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THREE-POINT BOUNDARY VALUE PROBLEMS WITH DELTA
RIEMANN-LIOUVILLE FRACTIONAL DERIVATIVE ON TIME SCALES

ISMAIL YASLAN AND ONUR LiCELI

Abstract. In this paper, we establish the criteria for the existence and uniqueness of solutions
of a three-point boundary value problem for a class of fractional differential equations on time
scales. By using some well known fixed point theorems, sufficient conditions for the existence
of solutions are established. An illustrative example is also presented.

1. Introduction

Fractional calculus is a generalization of ordinary differentiation and integration
to arbitrary (noninteger) order. Fractional differential equations arise in many engineer-
ing and scientific disciplines as the mathematical models of systems and processes in
the fields of physics, chemistry, aerodynamics, electrodynamics of complex medium,
polymer rheology, [18, 23, 24, 25]. Among all the researches on the theory of the
fractional differential equations, the study of the boundary value problems for frac-
tional differential equations recently has attracted a great deal of attention from many
researchers. Some results have been obtained on the existence of positive solutions
of the boundary value problems for some specific fractional differential equations (see
[11,17,20,22,27,28, 31, 32] and references therein).

Miller and Ross [21] has been done a pioneering work in discrete fractional cal-
culus. Particularly, Atici and Eloe [5, 7, 8, 9] contributed to the improvement of the
discrete fractional calculus. The existence problems of discrete fractional difference
equations have been investigated by a several authors (see [1, 7, 8, 14, 15, 16] and refer-
ences therein). Then, to unify the fractional differential equations with both continuous
and discrete forms, fractional calculus on time scales was used, see [3, 4, 6, 10, 29].
Some basic definitions and theorems on time scales can be found in the books [12, 13],
which are excellent references for calculus of time scales.

Recently, existence problems of initial value problems for fractional differential
equations on time scales has been studied by a few authors [2, 30, 33]. However, to the
best of our knowledge, there exists no literature devoted to three-point boundary value
problems of fractional differential equations on time scales. Boundary value problems
are an important class of dynamic equations, because of their striking applications to
almost all area of science, engineering and technology. By researching boundary value
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problems of fractional differential equations on time scales, the results unify the the-
ory of fractional differential and fractional difference equations (and removes obscurity
from both areas) and provide accurate information of phenomena that manifest them-
selves partly in continuous time and partly in discrete time.

We shall consider the following nonlinear three-point boundary value problem
with delta Riemann-Liouville fractional derivative on time scales of order o — 1:

A% x(1) = f(t,x(1)), t € :=[a,b])NT, 2< o <3 |
(@) = ¥ (b) = 0, xAa) = ¥ (c), &

where T is any time scale, ¢ € (a,b)NT, f € C([a,b] x R,R) and A%"! denotes the
delta fractional derivative on time scale T of order o« — 1 which will be defined later.

2. Preliminaries

To state the main results of this paper, we will give some definitions of delta
Riemann-Liouville type fractional integral and delta fractional derivative on time scales
and auxiliary lemmas which are needed later.

Let us consider the rd-continuous functions 4y : T x T — R, o« > 0, such that

t
har1(t,5) = [ ha(T.9)AT, holt,s) =1 Vs, €T, @

where T is a time scale such that T = T. Also, we suppose

13
[ 16,02y 1(7,0W)AT = o i(r.0(w), @B > 1 u<h, wreT,
o(u)
3)

where o is the forward jump operator.
k
If T=R, then o(t) =¢ and h(t,s) = %, Vk € Ngo=NU{0} and we define

ha(t,s) = %, o>0
which satisfies the properties in (2) and (3) (see [3]).
If T=7Z, then 6(t) =t+1 and h(t,s) = %, Vk € Ny, where 10 =1,
1) = kl:[; (t —i). We define
i=
ho(t,s) = %, >0
where (@) = _TU+D _which satisfies the properties in (2) and (3) (see [3]).

T(r—o+1)
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DEFINITION 1. [3] For a > 1, a time scale delta Riemann-Liouville type frac-
tional integral is defined by

K2£ () /halzo F(OAT, KOf =,

where f € L([a,b]NT) and ¢ € [a,b]N'T

t
If o = 1, then we have K f(¢) = [ f(1)AT.

a

DEFINITION 2. [3]Foro 22, m—1<a<meN,ie., m="a" (ceiling of the
number) and v =m — o, the A— fractional derivative on time scale T of order o — 1
is defined by

AL () = (KT /h t.0(1)f~" (t)At, Vi € [a,b]NT

where f € C"([a,b]NT) and f2" is a Lebesgue A-integrable function.

If we take o = m, then we have A%~ £(r) = (KL f2")(1) = f2" .

LEMMA 1. [3] Let o >2, m—1<oa<meN,v=m—oa, fe€C}(T), a,bcT,
T* = T. Suppose hy—2(s,0(t)), hy(s,0(t)) to be continuous on ([a,b]NT)?. Then,
we have

m—1
KETAS (1) = (O +E 00— Ly + 1L,T,0) — Y y(r,0) 2 (a),

where E(f~" 00— 1,v+1,T,1) = ftf ") () g2 (t, 0 (u))hy (1, 0 (1)) Au and p(t) =

o(t)—1.

LEMMA 2. Assume that 2< o <3, B=3—a, x€ C3/(T), g € Cyq([a,b]NT),
a,beT, a<band TF =T, hy_|(t,0(s)) is continuous on J x J. Then, a function
X e Cfd(']I‘) is a solution of the boundary value problem

A% x(t) =g(t), t € [a,b]NT, 2< ax < 3 @
x(a) = x2(b) =0, x*(a) = x*(c),
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if and only if x is a solution of the following integral equation

0 = [ ha-2(,0(2)) (3(2)~* (Du(D)hg(r.0(1))) Ac

+‘t‘“xb;fl‘h“““f/hé%xcmwf»(g@)—x“(ﬂucwhﬁuwﬂr»)Ar
—(t—a /ha ,(b,o(t xA3(T)/,L(T)hI3(T,G(T))> At. 5)

Proof. Let x be a solution of the BVP (4). By Lemma 1, we have

Ky~ 'g(r) = K AG x(r)

2
+/ﬁ (Do a(t,0(7))hg(t,0(0)AT— 3 he(t,a)5 (a).
k=0

Then, we get

+x(a) + hy (t,a)x* (@) + ha(t,a)x™ (a) (6)

and using the differentiation formula [12, Theorem 1.117], we find

2

/ha 2(1,0(7)) (8(2) = (D () (7,0(2)) ) AT +4(a) + (1 — )™ (a).

From x*(a) = x*(c), we have

¥ a) =~ [ (.00 (¢() — (D0 (7.0(1))) A,

c—a

From x*(b) = 0, we get

& ,(c,o(t xA3(T)[,L(T)hﬁ(T7G(T))> At

/ha ,(b,o(t xA3(1:)u(1:)hB(1:,G(1:))> At.
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Thus, we obtain (5) by using (6).
The converse of the lemma follows by a direct computation. This completes the
proof. [

C3,(T) is a Banach space with the norm ||x|| = max Ix(2)] + max X4 (¢)]. The so-
te te

lutions of the BVP (1) are the fixed points of the operator A : C3,(T) — C3,(T) defined
by

0= [ha26.0(0) (7(0x(0) 2 (@u(D)h (1.0(0)) At
n (t—a)(b—a)—hy(t,a)

c—a

x [ s (e.0 () (F(rx(2)— (Ou(Dy(7,0(x)) ) At

b
~(t=a) [ We 5 (b.0(0) (f(rx(2) ~ 2 (@D (r.0(x) ) AT ()

For the sake of convenience, we set

M= max</|ha 2(1,6(0)|AT+ ‘(t_“xbc_f)a_hz(t’a)‘/|hg_2(c,a(r))|m

t(—a /\h (b,0(t AT>+max/ha2tG( ))|AT ®)

and

teJ

N = max </|ha2(t,0(r))u(r)hl;(T,G(T))|AT

USRS ;hg_m

c—

o(1))u(t)hg(t,0(1))|AT
(i—a /|h u(t)hg(r,0(c ))AT)

+ max / IR (¢, 0(2))u () (. (7)) AT, ©)
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LEMMA 3. Assume the following two conditions hold:
(H1) |f(t.x)| < ¢(t)w(|x|) forall t € J, x € C3,(T), where ¢ :J — [0,0) and
Y : [0,00) — [0,0) are continuous and nondecreasing.

(H2) The functions hy_»(t,0(7)), hﬁf_z(t, 0(1)), ha(t,a) and u(t)hg(t,o(t))
are continuous for t € J and T € J.
Then, the operator A : C3,(T) — C3,(T) is completely continuous.

Proof. We divide the proof into two steps.

Step 1. We show that A is continuous. Let (x,) be a sequence such that x, — x €
C3(T). Then, we obtain that

(Ax) (1) = (400
< [ Ihacalt,o(0)] 1 (5,5,(2) = f(7x(2) | AT

& (7) - (7)| At

+ [ haa(t, (@) (g (.0(2)|

B g / 2 (e.0(2) 15, 30(2)) ~ S (x(2)) | At

c—a

4li=alb=a) bt '/|h ) (g (0 () |3 (1) ' (0) e

‘(i—a / s WIF(T,5(0) — f(2,x(7))| At

& (7) - (7)| At

+(t—a)/|ha72( ,0(7)) u(7)hg(7,0(7))|

and

t

[(Au)' (1)~ (4 (1) < /

+f

From f € C([a,b] xR,R), (H2) and ||x, —x|| — 0 as n — o, it follows that ||Ax, —
Ax|| — 0 as n — oo. Hence, A is continuous.

s o(1,0(2))| I (7,5 (1)) = f(7.2(1))] AT

A1) - (1) At

(1,0 () (Dhp (7.0(7)|
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Step 2. We show that the image of any bounded subset Q of C3 (T) under A is
relatively compact in C3,(T). For each x € @ = {x € C3,(T) : ||x|| < r}, we obtain

t

[(Ax)()] < /\hafz(lﬁ(f))\\f(T»X(T))IAT

a

+ / (1, 0(2)(eg (,0(0)]| | ()| Ax

l=e h““‘/\h DI1F(E. ()] a7

|( hzta‘/\h (t)hg(t,0(7) }‘xA ’A‘L’

b
+(t—a) / a2 (b,0(0) [If(7.x(7))| AT

+i=a) [ 112 (b oy (r.0(0)| [ (1] A

<ol /\ha 2(t0(t >>\Ar+||xu/|ha 2(1,0(0)u (g (1.0(1))| A7
Foppy(n =Dkl '/|h I
22 ”"/\h (Sp(z.0(x)]At

b
9B e - >/|ha > (b,0(2)) AT

22 ol ‘/\ha 2 (b,0(2) (D (7, () ac

and

1

| < [

a

t
o

Wy (1,0 (2)|If (2.x(1)) | Ac

m (o (t)u(t T)hg(1,0(T HxA 'AT
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t

<o) [

t
+al [
a

hﬁf_z(t, G(T))’ At

a

Bt 0(2)p(2)g (7,0(x)) | Ar.

Therefore,

|Ax|| < @ (B)y(r)M + ||x||N (10)
< oD)y(r)M+rN,

that is AQ is a bounded set.
Now we show that AQ is equicontinuous on J. For each 7,#, € J, without loss
of generality we may assume that #; < #,, and for all x € Q one can see that

|Ax(t2) — Ax(t1)|

< | [ sl o (@) (F(zx(0) — (@D (r.0() Ac

- / ha-2(11,0(x)) (f(w(f)) — & (Du(0)hy(1.0())) AT

NICRY) hz (12,a) /h (r))—xA3(T)M(T)hﬁ(f»o“(f)))AT

_(n—a)( za—’” h,4) /hg_z(c,g(r)) f(r,x(r))—xA3(T)M(T)hﬁ(770(7))>AT

_|_

b
(t2-a) [ W2 (b,0(0) (£(2.5(1) — 2 (D (D (7,0(7)) ) A7

VA
R -
=
s:
I\)
.3‘
Q
w
Q
I\)
=
Q
\
(~]
><
>‘[>
=
=
=
S
Q
>
(Q'

+/|ha—2 0,0(0)| | £(T.x(1) — & (D) (¥)hg (7, 0()) | AT

4l

|12 t|(b— a)+|h212a h2l1a|/h
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% (f(ex(1)) = (D)u(0)hg (7,0(1) ) AT

b
+(ty—1 /
)

— 0 (1‘1—>1‘2

2 (b,0(0) (F(x.5() - (D (D (7,0(x) ) | A

and

(49 (12) = (40 ()

b2(t2.0(0)) (f(7.x(2) = (Du(D)hg (7,0(1)) ) AT

- / o110 (0) (f(r.x(0) - (Du(0)hg (1. 0(2)) ) AT
y
+/

— 0 (tl —1)

(12, 0(2)) = 5 (01,0(0)| | £(2.x(1) = (Du(D)hg (1.0(1)) | AT

s a12,0(0)| | £(2.x(2) = (Du(e)hy (r.0(7))| Ac

by using (H2). It yields that AQ is equicontinuous in C3,(T).
As a consequence of this steps, we obtain that A is completely continuous opera-
tor. [

3. Existence and uniqueness of solutions

In this section, we will use the following well-known contraction mapping theorem
named also as the Banach fixed point theorem: Let % be a Banach space and S a
nonempty closed subset of 8. Assume A : S — S is a contraction, i.e., there is a 4
(0 <A <1) such that [[Ax—Ay|| < A|lx—y| forall x, y in S. Then A has a unique
fixed pointin S.

THEOREM 1. Suppose that (H2) holds. Also, we assume that
(H3) Let the function f(t,x) satisfy the following Lipschitz condition: there is a
constant L > 0 such that

|f(t,x) — f(z,y)| < L|x—y| for eacht € J, (11)

forall x and y in Cfd(T). Moreover, LM+ N < 1, where M and N are defined in (8)
and (9), respectively.
Then, the BVP (1) has a unique solution in C3,(T).
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Proof. For x,y € C3(T) and 1 € J, we have
|(Ax) (1) — (Ay) (1)]
< /|ha—2(170(7))||(f(T’x(T))—f(TJ(T)))\AT

; / a2 (t,0(2) (s (7, 0(0)]| | (' (2) =2 (9)) | ae
- — ha(t,a) |/|h N1 1£(7,x(2) = f(z,9(7))| At
|( hzta|/|h (T)hg(7,0(1))|

xA3<r>—yA3<r>\m

b
+( —a)/lhﬁfz (b,0(2)) |1/ (7,x(2)) — f(7,¥(7))| AT

b

+(l—a)/Ihﬁ_z(bﬁ(f))#(f)h/s(fﬁ(f))\ s

a

3

(1) —yA3(T) AT
< Lx=| [ lha-2(r,0(0)]Ac

iy / (0, 60y (1.0(2))| AT

l a
sy ) / 2 (c,0(2) T

ey Al ‘/\h ()hp(z,0(1))Iae

L=yl - a / I (b.0(1)) AT

+lx=yll(t—a /\ha 2(b,0(1)) u(7)hp(7,0(7))|AT

and
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t

(A0 (1) - /

+f
<if
+f
<Llx-yl /
=y /

L o(1,0(0) (f(7.x(0) = f(7.5(1)) | AT

(0 (2) (ke (x,0(2) (¢ (1) (1)) | ac

a2 (t,0(2)| (®) — () AT

et (2)u(Dhg (7,0(2))| [ (1) ' ()| A

hazta ‘”L’

(1, 0(2) (2 (7,0(2)| A

Then, we obtain

A = Ayl] = max | (A0)(r) — (AV)(1) |+ max | (4% (1) = (A0~ ()|
< (LM +N)[r—y]
= Allx=yll,

where L = LM + N € (0,1). Hence, A is a contraction mapping and the theorem is
proved. [

In the next theorem, the function f(#,x) satisfies a Lipschitz condition on a subset
of C3,(T).

THEOREM 2. Suppose that (H2) holds. Besides, we assume that
(H4) Let there a number r > 0 such that

|f(t,x)— f(t,y)| < Llx—y| for eacht € J, (12)

forall x and y in S = {x € C3(T) : ||x|| < r}, where L >0 is a constant which may
depend on r. Moreover, LM + N < 1, where M and N are defined in (8) and (9),
respectively.
(HS) lim L&) — 0.
x—0 ¥

Then, the BVP (1) has a unique solution x € C3,(T) with max |x(7)] +max \xA3 (1) <
re 1€
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Proof. Since liII(l) @ =0 from (H5), there exists a constant r > 0 such that
X—

|f(t,x)| < 8|x| for 0 < |x| < r, where & > 0 is a constant satisfying 6M + N < 1.
Let us take S = {x € C3,(T) : ||x|| < r}. Obviously, S is a closed subset of C3,(T).
Let A: C3/(T) — C3,(T) be the operator defined by (7). For x and y in S, taking
into account (H4), in exactly the same way in the proof of Theorem 1 we can get
|Ax — Ay|| < Al|x —y||, where 0 <A < 1.

It remains to show that A maps S into itself. If x € §, then we obtain

|(Ax)(1)] < /\hafz(tﬁ(f))\If(M(T))\AT

+ [ Ihas(t, (@) (g (z.0(0)| |4 (1] Av

ACDC DR [ e, o015z x(0) 6t

c—a

+|<t—a><b—a>—h2<““)jha_2<c,<>u< Dy (z.0(0)] [+ (1)) At

c—a

b
+(t—a) / g2 (b,0(T)) | |f(T,x(7))| AT

+(t—a /\h ) (7)hg(t,0(7) |’xA ’Ar

t

< r/|ha,2(z,a(r))|m+r/|ha,2(t7o(r))u( Yhg(1,0(1))| At

a

+6r\(t—a)(bc—_a)a—h2(’:a)|/|hA_ (c,0(7))|AT

+r|(’_“>( a(t,a ‘/\h u(t)hg(t,0(1))|AT

(i —a / I ))|AT

c—a

=0~ mt.a) / W (b,0(x)) 1(D)hg (1, 0(1)) AT

and
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t

i< [

a

3 a(t,0(2)| I (2.x(0))] AT

o
o]
o]

a

W ot )i (t)hg(7,0(1) HxA )AT

aztc 7))| AT

15 (t,0(0)u(t)hp (7, 0(0))| AT

Since ||Ax|| = majx|(Ax)(t)| —|—majx\(Ax)A3 (1) <OrM+rN <r,wehave A: S —§.
te te

From the contraction mapping theorem, the BVP (1) has a unique solution in
c(T). O

4. Existence of solutions

THEOREM 3. [19, 26] Let E be a Banach space. Assume that A : E — E is com-
pletely continuous operator and the set V.={u € E : u = AAu,0 < A < 1} is bounded.
Then A has a fixed point in E.

THEOREM 4. If the conditions (H1) and (H2) satisfy, then the BVP (1) has at
least one solution in C3,(T).

Proof. From Lemma 3, A : C3/(T) — C3 (T) is completely continuous operator.
Now, we will show that the set V = {x € C3,(T) : x = AAx for some 0 <A < 1} is
bounded. For all x € V, we get

[lx[| = [[AAx]
S AQ(b)y(r)M + A |x[|N

by using (10). Then we obtain ||x|| < W . From Theorem 3, the BVP (1) has at
least one solution in C3,(T). O

THEOREM 5. [19, 26] Let E be a Banach space. Assume that € is an open
bounded subset of Ewith 0 € Q and let A : Q — E be a completely continuous operator
such that

[Aul] < [[u]l Vx € 0Q, (13)
then A has a fixed point in Q.
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THEOREM 6. If the conditions (H2) and (HS5) satisfy, then the BVP (1) has at
least one solution.

Proof. Since lim @ =0, there exists a constant r > 0 such that |f(¢,x)| < ||

X—

for 0 < |x| < r, where 0 > 0 is a constant satisfying 6M +N < 1. Let us take Q =
{xeC3,(T):||x|| <r}. Since the function f satisfies the condition (H1) by taking
¢(r) =& and y(|x|) = |x|, A: Q@ — C3/(T) is completely continuous operator from
Lemma 3. If we take x € €, then we obtain ||Ax|| < r as in the proof of Theorem 2. It
follows that ||Ax|| < ||x||, Vx € Q. Therefore, by means of Theorem 5 the operator A
has at least one fixed point in Q. Thus, the BVP (1) has at least one solution u € Q.

COROLLARY 1. Assume that (H1) and (H2) hold. If ()M +N < 1 and y(z) <
z, Yz € [0,0), then the BVP (1) has at least one solution.

EXAMPLE 1. Let T = gZ = {qk: k € Z} and define

(o)
#(2)
ho(t,s) = Ta+D)

where (@) = % which satisfies the properties in (2) and (3). Consider the fol-
lowing boundary value problem

AGx(t) = 5, 1€J:=[0,20]NT, 2< & <3 14
x(0) =x4(20) = 0, x*(0) = x*(10).

Since f(t,x) = % € C([0,20] x R,R) holds f(r,x) <20 and the condition (H2) is
satisfied, the BVP (14) has at least one solution by using Theorem 4.
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