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Abstract: In this article, by using the monotone iterative technique coupled with the method of upper
and lower solution, we obtain the existence of extremal iteration solutions to conformable fractional
differential equations involving Riemann-Stieltjes integral boundary conditions. At the same time,
the comparison principle of solving such problems is investigated. Finally, an example is given to
illustrate our main results. It should be noted that the conformal fractional derivative is essentially
a modified version of the first-order derivative. Our results show that such known results can be
translated and stated in the setting of the so-called conformal fractional derivative.
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1. Introduction

Fractional calculus is an excellent tool for the description of the process of mathematical analysis
in various areas of finance, physical systems, control systems and mechanics, and so forth [1-5]. Many
methods are used to study various fractional differential equations, such as fixed point index theory [6],
iterative method [7-9], theory of linear operator [10,11] sequential techniques, and regularization [12],
fixed point theorems [13-17], the Mawhin continuation theorem for resonance [18-22], the variational
method [23]. The definition of the fractional order derivative used in the aforementioned results is
either the Caputo or the Riemann-Liouville fractional order derivative. Recently, Khalil et al. [24] gave
a new simple fractional derivative called “the conformable fractional derivative” depending on the
familiar limit definition of the derivative of a function and that break with other definitions. This new
fractional derivative is called “the conformable fractional derivative” and this new theory is improved
by Abdeljawad [25]. However, a conformal fractional derivative is not a fractional derivative, it is
simply a first derivative multiplied by an additional simple factor. Therefore, this new definition
seems to be a natural extension of the classical derivative. However, it has the advantage of being
different from other fractional differentials. Firstly, it can integrate the standard properties of fractional
derivatives. It is suitable for many extensions to the classical theorem of calculus, such as the derivative
of the product and compound of two functions, the Rolle’s and the mean value theorem, conformable
integration by parts, fractional power series expansion and many more. Secondly, the conformal
fractional derivative of the real function is zero, and the Riemann-Liouville fractional derivative
does not satisfy this property. For the two iterative conformal differentials, the semigroup property
is not satisfied, and the Caputo differential satisfies this. In particular, for functions that are not
differentiable, in conformal sense; however, the function is differentiable. Some functions are not
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infinitely differentiable at some points; where there is no Taylor power series expansion, in conformal
calculus theory, they do exist. This led many people wanting to explore it. Please see [26-34] for recent
developments on conformable differentiation. For example, a mean value theorem of the conformable
fractional calculus on arbitrary time scales is proved in [33], and whose results reconciled with familiar
classical results when the operator T, is of order @ = 1 and the time scale coincides with the set of
real numbers. In [34], Asawasamrit and Ntoutas introduced a new definition of exponential notations
and by employing the method of lower and upper solution combined with the monotone iterative
technique, some new conditions for the existence of solutions are presented.

Motivated by the above works, we consider the existence of solutions for the following nonlinear
conformable fractional differential equation involving integral boundary condition, using the method
of upper and lower solutions and its associated monotone iterative technique

Dux(t) = f(t,x(t)), t€[0,1],

1

x0) = [ x(tu), w
where f € C([0,1] x R,R), f01 x(t)du(t) denotes the Riemann-Stieltjes integral with positive Stieltjes
measure of y, and D, f(t) stands for the conformable fractional derivative. Based on a comparison
result, two monotone iterative sequences are obtained using the upper and lower solutions, and these
two sequences approximate the extremal solutions of the given problem. For applications of the
method of upper and lower solutions and monotone iterative technique to differential equations and
differential systems such as ordinary differential equations [35-37], ordinary differential systems [38],
fractional differential equations [39—42], fractional differential systems [43].

2. Preliminaries
In this section, we briefly show some necessary definitions and results which will be used in our

main results.

Definition 1. [24] Let f : [0, +00) — Rand t > 0. The conformable fractional derivative of order 0 < a <1
is defined by

1—ay _
D) i L0 =)

for t > 0 and the conformable fractional derivative at 0 is defined as D, f(0) =
differentiable then D, f(t) = t'~*f'(t).

(Daf)(t)- If f is

lim
t—0+

Definition 2. [24] Let « € (0,1]. The conformable fractional integral of a function f : [0, +00) — R of order
w is denoted by 1, f (t) and is defined as

Lf(t) = /Ot s*71f(s)ds.

Lemma 1. [25] Let f : (0, 4+00) — R be differentiable and 0 < a < 1. Then, for all t > 0 we have
I.Daf(t) = f(t) — f(0).
Lemma 2. [24] Let « € (0,1], I1,12,q,k € R, and the functions f, h be a-differentiable on [0, +oc0). Then

(i)  Dyk = 0 for all constant functions f(t) = k;
(ii)) Da(lif +1of) = h1Daf (t) + 1 Dyh(t);
(iii) Dat1 = qt1~%;
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(iv) Do(fh) = f(t)Duh(t) + h(t)Daf(t);
(v) Dy (%) Mwhenh(t)#o.

Theorem 1. [24] (Mean value theorem) Let [a,b] C [0, +c0), and let f : [0, +00) — R. Suppose that

(1)  fis continuous on [a, b];
(2)  fis a-differentiable for some a € (0,1] on [a, b].

Then there exists a constant & € (a, b), such that Dy f (&) = fb)—fla ).

T

R

Definition 3. A function u € C([0,1],R) is known as a lower solution of (1), if it satisfies
Dau(t) < f(t,u(t)), t € [0,1], 2
1
0) g/o w(t)du(t). 3)
If inequalities (2), (3) are reversed, then u is an upper solution of problem (1).
Next, we present the following existence and uniqueness results for linear equations.

Lemma 3. Let0 < o < 1,a € Rand M,N € C([0,1],R). Then linear fractional differential equation
involving integral boundary problem:

Dyu(t) = —M(t)u(t) + N(t), t € [0,1],
1 4
u(0) :/0 u(t)du(t) +a @)
has a unique solution provided Ny =1 — fol e o Su_lM(S)dsdy(t) # 0.
Proof. Multiplying both sides of the first equation of the problem (4) by elos" ' ME)ds ang using

Lemma 2, we can get
el MO D (1) 1+ M(#)u(t)elo MO — N(p)elo s ME)s,
In other words, by means of the product rule (item (iv) of Lemma 2), the above equality turns to
Dy el s™ MEdsy ()] = N(t)elo s ME)3s, ®)

Applying the conformable fractional integral of order « to both side of (5), we have

efots'*'*lM(s)dsu(t)_u(O) _ I“)[N(t)efés"‘*lM(s)dS]
= /s"‘_lN(s)ef(fT%lM(T)des.
0
Then
u(t)y=e ~JostMGs s [y +/ s*IN(s )efO TM( (M gg). (6)

From the boundary condition of (4), we have

1 foae
(1— /O e Jos 1M(s)dsdy(t)> u(0)

1 — t S _ae
_ /O e—fats“ 1M(s)ds‘/0 Sa—lN(s)efOT 1M(T)dede(t)+&l
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On account of condition A, # 0, then

fl ,j s*1M(s dsf gt~ 1N( )ejo )deSd]/l()
1— [y e s Mgy (p)

u(0) =

thus problem (4) has a unique solution. The proof is finished. O

In the next Lemma, we discuss comparison results for the linear problem which play a key role in
the proof of the main result.

Lemma 4. Let 0 < a < 1. Suppose that M, u € C([0,1],R) satisfies

Dyu(t) < M(t) (t), teo,1],
o [

Then u(t) < 0on [0,1] provided Ny > 0.
Proof. Let N(t) = Dyu(t) + M(t)u(t) and a = u( fo , we know that N(t) <0,a < 0and
Dou(t) = —=M(t)u(t) + N(t), t€[0,1],
{ u(0) = 01 u(t)du(t) +a
Using Ay > 0, we have

fgl e fof s*~ T M(s)ds f(; S’X*lN(S)efos TailM(T)deSd]zl(f) T

u(O) = 1_ f - fot Stx—lM(s)de
0 u(t)

Then by (6), we can conclude that
b oa—1
u(t) < e s ME)sy(0) < o,
The proof is complete. [

3. Main Results

In this section, we prove the existence of extremal solutions for conformable fractional differential
equations involving integral boundary condition. For convenience, we list some assumptions.

(Hy): f:[0,1] x R — R is continuous.

(Hp): Assume that vg,wy € E = C[0,1] is lower and upper solution of problem (1), and
vo(t) < wo(t).

(H3): There exists a function M € E with A, > 0 which satisfies

f(tx) = f(£,%) < M(H) (X = x),
forvg(t) < x <x < wy(t).

Theorem 2. Assume that (Hy), (Hy), (Hsz) hold. Then there exist monotone iterative sequences
{von Yo {wn }iroy C E such that

lim v, = v, lim w, =w

n—o0 n—o0
uniformly on [0, 1], and v, w are the extremal solutions of problem (1) in the sector [vg, wo] = {g € E : vp(t) <
g(t) <wp(t), 0 <t <1}
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Proof. For all v, w, € E, let

Dyvns1(t) = f(t0a(t)) - <xwﬂm—wm»temu
Datwai1(£) = f(t,wn(t)) - wal —wa(), te[01], 7
)

1
0n11(0) = /UnJrl( du(t), wu41(0 /wnJrl )au(t)

Thus, the iterative sequences {vy, } and {w, } can be constructed by Lemma 3.
Firstly, we shall prove that

Uy < Opp1 S Wyy1 Swy, n=0,1,2,....
Let p = vy — v1. According to (7) and Definition 3, we have

Dap(£) = Davo(t) = Deor (1) < £(t,00(8)) ~ F(£,00(8)) + M) (oa(8) ~o0(1)), ¢ € [0,1],
p(©) < [ oot = [ or(ap(e),

DWUS Mmmmtemm
0 < [t

Therefore, by Lemma 4, we have vy(t) < vy(t). Similarly, we can prove that wq () < wy(t), t € [0,1].
Now, let r = v1 — wy, according to (7) and (H3), we have

Dar(t) = f(t,00(£)) — f(t,wo(t)) — M(£)(v1(t) — 0o (t) — wi (£) + wo(t))
< M(£)(wo(t) — vo()) — M(£) (01 () — vo(t) — wi (t) + wo(t))
= —M(t)r(),

r(0) = [y r(Ddu(t).

By Lemma 4, we have vy (t) < wq(t), t € [0,1].
Secondly, we show that v1, w; are lower and upper solutions of (1), respectively.

Dyvi(t) = f(t,vo(t)) — M(t)(v1(t) —oo(t)) — f(t,01(t)) + f(t,01(t))
< M(#)(v1(t) —oo(t)) — M(t)( 1(t) —oo(t)) + f(t,v1(t))
= f(f Ul( ))
01(0) = fo o1 (t)du(

According to (Hjz) and Definition 3, we deduce that v; is a lower solution of (1). Similarly, w; is a
upper solutions of (1). By the above arguments and mathematical induction, it is clear that

00 < SUn S Uy S Wy SWp <---<wp, n=0,1,2,.... ®)

Thirdly, we show that lgn Uy =0, lgn wy, = w. Hence, we need to conclude that v,,, w, are uniformly
n (0] n o0

bounded and equicontinuous on [0, 1]. Obviously, the uniform boundedness of sequences v,, wy
follows from (8). Thus, there exists L > 0 such that

|f(t,0n(t)) = M(£)(0ng1(t) —on(t))| < L

and

[f(t,wn(t)) = M(8) (wnsa () —wa(t))] < L.
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Using Theorem 1, we get

[on(t1) — vn(t2)]

1
D (@)]185 — 8

= L@ 00t (8) — M) (0n(8) — oas (8))]182 — 5]

14

Therefore, {v,} are equicontinuous. Similarly, we obtain that {w,} are equicontinuous too.
By Arzela-Ascoli Theorems, we conclude that {v,}, {w,} have subsequences {vy, }, {wy, } such
that {v,, } — v, and {wy, } — w when k — oo. This together with the monotonicity of sequences {v; }
and {w, } implies

lim v, (t) = ov(t), lUm w,(t) = w(t)

n—o0 n—o0

uniformly on [0, 1]. Please note that the sequence {v, } satisfies

{vaw=eﬁ“”mwwnmm+Rm1MLtemu, o

1
0n(0) :/0 ou(Ddu(t), n=1,2,...,
where t
Ro,_1(t) = /O s* 1 [f(t, 0y-1(8)) + M(s)v,—1 (s)]ef(f TailM(T)deS'

Letn — ocoin (9) . We have

o(t) = e~ 113 M) [0 + Ro(1)], t € [0,1],
v(O):/O o(B)du(t).

This shows that v is a solution of the nonlinear problem (1). Similarly, we obtain w is a solution of the
nonlinear problem (1) too. And

vo(t) <o(t) <w(t) <wp(t), telo01].

Finally, we are going to prove that v, w are minimal and maximal solutions of (1) in the sector
[v0, wp]. In the following, we show this using induction arguments. Suppose that g(t) is any solution
of (1) in the [vg, wy] that is
vo(t) < g(t) <wp(t), te€0,1].

Assume that v, (t) < g(t) < wy(t) hold. Let p(t) = v,41(t) — g(t), we have

Dup(t) = Davpi1(t) — Dag(t)
= f(t,oa(t)) — M(t)(vnp1(t) —0a(t)) — f(t,&(1))
< M()(g(t) = va(t)) = M() (041 () — va(t))
= ( )p(t),
p(0) = fo t)dp(t)

Then, by Lemma 4, we have v,,1(t) < g(t), t € [0,1]. By similar method, we can show that g(t) <
wy+1(t), t € [0,1]. Therefore,
o <g<wy, n=12,....

By taking n — co in the above inequalities, we get that v < g < w. That is v, w are extremal solutions
of problem (1) in [vg, wp]. Thus, the proof is finished. [
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Example 1. Consider the following nonlinear problem:

D.x(t) = —%(1 +x(1))? +9sin@, te[0,1],
2 1 l9 1 1 : {10
Let 1
0, te [O’Z)’
HH =1 3 telpn)
éte%ﬂy

Obviously, & = %, f(t,x) = —3(1+x)3 +9Sinxfz and

[ x(du) = 32+ 23).

We can get
1 d 1
| =3
Take
Uo(f) = -2, ZU()(t) =0,
then, )
D%vo(t) =0< 5 +9sinl = f(t,vo(t)),
1
0(0) = 2< —1= /0 oo(D)du(t),
and

ngn:o>—§:ﬂn%a»

w(0) =0 = [ wo(t)d(r).

Then vy, wy are lower and upper solutions of (10). When M(t) = 1, it is easy to verify that assumption (Hs)
holds. In addition,

1

1 11 1 1
—Jos 1M(s)dsd _ / —t2 / _ 1
e )= [ e "du(t) < | du(t) =5 <L
I p) = [ e apn) < [an(n =5
By Theorem 2, problem (10) has an extremal iterative solution in [vg, wy).

4. Conclusions

In this article, on the integral boundary value problem for conformable fractional differential
equations, we use the monotone iterative technique to investigate the existence results for extremal
solutions for Equation (1). At the same time, two sequences are obtained using the upper and lower
solutions, and these two sequences approximate the extremal solutions of nonlinear differential
equations. It is clear that the method of using the upper and lower solutions is a very effective method
for studying the solvability of conformable fractional differential equations. However, almost all the
results derived in the paper are more-or-less straightforward extensions of well-known results from the
theory of the first-order differential equations, since the conformal fractional derivative is essentially a
modified version of the first-order derivative.
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