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Existence of Solutions to a Class of Fractional
Differential Equations™

Ai Sun'?, Youhui Su®' and Jianping Sun?

Abstract In this paper, the existence of solutions to a class of fractional
differential equations D§,u(t) = h(t)f(t,u(t), D§, u(t)) is obtained by an ef-
ficient and simple monotone iteration method. At first, the existence of a
solution to the problem above is guaranteed by finding a bounded domain
Dy on functions f and g. Then, sufficient conditions for the existence of
monotone solution to the problem are established by applying monotone it-
eration method. Moreover, two efficient iterative schemes are proposed, and
the convergence of the iterative process is proved by using the monotonici-
ty assumption on f and g. In particular, a new algorithm which combines
Gauss-Kronrod quadrature method with cubic spline interpolation method is
adopted to achieve the monotone iteration method in Matlab environment,
and the high-precision approximate solution is obtained. Finally, the main
results of the paper are illustrated by some numerical simulations, and the
approximate solutions graphs are provided by using the iterative method.

Keywords Fractional differential equation, Monotone iteration method, Nu-
merical simulation, Approximate solutions graphs.
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1. Introduction

At present, fractional differential equation (FDE) is a focused issue concerned by
many researchers around the world owing to their various applications in physics,
chemistry, biology, dynamical control, engineering and medicine, ete. [1,10,19,22,
24,28]. Although considerable attention has been paid to the solutions of FDEs
(see [3,6,9,14,16-18,21,25,27] and the references), there are few works [3,9,18] on
numerical methods which are used to compute approximate solutions of the FDEs
whose nonlinear term involves the derivative.

For integral order ordinary differential equations (ODEs), there are many effi-
cient numerical methods, such as Euler method, extrapolation method, monotone
iteration method, variational iteration method [2,4,5,7,12, 13,20, 23, 26], but it
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is very difficult to solve or to compute approximate solutions of the ODEs whose
nonlinear term involves the derivative. For FDEs, it is even harder to obtain ap-
proximate solutions. Therefore, the study on numerical methods for FDEs whose
nonlinear term involves the derivative is of theoretical and practical significance.

In the first place, literature review has been made on some related studies.
In [23], Yao studied the following problem

ul® = f(tu(t),u'(t), te€(0,1),

u(0) =/ (0) =u’(1) =u"'(1) = 0,
where f : [0,1] x [0,00) X [0,00) — [0,00) is continuous. With the help of the
improved monotonically iterative method, Yao dealt with the nonlinear boundary
value problem and obtained the existence and iteration of positive solution to the
nonlinear problem. He also provided a useful computational method.

In [7], Edson et al., investigated the following two fourth-order problems. The
first problem is

u® = f(tut),d(t)), te(0,1),
u(0) = u/(0) = 0,

u’(1) =0, (1) = g(u(l)).

The second one is
u® = f(tut), (), te(0,1),
u(0) =/ (0) =0,

W'(1) =0, (1) = g(u(1)).

By using monotone iteration method, the authors proposed a numerical method to
compute approximate solutions and obtained monotone positive solutions.
In [26], Zhang discussed an elastic beam equation with a corner

u® = g(t) f(t,u(t), o' (D)), te(0,1),

u(0) = u'(0) = /(1) = w"(1) = 0,

where f:[0,1] x [0,00) x [0,00) — [0, 00) is continuous, and ¢(t) : (0,1) — [0, 00)
is a continuous function satisfying 0 < fol 52q(s)ds < oo. By applying monotone
iterative techniques, Zhang constructed a successive iterative scheme whose starting
point is a simple quadratic function or a zero function, and obtained the existence
and iteration of positive solutions to the above boundary value problem.

Motivated by the ideas mentioned above, in this paper, we consider the following
FDE whose nonlinear term involves the derivative

Dgu(t) = h(t)f(t,u(t), Dy u(t)), t € [0,1] (1.1)
with either the boundary value conditions or the initial value conditions

Ii(t,u(t), DY u(t)) =0, , Dy (t,ult), Dy, u(t)) =0, (1.2)
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where constants 0 < 0 <a <n, 0 <8 <a, Dg,, Dg+ and Dg+ are the standard
Riemann-Liouville fractional derivatives of orders «, 6 and 3. We assume that
I, -+, I, :[0,1] x R? — R are continuous functions satisfying problems (1.1)-(1.2)
that can be reduced to the following integral equation

u(t) = /0 G(t, s)h(s)f (s, u(s), Dfyu(s))ds + (& u(€), Di u(©)e(t)  (1.3)
or )
u(t) = /0 G(t,s)h(s)f(s,u(s),D&_u(s))ds, (1.4)

where constants £ € [0,1], and 6 > 0, G(t, s) is the corresponding Green’s function
of the homogeneous linear problem D, u(t) = 0 with either the boundary value
conditions or the initial value conditions. We assume that f: [0,1] x R? - R, g :
[0,1] x R? — R, h(t) : [0,1] — [0,00) are continuous, and G(t,s) is a.e. continuous
with respect s and continuous with respect ¢ on [0, 1] x [0, 1].

First, according to the functions f and g, a specified bounded domain, where the
defined operator is completely continuous is discovered. This ensures that problems
(1.1)-(1.2) have at least one positive solution generated by the fixed point theorem.
Secondly, by applying monotone iteration method on a standard cone of increas-
ing positive functions, sufficient conditions for the existence of monotone solution
to problems (1.1)-(1.2) are established. Thirdly, two efficient iterative schemes are
proposed, and the convergence of the iterative process is proved by using the mono-
tonicity assumption on f and g. Moreover, the implementation of the algorithm
is presented. Finally, the main results of the paper are illustrated by some numer-
ical simulations, and the approximate solutions graphs are provided by using the
iterative method.

It is easy to find that (1.4) is the special case when g(&, u(¢), D§ u(€)) = 0 or
©(t) =0 in (1.3). Therefore, we will only discuss integral equation (1.3).

In contrast to the prerequisite that f(¢,u,v) meets locally Lipschitz condition in
u and v in other iterative methods [4,5,13,20], we will remove the restriction and
consider the monotonicity on f only in a bounded domain. It should be noticed
that the monotone iteration method to obtain the existence of positive solution by
using the method of lower and upper solutions is not easy to implement [12,13,20].
Therefore, in this paper, we use a simple and efficient method to overcome the
limitation.

It is widely known that numerical integration methods are relatively mature
and of high precision. In Matlab environment, there are some classical algorithm
functions of numerical integration methods, such as Trapezoidal method, Simpson
method, Runge-Kutta method and Gauss method. However, for solving FDEs by
computer simulation, only Trapezoidal algorithm function of Matlab is directly uti-
lized to compile the program code, and it has a lower precision. Through theoretical
analysis and experiments, we first combine classical numerical integration algorith-
m functions with cubic spline interpolation method. Then, we design and compile
programs with the Matlab. As a result, we achieve the monotone iteration method
by means of a new algorithm, which combines Gauss-Kronrod quadrature method
of classical numerical integration with cubic spline interpolation method in Matlab
environment, and finally some of the approximate solutions graphs are obtained.

This paper is organized as follows. In Section 2, some preliminary definitions and
the related lemmas are given to help readers fully understand this paper. Further,
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the existence criteria of the solution to problems (1.1)-(1.2) is discussed in Section 3.
In Section 4, the sufficient conditions for existence of monotone solution to problems
(1.1)-(1.2) is established, and the iterative sequence is constructed. In Section 5,
two efficient iterative schemes are proposed, the convergence of the iterative process
is discussed and the implementation of the algorithm is presented. In Section 6,
some numerical simulations with the approximate solutions graphs are provided to
illustrate the efficiency of the iterative method.

2. Preliminaries

To fully appreciate this paper, in this section, we will introduce some basic defini-
tions and the related lemmas.

Definition 2.1 ( [15]). The Riemann-Liouville fractional integral of order o > 0

of a function y : (0, c0) — R is given by

I8 y(t) a) fo Yy(s)ds,
providing that the right side is pointwise defined on (0, 00).

Definition 2.2 ( [15]). The Riemann-Liouville fractional derivative of order a > 0
of a function y : (0,00) — R is given by

(03 n t n—a—
D y(t) = rimay () Jo (= s)" = ty(s)ds,
providing that the right side is pointwise defined on (0, 00), where n = [a] + 1.
Lemma 2.1 (Lemma 1, [11]). Assume o > 0,8 > 0,u(t) € L(0,1) N C(0,1), then

(i) D€+I§‘+u(t) o+ U( ), a> 3
(it) Dgy Ig u(t) = u(t);

(iit) I§. Dg u(t) =u(t) + > jct* ", n—1<a<n, g €R, i=12...,n,
Dg, u € L(0,1) N C(0,1);

, o r(+1 —a

(w)DMtB:%tB , B>-1, f>a—-1,t>0.

Definition 2.3 ( [27]). Let E be a real Banach space. A nonempty closed convex
set P C F is called a cone for all z € P and A > 0, Az € P, and if x, —x € P, then
z = 0.

Every cone P C FE induces an ordering in E given by x = y, if and only if y—x €
P. Moreover, if there exists a constant N such that, for all z,y € E, 0 <z <y
implies ||z|| < NJy||, P is called normal, where N is called normality constant of
P. Obviously, N > 1.

Definition 2.4 ( [27]). Let E be a real Banach space. If z, y € E, the set
[z,y] ={u € E:x < u =<y} is called the order interval between z and y.

Lemma 2.2 (Lemma 2, [7] (monotone iteration method)). Let P be a normal cone
of a Banach space E and xo <X yo. Suppose that

(H1) T : [zo,y0) C E — E is completely continuous;
(H2) T is a monotonous increasing in [xo,yo|. That is, xg < yo. Then, Txo < Tyo;
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(H3) xq is a subsolution of T. That is, x¢o < Tx;
(H4) yo is a supersolution of T. That is, Tyo =< yo-

Then, the iterative sequences
To X1 X Ty D 2y X 21 2 Yo,

and converge to respectively, x,y € [xo,yo|, which are fized points of T.

3. Existence of solution

In this section, we will discuss the existence of solution to problems (1.1)-(1.2).
Let E = {u:u € C[0,1],D§, u(t) € C[0,1]} be a Banach space endowed with
norm

ol = e { s ), e D800} (3.1

An operator T : C[0,1] — C[0,1] is defined by

- / G(t, 5)h(s) F (5. u(s), v(s))ds + g€, u(€), v(E))o D),

where v(t) = Df u(t).
In the following, we discuss the existence of the solution to problems (1.1)-(1.2).
For the sake of convenience, we introduce the following notations:

:max/|Gts s)|ds, by = max |p(t)],

te[0,1] te[0,1]

[%
ag = tren[aa)i / |DYG(t, s)h(s)|ds, by = tIen[(E)l?i] | Doy (t)],
A =max{a; + by, as + b2 }.

Lemma 3.1. Given ¥ € C[0,1], for any M >0, 8> 0 and £ € [0,1]. Let
1
0= [ Glomws)ds +n(E)ol)

1
= | DGt s)hs) - #(s)ds +0(0) - D ott)
If |#| < M, |n| < M, then there exist the estimates
lu| < (a1 +b1)M  and |v| < (ag + b)) M

Further, there holds ||u|| < v, where v = AM.

Proof. Since G(t,s) and D{G(t,s) are a.e. continuous with respect s on [0, 1],
and G(t,s) and D!G(t,s) are integrable on [0,1]. Thus, |G(t,s)| and |D/G(t,s)|
are also integrable on [0, 1].

Therefore, according to the assumption, we have

u(t)| S/O G(t,8)h(s)| - [&(s)|ds + |n(E)] - [¢(D)]
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/ (G(t, $)h(s)| Mds + ()| M

(t, )|d
<M | / G0 s+ s )
=(a1 +b1)M

Analogously,
1
v(t)| S/O |DYG(t, s)h(s)| - |¥(s)|ds + [n(€)] - | DG, o(t)]

1
< [ DGt h(s)] - Mds + 31 -1 DB. (1)

DGt d D
Lrerl[g>§/| h(s)lds + mae (D o (0)

=(az +ba) M
Finally, by (3.1), we have

[lu]] < max {(a1 +b1)M, (a2 +bo)M} =AM = 1.

For any M > 0, we denote
Dy ={(t,u,v) : 0 <t <1, |u| < (a1 +b1)M, |v| < (ag + b2) M}
and
Dl ={(t,u,v): 0<t <1, 0<u<(a1+b)M, 0<v< (ag+b)M}.

Theorem 3.1. Assume that f and g are continuous, and there exists a number
M > 0 such that

(1) |f(t,u,v)| <M, for any (t,u,v) € Dar;
(i6) 9(t,,0)| < M, for any (t,u,v) € Day.
Then, problems (1.1)-(1.2) have at least a solution u(t) € C[0,1].

Proof. Let
By ={ue B ull <}
Now, we prove that operator T has a fixed point in B.,,. First, for ¢t € [0, 1], by the

means of conditions (i) and (ii), for u € B,, we have

1

[Tu| = G(t $)h(s)f(s,u(s),v(s))ds + g(&,u(§),v(€))e(t) (3.2)

/ G2, 8)h(s)] - [f (s, u(s), v(s))lds + [g(€, u(€), v(€))] - p(D)]

<M/ |G(t, s)h(s)|ds + M|p(t)]
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<M max/ |G(t,s) |ds+M max_|¢(t)]
t€[0,1] t€[0,1]

=M(a; +b1) <~

and
| DG Tu(t)| (3.3)
1
= /0 DJG(t, s)h(s) f(s,u(s),v(s))ds + g(&,u(&), v(£) DE o (t)
1
< /0 ID{G(t, 5)h(s)| - |f(s,u(s), v(s))lds + [g(&, w(€), v(€))] - DG o(t)]
<M max [ |DIG( 9h(e)]ds + M1 max (D o(0)
:M(ag + bg) S Y.
Thus,

_ 6
7l = max { ma [Tu(o). o D, Tu(o)] } <

On the other hand, by the definition of the operator T, we know that Tu €
C[0,1]. Then, we infer that Tw € E, which implies TB, C B,. Hence, T maps B,
into B,.

Finally, we prove that T'(B,) is equicontinuous. We infer from the continuity of
p(t), h(t), f(t,u,v) and g(t,u,v), and the almost everywhere continuity of G(t, s)
and DYG(t,s) with respect s and the continuity of with respect ¢ that the operator
T is continuous.

Since G(t,s) and D?G(t,s) are continuous with respect ¢ on [0, 1], G(t, s)h(s)
and D?G(t, s)h(s) are uniformly continuous with respect ¢ on [0, 1]. Thus, for any
€ > 0, there exists d; > 0, whenever t1,t3 € [0,1] and [t; — 2] < d7,

|G(ta, 5)h(s) — G(t1, s)h(s)| < 537,

|90(t2> (t1)| < 2M’

and there exists d2 > 0, whenever t1,t3 € [0,1] and |t; — 2] < da,

|D{G(ts, s)h(s) — D} G(t1, s)h(s)| < 55,

| D p(ta) — Dfyo(th)| < 557
By conditions (i) and (ii), Yu € B,, for ¢ > 0 above, take 6 = min{dy,d2},
whenever t1,ts € [0,1] and |t; — 2] < §, we have

|Tu(te) — Tu(ts)]

; [G(t2, 5)h(s) — G(t1, 5)h(s)|f (s, u,v))ds + g (&, u, v)[p(t2) — ¢ (t1)]

S/O |G(t2, )h(s) = G(tr, $)h(s)[[f (s, u,0))|ds + [9(&, u, v)[|p(t2) — @(t1)]
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<M / (Glt2, $)h(s) — G(tr, 5)h(s)|ds + Mp(ts) — o(t1)]

<M+ M=

oM oM -

and
T D ults) = TDG u(t)]
< /0 DIG (53, 5Yh(s) — DIG(ta,5)A(5)] - |7 (s, u(s), vls)lds
+Hg(&,u€), v(€))| - |Dgp(t2) — Dip(t)]
<M /0 DY (53, 5)h(s) — DYG(ta,5)h(s)lds + M|Dg,¢(t2) — Df, (1)
< e,

Thus, T'(B,) is equicontinuous. By Arzela-Ascoli theorem, T is completely
continuous on FE. Therefore, it has a fixed point by the Schauder’s fixed point
theorem. O

Remark 3.1. Under all the assumptions of Theorem 3.1, if G(¢, s)h(s) > 0, ¢(t) >
0 for t,s € [0, 1], and

(i) 0 < f(t,u,v) <M, for any (t,u,v) € Dj;, t €[0,1];
(ii) 0 < g(t,u,v) < M, for any (t,u,v) € D}, t € [0,1].

Then, problems (1.1)-(1.2) have at least a positive solution u(t) € C|0, 1].

4. Monotone solutions

In this section, we will further explore existence criteria of monotone solution to
problems (1.1)-(1.2) by monotone iteration method.
Now, we define a cone P C E by

P={ueE:Dj uckE, tel01]}
Then, the cone P induces an order relation < in £ given by
r =y ,ifandonlyif z <y and Dg+a: < Dg+y.

Theorem 4.1. Assume f and g are continuous, G(t,s)h(s) > 0, ¢(t) > 0 for
t,s € [0,1], and there exists a number M > 0 such that

(C1) =M < f(t,ug,v1) < f(tyug,v2) <M, for 0 <t <1, 0<u; <uy <+, 0<
vy Swve <

(C2) =M < g(t,ui,v1) < g(t,uz,v2) <M, for 0 <t <1, 0<u; <ug <7, 0<
vy Swve <

(03) f(t,0,0)#O or f(t,’y,v)#O,forOgtgl,
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Then, choosing

1
ro(t) = / G(t, 5)h(s) £ (5,0,0)ds + g(€,0, 0) (1)

and
yolt) = / G(t, $)h(s) (5,7, 7)ds + g€, 7. 7)o(1),

the iterative sequences
Tp=Txn_1 and y,=Typ_1, n=123--- (4.1)

converge, in norm || - ||, to monotone positive solutions x,y of problems (1.1)-(1.2)
and satisfy

0<zy <1 < <z2p<2<y<yp, <---<y1 <y <7y

— — —_ b

0< Dg+$0 < Dg+$1 << D(G)_A,_In < Dg+$ < Dg+y < Dg+yn <

< D8+y1 < D8+yo <.

Proof. It follows from the proof of Theorem 3.1 that the operator T is completely
continuous. We infer from (3.2) and (3.3) that [|zo|| < v and ||yo|]| < ~. Hence,
u € [zg, yo] implies ||ul] < 7.

Now, we show that 7" is monotone increasing. Suppose x < y. Then,

z<y and Dj z<Diy tel01].
By assumptions (C1) and (C2), we have
f(t7 €, Dg+x) S f(t7 Y, Dngy)

and
g(&a ‘T(ﬁ)v Dg+$(€)) S g(év y(g)v D8+y(§))
Thus,

Tz :/0 G(t,s)h(s)f(s,x, D, x)ds + g(&,2(€), Db, x(€))p(t)

1
< [ Gt 5.9 Dl s+ 9(69(€). D w(E)e() = Ty (42)
Analogously, we obtain
T(D(g)-i-x) < T(D8+y)~ (4.3)

Hence, by (4.2) and (4.3), we have Tx < Ty, which implies that 7' is monotone
increasing.

Next, we check that xg is a subsolution of T. By using 0 < zp < x1, 0 <
D§ LT < D§ , 1 and the monotonicity assumption on f and g, we have

Tr1 = Til’()

=/0 G(t, 5)h(s) f(s,20(5), D xo(s))ds + g€, zo(€), Do x0(€))p(t)
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> /01 G(t,s)h(s)f(s,0,0)ds + g(£,0,0)p(t) = xq
and
Dg+$1 = T(D8+$0)
= /01 D{G(t, 5)h(s) f (s, w0, Df yw0)ds + g (&, w0 (€), D 0(€)) (1)
> / " DYG(E, 5)h(s)/(5,0,0)ds + (&, 0,0) D8, o(t) = D o,
which mean that g < T'xy. Thus, by induction, we have x,, < Tx,, n=0,1,2,---
Analogously, we check that yq is a supersolution of 7. Again, by the means of

y1 < yo <7, D0+y1 < D0+y0 < ~ and the monotonicity assumption on f and g,
we have

1
y1 = Tyo :/0 G(t,s)h(s)f(s,yo, D8+yo)ds + (&, z0(8), D&m(f))w(t)
1

< / G(t,$)h(s) [ (5,7, 7)ds + (€, 7,70 (2)

=Yo
and
y1 =T(D{, yo)
= [ DGt (5 (5,30, Do)t + (6. 20(©) D))
< [ DG (615,720 + 671 P
=D{, o,
which imply that T'yy < yo. By induction, we have Ty,, < y,, n =0,1,2,--- . Thus,

we obtain the iteration sequences (4.1). By Lemma 2.2, these sequences converge
to the monotone solutions z,y € [zg,yo] C P of problems (1.1)-(1.2), with = < y,
which are fixed points of the operator T O

Corollary 4.1. Assume that f and g are continuous, G(t, s)h(s) > 0, ¢(t) > 0 for
t,s € [0,1], and there exists a number M > 0 such that

(C1) =M < f(t,ur,v1) < f(tug,ve) < M for 0 <t <1, =y < up < ug <
0, —vy< v <wvy <0

(C2) —M < g(t,u1,v1) < g(t,ug,v2) <M for0<t <1, —y<u; <uy <0, -y <
v1 < vg <0

(Cf)’) f(t,0,0)#O or f(t,—%—W)#OfOTOStél.

Then, choosing

b= /O G(t, 5)h(s)£(5,0,0)ds + g(€,0,0)p(t)
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and )

0= [ Gl =7 =)ds + ale—7.~)l0).
the iterative sequences

Tp=Txn_1 and Yp=Tyn_1, n=12,3,---

converge, in norm || - ||, to monotone negative solutions x,y of problems (1.1)-(1.2)
and satisfy

<y <yn< <y <y<z<z, <---<x21 <729 <0,

0 0 0 0 0 0
=7 < Doyyo < Doy <+ < Doy < Doyy < Doyo < Dojan < -+
S Dg+x1 < Dg+$0 < 0.

5. Two iterative schemes

There exist two iterative schemes as follows. Considering the following iterative
process, we construct an increasing iterative sequence.

(A1) Given

= /01 G(t,s)h(s)f(s,0,0)ds + g(£,0,0)(t), t € [0,1],

— /01ng(t,s)h(s)f(s,o,O)ds+g(§,0,0)DS+sa(t), t€[0,1].
(A2) Update (k=0,1,2,---)

uk+1( Tuk

/ G t, S s uk,vk)ds+g(£,uk(§),vk(€))80(t)» te [07 1]7
Uk+1(

Tllk
t/Dets (5)F (5, g vi)ds -+ (€, ui(€), vn(€)) D p(t), £ € [0,1].

Suppose problems (1.1)-(1.2) can be reduced to the integral equation of the form
as (1.3), and has the positive solution. Then, we construct a decreasing iterative
sequence by considering the following iterative process.

(B1) Given

1Mﬂ:ACWJM@N&%w%+ﬂémwﬂmtewﬂ

vo(t) =/0 DIG(t,s)h(s)f(s,7,7)ds + g(&,7,7) D (1), t € [0,1].
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(B2) Update (k=0,1,2,--)
gt (t) =Tuy(t
/ Gt 5)h(5) (5, w01 )ds + 9(€, u(€), vx(E))p(0), £ € [0,1],
et (t) =Top(

k
/D9 (t, )h(s) f (5, ur, vi)ds + g(&, un(€), vk(€)) DG (2), t € [0,1].

Remark 5.1. Suppose problems (1.1)-(1.2) can be reduced to the integral equation
of the form as (1.3), and has the nonnegative solution. Then, we can construct an
increasing iterative sequence by replacing f(s,v,7) and g(&,,vy) with f(s, —v, —7)
and g(&, —v, —7) in (B1) and (B2) respectively.

Remark 5.2. Choosing one of the two iterative schemes above, we can construct
a successively iterative sequence and obtain the approximate solution to problems
(1.1)-(1.2).

Theorem 5.1. Under all the assumptions of Theorem 4.1, and there exists 0 <
o< % such that

|f(t7 unavn) - f(taun—la vn—l)‘ S U”un - un—1||7 (51)
|g(£7unvvn) - g(gaunfhvnflﬂ < JHun - 'Ufn71||7

fOTCLTLQOStﬁl, 7’Y§u1 §u2§77 77§U1§U2§73 TL:]., 2; . Then, the
iterative method above converges with the rate of geometric progression, and there
ezists the estimate

n
T e — woll;

where Uegqetr 1S the exact solution of problems (1.1)-(1.2).

”un - uemact“ S

Proof. According to (5.1), for any 0 <t <1, up—1 < Up, Vn—1 < v,, we have

max_ |tn41(t) — un(t)] = max |Tup(t) — Ttp—1(t)]

te[0,1] tel0,1]
<tI€1'lEOi.)§ / |G t 8 If(S,’LLn,Un) - f(87un—17vn—l)| ds
+19(& un(§), vn(§)) — 9(& un—-1(£), vn-1(£))| - max |o(t)]

tel0,1]
1
< max / |G(t, s)h(s)| - o|lun — un—1]|ds + o|ltn — un—1]|
te[0,1]

'féﬁ“ﬁ' o(t)]

=0||tn, — Up—1]| {max / |G(t, s) |d5+tm[63>§] lo(t)]

:JHun Unp— 1”((11 +b1

and

6
max |DY u 1 —Dg u
t€[01] ‘ 0+ “n+ 0+ n‘
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= T(DS, u,) — T(DE. wn_
tfen[glﬁ(]\ (Dot un) (Dogun—1)]

1
< fé“ﬁfﬁ/o IDY{G(t, 5)h(s)|o||un — tn_1]lds + |t — 1] Jnax DGy (1))

1
o~ ol m [ IDEGE 9 ds + g 1D o00)
=0||lun — up—1l|(az + b2).
Therefore,
l|tnt1—un| < max{a;+b1, az+ba} -ollup—tun_1| = Ao||tn—tn—1|], (R =1,2,---).
Moreover,
it 1 — tnll < Al — 11| < (30) ttm—1 — tn_all <+ < (A0)" s — )]
By the above estimation, we have

[untmt1 — unl
<lluntmtr = Untmll + [tngm = tngm—1ll + -+ + [[tng1 — uy|
<) Jlug = uoll + (A0)™ T lug — woll + -+ + (Ao)™ [|ur — uoll
[1 - (/\a)mH}

1— )Xo

n

=(Ao) l[ur = woll

Hence,
n ~n

1— )Xo

lun — Uezact]| = mlirfrlm lun — Untmi] < llur — uol-

O

In the following section, we provide some examples to illustrate the our theoret-
ical result. We choose four examples in which the exact solutions of the problems
are known or unknown. The first example is a simple and ordinary initial value
problem of FDE for verifying the applicability of our proposed approach. The sec-
ond one is the FDE problem, whose expression of the solution include a coefficient
that needs to be iterated and updated. The third one is a boundary value problem
of FDE with p-Laplacian operator. The last one is a boundary value problem for
a coupled system of FDE. Besides, the known exact solutions are used to compare
with approximation results on the basis of the absolute error for demonstrating the
applicability of our approach.

For realization of the iterative method, we use numerical integration method
for differential equations. Thus, we can use the classical method such as Trape-
zoidal method, Simpson method, Runge-Kutta method and Gauss method. To
obtain high-precision approximate solution, in this paper, we achieve the monotone
iteration method by a new algorithm, which combines Gauss-Kronrod quadrature
method of classical numerical integration with cubic spline interpolation method in
Matlab environment.

Finally, in all examples, we use the uniform grid with the number of grid points
N =100. The simulations experiments are performed till the iteration error e(k) =
maxye(,1] [Ur+1—uk| < 10716, In addition, the absolute error is obtained by E(k) =
maxyefo,1] |U(t) = Uezact|, Where Uezqer is the exact solution.
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6. Examples

Example 6.1. Consider the following FDE

Dg,u(t) = h(t) f(t,u,u’), te(0,1),

(6.1)
u(0)=0, 0<a<l,
where
h(t) = t*,
and
4 t3— T 22— T(2 ti-e
Ftu ) = 40 Shal) WU (4 26210)+1.50.

F'd+p—a) TB+p—a) TR+p-—a)
By comparison, we obtain that the exact solution is
u(t) =t (t3 + 22 + t).

Below we will find the approximation of the solution for problem (6.1) by apply-
ing the proposed method in this paper, and then give a table of the absolute errors
between the approximation and the exact solution.

According to Definition 2.1 and Lemma 2.1, we have

I8. DSu(t) = u(t) + ct* ! = %oz) /Ot(t —8)*  h(s) f(s,u,u)ds.
Thus, we have
u(t) = %oz) /Ot(t —8) 7 h(s) f(s,u,u')ds — et L.

By means of the initial condition «(0) = 0, we get ¢; = 0. Hence,

u(t) r(la)/o (t — 5) T h(s) £ (s, u, ') ds
:/0 G(s,t)h(s)f (s,u,u’)ds,

where
(t—5)*"
Lla)

0<s<t<,

0, 0<t<s<1,

which is the corresponding Green’s function.
This means that problem (6.1) is equivalent to the integral equation

u(t) = /0 Gls,)h(s) f (s, u, ') ds.
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Thus,

0, 0<t<s<l.

Now, we take a = 0.5, pu = 2.5. Notice that

alzmax/ |G(t,s)h(s)|ds

te[0,1]
e / (t —s)*tsids
= X _—_—m
te[0,1] ()
/1 t‘”‘“(l _ r)a_lr“dr
= max
t€[0,1] I(«)

(T (4 1)
max —————
tefo,1] Do+ p+1)
_ D(p+1)

Fa+p+1)
0G(t, s)

1
= h
o=y ) |7
/t (t — 5)* 2sds
= max ~
1Jo [(a—1)
/1 toth=1(1 — p)ya=2prdy
= max
t€[0,1] Jo P(a—1)
gat+u=1p
— max Tt D)
te[0,1] Ta+p)
CD(p+1)
I'a+ p)

~ 0.5539

and

ds

~ 1.6617.

Now, we choose a suitable M > 0 such that Theorem 3.1 holds in Dj;. In view
of Lemma ??, we have |u| < a; M. Moreover, by condition (i) of Theorem 3.1, M
need satisfied the inequality

L4+ p) 2I'(3 + p) L2+ p)
_I‘(4+,u a) TB4+pu—a) T2+pu—a)

Namely,
8.6996 + 1.5ba1 M < M.

Choosing M = 52, the above inequality holds. Thus,
~v = max{a1 M, as M } ~ 86.4084.
On the other hand,

L4+ p)t3=> 2B+ p)t?=> T2+ p)tt—«
Fd+p—a) TB+p—a) TR+p—a)

f(t,0,0) = — 1.5t (13 - 2t2 +1) £ 0.
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This implies that all the conditions of Theorem 3.1 are satisfied in Dso. Further, it
is easy to check that f satisfies the hypotheses of Theorem 4.1. Therefore, problem

(6.1) has at least a solution, and the iterative method converges.
(2)

Take the initial approximation u(()l)(t) or ug ' (t), namely,
1
(0= [ Gs.0M)f (5:0,0)ds
0
B /t (t—s)*tsn [F(4 + )3 T3+ p)s? T T(2+ p)st—@
) I'(a) Fd+p—a) T@B+p—a) TR+p—a)
—1.55"(s® + 25 + 5)] ds

or

W (1) = / G(s, O)h(s) ] (5,7,7) ds
0
t (t

7/ —s)elgn [F(4 +u)s37 (34 p)s?~®  T(2+ p)st—@
A () Frd+p—a) TB+p—a) TR+p-—a)
— 1.5s"(s® + 25% + 5) + 1.57] ds.

Then, the following iteration formulation is obtained:
w1 (t) =Tuk(t)
1
= [ Gl (s ds
0

B /t (t—s)@ Lt [F(4 + )37 (34 p)s? T T(2+ p)st—@
)y I'(a) Fd+p—a) T@B+p—a) TR+p—a)
—1.55“(s3+282+8)+1.5uk] ds, (k=1,2,---).

In the simulation experiment, we apply the new algorithm, which combines
Gauss-Kronrod quadrature method of classical numerical integration with cubic s-
pline interpolation method in order to achieve the monotone iteration method in
Matlab environment. The simulations experiment shows that for N = 100, the iter-
ative method achieves the accuracy Eag = 8.423179 x 1077, after k = 29 iterations.
Some approximations of the solution with different initial approximations are de-
picted in Figure 1. Comparison of the exact solution with two convergent solutions
is depicted in Figure 2. The absolute errors of the iterative method for problem
(6.1) are given in Table 1. From Figure 1, it is easy to see that the approximation
99, and the exact solution uegq¢ almost coincide. It implies that iterative method
converges very fast. This demonstrates the applicability of the proposed approach
and iterative method.
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Table 1. The absolute errors in Example 6.1

E(k) for u(()l)

E(k) for u((f)

k

E(k) for u(()l)

E(k) for uéz)

2.161494e4-00
9.918582e-01
4.024119e-01
1.479056e-01
5.005708e-02
1.578279e-02
4.676833e-03
1.311419e-03
3.498916e-04
8.922243e-05
2.182583e-05
5.137024e-06
1.165373e-06
2.542763e-07
5.229353e-08

1.440907e+4-02
1.121701e+-02
6.490936e+01
3.122171e+01
1.312655e+-01
4.964196e+00
1.720364e+4-00
5.535028e-01
1.669293e-01
4.754241e-02
1.286248e-02
3.321573e-03
8.219867e-04
1.955889e-04
4.487812e-05

15
16
17
18
19
20
21
22
23
24
25
26
27
28
29

1.510522e-08
9.727701e-09
8.671249¢-09
8.469188e-09
8.431512e-09
8.424655e-09
8.423436e-09
8.423224e-09
8.423187e-09
8.423181e-09
8.423181e-09
8.423180e-09
8.423179e-09
8.423179e-09
8.423179e-09

9.955413e-06
2.140874e-06
4.483431e-07
9.280373e-08
2.023788e-08
6.555607e-09
8.082831e-09
8.362568e-09
8.412621e-09
8.421379e-09
8.422879e-09
8.423131e-09
8.423173e-09
8.423179e-09
8.423179e-09

u(t)

45

3.5

0 0.2 0.4

t

Figure 1. Some approximations of the solution with u

0.6 0.8 1

(1)
0

and u

(2)
0
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45 T

a4t | Yot b
(6] p
35+ convergent ?
—r

3k convergent

0 0.1 0.2 0.3 0.4 05 0.6 0.7 0.8 0.9 1
t

Figure 2. Comparison of exact solution with two convergent solutions

Example 6.2. Consider the following problem whose solution includes variable
coefficient

Dgu(t) + f (tu(t),w'(¢)) =0, t€(0,1),

(6.2)
u(0) = w(0) = w(0) =0, [Dfuv)] =g (1),
whose exact solution is given by

u(t) = 2t 414,

where 3 < a<4,1< <2,

ft,u,u') =2 (a+2)t + % —/2(a+ 1)t — 432 =2ttt ¢t o+ Y/ (w)?
and 90 (ar + 2) 24 730 /()
g(w'(t)) = [F(a —B+2) TG- B)} 20+ 36

Now, by using the proposed method in this paper, we are to find the approximate
solution for problem (6.2). First, according to Definition 2.1 and Lemma 2.1, we
have

Igy Dru(t) = u(t) + At et T2 gt 4 gt
1 t
- “Ta) /0 (t —5)* 1 f (s,u(s),u'(s)) ds.

Thus, we have

u(t) = —

1 t
() / (t— )71 f (s,u(s),u/(5)) ds — c1t%7F — cot® ™2 — e3t® ™3 — cqt* ™t
0

By means of the boundary condition u(0) = «/(0) = u”(0) = 0, we obtain ¢y = ¢3 =
c4 = 0. Hence,
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u(t) = _ﬁ/o (t—s8)* 71 f (s,u(s),u'(s)) ds — et L.
Considering the boundary condition [Dngu(t)L_l = g(u/(1)), by Lemma 2.1, we
have a
DY u(t) = —ﬁ /0 (t —8)2 P71 f (s,u(s),u/(s)) ds — clr(z(a)ﬂ)ta_’g_l.
Let t =1, then
1 1 —8)¥ Pl (s u(s), ' (s)) ds — _al(e) = g(u’
s | 09T e () ds = F s = )

By the above equality, we have

_ 1 ! a—fB—1 / F(a— ) /

o=~y |, =9 () ds = Sy (1),

Therefore,

1 t —8)* L (s, uls), v (s)) ds 7“0(_5) u a—l

) = = gy [ =97 (s (9) ds + gt
1
+ F(loz)/o t27 N1 — 8)¥ P (s, u(s), 4/ (s)) ds

= [ Gt (5.0 (5) s + ' (1))

where
o(t) = o,
CQoat st g<s <<,
G(t,s) =
A O ) 0<t<s<l.

I'() )

This means that problem (6.2) is equivalent to the integral equation

u(t) :/0 G(t,s)f (s,u(s),u'(s)) ds + g(u'(1))(t).

Then,
I(a—B) a0
/t — 724:04 2
@' () fa— D!
taiz(l—s)afﬁfl_(t_s)a72
dG(t,s) T(a_1) , 0<s<t<1,
o R N PP

I'(a—1) ’
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It is easy to check that G(t,s) > 0, BG(t $) > 0 for each (t,s) € [0,1] x [0, 1]. Choose
a = 3.5, f§=1.8. Then, by calculatlon we obtain

1
a; = max/ |G(t, s)|ds

te(0,1] Jo

1 ,a-1(1 _ \a—B—1 tr  Na—l1
= max / t (1—s) ds—/ uds
te0.1] [Jo [(a) o I(o)

a |: toc—l B to :|
“iea [(a— AT(@)  Tlat1)
“(a=pP)(a) Dla+1)

/1 dG(t, s)
a2 = max
te(0,1] Jo

1 ta—2(1 _ 8)0‘_’8_1 t (t o S)a—z
= e [/ ey % ) ey ds]

G(t,s)|ds

toz72 tocfl
~ielo) [<a —Bl(a—1) r(a)]
1 1
— - ~ 0.1416,

(a=p)T(a=1) T(a)
Ia=p) 41 _Tla=p

b = = —t = —= =x~0.2734
1= e Jo(t)] = max =5 () ’
Pla=8) a0  Tla=5)
by = '(t)] = — % = ~ 0.6835.
2 = max [P0 = max w ot = T

Now, we choose a suitable M > 0 such that Theorem 3.1 holds in Dj;. In
view of Lemma ??, we have |u| < (a1 + b1)M and |v| < (ag + b2) M. Moreover, by
conditions (i) and (44) of Theorem 3.1, M needs satisfied the inequalities

24 A

|f| = |20(a + 2)t + N 2>+ Dt + 4832 — 2007 — ¢t w4 /()2

<M.

That is,

A (v +2) + % + V' (2a+6)2+3+ (a1 +b1)M + /[(az + ba) M]? < M

and
'« + 2) " 24 30 + (ag + b)) M <M

Ta—B+2)  T(-5) 20136 —
By the two inequalities above, we choose M = 280. Thus, v = max{(a1+b1)M, (a2+

by) M} = 231.0354.
On the other hand,

lg| <

24t

r6-a) V2(a+ 1)t + 4832 — 200 — ¢t £ 0.

£(t,0,0) = 2T (a + 2)t +
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This implies that all the conditions of Theorem 3.1 are satisfied in Dogg. Further,
it is easy to check that f and g satisfy the hypotheses of Theorem 4.1. Therefore,
problem (6.2) has at least a solution, and the iterative method converges.
Let
24s

4—a
m — \3/[2(06 + 1)504 + 453]2 — 25a+1 — 54.

A(s) =2+ 2)s +

Take the initial approximation uél)(t) or u(()z)(t), namely,

1 1
WO () = / G(s,1)f (5,0,0)ds + g(0)(t)
- 1 ta—l(l _ S)(x—ﬁ—l s t (t _ s)a—l o\ds
= | s = [ A

(= B) 0 { (v + 2) 24 ] 30
T'(a) T(a—B+2) T(-08)]20+36

+

or

us?(t) = [ Gl,0f (5,7,7) ds + g()e(t)

B 1 ta—1<1 _ 8)(1—6—1 /3 . t (t _ S)a—l .
- [ @ Y [ A+

i Lla—p) ., [ 2(a+2) 24 30 + vy
Vs + ) t [r(a—ﬁ+2)+r(5—ﬁ)] 20436

Then, the following iteration formulation is obtained:

U1 =T'ug,
1 ,0—1 —_ 5 a—p—1 i t — 8 o=l
3 ’1\2 F(afﬂ) a—1 2F(a+2) 24 30+Ul (1)
JrUkJF\/@)der F(a) t {F<Q_IB+2)+F(5_5)} 2@4‘%6
and
up o =Ty,
1 a2 s a—p—1 . ¢ — S a2
:/0 ! (rl(a _)1) (A(s) +u+ { (uk)Q)ds—/O (é(all)mw
T D= f) 0y [ 20(a+2) 24 ] 30+ uj,(1)
+ug + {f (ug,)?)ds + o= 1)75 2 {F(a —B+2) ' T(- ﬁ)] 20 +k36 ’

(k=1,2,---).

In the simulation experiment, we apply the new algorithm, which combines
Gauss-Kronrod quadrature method of classical numerical integration with cubic s-
pline interpolation method in order to achieve the monotone iteration method in
Matlab environment. The simulations experiment shows that for N = 100, the
iterative method achieves the accuracy Eay = 4.98125 x 1077 after k = 27 itera-
tions. Some approximations of the solution with different initial approximations are
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depicted in Figure 3. Comparison of exact solution with two convergent solutions
is depicted in Figure 4. The absolute errors of the iterative method for problem
(6.2) are given in Table 2. From Figure 3, it is easy to see that the approximation
ug7, and the exact solution uegq¢ almost coincide. It implies that iterative method
converges very fast. This demonstrates the applicability of the proposed approach
and iterative method.

Table 2. The absolute errors in Example 6.2

k E(k) for uél) E(k) for uéQ) k E(k) for uél) E(k) for u(()z)
0 2.710624e+00  2.424800e+01 | 14  2.281705e-04  3.021772e-03
1 1.415456e4+00  1.765198e+01 | 15  1.167301e-04  1.545929e-03
3 3.650915e-01 4.710969e4-00 17 3.055077e-05 4.046171e-04
4 1.861925e-01 2.431922e+00 18 1.562902e-05 2.069990e-04
5 9.513056e-02 1.251085e+00 | 19  7.995132e-06  1.059001e-04
6 4.864292e-02 6.420402e-01 20 4.089683e-06  5.417846e-05
7 2.487809e-02 3.289900e-01 21 2.091676e-06 2.771797e-05
8 1.272658e-02 1.684386e-01 22 1.069507e-06  1.418094e-05
9 6.510774e-03 8.620227e-02 23 5.465715e-07  7.255474e-06
10 3.330831e-03 4.410730e-02 24 2.790404e-07 3.712443e-06
12 8.717753e-04 1.154522e-02 26 7.215234e-08 9.725345e-07
13 4.459949e-04 5.906543e-03 27 3.633017e-08  4.981259e-07
3 25
uexact uexact
25 Y% A !
—u, uﬁ& ct 200y, /
20 Y Us /
—, —Y /
15 i B /
) Uar Ha e h
=] /i B / /
1F /U /
0
A, 5
0 — /A
~_ LLQ/
-0.5 ‘ ‘ — 0-—
0 02 04 06 08 1 0

Figure 3. Some approximations of the solution with u(()1>

and u

(2)
0
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35 T

ol

exact
3
convergent
=@

convergent

u(t)

Figure 4. Comparison of convergent solutions with exact solution
Example 6.3. Consider the following FDE with p-Laplacian operator (see [27])
D (¢p(Dgeu(t)) = f(t,u(t), Dgiu(t), 1<a<2,te(0,1),
u(0) =0, ¥p(Dgiu)(0) =0, (6.3)

D5 u(®)]

=1 0, [Dng(wP(Dw“( ) — 0, 0<fB<a,

where v(t) := DS u(t), ¥, is the p-Laplacian operator, p > 1, ¢,(v) = |v[P~?v,
Y, ' =¢gand 1/p+1/g=1.

Let
2

t
ltu0) =2+ 3Vu+

It is easy to verify that problem (6.3) is equivalent to the integral equation

_ /0 Gt ), ( /0 G ) f (7 u(m), () dr) ds, (6.4)
o L G0,9)1 (5, u(s),o(s)) ). (6.5)

where the corresponding Green’s function is
tafl(l_s)a—ﬁfl_(t_s)afl
I'(a) ’

tafl(l_s)afﬂfl

I'() ’

0<s<t<,
G(t,s) =
0<t<s< 1.

It is easy to check that G(t,s) > 0, for each (¢,s) € [0,1] x [0, 1] (see [8]). Choose
a=18, =12, p=2.25and q = 1.8. Then, by calculation, we obtain

:max/ |G(t,s)|ds

te[0,1]
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1ia-1¢1 _ o\a—f—1 tp_ a—1
_ max/ t*~ 1 —s) ds _/ (t—s)*1ds
1Jo r 0

te[0,1 () ['(«)
- |: tozfl B to :|
e [(@—A(a)  Tla+1)
B B
~@- A+
~ 1.1930.

By (6.5), using a way similar to the proof of Lemma ??, we have

S alM.

1, (0(1))] = (— [ 6tt.91 a5 as

Hence,
lv(t)] < ¥q(ar M) = (a1 M)* 1.

By (6.4), we obtain

< a1<a1M)q_1 = G%Mq_l.

u(t)] = ‘— / Gt ) [o(1))ds

Moreover, we choose a suitable M > 0 such that

1
|f(t7uav)|§2+3\/¢W+§SM_

Thus, choose M = 13. Then,
v =max{a{ M4, (a; M)9™'} ~ 10.6932.
On the other hand,
f(t,0,0) =2+ g # 0.

This implies that all the conditions of Theorem 3.1 are satisfied. Further, it is easy
to check that f satisfies the hypotheses of Theorem 4.1. Therefore, problem (6.2)
has at least a solution, and the iterative method converges. Let

1
AV (s) = | Glsn)f (1,0,0)dn

[ R e ) [ ()
AP (s) = /0 1 G(s,7)f (r,7,7)dr

/01 Sal(lp(;))aﬁl (2+3\ﬁ+ 722> dT/OS(SF(Ta))al <2+3ﬁ+722
dr

and

Ax(s) = / G, 7)f (o (7). vn () dr
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1 a—1 1 — 7)e—B-1 2
:/ Gl k) <2+3,/uk+7'2) dr
0

I(a)

Take the initial approximation uél)(t) or u(()z)(t), and that is,
1
1 1
W) (1) = /0 G(t, 8)ba (A (s))ds

1 ja—-1/1 _ s a—pB-1 1 t _ )1 1
- [ s - [ vl s

uP(t) = /0 G(t, s)tbg(ASP (s))ds

A ) @) (¢V)ds — ft—s)*t ) (§))ds
_/0 ~ Yo (AP (s))d /0 Ug(ASY (5))ds.

a)

Then, the following iteration formulation is obtained:

1
g1 (t) = Tug(t) :/0 G(t, $)Yq(Ak(s))ds

1 a—1¢1 _ s a—B—1 t _ )1
- [ s - [ e

a) I(a)

The simulations experiment shows that for NV = 100, the iterative method
achieves the accuracy 10716, after k = 34 iterations. Some approximations of the
solution with different initial approximations are depicted in Figure 5. Comparison
of the exact solution with two convergent solutions is depicted in Figure 6. The
absolute errors of the iterative method for problem (6.3) are given in Table 3. From
Figure 5, it is easy to see that the approximations ussz, and ug4 almost coincide. It
implies that iterative method converges very fast. This shows the effectiveness of
our proposed method.

0 0.2 0.4 0.6 0.8 1
t t

Figure 5. Some approximations of the solution with uél) and u(()z)

1,2,

).
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Figure 6. Comparison of two convergent solutions with different initial

8 T

o)
T+ convergent
@

convergent

u(t)
=~

Table 3. The iterative errors in Example 6.3

approximations

k e(k) for u(()l) e(k) for 1482> k e(k) for uém e(k) for u((f)

1 3.107536e+-00 9.527701e-01 18 1.049568e-08 1.653937e-09
2 1.429353e+00 2.759970e-01 19 3.220012¢-09 5.074181e-10
3 4.954284e-01 8.307753e-02 20 9.878818e-10 1.556675e-10
4 1.577633e-01 2.533888e-02 21 3.030749e-10 4.776002e-11
5 4.895634e-02 7.759859e-03 22 9.297985e-11 1.465139e-11
6 1.507217e-02 2.379366e-03 23 2.852651e-11 4.496847e-12
7 4.629017e-03 7.298518e-04 24 8.751222¢-12 1.381117e-12
8 1.420622e-03 2.239025e-04 25 2.684963e-12 4.227729e-13
9 4.358825e-04 6.869087e-05 26 8.242296e-13 1.314504e-13
10 1.337303e-04 2.107384e-05 27 2.549072e-13 4.263256e-14
11 4.102804e-05 6.465319¢-06 28 7.904788e-14 1.598721e-14
12 1.258719e-05 1.983520e-06 29 2.575717e-14 5.329071e-15
13 3.861679e-06 6.085321e-07 | 30 1.243450e-14 5.329071e-15
14 1.184740e-06 1.866940e-07 | 31 3.552714e-15 1.776357e-15
15 3.634712e-07 5.727659e-08 32 5.329071e-15 2.664535e-15
16 1.115108e-07 1.757212e-08 33 1.776357e-15 0.000000e+00
17 3.421085e-08 5.391020e-09 34 0.000000e4-00  0.000000e+-00
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Example 6.4. Consider the following coupled system of nonlinear FDEs (see [16])
Dg+u(t)+f(t7w(t)7Dg+w(t)) 207 te (031)7

DS w(t) + 2(t,ult), DE u(t)) =0, te(0,1), (6.6)

where 1 <, f<2and 0 <p, ¢ <1.
First, let

1
f(t,w, DI w) = ’t - 2‘ \/IOOw +10(Dg, w)? + 1,

and

1 1
z (t,u, DV u) = 5 ‘t - 3‘ \/100u + 10(Dg,u)? + 1.

According to Definition 2.1 and Lemma 2.1, we have

IS, DS u(t) = u(t) + et bt 4 eot® ™2 = —ﬁ /Ot(t — ) f(s,w(s), DL, w(s))ds.

Thus, we have

1

u(t) = Tl /0 (t— )" f(s,w(s), DI w(s))ds — eyt — a2

By means of the boundary condition u(0) = u(1) = 0, we get co = 0, and

1 1
=——- [ 1—s5)"! Df ds.
o= ~ggy | (=9 s wle). D)
Hence,
)= g [ (€= 97 (s, 009), D))
u(t) = o) /o s s,w(s), Dj w(s))ds
+ 1/1 t* 11— 8)*  f(s,w(s), DL, w(s))ds
F(Ot) 0 ’ ) o+
1
:/ Gi(t, s)f (s,w(s), DI, w(s)) ds,
0
where
[t(lfs)]a;(af)(tfs)ai , 0 S s S t S 1’
Gl(t75) - Y
%a 0 S t § S S 13

which is the corresponding Green’s function.
Analogously, we can prove that

w(t) = /0 Ga(t, s)z (s,u(s), Db u(s)) ds,
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where
1 -1
=l “Z0=0" 2 g<s <<,
Gg(t,s) ==
tA-9""' gy <s<1
T 0 USPEes L

This means that problem (6.6) is equivalent to the integral equations

u(t) = fol Gi(t,s)f (s,w(s), Dy w(s)) ds,
(6.7)
w(t) = fol Ga(t, s)z (s,u(s), Db, u(s)) ds.
Noticing (6.7), we have
Dg+u(t) = fol DYGy(t, s)f (5, w(s), Dg+w(s)) ds,

Df w(t) = fol D{Gs(t, s)z (s,u(s), Db, u(s)) ds,

where
ta7p71(1—3)“71—@—3)&7’)71 0 < s < t < 1
) ) » Ossstsl
Dt Gl(t,s) =
po—P=l(_g)o=1
T(a—p) , 0<t<s<1,
and
P=a-1(1 )1 (4_g)f—a1
q T(B—q) , 0<s<t<1,
Dt GQ(t7 5) =
AT g <p<s<
r'(B—q) ’ - =" =7

It is easy to check that G4 (¢, s) > 0, Ga(t,s) > 0, DYG4(t,s) > 0 and D{Gs(t,s) >

0 for (¢,s) € [0,1] x [0,1]. Choose oo = 1.5, 8 =1.75, p=0.5, ¢ =0.25, p =2 and
6 = 2. Then, by calculation, we obtain

1
ay = max/ |G1(t, s)|ds

teo,1]
—max/ [t(l—sal / t—so‘l
o t€0,1]

o= 1

= max

t€[0,1] [ MNa+1 (a+1 ]

(@ —1)le=D)
= 7  ~0(0.2895

a*T(a+1)

and

= max/ |DYG(t, s)| ds

te€[0,1]

toP=l(1 — 5)at /t (t —s)e—r-t
= Imax dS — 7618
t€[0,1] [/0 I'(a—p) o TI'(a—p)

e )

= max
te[0,1]




Existence of Solutions to Fractional Differential Equations 437

Analogously,
1
a = max/ |Ga(t, s)|ds
tel0,1] Jo
1 _ -1 ty o \B—1
[t(1 —5))” / (t—s)
= max ———ds — ——r——ds
te[o,l]/o I'(8) o LB
—1)(B-1)
_B=DP T 0sse
BPT(B + 1)
and

te[0,1] Jo
Lyf-a—1(] — 5)f—1 bt —s)f-a-t ]
= ds — -
Bk [/0 -0 /o TB—q
tB—a—1 tB—a
= o) [BF(ﬁ q) F(ﬁ—q+1)}
~ (0.2298.

In view of Lemma (??), we have |u| < a1 M, |Dy, u| < apM, |w| < @M and
|Dd w] < @M. Now, we choose a suitable M > 0 such that

1
fl < 5\/10061M +10(@M)? +1< M,

1
2] < g\/100alM +10(azM)2 + 1 < M.

By the two inequalities above, we choose M = 7.
On the other hand,

1 1 1
f(¢,0,0) = ’t—2’ #0 and z(t,070):2’t_3’ £0.

This implies that all the conditions of Theorem 3.1 are satisfied. Further, it is easy
to check that f and z satisfy the hypotheses of Theorem 4.1. Therefore, problem
(6.2) has at least a solution, and the iterative method converges.

Take the initial approximation (ug,wp), and that is,

/Glts (s,0,0)ds

:/o (1;(3}& 1 8‘;‘“‘/: - }<o)z>

and
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Then, the following iteration formulation is obtained:
w1 (t) =Tup(t)

1
=/ Gi(t, s) f (s, wr, Di wy)ds
0

:/1 [t(1 —s)]* !
0 [(a)
B /t (t—s)ot
0 [(a)
Df upya(t) :/0 DY G (t,s)f(s, wk, DJswy)ds
:/1 tafpfl(l _ S)afl
0 ['(a—p)

[
o Ila—p)
(k:1727"')7

1
s — 2' \/100111;C + 10(Dg, wy )P + 1ds

1
s — 2' \/IOOwk + 10(D8+’wk)9 +1ds, (k=1,2,---),

1
5 — 2‘ /100wy +10(Dg, i) + 1ds

|
s — 2’ \/IOOwk +10(Dg, wy)? + 1ds,

Wy41(t) =Twg(t)
1
- / Ga(t, 5)2(5, g, DL, ur)ds
0

L1 e =)t
o),

)
1 bt —s)Pt
_2/0 T'(8)

1
5 — 3‘ \/100uk +10(DP,up) + 1ds

1
5 — 3‘ \/100u;~c +10(Df, ug ) + 1ds, (k=1,2,---)
and

1
Df, wyy(t) :/ D] Gs(t,s)z(s, ug, Dy, uy)ds
0

R e
2 /0 INCE)

I G
2/0 r'B—q)

(k=1,2,--).

1
5 — 3’ \/100us, + 10(DF, u)? + 1ds

1
5— 3‘ \/100uk + 10(D{, ur)° + 1ds,

The simulations experiment shows that for N = 100, the iterative method
achieves the accuracy 107'6, after k& = 21 iterations. Some approximations of
the solution are depicted in Figure 7. Convergent solution and convergence of the
iterative process are depicted in Figure 8. The iteration errors for problem (6.6)
are indicated in Table 4. From Figure 7, it is easy to see that the approximations
(u20,w20) and (us21,wsr) almost coincide. It implies that iterative method con-
verges very fast. This shows the applicability and the effectiveness of the proposed
approach and iterative method.
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Table 4. The iteration errors in Example 6.6

eu (k)

ey (k)

k

eu (k)

ey (k)

© 00 N O Ut ke Ww NN = O

—
o

8.438501e-02
2.447377e-02
5.168321e-03
1.035939e-03
2.059927e-04
4.091634e-05
8.126349e-06
1.613970e-06
3.205519e-07
6.366521e-08
1.264464e-08

3.560760e-02
8.243518e-03
1.678239e-03
3.345667e-04
6.648132e-05
1.320449¢-05
2.622551e-06
5.208667e-07
1.034499e-07
2.054634e-08
4.080738e-09

11
12
13
14
15
16
17
18
19
20
21

2.511370e-09
4.987868e-10
9.906481e-11
1.967543e-11
3.907707e-12
7.761569e-13
1.541267e-13
3.066991e-14
6.133982e-15
1.276756e-15
4.440892e-16

8.104813e-10
1.609709e-10
3.197066e-11
6.349768e-12
1.261088e-12
2.504663e-13
4.980738e-14
9.964252e-15
2.081668e-15
5.273559¢-16
2.220446e-16

u(o

01
016
014
012
008
05|
0041

00l

Figure 7. Some approximations of solutions u(t) and w(t)
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Figure 8. Convergent solution (u,w) and convergence of the iterative process
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