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ABSTRACT. In this work, we construct new definitions for a causal terminal
value problem involving Riemann-Liouville fractional derivatives, and study
the unique solution by combining techniques from generalized quasilineariza-
tion.

1. INTRODUCTION

It has been shown that causal differential equations [2} [7, 8, [14], 211 22} [30] (311, 32]
provide excellent models for real world problems [7] and in a variety of disciplines.
This is the main advantage of causal differential equations in comparison with the
traditional models [I2]. There has also been a growing interest to study causal
dynamic systems [7), [I4]. The theory of terminal value problems [II B 10} 23] 25|
27, [311,32] for ordinary differential equations is more complicated than that of initial
value problems of ordinary differential equations, and it is such an interesting theory
to study. The study of a terminal value problem for ordinary differential equations
using the method of lower and upper solutions can be found in [I2]. The information
is given at the end point of the interval and one has to work backwards to find the
initial value at which the solution must start in order to reach the prescribed value
at the end point of the interval. This problem becomes more interesting in the case
of a fractional differential equation where it closely resembles a boundary value
problem, in the sense that the initial value is inherently involved in the definition
of the differential operator, and the terminal value provides the condition at the
right end point of the interval.

The study of differential equations with causal operators has rapidly developed
in recent years; see for example [7], [I4]. The term for causal operators was adopted
from the engineering literature, and the theory these operators have is the powerful
quality of unifying the fractional order differential equations [4} 33], ordinary differ-
ential equations [7], integro-differential equations [26], differential equations with
finite or infinite delay [9], Volterra integral equations [26], and neutral functional
equations [7, 14, 22]. Especially, they are very common equations for modeling
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problems in mechanical engineering, physical engineering, electric and electronics
engineering [Tl 19, 20, 24]. Moreover, causality is a basic concept in physical
sciences to describe the process of cause and effect in a particular situation.

The most important application of the quasilinearization method [3, [, [6, 13|
141 [15], 17, 23] 28, 29, B0}, BT, B32] B3}, [34] in fractional causal differential equations
has been to obtain a sequence of lower and upper bounds which are the solutions
of linear fractional causal differential equations, that converge quadratically. As
a result, the method has been popular in applied areas. However, the convexity
assumption that is demanded by the method of quasilinearization has been a stum-
bling block for further development of the theory. Recently, this method has been
generalized, refined and extended in several directions so as to be applicable to a
much larger class of nonlinear problems by not demanding convexity and concavity
property. Moreover, other possibilities that have been explored make the method
of generalized quasilinearization universally useful in applications [16].

In a fractional causal terminal value problem is used to obtain upper and
lower sequences in terms of the solutions of a linear fractional causal terminal value
problem, and bound the solutions of a given nonlinear fractional causal terminal
value problem. Moreover, we have also shown that these sequences converge to the
unique solution of the nonlinear equation uniformly and quadratically.

2. PRELIMINARIES

In this section, we state some fundamental definitions and useful theorems used
for proving the main result. Let F = C[J, X] where J is an appropriate time
interval, X represents either finite or infinite dimensional space, depending on the
requirement of the context, so that E is a function space.

An operator Q : E — FE is said to be a causal operator if, for each couple
of elements z,y in E such that z(s) = y(s) for 0 < tp < s < t, the equality
(Qx)(s) = (Qy)(s) holds for 0 <ty < s <t,t<T,T is a given number.

If E is a space of measurable functions on [tg,T) for ¢y > 0, then the definition
needs a slight modification, requiring the property to be valid almost everywhere
on [tg,T]. One can point out that for causal operators, a notation identical with
what is encountered for a general equation with a memory can be stated as follows.
A representation of the form

£(t) = (Qx)(1)
where for each ¢ € [to,T"). The functional (Qz)(t) on E which takes values in X,
for each t, while the whole family of functionals, ¢ € [tg,T), define the operator
from E = C([tg,T), X) to itself.

For illustration, let us take E = C|[[to, T'), R"] as the underlying space. Let {Q,}
be a sequence of causal operators on E such that

(Qn)(t) = (Qz)(1) (2.1)

for each (t,z) € [to,T) x E. The question is whether we can infer that the limit
Q@ : E — FE is also a causal operator. The answer is yes because the causality of

{Q.} implies

lim
n— oo

(@Qnz)(s) = (Qny)(s), s € Efto,T).
If we let n — oo on both sides, in the above relation and use (2.1]) for each fixed
s € [to, T), we obtain the causality of Q.
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The Riemann-Liouville Fractional Causal Terminal Value Problem (FCTVP) is
defined as follows,

Dlu(t) = (Qu)(t), w(T)=u" =u(t)(T - t)l_q‘t:T (2.2)

where 0 < ¢ < 1 and the terminal value T and the solution u(T,tg,ug) = u”. The
corresponding Volterra fractional integral equation is given by

17 _
u(t) = u’ (t) + N0 /t (t — 1) (Qu)(7)dr (2.3)
where T (t) = % and T'(¢) is the standard Gamma function.

Let p=1—¢q and
Co([to, T],R) = {u:u € C([to, T],R) and (T — t)Pu(t) € C([to,T],R)}
consider the fractional terminal value problem (FTVP)

Diu(t) = f (t,u(t)), w(T)=u” =ut)(T - t)l_q‘t:T (2.4)
where f € Cl[to, T] x R,R] and u” (t) = %. In fact, the terminal condition
u(T) = u” and u(t) is a solution of (2.4).

Definition 2.1. A function f : (¢9,7] — R is Holder continuous if there are

nonnegative real constants C, « such that |f(x) — f(y)| < Clx — y|* for all z,y €
(to, T7.

Lemma 2.2. Let m € Cpl[to, T],R] be locally Hélder continuous with exponent
A > q, and for any t1 € (to,T] we have that on (t1,T]: m(t1) = 0, m(t) < 0 and
m(t)(T —t)'79|,_, <0 forto <t < t,. Then

Dim(t;) <0. (2.5)
Proof. By definition of the Riemann-Liouville fractional derivative is
Dim(t) = L d /T(s — )P~ lm(s)ds.
L(p) dt J;

Let H(t) = ftT(s — t)P~Im(s)ds. For small h > 0, consider
H(t1+h) — H(t1)
T T
= / (s —t1 — h)P~tm(s)ds — / (s —t1)P "' m(s)ds
t

1+h t1

T t1+h
:/t [(s_tl—h)Pfl—(s—tl)Pfl]m(s)ds—/ (5 — t1)P~m(s)ds

1+h t1
=L -1
Since [(s —t1 —h)P~t — (s —t1)P71] > 0 for t; < s < T and m(s) < 0 by hypothesis
one has Iy < 0. This leads to
t1+h
H(ty +h) — Hty) = — / (5 — 1)~ m(s)ds = —Io.
t1
Since m(t) is locally Holder continuous there exists a k(t;) > 0 such that for
t1 —h<s<t+h,
7]6(151)(8 — tl)A § m(s) — m(tl) S k(tl)(s — tl))\
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where 0 < A < 1 is such that A > ¢. By Holder continuity and from the fact that
m(t1) = 0 we obtain

t1+h t1+h
/ (s —t1)P"tm(s)ds > / (s — t1)P ' [m(t1) — k(t1)(s — t1)*]ds

t1 t1

t1+h
_ —k:(tl)/ (s — t1 )P~ ds.

t1

Thus
t1+h t1+h B
I = / (s —t1)P " m(s)ds < k(tl)/ (s — )P ds = k(t1) .
t1 t p+A
Hence
hp+)\ 0
H(t; +h)— H(ty) — k(¢ <
(ty +h) — H(t1) (1)p+)\_
for sufficiently small h > 0. Letting h — 0, we obtain %H(tl) < 0, which implies
that D?m(t;) < 0 and the proof is complete. O

Lemma 2.3. Let {u(t)} be a family of continuous functions on [ty, T], for e > 0,
such that

D%uc(t) = f(t,ue(t)),
ul = uc(t)(T — )" |f(t,uc()| <M forto <t <T.

Then the family of functions {uc(t)} is equicontinuous on [ty,T).

t=T"

The proof of the above lemma can be found in [I8§].

Definition 2.4. Function v, w € Cy[[to, T],R] are said to be lower and the upper
solutions of (2.2) if v and w satisfy the differential inequalities, respectively,

Dv(t) > (Qu)(t), o(T) <ul
Diw(t) < (Qu)(t), w(T)>wu"
where the causal operator Q € E = C(R;,R), Q : E — E is continuous.

Definition 2.5. The causal operator @) : E — FE is said to be semi nondecreasing
in ¢ for each z if

(Qr)(t1) = (Qu)(t1) and  (Qx)(t) < (Qu)(t), 0<t <ty <T, T Ry
for
x(t1) =y(t1), =) <y), 0<t<t;<T, T €Ry.
Definition 2.6. Let the causal operator @ € C(R4,R). At z € E,

(Qz +h)(t) = (Q)(t) + Lz, h)(¢) + [[2lln(z, h)(t)

where lim 0 ||7(z, h)(t)|| = 0 and L(x,-)(t) is a linear operator. L(x, h)(t) is said
to be Fréchet derivative of @ at « with the increment h for the remainder n(z, h)(t).

Theorem 2.7. Assume that (Qu)(t) € C[R; x R,R], where the causal operator
Q€ E=CR4,R), Q: E— E is continuous. In addition to v,w € Cp[lto,T],R]
be with continuous exponent A > q, such that

(i) D(t) > (Qu)();

(if) DIw(t) < (Qu)(t);
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(iii) (Qu)(t) 4s nondecreasing in u for each t, to < t < T with one of the
inequalities (i) or (ii) being strict.
Then v(T) < w(T), where v(T) = vT = v(t)(T
w? = w(t)(T - t

£)'=9|,_,. < v(to) and w(T) =

)= q|t _p > w(to), implies v(t) < (t), t € [to, T7.

Proof. Assume that one of the inequalities is strict; let (i) be strict and then set
m(t) = v(t) — w(t). If the conclusion of the theorem is not true, then there exists
t € (to,T] such that m(tl) = 0, m(t) < 0 for to <t <ty

Consider the case when t; € (to,T], then m(t;) = 0, m(t) < 0 on (to,t1). By
using Lemma 2.2 we obtain to be D?m(t;) < 0. Thus

(Qu)(t1) < Div(t1) < Dw(tr) < (Quw)(tr),
(Qu)(t1) < (Qu)(t1)

which is a contradiction. Therefore v(t) < w(t).
We set, for the nonstrict inequality

0(t) = v(t) = e[(T — )"~ By o[-2L(t — to)"]]
for €, L > 0, where E,, is the Mittag-Leffler function that define as E, 4(2) =
ZZOZO W—tl)q)’ q> 0. This implies that

o()(T — t) -

T =0T =0T =)y — eg(0)(T — 1)

1 q|
t=T"
So that o1 —eg”. Then ¥(t) < v(t) for t € [to, T] and ¥(T) < v(T). Thus, it
follows from ( ) and the fact that (Qu)(t) is nondecreasing, that
Do(t) = D(t) — eDg(t) > (Qu)(t) + 2eLyg(t)
> (QU)(¢) + 2eLg(t) > (QU)(1).

It follows by the earlier argument that v(¢) < w(t). Finally, letting ¢ — 0, we have
v(t) < w(t). The proof is complete. O

Theorem 2.8. Assume that v,w € Cp[lto, T],R] such that v(t) < w(t), t € [to,T]
and @ : Q — R is the continuous causal operator where Q = [(t,u) : v(t) < u <
w(t)]. Suppose further that

(i) Doo(t) = (Qu)(t);
(i) D7w(t) < (Qu)(t);
(iii) (Qu)(t) < A(t) on Q such that A € L'[R,,R].

Then (2.2)) has a solution which satisfies v(t) < u(t) < w(t) on [to, T] provided that
v(T) <u(T) <w(T) for some ty > 0.

Proof. Consider P : [tg,T] x R — R defined by
(Pu)(t) = max{v(t), min{u, w(t)}}. (2.6)

Then @ is a continuous causal operators and by the assumption (iii), we have
(Qu)(t) < A(t). Sothat Q(t, (Pu)(t)) defines a continuous extension of @ to [tg, 7] x
R which is also bounded. Therefore, the FCTVP

D= Q(t, (Pu)(t)), u(T)=u" (2.7)

has a solution u(t) on [to,T]. We show v(t) < u(t) < w(t) for t € [to,T] and
therefore u(t) is a solution of (2.2).

S
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For €, L > 0, consider

e = 0O =0y — (T =)y
_q’t:T = w(t)(T o t)l_q|t:T + eg(t)(T o t)l_q|t:T

where g(t) = (T — t)7 1 Ey o[-2L(t — t0)9)].

Then w(t) > w(t), v(t) < v(t) and v(T) < w(T) < w(T). We claim that
v(t) < u(t) < w(t) on [tg,T]. Suppose that it is not true and thus there exists
t € [to, } such that U(tl) = w(tl) and 5(25) < u(t) < w(t), to <t <t

Then u(t;) > w(t1) and hence (Pu)(t1) = w(ty). Also v(t1) < (Pu)(t1) < w(ty).
Setting m(t) = u(t) — w(t), we have m(t;) = 0 and m(t) <0, to <t <t;. Hence
by Lemma [2.2] we obtain DIm(t1) < 0 that yields

Q(tl, (Pu)(tl)) = un(tl) S Dq’[[)(tl) = qu(tl) — 2€Lg(t1)
< Q(tr, wyy) — 2eLg(tr) = Q(tr, (Pu)(t1)) — 2€Lg(t1)
< Q(t, (Pu)(t1))

which is a contradiction. Then, we have u(t) < w(t) on [tg,T] provided that
u(T) < w(T) for some tg > 0. Similarly, the other case v(t) < u(t) for to <t <T
can be proved.

Consequently, combining the proved results, we have v(t) < u(t) < w(t) on
t € [to,T]. Letting ¢ — 0, we obtain v(¢) < u(t) < w(t), on [0,7]. The proof is
complete. O

(2.8)

3. QUASILINEARIZATION METHOD

In this section, we extend the generalized quasilinearization method for nonlinear
terminal value problems in [3]. We prove the main theorem that gives several con-
ditions to apply the method of quasilinearization to the nonlinear causal terminal
value problem involving Riemann-Liouville fractional derivatives.

Theorem 3.1. Assume that Q, @ : C[R4,R] — C[R4,R] are continuous causal
operator such that (Qu)(t), (Pu)(t) € C[R4: x R,R] and

(M) [(Qu)(®)] < ADIu(®)] on @ = [(tu) € [to,T] x Cfto, TLR] : v(t) < u <
w(t)], where X € L'[0,00);

(M2) v,w € Cto, T),R] are the lower and upper solutions of such that
vo(t) Sw(t), t € [to, T1;

(M3) wvg,wo € C[to, T], R] with vo(t) < wo(t) on [to, T, vo(T), wo(T) exist and
(@) Dteolt) > (Quo)(1) wlT) < Jor 1€ 1 T
(b) Dwy(t) < (Quo)(t), wo(T) = u” fort € [ty, T];

M4) Q,® € CR4,R] and for (t,u) € Q the Fréchet derivatives (Qqyu)(t),
(Pyu)(t), (Quuu)(t) and (Pyuu)(t) exists and are continuous on [0, 00) such
that (Quu)(t) < B, (Quuu)(t)+ (Puyu)(t) < 0 for some function ® with
(@)@ < MO, [(@0)(0)] < F and (Quun)(#) > 0, Buu)(t) < 0
on Ry x R, where B, F,\; € L'[0,00).

Then there exist the monotone sequences {Un} and {wn} which converge uniformly
to the unique solution u(t) = u’ q) ft V971 (Qu)(7)dT that satisfy
u(T, to,up) = ul of . on [to, T Moreover the convergence is quadratic.
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Proof. Let us initially define a continuous causal operator ¥ : C[R;,R] — C[R4, R]
and (Pu)(t) € C[R1 x R,R], such that
(Wu)(t) = (Qu)(t) + (Pu)(?). (3.1)
In view of (M4), we see that (U, u)(t) <0, and [(Pu)(t)] < (A(E)+A1(2))]u(t)] =
Plu(t)|, where P = (A(t) + M\1(t)) € LY[0,00). Also, |(W,u)(t)] < B+ F =P €
L'[0,00). Using the generalized mean value theorem and (B.I)), we have
(Qu)(t) < (a)(t) + (Vua)(t)(u — a) — (Pu)(t)
where u, a € C[ty, T], R] such that a(t) < u(t), t € [to, T]. Get
(Gua)(t) = (Pa)(t) + (Vua) () (u — a) — (Pu)(t) (3.2)
and observe that
(Gua)(t) = (Qu)(t)
(Guu)(t) = (Qu)(t).
Further, in view of the nonincreasing property of (®,u)(t), we obtain
(Guua)(t) = () (t) — (,0)(t) > (Tu0)(t) — (Bya)(t) > (Qua)(t) > 0.
Thus, (Gua)(t) is nondecreasing in u for each fixed (¢, ) € [to, T] x C[[to, T], R].
Further,
(Gua)(t) = (Ta)(t) + (Wyu)(t)(u — o) — (Pu)(t),
which, together with (M1), (M4) and implies that
(Gua)(t) = Pla| + B([u| + |af) + Ailu| = Pa(t)|al + Ps(t)|u| = (H[ul)(t), (3.4)
where P, = P+ B, P3 = \; + B € L'[0,00). Now, using the mean value theorem
and the nonincreasing nature of (¥, u)(t), we obtain

(Guan)(t) = (Guas)(t) < (Pupm)(t) (a1 = az) + (Vuaz) () 02 — 1)
= (q/uuﬂQ)(t)(Ml - a2)(a1 - 042) < 0

where ay < ps < py < a;. Expression (3.5) implies that (Gua)(t) is nonincreasing
in « for each fixed (t,u) € [to,T] x CY[to, T],R]. Set v = By and consider the
FCTVP

(3.5)

Du(t) = (Gubo)(t), u(T)=~" (3.6)
Because of expression ({3.4)), the problem (3.6 has a unique solution /3 () on [a, c0),
a > 0 satisfying u1(T) = u”. Also, in view of (M2) and (3.3)), we have
DBy > (QBo)(t) = (GBoBo)(t), Bo(T) <~7,
Dhw(t) < (Qu)(t) < (Gufo)(1), w(T) =~"
which imply
v(t) <wui(t) <w(t) for some a > 0.
Next, we consider the FCTVP
Diu(t) = (Gup)(t), u(T)=~" (3.7)

As above, we can show that (3.7) has a unique solution B (t) satisfying B2(T) = v%.
Using (3.3) and the nonincreasing property of (Gua)(t) in «, we have

DIBi(t) = (GB1Bo)(t) = (GB1B)(E),  Bu(T) =~"
which implies that ;1 (t) is a lower solution of and
Diw(t) < (Qu)(t) < (Guwh)(t), B(T) ="
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implies that w(t) is an upper solution of (3.7). Further, 51(T) < B2(T) < w(T).
Again, by Theorem we obtain

Bi(t) < Ba(t) <w(t), tela,T)
for some a > 0. Continuing this process successively, we obtain
v<B1 <P2<Ps<--<By1 < By <won [t, T
where the elements of the monotone sequence {3, } are the solutions of the problem
Du(t) = (GuBn-1))(t), u(T) =~".

Since the sequence {3, } is monotone, it follows that it has a pointwise limit 5(¢).
To show that §(t) is in fact a solution of (2.2]), we observe that 3, is a solution of
the linear FCTVP

Du(t) = (GBnfBn-1))(t) = Fu(t), Bu(T) =~" (3.8)
where

Since G is continuous on Ry, therefore, in view of (3.4), it follows that for each
n € N, the sequence {F,(t)} is a sequence of continuous functions and is bounded
by (Hf,)(t) € L'[0,00). Consequently, [ F,(s)ds < co. Now, taking the limits
both side as n — oo, we have

lim Fo(t) = lim (GB.f—1)(t) = (QB)(¢):

n—oo

Now, by using the Lebesque dominated convergence theorem, we obtain

oo

lim F.(s)ds = /too(Qu)(s)ds

n—oo +

which implies [, (Qu)(s)ds < co. Now, the solution of (3.8) is

Bn(t) = 'YT - /too Fn(s)ds

which, by taking the limit n — oo, yields

B(t) = o7 — / ~ (Qu)(s)ds.

This shows that 5(t) is solution of the ([2.2)).
To prove the quadratic convergence of {«a,, } and {3, } to the unique solution, we
consider

o—n(t)zﬂ(t)iﬂn(t)a n:13273,"'



EJDE-2019/11 CAUSAL TERMINAL VALUE PROBLEMS 9

Observe that ¢,(t) > 0 and ¢,(c0) = 0. Here we use the mean value theorem and
assumption (M4), to obtain

Dioyi4(t)
= DIB(t) = DB ya(t)
= (@B)(1) = [(¥5n)(t) + (VufBn) (1) (Brt1 = Bn) = (®B(nt1)) (2)]

— (W B0 )+ (F(0) ES
(BBt — Bu) — (BH)E) — (1)) (1) 3.9
= (Lufn) (1)(8 — Bus1) + (\Puusxww — (Vula)(t)(B = Bnsa)
> (@uBa) (mr0) + (W) () T
> —B(t)oni1(t) — Dq];(t) (on(1)?,

Ont1(00) = 0, where 8, < ¢ < 5. From (3.9) and using the definition of lower
solution and Theorem [2.8] we have o,1(t) < r(t) for some t > a > 0, where

r(t) = exp </t°° B(s)ds) {/too Dq];(s) (Jn(s))2 exp ( - /too B(l)dl)ds}7

which is a unique solution of the nonhomogeneous linear problem

Dir(t) = ~Bo)r(t) - 225, 1)2, so0) =0,

Thus,

Tns1(t) < exp (/too B(s)ds) [/too Dq};(s) (0 ()% exp(— /tooB(Z)dZ)ds].
Hence,

@l < Lol [ B [ 2T @0 e [ B

< Koy (s)]PT = Aloy(s)]?,
where |exp(ftOO B(s)ds)| < K,
[P o oppessi- [~ Banas <ar

and A = KT. This establishes the quadratic convergence and therefore completes
the proof. 0
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ADDENDUM POSTED BY THE EDITOR ON APRIL 2, 2020

A reader sent us the comments below. I asked the authors for corrections several
times, via email, but they did not reply; so I post the comments as received.

The paper studies what is usually called the right-sided Riemann-Liouville frac-
tional derivative with a terminal condition. The terminal condition is not written
correctly in the paper it should be lim;_,7_ u(t)(T —1)!=% = uT, but not u(T) = uT
which should be deleted everywhere it occurs.

By a simple change of variable this problem is actually equivalent to a Cauchy
problem (initial value problem) for the usually studied left-sided Riemann-Liouville
fractional derivative, which is why this terminal problem is not studied in the
textbooks.

The fractional integral as defined in Section 2.1 of the well-known text [K-S-T] A.
A. Kilbas, H. M. Srivastava and J. J. Trujillo, Theory and applications of fractional
differential equations. North-Holland Mathematics Studies 204, Elsevier Science:
B.V. Amsterdam, 2006, is, with some notation of [K-S-T],

15 f(t) = ﬁ / (r — 1)1 f(r)dr,

and the corresponding fractional derivative is

Dl f(t) = —ﬁ%/}f (T —t)"9f(1)dr.

In (2.3) there is a typo, the term (¢ — 7)~¢ is usually not well defined for 7 > ¢
and it seems there should be no I'(¢) in definition of uT (¢).

The space C), has a typo in the definition, it should be u € C([to, T),R).

Lemma 2.2, the minus sign in the fractional derivative is omitted at the start of
the proof, so that result must be reconsidered.

Lemma 2.3 Unclear: if u, is continuous then ul = 0. It is using result from [18]
so is using the equivalence with the Cauchy problem mentioned above.

Theorem 3.1, Either there is a typo in (M4) or the claim on the line after (3.1)
is not clear.

End of addendum.
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