = 2% — /0 C(t—s)z(s)ds (3.3)

as the linear part of the nonlinear equation (3.1). Closely allied to both (3.1) and (3.3)
is the resolvent equation

R(t) = C(t) — /O C(t — s)R(s) ds. (3.4)

It is well-established that (3.4) has a unique continuous solution on (0,00), which is
known as the resolvent (cf. [3, Thm. 4.2]). Because of this uniqueness, it follows from
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multiplying both sides of (3.4) by 2°T'(g)/J that (3.3) also has a unique continuous
solution on (0, 00), namely

Substituting this for z(s) in the integrand of (3.3) and using (3.2a), we obtain
¢ 0
T
2(t) = 2049 7/ Ct — s)zT(q)R(s)ds
0

— 0pa-1 _ ti _Sq—1$OF(Q) ) ds
i /Or(q)(t )t LD sy a

=201t — /t(t —5)17 12 R(s) ds.
0
With an obvious change of variable, we can also write this as
2(t) = 201071 — /Ot R(t — s)2"s7 1 ds. (3.5)
Important properties of R(t) (cf. [I5, p.2121.]) that we rely on are
0< R(t) < C(t), /0 " R(s)ds =1 (3.6)

and the fact that R(t) is completely monotone on (0, 00) ( [I5 p. 224]).

Suppose the conditions of an existence theorem, such as Theorem or 2717 are
satisfied so that a solution z(t) of (2.2), equivalently of (3.1), is known to exist on an
interval (0,Tp]. In that case, a variation of parameters formula found in Miller [15] (1.4),
p. 192] states that x(t) will also satisfy the equation

x(t) = 2(t) — /0 R(t — s)G(s,z(s))ds (3.7)

provided
/0 /0 R(t—s)C(s —u)G(u,z(u)) duds
- /O / R(t— 8)C(s — u)G(u,z(u)) ds du (3.8)

for 0 < t < Ty. Note that this interchange in the order of integration is valid if the
conditions of either Theorem or Theorem [277] are satisfied since those conditions
imply part b) of Theorem 2.6] which in turn implies (3.8) by the Hobson-Tonelli test
(cf. [16l p.93]). We further note a function satisfying (3.7) and (3.8) will also satisty
(2.2) since, as Miller [I5] p.192] points out, the steps from (3.1) to (3.7) are reversible.

The solution z of (3.5) will play a major role in the subsequent work and the following
result offers its properties.

Lemma 3.1 For each € > 0, the function z defined by (3.5) is bounded on [e,00) and
tends to zero as t — oo. Furthermore

w01 <t 1= [ sy (39)
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for all t > 0. The bounds on both z and fot R(t—s)s?= 1 ds are independent of the positive
constant J. Moreover,

A1) = xol;(q)R(t)
Proof. From (3.4) we see that
R(t) = F‘(]q) =t ﬁ /Ot(t —5)T'R(s) ds
_ ﬁ [tq_l - /OtR(t — 5)st ds]
- xOf] PR
Consequently, for t > 0,

/ 5)s? 1 ds <171 (3.10)
J-

as R(t) > 0 for ¢t > 0 [I5], p.222]. Note this is independent of J. Hence (3.5) has the

following limit:

t
lim z(t) = 2° [Hm t71 — lim [ R(t — s)sq_lds] = 0.

t—o00 t—o00 t—o00 0
This limit, along with the continuity of z(¢) on (0, 00), implies that z(¢) is bounded on

[e,00) for each € > 0.
By the previous inequality,

t
=t — / R(t — )7 ds
0

t
= |29 (tq_l —/ R(t —s)s97! ds) .
0

|2(t)] = |2°]

As t971 is decreasing,

t t
/ R(t —s)s7 tds > 97! / R(t — s) ds.
0 0

Therefore,

|z(t)] < |29 (t‘?l — ! /OtR(t —5) ds> = |29t [1 - /OtR(u) du] . (3.11)

4 A Translation

We have one more step to take and it is a large one. Fix x° and let  be a solution
of (2.2). Redefine the interval of definition and say that it is a solution on the interval
(0, 2T satisfying Definition [[T] as well as (3.7) and (3.8). In particular, we have

()] < 2[2°fte~
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on that interval. However, we must keep in mind that z still has a singularity. This
section is devoted to showing that a translation with y(¢) = (¢t +1') will transform (3.7)
into

T
fs+Ty)] .

)= F@)+ [ e )ue) + L5 ,

where F is bounded, continuous, in L]0, c0), and converges to zero as t — co. But most
of all we want to remember (3.6).

The value of 2° determines z(t) and we know from Lemma [B.] that 2(¢) is bounded
and continuous for ¢ > T and that z(¢t) — 0 as t — co. Now translate (3.7) as follows:

t+T
x(t+T)=2t+T) 7/ R(t+T — s)G(s,x(s)) ds
0
:z(t+T)+/TR(t+T—s)[x(s)+ M}ds
0
+ /H—T R(t + T — S) |::L'(S) + M] ds

T J

fls+T,z(s+1T))
7 ]ds,

F(t)+/0tR(ts)[:c(s+T)+

where

T
Fit):=zt+T)+ /0 R(t+T — s) [m(s) + M} ds. (4.2)

Next, let
yt) =zt +T)

and rewrite the translated equation (4.1) as

y(t) = F(t) + /O R(t — s) [y(s) i w} ds, (4.3)

where y(0) = z(T). From this we see how to define an appropriate mapping for estab-
lishing solutions in the Banach space of bounded continuous functions on [0, 0o) with the
sup norm, which we denote by (BC, || - ||). For a specified subset @ of this space, define
the mapping P: @ — BC by ¢ € @ implies

(Po)(t) == F(t) + /0 R(t—s) {d)(s) + w] ds. (4.4)

The last line of the following theorem need not be disquieting. If we ask that f
satisfy (1.6), then we invoke Theorem 2.6l and find that (s) and f(s, z(s)) are absolutely
integrable on (0, 7] so that (3.8) is assured by the Hobson-Tonelli theorem.

Theorem 4.1 Let g € (0,1), f: (0,00) x R — R be continuous, and x° € R with
20 #£0. Let x(t) be a solution of

1 t
=0 —8)1 1 f(s, z(s)) ds .
o) = a0+ s [ (=9 () d (22)
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on an interval (0,T]. For a given constant J > 0, let z(t) denote the unique continuous
solution of (3.8) on (0,00) and let a function F: [0,00) — R be defined by (4.2). Lastly,
let y(t) be a solution of (4.8) on an interval [0, 7] for some T > 0.

If the piecewise-defined function

Ja), if 0<t<T,
welt) = {y(tT), if T<t<T+rT, (45)

satisfies (3.8) at each t € (0,T + 7], then it is a solution of (2.2) on (0,T + 7).
Proof. Suppose z.(t) satisfies (3.8) at each t € (0,7 + 7]. Then the solution z(t)

must satisfy (3.8) at each t € (0,7T]. Hence, by the variation of parameters formula z(t)
is also a solution of (3.7). Thus,

z(t) = 2(t) — /0 R(t — 8)G(s,z(s))ds 0<t<T), (4.6)
where from (3.2b)
Go.ae(s)) = [auls) + LD

Since y(t) is a solution of (4.3) for 0 < t < 7, y(0) = F(0). Setting ¢ = 0 in (4.2) and
replacing z(t) with z.(t), we get

T
y(0) = 2(T) — / R(T — s5)G(s,xz.(s)) ds.
0
Comparing this with (4.6) when ¢t = T, we see y(0) = z.(T"). And so

y(0) = (7).

Thus, as = and y are continuous functions on their respective domains, the piecewise-
defined function z. is continuous on the interval (0,7 + 7].
Since the function y(t) satisfies (4.3) on the interval [0, 7], we have

y(t) = F(t) — /o R(t—s)G(s+T,y(s))ds
=z(t+T)-— /0 R(t+T —s)G(s,x(s))ds
— /0 R(t—s)G(s+ T,y(s)) ds.
With the change of variable v = s + T, this becomes
T
yt) ==2(t+7T) — /o R(t+T — s)G(s,z(s))ds

— /HT Rt+T —u)G(u,y(u—"T)) du.
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Rewriting the right-hand side in terms of the function x., we have
T
yt)=z(t+T)— / R(t+T — s)G(s,z:(s)) ds
0

_ /HT R(t+T — w)G(u, xo(w)) du.
T

And so
t+T
y(t) = 2(t+T) — / R(t+T — 5)G(s, 2a(s)) ds
0
for0 <t <. Or,
t
Yt —T) = 2(t) —/ R(t — 5)G(s, 2a(s)) ds
0
for T <t <T+ 7. That is,

zolt) = (1) —/O R(t— 8)G(s,zu(s))ds. (T <t<T+7)

This and (4.6) implies that the function x.(¢) is a solution of the intermediate equation
(3.7) on the interval (0,7 + 7].

Finally since z.(t) satisfies (3.8) for 0 < ¢ < T+ 7, we can invoke the variation of
parameters result to conclude z.(t) is also a solution of the integral equation (2.2) on
0,7+ 7].

Summary

Our stated goal was to transform (2.2) into a standard Volterra integral equation with
a singularity only in the kernel which was to be completely monotone and have integral
equal to one. That final equation is (4.3). In the next subsection we will develop the
properties of the function F because F' did not appear in (2.2). The solution of (2.2) will
be that original solution on the short interval (0, 7] and then continued with the solution
y of (4.3). Here are details which should guide the investigator.

Suppose that some existence theorem yields a solution of (2.2) on an interval (0, 7.
That solution resides in

A) M={peX:|pt)<2’t"""}

provided that T is sufficiently small.
Regardless of which existence theorem we might use, suppose that we have assumed
f:(0,00) x R — R is continuous and satisfies

B) [f(t,2)] < [f(£,0)] + Kt [x]™

and with the assumption that f(¢,0) is absolutely integrable on (0,7]. We need only
note from A) and B) above that

T T
/ g™ (Sq—l)Tz ds = / ST1+T2(¢1—1) ds = ktT1+T2(q_1)+1
0 0

for some k£ > 0 and our basic requirement for integrability is

C) 7‘1+7‘2((]—1)+1>0.
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By Theorem 2.6l if A), B), and C) hold then
D) x| +|f(t x)| is integrable on (0, 7]

so Theorem 2] holds, as does (3.8) making (2.2), (3.7), and (4.3) equivalent in the
sense of Theorem (] as long as the solution extending z(t) from (0,7] to (0,7 + 7] is
continuous.

In conclusion, after verifying B), C), and any existence result, the investigator may
go directly to (4.3) and begin the task of extracting properties of continuous solutions.
Those properties are inherited by both (2.1) and (2.2).

4.1 Properties of the forcing function

Properties of the function F' defined by (4.2) that will govern solutions of (4.3) are stated
in the next theorem. We noted earlier that a solution of (2.2) lies in the set M defined
in (2.11) so it is absolutely integrable. We gave conditions in Theorem to ensure
that a solution x will have |x| + |f(¢, z)| integrable. Moreover, when that holds so does
conclusion b) of that theorem which is a sufficient condition for (3.8) to hold and, indeed,
to assure us by Theorem 2.1 that the solution satisfies (2.1). That, in turn, was used
together with a solution of (2.2) on a short interval to pass from (2.2) to (3.7) and then on
to our final equation (4.3). This paragraph then is describing the fundamental position
of item (iii) in the next theorem. Items (i) and (ii) are reminding us of Definition 1.1.

Theorem 4.2 Let f: (0,71] x ® — R be continuous. Suppose there exists a T €
(0,71/2] and a continuous function x: (0,2T] — R that is absolutely integrable and
satisfies the equation

x(t) = z(t) — /0 R(t — s)G(s,z(s))ds (3.7)

= 2(t) +/0 R(t — s) [m(s) + M ds

on (0,2T]. Suppose further that
(i) t1=92(t) is continuous on [0,2T],
(ii) limy_,o+ t1=92(t) = 20,
(111) f(t,x(t)) is absolutely integrable on (0,2T).

Then the function F': [0,00) — R defined by (4.2), where J denotes an arbitrary positive
constant, is uniformly continuous on [0, 00), tends to zero ast — oo, and is in L'[0, 00).
Moreover, a bound for F exists that is independent of the value of J.

The proof of this theorem is a consequence of the following three lemmas, namely

Lemmas A THA3]

Lemma 4.1 Under the conditions of Theorem[[.2, for any given constant J > 0, the
function

Gt) == _/O R(t+T — $)G(s, (s)) ds (4.7)

= /OT Rt +T —s) [x(s) + 7“5’;(5)) ds
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is uniformly continuous on [n,o0) for any n > 0.

Proof. Fix an arbitrary J > 0. Let € > 0. We see from (3.6) that R(t) is continuous
on [n,00) and R(t) — 0 as t — oo, which implies it is uniformly continuous on this
interval. For a given A > 0, there is a v > 0 such that distinct ¢1,t2 € [, 00) and

|ﬁ1+T—S—t2—T+S|:|t1—t2|<’7
and T'— s > 0 imply that
|R(t1+T —s)— R(ta+T — s)] < A

Hence for these t;, we have
T
|G(t1) — G(t2)| < / |R(ti + T — s) — R(t2 + T — 5)||G(s, z(s))| ds
0

T
< )\/O |G(s,(s))| ds

g |f (s, 2(s))] .
< A/O {mguf ds = \H,

where H; denotes the constant defined by the last integral. So choose A < ¢/Hj.
Therefore, for the given € > 0, there is a v > 0 such that |t; —t2| < v implies |G(¢1) —
G(t2)| < €.

The function F' in the following two lemmas refers to the function defined by (4.2).

Lemma 4.2 Under the conditions of Theorem[{-2, for any given constant J > 0, the
function F(t) is right-continuous at t = 0. Furthermore, it is uniformly continuous on
[0, 00).

Proof. By hypothesis, a continuous function z(t) exists satisfying (3.7) on (0, 27.
Recall earlier we defined y by
yt) =zt +T) (4.8)

with the purpose of continuing the solution of (3.7) beyond 2T. This then yielded equa-
tion (4.3), which we find convenient here to write as

y(t) = F(t) + L(t), (4.9)

where

L(t) ;:/O R(ts)[y(sww ds. (4.10)

This suggests defining L(0) = 0. In so doing, we have from (4.9), (4.2), and (3.7) that
T
y(0) = F(0) = 2(T) — / R(T — s)G(s,x(s))ds = x(T).
0
Note this is consistent with (4.8). Thus let L(0) := 0.

Since z is continuous on (0, 277, we see from (4.8) that y is continuous on (=7, T]. So
it follows from (4.9) that if we can show that L(¢) is right-continuous at ¢ = 0, then the
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same will be true of F. It follows from the hypothesis that the function f is continuous
on (0,27] x R. Thus, as y is continuous on [0, T], there is a constant C'y such that

Het T <,

R E

on [0, 7). This along with (3.6) implies

t t
Cy _ CyJte
Lt §C/Rt—sds<—/sq1ds< : 4.11
Hence L(t) — L(0) as t — 0F. As a result, F' is right-continuous at ¢t = 0.
As for uniform continuity, first observe from (4.2) and (4.7) that
F(t)=z(t+T)+ G(t). (4.12)

By default, G is right-continuous at ¢ = 0 since z(t+T) is continuous on [0, c0). Because
of this and Lemma [l we see that G is continuous on [0, 00). This, together with the
uniform continuity of G on [, c0) for every n > 0, implies that G is uniformly continuous
on [0, 00). It follows from LemmaBlthat z(t+7") — 0 as t — oo. This and the continuity
of z(t+T) on [0,00) imply that z(t + T') is also uniformly continuous on [0, c0). Since
the sum of uniformly continuous functions is uniformly continuous, we conclude F' is
uniformly continuous on [0, c0).

Finally note that the foregoing argument is valid for any given J > 0. This concludes
the proof.

Lemma 4.3 Under the conditions of Theorem [[.3, F € L'[0,00), F(t) — 0 as
t — 00, and F is bounded on [0,00). Moreover, there is a bound for F on [0,00) that is
independent of J.

Proof. Let us start with the first term of F(t), namely z(¢ + T'). We have already

determined that z(t +7') — 0 as t — oco. Now consider G(¢), the other term of F(¢).
Recall that R is completely monotone, so it is decreasing on (0, 00). Consequently,

T
|G(t)|§/0 R(t+T — 5)|G(s, 2(s))| ds
< ) [ ooy + L0
0

J
T
< R(t) /O {|x(s)| + M] ds = KR(t), (4.13)

x(s) + ‘ds

where K denotes the last integral, which has a finite value since both x(s) and f(s,x(s))
are absolutely integrable on (0,7]. As t — oo, G(t) — 0 since R(t) — 0. Because both
terms of F'(t) tend to zero, so does F(t).

It also follows from (4.13) that G € L![0,00) because R € L'[0,00). Moreover,
2(t +T) € L'0,00) since z(t) is proportional to R(t) (cf. Lemma B). Hence, F €
L0, 00).

Recall from Lemma [£2] that F is uniformly continuous on [0, c0). This together with
F(t) — 0 as t — oo implies that F' is bounded on [0, 00).
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We now come to the final part of the proof, which is to show that a bound for F
exists independent of J. Consider z(t+T'), the first term of F(t). From (3.9) we see that

l2(t+T)) < |2°|(t +T)7 ! < |27t (4.14)

for t > 0, yielding a bound for z(¢t + T') on [0,00) that depends on T but not on J. So
what remains is to prove that the integral term G(¢) in (4.12) also has a bound on [0, c0)
independent of J.

Condition (i) of Theorem 2 implies the existence of a constant k such that |x(t)| <
kta=! for all t € (0,2T]. Then in view of (3.6), (3.2a), and the monotonicity of R, we
have

601 < [ A+ T - o)l + L2 g

T
g/)R@+T—sMﬂ4ds
0

T I e e
+/O 1_‘(q)(ﬁ—i—T s) 7 d

! q-1 L ! _g)a1
§k/0 R(T — s)s ds+r(q)/() t+T—9)T"|f(s,z(s))|ds.

Applying (3.10), we obtain the bound

IG(t)] < k7" + ﬁ/o (T — )91 f(s, 2(s))| ds. (4.15)

By hypothesis, f(s,z(s)) is absolutely integrable on (0,7]. So the integral in (4.15)
converges according to Lemma [ZJl Because of this, (4.12), and (4.14), we have

1 T
IFO1< (2 + BT + 7 / (T — )7 f (s, ()] ds

for ¢ > 0. Thus the right-hand side serves as a bound for F'. Since it does not depend
on J, the proof is complete.

The completion of the proof of this last lemma also completes the proof of Theo-
rem

5 Future Work

The objective was to reduce the fractional differential equation to a very common Volterra
integral equation. Equation (4.3) now has three properties which make it ideal for fixed
point theory.

First, the kernel R(t—s) has two properties used extensively in fixed point theory. If Q
is a convex set in the Banach space of bounded continuous functions with the supremum
norm and if f(s+ T,y(s)) is bounded for y € @Q, then

' fls +T,y(s))
/0 R(t - S) [y(s) + f ds
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maps @ into an equicontinuous set [6, Thm.5.1] all ready for numerous fixed point
theorems of the Schauder type. Further work will actually give compactness of the
mapping provided that @ is a ball in the Banach space [9]. On the other hand, if the
function in large brackets defines a contraction, it will be preserved by that same integral.

Next, we have said nothing of J, but it serves a prime function, together with that
extra y(s) in the integrand. These work together to secure a self mapping set parallel to
that seen in [6] concerning Caputo problems.

There are many directions we can take from here. Our next project involves offering
an existence theorem based on the growth condition given here, but without any kind of
contraction assumption. We then pick up (4.3) and obtain results on bounded solutions,
solutions in L![T, 00), and solutions which are asymptotically periodic. While such results
are of interest in themselves, they put us in a position to compare and contrast the
behavior of solutions of Caputo equations having a Volterra representation parallel to
(2.2) of the form

t
z(t) = 2% + ﬁ /0 (t — )T f(s,2(s)) ds.
The difference in initial conditions is clear and that is a prime reason for considering
them. The present work leading up to (4.3) reveals new differences which an investigator
would like to take into account. For example, the function z(t) discussed in Lemma [B.1]
is in L[T,00), but it is seen in [7] the corresponding z(t) for the Caputo equation is in
L?[0,00) if and only if p > 1/¢. Other differences appear in the study of asymptotically
periodic solutions in (4.3) compared to those for the Caputo equation as shown in [g].
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