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EXISTENCE RESULTS FOR BOUNDARY-VALUE PROBLEMS
WITH NONLINEAR FRACTIONAL DIFFERENTIAL
INCLUSIONS AND INTEGRAL CONDITIONS

SAMIRA HAMANI, MOUFFAK BENCHOHRA, JOHN R. GRAEF

ABSTRACT. In this article, the authors establish sufficient conditions for the
existence of solutions for a class of boundary value problem for fractional
differential inclusions involving the Caputo fractional derivative and nonlinear
integral conditions. Both cases of convex and nonconvex valued right hand
sides are considered. The topological structure of the set of solutions also
examined.

1. INTRODUCTION

This article concerns the existence and uniqueness of solutions of the boundary
value problem (BVP for short) with fractional order differential inclusions and
nonlinear integral conditions of the form

‘DYy(t) € F(t,y), forae. teJ=[0,T], 1<a<2, (1.1)
T
y(0) — o/(0) = / o(s,)ds, (1.2)

T
y(T) +/(T) = / h(s, y)ds, (1.3)

where ¢D® is the Caputo fractional derivative, F': J x R — P(R) is a multivalued
map, (P(R) is the family of all nonempty subsets of R), and g, h : J x R —
R are given continuous functions. Differential equations of fractional order have
recently proved to be valuable tools in the modelling of many phenomena in various
fields of science and engineering. There are numerous applications to problems
in viscoelasticity, electrochemistry, control, porous media, electromagnetics, etc.
(see [20] 30, B1, B4, 40, 41, 45]). There has been a significant development in
ordinary and partial differential equations involving both Riemann-Liouville and
Caputo fractional derivatives in recent years; see the monographs of Kilbas et al.
[38], Miller and Ross [42], Samko et al. [50] and the papers of Agarwal et al.
[2], Benchohra et al. [8], Benchohra and Hamani [9], Daftardar-Gejji and Jafari
[I7], Delbosco and Rodino [19], Diethelm et al. [20, 211, 22], El-Sayed [23| 24 25],
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Furati and Tatar [28, 29], Kaufmann and Mboumi [36], Kilbas and Marzan [37],
Mainardi [40], Momani and Hadid [43], Momani et al. [44], Ouahab [46], Podlubny
et al. [49], Yu and Gao [52] and the references therein. In [7, [I2] the authors
studied the existence and uniqueness of solutions of classes of initial value problems
for functional differential equations with infinite delay and fractional order, and
in [6] a class of perturbed functional differential equations involving the Caputo
fractional derivative has been considered. Related problems to f have
been considered by means of different methods by Belarbi et al. [5] and Benchohra
et al. in [I0, 1] in the case of o = 2.

Applied problems require definitions of fractional derivatives allowing the utiliza-
tion of physically interpretable initial conditions that contain y(0), y’(0), etc., and
the same is true for boundary conditions. Caputo’s fractional derivative satisfies
these demands. For more details on the geometric and physical interpretation for
fractional derivatives of both Riemann-Liouville and Caputo types see [33] 48]. The
web site http://people.tuke.sk/igor.podlubny/ authored by Igor Podlubny contains
more information on fractional calculus and its applications, and hence it is very
useful for those interested in this field.

Boundary value problems with integral boundary conditions constitute a very in-
teresting and important class of problems. They include two, three, multipoint, and
nonlocal boundary value problems as special cases. Integral boundary conditions
appear in population dynamics [I3] and cellular systems [I].

This paper is organized as follows. In Section 2, we introduce some preliminary
results needed in the following sections. In Section 3, we present an existence result
for the problem 7 when the right hand side is convex valued by using
the nonlinear alternative of Leray-Schauder type. In Section 4, two results are
given for nonconvex valued right hand sides. The first one is based upon a fixed
point theorem for contraction multivalued maps due to Covitz and Nadler [I6],
and the second one on the nonlinear alternative of Leray Schauder type [32] for
single-valued maps, combined with a selection theorem due to Bressan-Colombo
[T4] (also see [27]) for lower semicontinuous multivalued maps with decomposable
values. The topological structure of the solutions set is considered in Section 5. An
example is presented in the last section. These results extend to the multivalued
case some results from the above cited literature, and constitute a new contribution
to this emerging field of research.

2. PRELIMINARIES

In this section, we introduce notation, definitions, and preliminary facts that
will be used in the remainder of this paper. Let C'(J,R) be the Banach space of all
continuous functions from J to R with the norm

Yl = sup{|y(t)|: 0 <t < T},

and let L'(J,R) denote the Banach space of functions y : J — R that are Lebesgue
integrable with norm

T
Iyl = / ly(t)\dt.

We let L>°(J,R) be the Banach space of bounded measurable functions y : J — R
equipped with the norm

Iyl = inf{c > 0:|y(t)| < ¢, ae. t € J}.
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Also, AC'(J,R) will denote the space of functions y : J — R that are absolutely
continuous and whose first derivative, y’, is absolutely continuous. Let (X,] - ||)
be a Banach space and let Py(X) = {Y € P(X) : Y isclosed}, P(X) = {Y €
P(X) : Y is bounded}, P.,(X) = {Y € P(X) : Y is compact}, and P, .(X) =
{Y € P(X) : Y is compact and convex}. A multivalued map G : X — P(X) is
convex (closed) valued if G(x) is convex (closed) for all x € X. We say that G is
bounded on bounded sets if G(B) = UyepG(z) is bounded in X for all B € P,(X)
(i.e., sup,cp{sup{ly| : y € G(x)}} < o0). The mapping G is called upper semi-
continuous (u.s.c.) on X if for each xy € X, the set G(z¢) is a nonempty closed
subset of X, and if for each open set N of X containing G(x¢), there exists an
open neighborhood Ny of xg such that G(Ng) € N. We say that G is completely
continuous if G(B) is relatively compact for every B € Py(X). If the multivalued
map G is completely continuous with nonempty compact values, then G is u.s.c.
if and only if G has a closed graph (i.e., ©, = Zx, Yn — Yx, Yn € G(z,) imply
Y« € G(x4)). The mapping G has a fized point if there is x € X such that x € G(z).
The set of fixed points of the multivalued operator G will be denoted by FizG. A
multivalued map G : J — Py(R) is said to be measurable if for every y € R, the
function
td(y,G(t)) = inf{ly — 2| : z € G(t)}

is measurable. For more details on multivalued maps see the books of Aubin and
Cellina [3], Aubin and Frankowska [4], Deimling [I8], and Hu and Papageorgiou
[35).

Definition 2.1. A multivalued map F : J x R — P(R) is Carathéodory if

(i) t — F(t,u) is measurable for each u € R, and
(ii) uw+— F(t,u) is upper semicontinuous for almost all ¢t € J.

For each y € C(J,R), define the set of selections for F' by
Spy ={ve L*(J,R):v(t) € F(t,y(t)) ae. t€ J}

Let (X,d) be a metric space induced from the normed space (X,|-|). Consider
Hy:P(X) x P(X) — Ry U{co} given by

Hy(A, B) = max { sup d(a, B), sup d(A,b)},
a€A beB

where d(A,b) = inf,c 4 d(a,b) and d(a, B) = infyep d(a,b). Then (P, (X), Hy) is
a metric space and (P (X), Hq) is a generalized metric space (see [39]).
Definition 2.2. A multivalued operator N : X — P (X) is called:
(a) ~-Lipschitz if there exists v > 0 such that
Hy(N(z),N(y)) < ~vd(z,y), forallx,y € X;
(b) a contraction if it is y-Lipschitz with v < 1.
The following lemma will be used in the sequel.

Lemma 2.3 ([I6]). Let (X,d) be a complete metric space. If N : X — Py (X) is
a contraction, then FizN # ().

Definition 2.4 (|38, [47]). The fractional (arbitrary) order integral of the function
h € L*([a,b], R, ) of order a € R is defined by
1 t
I®h(t) = / (t — s)* " h(s)ds,

I(a)
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where I is the gamma function. When a = 0, we write I*h(t) = h(t) * pa(t), where

walt) = %a(—a) for t > 0, @(t) =0 for t <0, and ¢, — 6(t) as @« — 0, where § is
the delta function.

Definition 2.5 ([38] [47]). For a function h given on the interval [a,b], the a-th
Riemann-Liouville fractional-order derivative of h is defined by

(Dgyh)(t) = F(nla)(jt)n/ (t — )"~ Lh(s)ds.

Here n = [a] + 1 and [a] denotes the integer part of a.

Definition 2.6 ([38]). For a function h given on the interval [a,b], the Caputo
fractional-order derivative of h is defined by

(D) = Foray [ =9 ),

where n = [a] + 1.

3. THE CONVEX CASE

In this section, we are concerned with the existence of solutions for the problem
(1.1)—(1.3) when the right hand side has convex values. Initially, we assume that
F' is a compact and convex valued multivalued map.

Definition 3.1. A function y € AC(J,R) is said to be a solution of (1.1))—(1.3)), if
there exists a function v € L' (J,R) with v(t) € F(t,y(t)), for a.e. t € J, such that

‘D¥(t) =v(t), ae ted 1<a<2,
and the function y satisfies conditions (1.2)) and (1.3]).

For the existence of solutions for the problem (1.1)—(1.3), we need the following
auxiliary lemmas.

Lemma 3.2 ([53]). Let a > 0; then the differential equation

SDh(t) = 0
has the solutions h(t) = co + cit + cot? + -+ + ¢, 11", where ¢; € R, i =
0,1,2,...,n—1, and n = [a] + 1.

Lemma 3.3 ([53]). Let a > 0; then
I°DRh(t) = h(t) + co + c1t + cot®> + -+ + ¢ t"?
for somec; €R,i=0,1,2,...,n— 1, where n = [a] + 1.

As a consequence of Lemmas [3.2] and we have the following result which will
be useful in the remainder of the paper.

Lemma 3.4. Let 1 < a <2 and let o, p1,p2 : J — R be continuous. A function y
is a solution of the fractional integral equation

y(t) = P(t) —l—/o G(t,s)o(s)ds, (3.1)
where

T+1—t (T t+1 [T
P(t) = T7—|—2/0 p1(s)ds + 752 ), p2(s)ds (3.2)
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and
(t=s)>"" _ A4)(T=)*"' _ (14+5)(T—s)*?
Gltsy= ] T@ T+2)T(a) THora-n > 0=s=1, (3.3)
’ (A4+8)(T=5)*"1  (148)(T—s)*"2 ’
RN ORI t<s<T,
if and only if y is a solution of the fractional BVP
‘D(t)=o(t), te, (3.4)
T
90) =50 = [ pi()ds, (35)
0
T
WD)+ (@) = [ pa(s)ds: (36)
0
Proof. Assume that y satisfies (3.4]); then Lemma implies
1 t
y(t) = co + ert + —/ (t — 5)°~Lo(s)ds. (3.7)
I'(a) Jo
From ([3.5) and (3.6)), we obtain
T
cop—c1 = / p1(s)ds (3.8)
0
and
17 L
co+c(T+1 +—/ T —s)""0o(s)ds
T+ gy [ =900
1 T )
T — g)o~ d 3.9
i | e (39
T
:/ pa2(s)ds.
0
Solving (3.8)—(3.9), we have
I 1 T
G =75 ; pg(s)ds—m ; p1(s)ds
1 r .
- T—3s5)" d 3.10
T [, o e (310)
1 T )
_— T—35)" d
(T—|—2)F(a—1)/0 (T'= )" ols)ds
and
T+1 [T I
= — ds + —— d
Co T+2/0 p1(s) St ; p2(s)ds
1 r .
_ T — ) Llo(s)d 3.11
T [, (€ s (3.11)

1 g a—2
RO /0 (T = s)““o(s)ds.

From (3.7), (3.10), (3.11), and the fact that foT = fot +fT, we obtain (3.1)).
Conversely, if y satisfies equation ([3.1]), then clearly (3.4)—(3.6) hold. |
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Remark 3.5. It is clear that the function ¢ — fOT |G(t, s)|ds is continuous on J,
and hence is bounded. Thus, we let

—sup{/ G(t,s)|ds, t € J}.

Our first result is based on the nonlinear alternative of Leray-Schauder type for
multivalued maps [32].

Theorem 3.6. Assume that the following hypotheses hold:

(H1) F:J xR — Pg(R) is a Carathéodory multi-valued map;
(H2) There ezist p € L®(J,R") and a continuous nondecreasing function v :
[0,00) — (0,00) such that

|F(t, w)llp = supf[o] : v € F(t,u)} < p(tyi(lul) for allt € J.u € R;

(H3) There exist ¢, € L' (J,RT) and a continuous nondecreasing function * :
[0,00) — (0,00) such that

lg(t, u)] < ¢q()V*(|u]) for allt € J, uw € R.

(H4) There exist ¢5, € L'(J,R*) and a continuous nondecreasing function 1 :
[0,00) — (0,00) such that

|h(t,u)| < dn(t)(|u])  for allt € J, u € R.
(H5) there exists | € L>°(J,RT) such that
Hy(F(t,u), F(t,u)) <Il(t)|lu—1u| for everyu, u € R,
d(0,F(t,0)) <I(t) a.e ted
(H6) There exists a number M > 0 such that
M
ay* (M) + bip (M) + G (M)

>1, (3.12)

where

T+1 (T T+1 (T
~rs | e b= [Coeas = s

Then the (1.1))~(1.3) has at least one solution on J.

Proof. We transform the problem ((1.1)—(1.3)) into a fixed point problem by consid-
ering the multivalued operator

={heC(JR):h / G(t,s)v(s)ds, v E Spy}, (3.13)
where
T+1—t [T

and the function G(t, s) is given by . Clearly, from Lemmam 3.41 the fixed points
of N are solutions to 7. We shall show that IV satisfies the assumptions
of the nonlinear alternative of Leray-Schauder type [32]. The proof will be given in
several steps.
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Step 1: N(y) is convex for each y € C(J,R). Indeed, if hy and hy belong to
N(y), then there exist vi, vo € Sg, such that, for allt € J, we have

T
hi(t) = Py(t) + G(t,s)vi(s)ds, i=1,2.
0

Let 0 < d < 1. Then, for each t € J, we have
(dhy + (1 — d)ha)(t) / G(t, 5)[dvi(s) + (1 — d)va(s)]ds.

Since Sp,y, is convex (because F' has convex values), we have dhy+(1—d)he € N(y).

Step 2: N maps bounded sets into bounded sets in C(J,R). Let B,- = {y €
C(J,R) : ||ylloc < n*} be a bounded set in C'(J,R) and let y € By-. Then for each
h € N(y) and t € J, from (H2)7(H4)7 we have

o< 28 [ latsuonias + 1 [ .o
+/ G(t,s)v(s))|ds
T+1

< T ol [ oods + LT le) [ onts

+9(llylloo)llpll=G.
Therefore,
T+ 1
< T1i9 oo =
[Alloe < T—I—2 / Pg(s d5+ T+2 1j) / on(s)ds + v(n)||pllL )

Step 3: N maps bounded sets into equicontinuous sets of C(J,R). Let t1, ty € J
with t1 < to, let By« be a bounded set in C(J,R) as in Step 2, and let y € B+ and
h € N(y). Then

to — 11

T _ T
) = h(e)] = 2 [l olas + 25 [ ihGs.(s)las

T
+/ |G(t2, s) — G(t1, s)||v(s)|ds.

<t
—T+2 /% dS+T+2 /%

+ ) ol / Gts, ) — G(tr, )| ds.

As t; — to, the right-hand side of the above inequality tends to zero. As a conse-
quence of Steps 1 to 3 together with the Arzeld-Ascoli theorem, we can conclude
that N : C(J,R) — P(C(J,R)) is completely continuous.

Step 4: N has a closed graph. Let y, — y«, hy, € N(yn), and h,, — h.. We
need to show that h, € N(y.). Now, h,, € N(y,) implies there exists v, € Spy,
such that, for each t € J,

hn(t) = Py, (t) +/0 G(t, s)vp(s)ds
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We must show that there exists v, € SF,, such that for each ¢t € J,

T
hy(t) = P, (t) Jr/o G(t, s)v.(s)ds.

Since F'(t,-) is upper semicontinuous, for every £ > 0, there exist ng(e) > 0 such
that for every n > ng, we have

0n(t) € F(t,yn(t) © F(t, (1) +2B(0,1) ace. te
Since F'(-,-) has compact values, there exists a subsequence vy, (-) such that

Un,, () = ve() as m — oo,
ve(t) € F(t,y«(t)) ae. te
For every w € F(t,y.(t)), we have
vn,,, (£) = vx(8)] < [on,, (t) — w|+ [w — v (B)],
and so
|Vn,,, (1) = va ()] < d(vn,, (), F(t, y«(t))).

By an analogous relation obtained by interchanging the roles of v, and wv,, it
follows that

[Vn, () = va(8)| < Ha(F (8, yn(t)), F(t,y«(t))) < UE)lyn — Yslloo-
Therefore,

T
o (£) — B (8)] < / 19059, (5)) — 95,92 (s))Ids
0
T
+ / (5, Y (5)) — (5,5 (5))|ds
T
—|—/0 G(t,8)|vn,, (5) —vi(s)|ds.

Since

T T
/ G(t, 5)[vm,, (5) — va(s)|ds < / G(t, 5)1()ds gy, — oo
0 0

< Gl = l1yn,, = yslloo,
and g and h are continuous, ||y, — h«ljcc — 0 as m — oco.

Step 5: A priori bounds on solutions. Let y be a possible solution of the problem
([L.1)—(L.3). Then, there exists v € Sp,, such that, for each ¢t € J,

W1 < 15 [ oo Gueias + 1 [ ontoimute)has
/Gts Yo(ly(s))ds
T—|—1

T
< 75 ¥ lyllo) / u(s)ts + s Wlll) [ on(oras
T (o) Ellpl
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Therefore,
[[9]]

a*(|ylloo) + 04 ([[ylle) + G ([lylloo)
Hence, by (3.12)), there exists M such that ||y||oc # M. Let

U={yeCJR): |yl < M}.

The operator N : U — P(C(J,R)) is upper semicontinuous and completely con-
tinuous. From the choice of U, there is no y € U such that y € AN(y) for some
A€ (0,1). As a consequence of the nonlinear alternative of Leray-Schauder type,
we conclude that N has a fixed point y in U which is a solution of the problem

(1.1)—(L.3). This completes the proof of the theorem. O

4. THE NONCONVEX CASE

This section is devoted to proving the existence of solutions for |j with
a nonconvex valued right hand side. Our first result is based on the fixed point
theorem for contraction multivalued maps given by Covitz and Nadler [16]; the
second one makes use of a selection theorem due to Bressan and Colombo (see
[14, 277]) for lower semicontinuous operators with decomposable values combined
with the nonlinear Leray-Schauder alternative.

Theorem 4.1. Assume that (H5) and the following hypotheses hold:
(H7) There exists a constant k* > 0 such that |g(t,u) — g(t,w)| < k*|lu —u| for
allt € J and u,uw € R.
(H8) There exists a constant k** > 0 such that |h(t,u) — h(t,0)| < E**|u—1| for
allt € J and u,uw € R.
(H9) F: J xR — P, (R) has the property that F(-,u) : J — P.p(R) is measur-
able, and integrably bounded for each u € R.
If
T(T+1),, T(T+1) .
k* E* 4+ kG| <1 4.1
R UL A (4.1
where k = ||l|| L=, then (L.1)—(1.3) has at least one solution on J.

Remark 4.2. For each y € C(J,R), the set Sp, is nonempty since, by (H9), F'
has a measurable selection (see [I5, Theorem II1.6]).

Proof of Theorem [[.1. We shall show that N given in (3.13)) satisfies the assump-
tions of Lemma [2.3] The proof will be given in two steps.

Step 1: N(y) € Pu(C(J,R)) for ally € C(J,R). Let (hn)n>0 € N(y) be such
that h,, — h € C(J,R). Then there exists v, € S, such that, for each ¢t € J,

hi(t) = Py(t) + ' G(t, s)v,(s)ds.

From (H5) and the fact that F' has compact values, we may pass to a subsequence
if necessary to obtain that v, converges weakly to v in L} (J,R) (the space en-

dowed with the weak topology). Using a standard argument, we can show that v,
converges strongly to v and hence v € Sg,. Thus, for each ¢ € J,

hn(t) — h(t) = Py(t) +/0 G(t,s)v(s)ds,
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so h € N(y).
Step 2: There exists v < 1 such that

Hy(N(y), N(©) <7lly =Yl for ally, g € C(J,R).

Let y, 5 € C(J,R) and hy € N(y). Then, there exists v1(t) € F(t,y(t)) such that,
foreach t € J,

T

hi(t) = P, (1) + / G(t, 5)or(s)ds.
0
From (H5) it follows that
Ha(F(t,y(1)), F(t,3(t)) < 1H)[y(t) —g(t)].
Hence, there exists w € F'(¢,5(¢)) such that
01(t) — w| <IDly() —y®)], te
Consider U : J — P(R) given by
Ut) ={w € R: |vi(t) —w|[ <U(B)]y(t) —y(@)}-

Since the multivalued operator V' (t) = U(t) N F(t,7(t)) is measurable (see Propo-

sition [I5] IT1.4]), there exists a function vy(t) which is a measurable selection for
V. Thus, va(t) € F(t,5(t)), and for each t € J,

() — v2(8)] < 1(@E)|y(t) — H(t)].
For each t € J, define

T
ha(t) = Py(0) + | Gt s)ua(o)ds,
where

T+1-t (© t+1 (7T
Pi(t) = ——— y(s))d —_— h(s,y(s))ds.
S0 = g | atsate)ds+ 1 [ b gt

Then, for t € J,

T+1 (T
_ <= _ 7
(0 = ko) < 7 [ la(o.u(s)) = g, 55l ds
T+1 [T _
m o |h(s,y(s)) — h(s,7(s))|ds
T
+/ G(s,t)|vi(s) — va(s)|ds
0
T(T+1) * — T(T+1) *ok — ~ -
< T3 E*ly — 9lloo + T3 * Yy = Tlloo + GElly — Flloo
T(T+1) N T(T+1) o ~ _
< [ K+ g K+ kG ly — Flle:

Therefore,
T(T + 1)k* T(T+1)
T+2 T+2

By an analogous relation, obtained by interchanging the roles of y and %, it follows
that

By = hollo < [ B+ kG ly — 7l o

T(T+1),. T(T+1)

Ha(N(), N@)) <[5 T+2

K+ kG [ly = Tlloo-
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Therefore, by (4.1]), N is a contraction, and so by Lemma[2.3] N has a fixed point
y that is a solution to (1.1)—(1.3)). The proof is now complete. O

Next, we present a result for problem f in the spirit of the nonlinear
alternative of Leray Schauder type [32] for single-valued maps combined with a
selection theorem due to Bressan and Colombo [I4] for lower semicontinuous multi-
valued maps with decomposable values. Details on multivalued maps with decom-
posable values and their properties can be found in the recent book by Fryszkowski
[27].

Let A be a subset of [0, 7] x R. We say that A is £ ® B measurable if A belongs
to the o-algebra generated by all sets of the form J x D where J is Lebesgue
measurable in [0,7] and D is Borel measurable in R. A subset 4 of L'([0,T],R) is
decomposable if for all u,v € A and measurable J C [0,T], uxs + vX[o,11-7 € 4,
where x stands for the characteristic function.

Let G : X — P(X) be a multivalued operator with nonempty closed values. We
say that G is lower semi-continuous (l.s.c.) if the set {x € X : G(z) N B # 0} is
open for any open set B in X.

Definition 4.3. Let Y be a separable metric space and N : Y — P(L([0,T], R))
be a multivalued operator. We say N has property (BC) if

(1) N is lower semi-continuous (l.s.c.);

(2) N has nonempty closed and decomposable values.

Let F': [0,T] xR — P(R) be a multivalued map with nonempty compact values.
Assign to F' the multivalued operator F : C([0,7T],R) — P(L([0,T],R)) by
Fly) ={w e L*([0,T],R) : w(t) € F(t,y(t)) for a.e. t € [0,T]}.
The operator F is called the Niemytzki operator associated to F.

Definition 4.4. Let F : [0,T] x R — P(R) be a multivalued function with non-
empty compact values. We say F is of lower semi-continuous type (lL.s.c. type) if
its associated Niemytzki operator F is lower semi-continuous and has nonempty
closed and decomposable values.

Next, we state a selection theorem due to Bressan and Colombo.

Theorem 4.5 ([14]). Let Y be separable metric space and N :' Y — P(L'([0,T],
R)) be a multivalued operator that has property (BC). Then N has a continuous se-
lection, i.e., there exists a continuous (single-valued) function §:Y — L'([0,1],R)
such that §(y) € N(y) for everyy € Y.

Let us introduce the hypotheses

(H10) F:[0,T) xR — P(R) is a nonempty compact valued multivalued map such
that:
(a) (t,u) — F(t,u) is L ® B measurable;
(b) y+— F(t,y) is lower semi-continuous for a.e. ¢t € [0,T];

(H11) for each ¢ > 0, there exists a function h, € L'([0,T],RT) such that
|F(t,y)llp < hq(t) for a.e. t € [0,T] and for y € R with |y| < gq.

The following lemma is crucial in the proof of our main theorem.

Lemma 4.6 ([26]). Let F': [0,T] xR — P(R) be a multivalued map with nonempty
compact values. Assume that (H10), (H11) hold. Then F is of lower semicontinuous

type.
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We are now ready for our next main result in this section.

Theorem 4.7. Suppose that conditions (H2)—-(H4), (H6), (H10), (H11) are satis-
fied. Then the problem (1.1)—(1.3) has at least one solution.

Proof. Conditions (H10) and (H11) imply, by Lemma that F is of lower
semi-continuous type. By Theorem there exists a continuous function f :
C([0,T),R) — L*([0,T],R) such that f(y) € F(y) for all y € C([0,T],R). Consider
the problem:

‘D(t) = f(y)(t), forae teJ=[0,T], 1<a<2 (4.2)
T

y(0) — ¢/(0) = / o(s,y)ds, (4.3)
T

y(0) — 4/ (0) = / 9(s,y)ds. (4.4)

Observe that if y € AC([0,T],R) is a solution of the problem (4.2)—(4.4)), then y

is a solution to the problem (|1.1)—(1.3)).
We reformulate the problem (4.2)—(4.4)) as a fixed point problem for the operator
N, : C([0,T,R) — C([0,T],R) defined by:

T
Ny@) () = Py(t) + / G(t, 5) f(y)(s)ds.

where the functions P, and G are given by (3.14) and (3.3)), respectively. Using
(H2)—(H4) and (H6), we can easily show (using arguments similar to those in the

proof of Theorem that the operator N; satisfies all conditions in the Leray-
Schauder alternative. O

5. TOPOLOGICAL STRUCTURE OF THE SOLUTIONS SET

In this section, we present a result on the topological structure of the set of
solutions of f.
Theorem 5.1. Assume that (H1) and the following hypotheses hold:
(H12) There exists p € C(J,RT) such that |[F(t,u)||p < p(t)(Ju|+1) for allt € J
and u € R;
(H13) There exists p1 € C(J,RT) such that |g(t,u)] < p1(t)(|u| + 1) for allt € J
and u € R;
(H14) There exists ps € C(J,RT) such that |h(t,u)| < pa(t)(|u| + 1) for allt € J
and u € R.

If

T(T+1) M +1 . T+2
“m o, e o) o T 1) had 15
vz 3 Il + il + G Iplle] <

then the solution set of (L.1)—(L.3) is nonempty and compact in C(J,R).

Proof. Let

S ={y € C(J,R): y is solution of (L.I)—(L.3)}.
From Theorem S # ). Now, we prove that S is compact. Let (yn)nen € S;
then there exists v,, € SF,, such that, for ¢ € J,

yn(t) = Py, (t) +/0 G(t, s)vp(s)ds,
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where
T+1—t (T t+1 [T
P, ()= ———— n(8))ds + —— h(s,yn(s))d
)= g | o+ 12 [ han(e)s
and the function G(¢, s) is given by (3.3)).
From (H12)-(H14) we can prove that there exists a constant M; > 0 such that
lynlloo < My for all n > 1.

Asin Step 3 of the proof of Theorem we can easily show that the set {y,, : n > 1}
is equicontinuous in C'(J,R), and so by the Arzéla-Ascoli Theorem, we can conclude
that there exists a subsequence (denoted again by {y,}) of {y,} converging to y in
C(J,R). We shall show that there exist v(-) € F(-,y()) such that

T

y(t) = P,(t) + ; G(t, s)v(s)ds.

Since F(t,-) is upper semicontinuous, for every £ > 0, there exists ng(e) > 0 such
that, for every n > ng, we have

vn(t) € Ft,yn(t)) C F(t,y(t)) +eB(0,1) ae. teJ
Since F'(-,-) has compact values, there exists a subsequence v, (-) such that
Un,, (-) = 0(-) asm — oo,
v(t) € F(t,y(t)) ae. ted

It is clear that the subsequence v, (t) is integrally bounded. By the Lebesgue
dominated convergence theorem, we have that v € L'(J,R), which implies that
v € Spy. Thus,

T
u(t) = P (t) + /0 Gt s)u(s)ds, teJ

Hence, S € P, (C(J,R)), and this completes the proof of the theorem. O

6. AN EXAMPLE

As an application of the main results, we consider the fractional differential
inclusion

D%(t) € F(t,y), ae teJ=][0,1],1<a<2, (6.1)
y(0) — 4/ (0) = / S+ y(s))ds, (6.2)

y(1) +y/(1) = / (14 y(s)))ds. (6.3)

Set

F(t’y) = {U eER: fl(tay) S v S f2(t7y)}a
where f1, fo : J x R — R are measurable in ¢ and Lipschitz continuous in y. We
assume that for each ¢t € J, fi(¢,-) is lower semi-continuous (i.e., the set {y € R :
fi(t,y) > u} is open for all 4 € R), and assume that for each t € J, fo(¢, ) is upper
semi-continuous (i.e., the set {y € R: fa(t,y) < p} is open for each). Assume that

(I1+4y]) forallte JandyceR.

O

max(|f1(t,y)], [f2(t,y)]) <
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From (3.3), G is given by
(N R TE o L CE2) ) L WO

G(t,s) _ T'(a) B 3l () 72311((171) ’
14+t)(1—s)™ 14+t)(1—s)"
! é(r(a)) —! 3%((0471)) , t<s<l
We have T'= 1, ¢y (t) = 1%, ¢p(t) =t°, a=1/9, b=1/9, c=1/9, and
by)=1+y, ¥ (y)=1+y, Wy =1+y, forallye[0,00).
Also,
/ Gtsds—/Gtsds+/ G(t,s)ds
B A+ -8  (1+t)  (1+t)(1—t)*
F(a +1) A (a+1) 3F(a +1) 3l ()
B (1+1¢) B (I+t)(1—1t)~ B (I+6)(1—t)*
3l(«) l(a+1) 3 ()
It is easy to see that
~ 3 2
G < + < 5.

Na+1) T(a)
A simple calculation shows that condition (3.12]) is satisfied for M > 7/2. It is clear
that F' is compact and convex valued, and it is upper semi-continuous (see [18]).
Since all the conditions of Theorem 3 m 3.6| are satisfied, BVP ( . . ) has at least
one solution y on J.
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