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By establishing a comparison result and using the monotone iterative technique combined with the method of upper and lower
solutions, we investigate the existence of solutions for nonlinear fractional differential systems with coupled four-point boundary

value problems.

1. Introduction

This paper discusses the coupled four-point boundary value
problems

DPx(t)+ f (t.x (1), y (1) =0,
Dly(t)+g(t,x(t),y(t) =0,
x(0)=y0)=0, x(1)=ay(®),

te(0,1), 1<p<2,
te(0,1), 1<g<2,

y (1) =bx(n),
1

where fand g : (0,1) x Rx R — R are continuous, §,4 €
(0,1), a,b > 0 with ab < 1, and Dx denotes the Caputo
fractional derivative of x with 1 < p < 2 defined by

DPx(t) = I*PXx" (t) = ﬁ Jt t-9)"Px"(s)ds. (2)
0

I*7? is the Riemann-Liouville fractional integral of order 2 p;
see [1-4].

It is well known that

1 (k) 0+
2P (Dz—px (t)) =x(t) - ];)xk—(!)tk’

(3)
D P (P Px (b)) =x(t).

Fractional differential equation’s modeling capabilities in
physics, chemistry, economics, and other fields, over the last
few decades, have resulted in the rapid development of the
theory of fractional differential equations; we refer the reader
to the books [1-4]. On the other hand, the study of systems
involving coupled boundary value problems is also important
as such systems occur in the study of reaction-diffusion
equations and Sturm-Liouville problems, for example, [5-16].
In [17-25], using the upper and lower solutions method and
the monotone iterative method, the authors considered the
existence of solutions of initial value problems and boundary
value problems for fractional differential equations. But, as
far as we know, there have been few papers which have
considered the existence of solutions of (1) by means of the
monotone iterative method.

Motivated by the above papers, in this paper, we will
investigate the existence of a solution of problem (1) by means
of the upper and lower solutions method and the monotone



iterative method. The novelty of this paper is that Caputo-
type fractional differential systems involve two different
fractional derivatives Df and D and that the nonlinear terms
f, g in the systems (1) involve unknown functions x(¢) and
y(8).

In the following, we denote

E=C*([0,1],R),  E, =C([0,1],(0,+c0)). (4)

2. Preliminaries and Lemmas

In this section, we introduce the definition of the lower and
upper solutions and present some existence and uniqueness
results for linear problems together with comparison results
for differential systems (1) which will be needed in the next
section.

Throughout this paper, we always assume that the follow-
ing condition is satisfied:

(H)) 0<ab< 1.

Definition 1. (uy,v,) € E x E is called a lower system of
solutions of differential system (1) if

DPuy (t) + f (tug (), v (1)) 2 0,

Dy, (t) + g (tug (), vy () 2 0,

te(0,1),
te(0,1),

(5)
u, (0) <0,

uy (1) < avy (§),

vy (0) <0,

Vo (1) < bugy (1) -

Analogously, (&, ;) € E x E is called an upper system of
solutions if it satisfies the reversed inequalities.

If uy(t) < ay(t) and vy(t) < By(t), t € [0, 1], we say that
(ug, Vo) and (o, f3y) are ordered lower and upper system of
solutions of (1). In what follows, we assume that (1, v,) and
(&, ) are ordered lower and upper system of solutions of
(1) and define the sector

Q= {(x,y) € EXE: (uy(t),v, (1))
<(x®,y®) (6)
< (@ (1), By ()t € [0, 1]},

where the vectorial inequalities mean that the same inequal-
ities hold between their corresponding components.

Lemma 2 (see [17]). Letz(t) € Eandr(t) € E,. Ifz(t) satisfies
the inequality

-DPz(t)<-r(t)z(t), pe(1,2], te(0,1), o)
7

z(0) <O, z(1) <o,

then z(t) < 0, Vt € [0,1].
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We have the following important result.

Lemma 3 (comparison theorem). Let M(t), N(t) € E, be
given. Assume that x(t), y(t) satisfy

DPx(t) <-M @) x(t), te(0,1),

-Dly () <-N(@#) y(t), te(0,1),

(8)
x(0) <0, y(0) <0,

x(1)<ay (), y (1) < bx(n).
Then x(t) < 0, y(t) <0, Vt € [0, 1].

Proof. Suppose the contrary. By Lemma 2, We consider the
following three possible cases.

Case 1. Consider x(1) < 0 and y(1) > 0. By Lemma 2, x(t) <
0, Vt € [0,1]. Then y(1) < bx(y) < 0 which contradicts
(1) > 0.

Case 2. Consider y(1) < 0and x(1) > 0. By Lemma 2, y(t) <
0,Vt € [0,1]. Then x(1) < ay(&) < 0which contradicts x(1) >
0.

Case 3. Consider x(1) > 0 and y(1) > 0. By Lemma 2, we
have x(1) = max,¢[o;;x(t) > 0 and y(1) = max¢(o¥(t) > 0.
We only prove that x(1) = max,co;x(t) > 0. If not, x(t)
has a local positive maximum at some t, € (0,1) such that
x(ty) = max,(o;)x(t) > 0. Then, by Theorem 2.1 in [21], we
have the fact that the Caputo derivative of the function x is
nonpositive at the point f,. Thus,

0<-DPx(t)) < -M (t,) x (t,) < 0, )

which is a contradiction. Furthermore, considering the
boundary condition y(1) < bx(y), there exists ¢, € [0,#) such
that

x(t) <0, telot]; x() =0, telt,1]. (10)

A similar proof, for y(t), gives us that there exists t, € [0,&)
such that

y(@) <0, te[0t,]; y(@) >0,
It follows from (10) and (11) that
x(I)<ay@) <ay(l) <abx(n) <abx(1), (12)

te[ty,1]. (1)

which implies that ab > 1, a contradiction. Hence x(¢) <
0, y(t) <0, Vt € [0,1]. O

Corollary 4. Let M(t), N(t) € E, be given. Assume that
x(t), y(t) satisfy
DPx(t)=-M @) x(t), te(0,1),
-Dly(t)=-N (@) y(t), te(0,1),
X0 =0,  y©0)=0,
x()=ay©@),  y1)=bx(n).
Then x(t) = y(t) =0, Vt € [0, 1].

(13)



Abstract and Applied Analysis

Lemma 5. Let p, 0 € CI[0,1], then the linear differential
system with coupled four-point boundary value problem

DPx(t)+p(t)=0, te(0,1), 1<p<2,
Diy(t)+o(t)=0, te(0,1), 1<qg<2,
x(0=y0=0 x(M=ay@, y1)=bx(n)
(14)
has integral representation
1 1
x(t) = J G, (t,s)p(s)ds+ J H, (t,s)o (s)ds,
0 0
(15)
1 1
y(t) = J G, (t,s)o(s)ds+ J H, (t,s) p(s)ds,
0 0
where
b
G, (t,5) = G, (t,5) + %GP (n,s),
H, (t,s) = 5 —=G, (9,
G(ts)—G(t5)+ abrt G(fs)
2 \5 - Mg \b bf
bt 19
H2 (t, S) = WG‘D (1’], S) 5
H1- 97 _(t_s)pil, 0<s<t<l,
G (t.5) = I'(p)
P t(1-s)P"
—_— 0<t<s<l.
I (p)

Proof. It follows from [21] that (14) is equivalent to the system
of integral equations

x(t)=x(1)t+ J-Ol G, (t,s)p(s)ds, tel0,1],
(17)

yt)=yQ)t+ Lle(t,s)o(s)ds, te[0,1].

By coupled four-point boundary value conditions of problem
(14), we have

1
y(1)=bx(n) =byx (1) +b L G, (1n,s)p(s)ds,  (18)

1
x(VD=ay@) =aly(1)+a L G, (& 5)0(s)ds. (19)

3
After simple computation, we get
ab& !
1) = , d
x0= e jo G, (1:5) p () ds
(20)
i j G, ()0 (9)ds,
abn
y(l)— e J G, (& s)o(s)ds
(21)
b 1 G d
Substituting (20) into (18) and (21) into (19), respectively, we
obtain the desired results. O

Now we enunciate the following existence and uniqueness
results for differential system:

Px()-M(t)x(t)+p(t) =0, te(0,1), 1<p<2,

Diyt)-N@®) y(t)+o(t)=0, te(0,1), 1<g<2,
x(0) = y(0) = x(=ay©@,  yD)=bx(n),
(22)

where M, N € E,.

Lemma 6. Let M, N € E,. Then differential system (22) has a
unique solution.

Proof. Indeed, by Lemma 5, differential system (22) is equiv-
alent to the operator equation

(6 y) =T (xy) +(p.5), (23)
where

T (x,y) (t)

= (— 1G1 (t,s) M (s) x(s)ds — IlHl (t,s) N (s) y (s)ds,
0 0
1
- L G, (t,s) N(s) y(s)(s)ds
_JIHZ (t,s)M(s)x(s)ds),
0
1 1
pt) = J Gy (t,s)p(s)ds+ J H, (t,s) o (s)ds,
0 0

1 1
o(t) = L G, (t,s)o(s)ds+ Jo H, (t,s) p(s)ds.
(24)

We apply the Fredholm theorem to find the unique solution
of differential system (22). By using standard arguments, we
can easily show that T : C[0,1] x C[0,1] — C[0,1] x
C[0, 1] is linear completely continuous Also, by Corollary 4,
the operator equation (x,y) = T(x,y) has only the zero
solution. Thus, for given (p,d) € C[0,1] x C[0, 1], operator
equation (23) has a unique solution in C[0, 1] xC[0, 1], by the
Fredholm theorem. This ends the proof. O



3. Main Results

In this section, we prove the existence of extremal solutions
of differential system (1).

Theorem 7. Assume that f € C([0,1] x R x R,R), g €
C([0,1] x R xR, R). Let (uy, v) and (o, B,) be ordered lower
and upper system of solutions of (1). In addition, we assume
that

(H,) f(t,x,y) is nondecreasing in y and there exists
M(t) € E, such that

ftx,y) = ftxyy) =2 -M (@) (x, - x,), (25)

where uy(t) < x, < x; < oy(t), vo(t) < ¥ < Bo(t);
(H;) g(t, x, y) is nondecreasing in x and there exists N(t) €
E, such that

gt ) -gtxy,)2-N® (31 -y,), (26
where vy(t) < y, < y; < Bo(t), uy(t) < x < ay(8).

Then differential system (1) has extremal solutions in the
section Q.

Proof. Let us define two sequences {(u,,v,),(w,,,)} by
relations

DPu,,, () = M (t) t,,, (£) + f (t,u, (£), v, (1)
+M(t)u,(t) =0,
D,y (6) = N (8) v (1) + g (81, (2) v, (1))
+N({t)v, () =0,

te(0,1),

te(0,1),
Upi1 (0) = Vut1 (0) = 0’ Upi1 (1) =aVyi (E) >
Vit1 (1) = bun+1 (71) >
DPa,,,; (t) = M (1) oy, (1) + f (t0t, (£), B, (£))
+ M), (t) =0,
DB,y () = N () By (1) + g (£, (), B, (1)
FN@OB, =0, te(01),
X1 (0) = ﬁn+l (0) = 0> Xpt1 (1) = aﬁnﬂ (E) >

ﬂn+1 (1) = ban+1 (77) >

forn = 1,2,.... Note that {(u;, v,), («;, 5;)} are well defined,
by Lemma 6. First, we show that

(ug> vo) < (1,v1) < (a1, B1) < (ags By) - (28)

Let z = uy — u;, w = vy — v,. This and the assumption that
(ug> vy) is a lower system of solutions of (1) yield

-DPz(t) < -M (1) z (1),

(27)

te(0,1),

te(0,1),
-Dlw(t)<-N@t)w(t), te(0,1),

z(1) < aw (&),

(29)

z(0) <0, w(0) <0,

w(l) <bz(n).
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Hence, u,(t) < u,(t) and vy(t) < v,(t),t € [0, 1], by Lemma 3.
By a similar way, we can show that &, (f) < «,(¢) and () <
Bo(t),t € [0,1]. Now we put z = u; — «;, w = v; — 3;. Hence,
in view of assumptions (H,), (H;), we have

~DPz(t)=-M(t)z (t) - f (t, 0 (£), By (1)
=M (t) oy (t) + f (tuy (), vy () + M (£) ug (t)

S-M®)z () - f(tay 1),y (1))
— M () oy () + f (£ 1 (), By (£)) + M (£) ug (2)
<-M@®)z(t), te(0,1),
-Dw(@t)<-N@®)w(t), te(0,1),

z(0) =0, w (0) =0, z(1) = aw (&),

w(l) =bz(y).
(30)

This and Lemma 3 prove that (u;, v;) < («;, 5,),t € [0, 1], so,
relation (28) holds.

Now we show that (u;, v;) is a lower system of solution of
problem (1). Note that

DPuy (t) + f (tuy (), v1 ()
> M (t)uy (8) = f (tug (), v (£) = M (£) g (t)
+f(tu (1),v (1) 20,
Dly () +g(tuy (1), v, (1)) 20 te(0,1),
up (1) =av, (§),
vi (1) =bu, (),

te(0,1),
(31)

u, (0) =v,(0) =0,

by assumptions (H,), (H;). It proves that (u, v,) is a lower
system of solution of (1). Similarly, we can prove that («;, 5;)
is an upper system of solution of problem (1).

By mathematical induction we can show that

(uO’VO) < (ul’vl) < s (un’vn) < (“n’ﬁn)

<< (ap By) < (a9 Bo)

(32)

for t € [0,1] and n = 1,2,.... Employing standard
arguments we see that the sequences {(u,, v,,), («,,, 5,)} con-
verge to their limit functions (u,,v,), («*, 8*), respectively.
Indeed, (u,,v,) and (a*, %) are solutions of problem (1) and
(U (@), vy () < (u,,v,) < (&, B%) < (g, ) on [0, 1].

We need to show now that (u,,v,) and (a*, ") are
extremal solutions of problem (1) in the segment Q. To prove
it, we assume that (x, y) is another solution of problem (1)
and (u,,, v,) < (x(t), y(1)) < (e, (1), B,.(1)), t € [0, 1] for some
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- X, W=7

positive integer n. Put z = u il

n+1
view of assumptions (H,), (H;), we have

— y. Hence, in

~DPz(t)=-M(t)z (t) - f (t,x (), y (1)
=M (@6 x (0 + f (Lu, (), (D) + M () u,, (1)
<-M@®)z ()~ f(t,x ),y ) - M) x(®)
+ f (tu, (), y (1) + M (t) w, (t)

<-M(@)z(t), te(0,1),
Dlw(t) < -N @B w(t), te1),
z(0)=0, w(0) =0, z(1) =aw(§),
w(l)=bz(n).
(33)
Hence, (u,,(t),v,,,(t) < (x(t),y(t)), t € [0,1], by

Lemma 3. By a similar way, we can show that (x(t), y(t)) <
(@1 (), B (1)), t € [0,1]. So by induction, (u,,(t), v,(t)) <
(x(®), y(t)) < (a,(t),B,(1), t € [0,1] on [0,1] for all n.
Taking the limit as n — +oc0, we conclude (u, (t), v, (t)) <
(x(t), y(1)) < (a"(t), B" (1), t € [0,1]. That is, (u,(t), v, (1))
and (a”(¢), 87 (t)) are extremal systems of solutions of (1) in
Q. O

4. Example

Consider the following problems:

1
D x () +sint — 2x (t) + §y3 B =0 te(01),

D'yt -y’ 1) +x* () +1=0, te€(0,1),
x@=y©0=0  xm=1y(3), o
y(1) = 2x<§1>.
Obviously,
f(t,x,y) =sint - 2x + %y3t3, )

glt,x,y) ==y + x>+ 1.

Take (u(t), v (£)) = (0,0), (g (£), By(t)) = (t,2); then

1
D *uy (t) + sint — 2uq (1) + gvg ()t =sint >0,
te(0,1),

Dy (1) - vi () + (1) +1=120, te(0,1),

w=uf}).

uy (0) =v,(0) =0, 5

3
= (3).
Vo (1) Uy 4
1
Do, (t) + sint — 2a () + g/33 O1a

=sint—2t+£ <0, te(01),

DBy () =B () +ap () +1 =7+ <0,
te(0,1),

o, (0) =0, By (0) >0,

o (1) = i/}()(%) By (1) > 2ao<i>.

(36)

It shows that (u,(t), vo(t)) and («y(t), By(¢)) are lower and
upper systems of solutions of (34).

On the other hand, it is easy to verify that conditions (H,),
(H;) hold for M(¢) = 2 and N(t) = 12.

By Theorem 7, problem (34) has an extremal system
of solutions (u,(t),v,(t)) and (a”(¢), 8*(¢)), which can be
obtained by taking limits from some iterative sequences.
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