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Abstract:
involving three mixed fractional orders with boundary conditions. Under weak assumptions, a

In this paper, we study a class of non-linear fractional hybrid differential equations

formula of solutions is constructed and the existence results of the solutions for the problem are
established. The results can be used to solve more general fractional hybrid equations, such as the
general variable coefficient fractional hybrid Langevin equations. Moreover, the form of the solution
for this kind of equation can provide a theoretical basis for the further study of the positive solution
and its symmetry. We provide an example to support our main result.

Keywords: mixed fractional derivatives; fractional differential equations; hybrid differential equations;
boundary value problem

MSC: 34A08; 34A37; 34B10

1. Introduction

In conventional calculus, fractional calculus is a very popular tool for the modeling of
many phenomena in science and engineering, such as in the fields of physics, chemistry,
image processing, the electrodynamics of complex media and polymer rheology [1-11].
The non-local property of the fractional derivatives (and integrals) enables more effective
representation of the reality of nature. For this reason, many researchers have focused
on various types of fractional differential equations with more general boundary value
conditions [5,6,9,10].

Hybrid differential equations can be considered to be quadratic perturbations of non-
linear differential equations. As special cases of dynamical systems, they are of widespread
interest to researchers. In 2010, Dhage and Lakshmikantham initiated an investigation of a
new category of non-linear differential equations whereby they introduced ordinary hybrid
differential equations, and showed the existence of extremal solutions for this boundary
value problem with the help of some fundamental differential inequalities [12]. In the last
few decades, fractional hybrid differential equations with boundary value conditions have
attracted the interest and the attention of many researchers. In 2012, Zhao et al. extended
Dhage’s work to fractional orders and investigated an initial value problem of fractional
hybrid differential equations [13]:

D (i ) = (), teT=(0.1]
x(0) =0,

where g € (0, 1). LDg+ is the standard Riemann-Liouville fractional derivative. Later, the
topics of different fractional hybrid initial and boundary value problems were discussed by
many researchers [14-16].
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In [14], the authors considered the following initial value problem for fractional hybrid
integro-differential equations:

- Z 1Bt x(t))
D°+( HOE) ) = f(t,x(t), te]=(01],
x(0) =0,

where « € (0, 1) and Igfr denotes the Riemann-Liouville fractional sequential integrals of
order Bi(i=1,2,---,m). f,g,h; € C(J] x R,R) and /;(0,0) =0(i =1,2,--- ,m).

In [15], the authors considered the following fractional hybrid differential equations
with boundary conditions involving Caputo’s derivative

op, (20 ) _ )
D0+(()f(t x(t))())—g(t,x(t)), te]_(o/ T],
af(Ox(O)) +bf( (1)) =g,

where g € (0, 1). °DJ, is the standard Caputo fractional derivative. f,g € C(J x R,R).
In [16], the authors considered the existence result for a fractional hybrid differential
equation with boundary conditions given by

x(t) — f(t,x(t))
Dys | ———2t ) = h(t,x(t t =(0,1
s ( ) (tx(), te]=(01]
(B —f(tx () —f(tx(D)
5ty o = 0 [t s = 0

wherea € (1, 2], f,g,h € C(] xR, R).

Motivated by the studies mentioned above, the main objective of our present investiga-
tion was to study the following boundary value problem of the fractional hybrid differential
equations:

DF, x(t) — Y. 11 hi(t, x(t))

Lpa i=1 . . L §+x , .
Dw( g(t, x(t)) . ()) = f(t,x(t)EDy. x(t), te]=(0,1] (1)
‘D

¥(0) =0, x(0) = d, Ié;“(m>(0+) 0, (2)

whereaw € [0,1], € (1,2],a+B>2,6€[0,a),y; € [0,1]]and B+1; —6 € (1,2),d € R.
f, g hi(i =1,2,---,m) are Lebesgue integrable, and they are suitable functions to be
specified later.

The problem (1)—(2) considered here is general in the sense that it includes the follow-
ing well-known classes of fractional differential equations:

CaseI: Lety; = 0(i = 1,2,--- ,m), the problem (1)—(2) is reduced to the following
boundary value problem of the fractional hybrid differential equations

DE_x(t) — ¥ hilt, x(t))

pg, G0 = f(t,x()"DY.x(1), te]=(0,1), 3)

C lB
¥(0) =0, x(0) = dy, (g ) (0+) = 0.
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Casell: Letm = 1,71 =6 = 0and hy (¢, x(t)) = —Ax(t), A is a constant, then (1) can
be written as the fractional hybrid Langevin equation:

DP, x(t) + Ax(t)
Lya 0t
D = f(t,x(t)), @)
0*( g(t,x(t)) f( ()
which generalizes the well-known results in [17].
If g(t,x(t)) = 1, then (4) is reduced to the fractional Langevin equation of the form

Lpa, (CD{;x(t) +/\x(t)) = f(t,x(t)),

which has been studied by many researchers [18-20].

CaselI: If m =1, 7 = 0 and hy(t, x(t)) = —A(t)x(t), A(t) is Lebesgue integrable and
<(t,x(t)) =1, then (1) is reduced to the variable coefficient fractional Langevin equation of
the form

pg, (CDéﬁx(t) +/\(t)x(t)) = F(t, x(t),“DS. x(t)).

To our knowledge, the above equation with the boundary value conditions has rarely
been studied. Our study can advance this field and make a theoretical contribution to the
further study of the positive solution and its symmetry.

In comparison to previous research, the problem (1)—(2) considered by us is more gen-
eral. In the problem (1)—(2), without the hybrid boundary value conditions (cf., e.g., [16]), a
mixed-type fractional equation with boundary value conditions is discussed, which can
inform more practical problems. We consider the problem (1)—(2) without the assumptions
of continuity on f, g, h; and apply the existence result to more fractional differential equa-
tions, for example, the general fractional non-homogeneous differential Equation (12) with
variable coefficient, the variable coefficient fractional hybrid Langevin Equation (13) and
the variable coefficient fractional Langevin Equation (14) in Section 4. There are few results
about the above equations with a variable coefficient.

The rest of this paper is organized as follows. In Section 2, we consider some concepts
and results of fractional calculus. In Section 3, we present a formula for solutions to the
linear case of (1)—(2). In Section 4, using Schauder’s fixed point theorem, we obtain the
existence results of solutions for the problem (1)-(2). In Section 5, we provide an example
to demonstrate application of our result.

2. Preliminaries
In this paper, let LP(], R) be the Banach space of all Lebesgue measurable functions

1
I: ] — R with the norm |[|I||r = (f] \l(t)|pdt) ’ < co,and AC([a,b], R) be the space of all

the absolutely continuous functions defined on [a, b]. We use the following notation:
AC"([a,b], R) = {f : f € C""}([a,b], R)and """V € AC([a,b], R)}.

In particular, AC!([a,b], R) = AC([a, b], R).
First, some concepts and results are presented. I'(-) and B(:, -) are the Gamma and
Beta functions, respectively.

Definition 1 ([3,4]). The left-sided fractional integral of order q for a function x(t) € L' is
defined by

1 t _
(I, x)(t) = W7)/0 (t—s)1 lx(s)ds, t>a, q>0,

x)0) = ().
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Definition 2 ([3,4]). Ifk(t) € AC"([a,b], R), then the Riemann—Liouville fractional derivative
('DI.k)(t) of order q exists almost everywhere on [a, b] and can be written as

1 ar rt
Lyq n—q-1 <
( D’ﬁk)(t) ( 5 /a (t—s) k(s)ds, t>a, n—1<q<mn,

(YK = k().

Definition 3 ([3,4]). Ifk(t) € AC"([a,b], R), then the Caputo fractional derivative (DI k)(t)
of order q exists almost everywhere on [a, b] and can be written as

k() (a) ( ,

(CDZ+k)(t) = <LDZ+ [k(s) - i ; s —a)]]> (t), t>a,n—-1<g<n,
j=

moreover, ifk(a) = k' (a) = - -- = k"= (a) = 0, then (CDZ+k)(t) = (LDZ+k)(t).
Lemma 1 ([4]). If 4 > 0and 0 > 0, then

r(9)

(s =)t = m(t —a)trl,
@ ONE m, 0o<pu<l,
(LD£‘+ (s — a)P’*]')(t) =0, j=12---,[u+1, (5)

where [u] denotes the integer part of the real number y.

Lemma 2 ([4]). If k(t) € LP([a,b])(1 < p < o0) and 61, 6, > 0, then the following rela-
tions hold:

1) (*DU I k) (1) = k(t) ae. t € [a,b];

2) (CDRLLR() = k(t);

(3) For6; >0, >0, (\D21%k)(t) = I "K(t), ae. t € [a,b);

(4) For >6; >0, (:D2 1% k)(t) = 'D% "k(t), a.e. t € [a,b];

5) Forfy > 1, (519 k(1) = 1% K(e);

(6) Forfy, 8, >0, (I 1%2k) () = 19 2k(t).

Lemma 3 ([4]). For 6 > 0, a general solution of the fractional differential equation (*Df), x)(t) = 0
is given by

n .
x(t) =Y et t>0,
i=1
wherec; €R,i=1,2,--- ,n(n=[0]+1).

Lemma 4 ([4]). For 6 > 0, a general solution of the fractional differential equation (CDg Lx)(t) =0
is given by

n—-1
x(t) = Z ct', t>0,
i=0
wherec; €R,i=0,1,2,--- ,n—1(n=1[0]+1).

Next, we present and prove the following lemmas.

1
Lemmab5. Ifw >0, -1 <7 <0, thenforp € L¥ (0 < p < 1),
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Lemmaé6. Ify € (1, Z)andye %(O<p<1) then
i) for0<p<vy—1(I)y(s)(t) € C(J,R);
(i) for0<p< 5%, (117y(s))(t) € AC(J,R) and (I],y(s))(t) € AC (], R).

Proof. (i) For any t;, t, € [ and t; < tp, from Holder’s inequality and Lagrange’s mean
value theorem, we have

\<Ig+y<s>><t2> () (1)

ol =9 = =9 s+ [ sy

(Bt [ sy 2yt + ( [ - )d) - o

Y 0

=) ([ yas) ity + (L2 i o e »
((2“))( i;f VP E T —(E—t) T T ||L;+(A1Y’;)1—P”;/(”$;“ b— 1)7P

thatis, (I, y)(t) € C(J,R).
(ii) It follows from (6) and the definition of the derivative for Lebesgue integration

that %((I&y(s))(t)) exists and %((I&Ly(s))(t)) (I~ Y(s))(t). Next, we show that
(Igfly(s))(t) € AC(], R). In fact, for every finite collection {(a;, b;)}1<j<, on | with

i (b; — a;) — 0, by applying Holder’s inequality, we obtain
i=1
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IN

IN

IN

Ivll 3 o\ 1 p \1pa
_ -3 P p P o oyr—1-p
YRy {z 712( [ (€=9) d@\ ds) (o) Lbi-w }

Mﬁ{/oai [(ﬂi —5)9 — (b; —S)G]ds}l_p+ r|(|ryy||_L}101> (’Y 1- )l_p 2 (bi — a;)7~ 1—p

_1_p -

I a.1+6—b1+6—|—(bi—gi)1+9 1-p HyHL% 1_ 1-p 1—
M.Z{l 1 } +r(7—1)(7—1— ) Zb_“ T

where M > 0 is a constant and 6 = IYIE;P € (=1, 0). Now, (Igfly(s))(t) € AC(J, R),
ie., (I y(s))(t) € AC3(J, R). O

The proof of our main result is based on the following fixed point theorem.

Theorem 1 ([21] (Schauder Fixed Point Theorem)). If U is a non-empty, closed, bounded convex
subset of a Banach space X and T : U — U is completely continuous, then T has a fixed point in U.

3. The Linear Case

We consider the following linear fractional hybrid differential equations with boundary
value conditions

Dp. x(t) - ;I"'ho
DG 0l = f(H), te]=(01], ”

D, x(t
¥(0) =0, x(0) =d, 1L () 04) =0,

1 1 1
where f € L1 (J,R)(0 < p; < &), g€ LP2(J,R)(0 < pa < E2)and Iy € L75 (J,R)(0 <
ps < B (i =1,2,- -, m).

Theorem 2. A function x € AC?(], R) is a solution of (7) if and only if x is a solution of the
following equation

() = d+ 3100 +1f (30 05-£)) ) ) ®
i=1
Proof. (Necessity) For t € J, it follows from Lemmas 2(1) and 3 that
Df,x(t) — & I hi(t) — g(1) (1% £) (1)

Ly i=1
D =0,
o g(t)
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then
D x(t) = cot* g 21’7’ g (I3 )(1),
furthermore
Df. [x(H) ~ 1, (cot“ ! ZI”’ (1) + (1) (I F)(t )N
Using Lemmas 2 and 4, we arrive at
W) = arattell (2750 )0+ X150 + 1 (0050 )
Y0 = erall (#7604 S0 + 17 (00500 0

The boundary value conditions imply that
c0=0,c;=x(0)=d, c; =%'(0) =0.

(Sufficiency) Let x(t) satisfy (8). It follows from Lemmas 2 and 6 that CD(’ix( t) exists
on J. It is not difficult to verify that x(t) satisfies (7). The proof is completed. [

4. Main Results

To prove the existence of solutions to the problem (1)—(2), we need the following
hypotheses on the functions f : [ X RxR - R, ¢: xR - R\ {0}and #; : ] xR —
R(i=1,2,---,m), respectively.

Hypothesis 1 (H1). f(-,u,v) : ] — R is measurable forall u,v € R, f(t,-,-) :R xR — Ris

1
continuous for a.e. t € |, and there exist the functions ¢, a € L1 (J,R*)(0 < p; < min{a, 1 —
a}) such that
F(tu,0)] < @)(Jul™ + [0]"2) +a(t),

where 0 < A1 < Ay < 1.

Hypothesis 2 (H2). g(-,u) : ] — R\ {0} is measurable forallu € R, g(t,-) : R — R\ {0} is
1

continuous for a.e. t € |, and there exists a function y € L2 (J,R1)(0 < pp < %) such that

g (8, x(£)] < p(t).

Hypothesis 3 (H3). h;(-,u) : | — R is measurable for all u € R, h;(t,-) : R — R is continuous

1 .
fora.e. t € ], and there exist functions ¢;, b € L3 (J,RT)(0 < p3 < %) and a continuous
non-decreasing function ¥ : [0, co) — [0, oo) such that

(it u(t)] < @i (O)F (lu(B)]) + b(t)

and

lim inf
r—00

=0 < oo,

¥(r)

We define

Cs = {x:x(t) € C([0,1],R), t* DS, x(t) € C([0,1],R)}
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with the norm

= t t°|D, )
llx[ls max{tren[gfﬁIX()If max |"Dy+x(£)[ }

Clearly, C; is a Banach space.
According to Theorem 2, we have the following result.

Theorem 3. Assume that (H1)—(H3) are satisfied, then a function x is a solution of the problem (1)—(2)
if and only if x is a solution of the following equation

—d+23ﬂ”m> + (1.6 ),

where

(B () = / L) x(s))ds,

Jo T(B+m)
~ — a—1
Glx(0) = it [ T s x(6) FDf x(s)) .

The proof of Theorem 3 is similar to that of Theorem 2, and is thus omitted.
For convenience, we set constants

<B(06]71 1)\25]91)>1_p1 1 .
I-p" 1-p T(a)’

B 1—p 1-p> ||VH
M'_<ﬁ5PJ ooy

A

1-— p3 )1 F3 1 .
M; = ’ 121,2,"',1’71,'
l <5+’7i—5—P3 T(B+1i—9)
O . (B+mni—9) ,
Moo= |d|max{r(1 }+Zmax{ S 1}M,||b||L%
I'(g—9)
+ Azhafa] max{ 0 ,1}.
Theorem 4. If assumptions (H1)-(H3) hold, then the problem (1)—(2) has a solution x € Cs,

provided that,

m 1 1 1—ps 1-p3 A

Proof. We define an operator F : C; — C; as

then
(*DY. Fx)(t) = +2ﬁm x(t) + (I5°C) (1)

It is easy to see that, F is well defined, and the fixed point of F is the solution of the
problem (1)-(2).
For x € Cs5, by Lemma 5, we have
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t —3 a—1
/ “rm))f@,x(s),LD&x(s))ds

< [ o) (e + ) + (o)
< Afllgh g s+ xl5) + el g |, )
) < [ C i gl (i ) + lal ]
< Aa Al g Ul + x5 + lall ], (10)
‘(Iﬁw, (s x(s))>(t)' - /Of (t_i);j;yl 1¢;z()ds #(|xl) +/ t—sﬁﬁ:;f;%))()ds
< My [l ¥ Clxll) + 0] | (1)

We prove that F has a fixed point in C; by splitting three steps.

Step L. For an r > 0, we define aball B, C Cs as B, = {x € Cs : ||x]|s < r}. We claim
that 7B, C B,. If this is not true, then, for each positive number r, there exists a function
X(-) € B, forsome iy € ],

I(F%)ls := max{|(FZ)(to)], £'Df. (F2)(to)} > r-

Moreover, noting that (10) and (12), we have

(FRE < vy, B0 “’71_ 15 f))|+r(f(’;)(s)|(I§:5(~?(S,§(s)))(t)|
i=1
- (ﬁ+m—) - IRACED) (s
< M‘F’ 1WM1”¢1HL%T()+ T(B) A1A2||§DHL% (A + )\)/
#IIDg, (FR)(H)] < ( +2|fﬁ*’7' (6, %() + (152G (1)

< M+ ZMi||4)i|| LE(r) A+ Al 1 - (P ),
i=1 LP3 L71

this yields
~ -4
P lFRle < M malel g (P max {FEZE 1)
(ﬁ+77i—5)
+ max{ ———— =, 1 M;||o;|| 1 ¥(r),
Z; Frgta UMl ¥ o)
then we deduce that

m 1 1 1—]73 1-p;3
‘Zzlma"{rwmyr(;sﬂi_(;)}(ﬁﬂi_&_pa) loill g >1,

which is a contradiction. Therefore, 7B, C B,.
Step II. Let {x,} be a sequence such that x, — x in B,, then there exists ¢ > 0, such
that ||x, — x||s < ¢ for n sufficiently large. By (H1)-(H3) and (9), we have
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[F(t,xn(£),F D xn (1)) — f(£,x(),FDSx(1)] < £722%0(4) (M + €2 + 20N + 27%2) 4 2a(t),
(it xn(t)) — it x(8))] < 2¢i(t)¥(r) +2b(t),
§(txn(t)) —g(t,x(t))] < 2u(t),
and
86t xl0) -
< lslbmlt )F) st / £ (5,00 (5),- DB (5)) s
e ' 5= 905 00 (5), D (5)) — s, 3(6), D x(5) s
. ) . ) 1_p 1-p HaH ﬁ
Moreover, using (H1)—(H3), for almost every t € |, we arrive at
|f(t, xu(8),5 DS xn(t)) — F(t,x(t),F Dy x(t))| — 0,as 1 — oo,
|hi(t, x,(£)) — hi(£,x(t))] — 0,asn — oo,
lg(t, xn(t)) —g(t,x(t))] — 0,asn — oo,
hence

< g (t, xu( )12 g(t |/ Ve 1|f (s, xn(s), LDg+xn(s))|dS
+|g(ijég))| Ot(t—s)”"llf(s,xn(S), D§ixu(s)) — f(s,x(s),"D§, x(s))|ds

From Lebesgue’s dominated convergence theorem, (10) and (11), it follows that

(5 hi(s, 2 () (£) = (15 hi(5, x())) (£)] = 0, as n — oo,
|18, G (s, xu(5))) (£) — (15, G(s,x(s))) ()| 0, asn — oo,
which implies that |(Fxy,)(t) — (Fx)(t)| — 0asn — oo. Similarly, we have \(LDng Fxn)(t) —

(LDS+ Fx)(t)| = 0as n — oo. This yields the continuity of F.
Step III. Arguments similar to those in Lemma 6, yield

|(Fx)(tz) — (Fx)(t1)| = 0 and |t2(LDO+]-"x)(t2)—t1( O+.7-"x)(t1)\—>0

therefore 7B, C B; is equicontinuous. F is completely continuous which follows from the
Arzela—Ascoli theorem. Now, Theorem 1 shows that F has a fixed point in B, which is a
solution of (1)-(2). O

Whena =1, m =1, = o, g(t,x(t)) = 1, h(t,x(t)) = —A(t)x(t) and f(t, x(¢),
LDg+x(t)) = — yLDg+x(t) + h(t), the Equation (1) reduces to the general fractional non-
homogeneous differential equation with a variable coefficient of the form

DEF x(t) + u"Dge x(£) + A(E)x(t) = h(t).

The existence result of the solution to the above case can be stated below.
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Corollary 1. Assume that (H1), (H3) and A(t) € Ly 0<p< ;32;1) are satisfied, then the problem

(12)

DEF x(t) + u'Dgex(t) + A(D)x(t) = h(t), te]=(0,1],
x'(0) =0, x(0) =d, lim £~ (DE, x)(t) =0,

has a solution x € Cs if

1 1 1—p 1-p ”/\”%
max{r(&)'rw—&}'(ﬁ—p) T <"

Whenm = 1, 13 = 0 and h(t,x(t)) = —A(t)x(t), the Equation (1) reduces to the
variable coefficient fractional hybrid Langevin equation of the following form

La CDg+x(t)+/\(t)x(t)
Do\ = 56 x()

Obviously, the result below follows immediately.

> = f(t,x(t),"D5. x(t)).

Corollary 2. Assume that (H1)«(H3) and A(t) € Lb 0<p< #) are satisfied, then the problem

P
D5, ( D“?f?,;?)(f)x(”) = ft,x() "Dy x(1), 1€ =(0,1),

¥(0) =0, x(0) =d, lim £~ (DF, x)(t) =0,

(13)

has a solution x € Cs if

1 1 1—p 1-p ”)‘”%
max{r<ﬁ>'r</s—s>}'<ﬁ—p> T <t

For g(t,x(t)) =1, = 0, we can determine the existence of solutions for the fractional
Langevin equation with a variable coefficient.

1
Corollary 3. Let A(-) € LP(0 < p < B2y and f : xR = R If f(,u): ] — Ris
measurable for all u € R, f(t,-) : R — R is continuous for a.e. t € ], and there exist the functions
1
¢, a€Lr(J,R)(0 < p < «) such that

Lf(t,u)| < @(t)|ul” +a(t), 0<o<1.
Then the problem
(14)

x'(0) =0, x(0) =d, lim £ (D x)(t) =0,

t—0+t

{ D, (D x(H) + ADx(1)) = f(tx(1), te]=(0,1],

has a solution x € C(J,R) if

1opyr 1l
(ﬁ—v) ) <"
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£t

gt x(D)] =

5. Example
Example 1. We consider the following boundary value problem for the fractional hybrid differential
equation:

! CD§ x(t) + t1|x(t)[2 R S TN RN ST
Do+( ) )— 7 (RO + 1D x (0] ) +
¥(0) =0, x(0) =d, lim t* (D, x)(t) = 0.

Putting & = %, B = %, m=1,06= %, m =0, g(tx(t) = W%' h(t,x(t)) =

H1+[x(1)])
—tt ()}, (b, x(0), D (1) = 3 (1O} + D x(0)]}) + by, we can see
(0, D5 ) < o) (1xO)F + DG x(O]}) +al), g(t) = - € L8, alt) = - € LY
(U - ot ’ 7/t ’ /%
x(t)] 1 .
Via+hop S v MWEr

h(t,x(D)] < (s |x(b)]), D(u) = V.

Clearly, lirg inf *) _ 0. By Theorem 4, the problem (15) has at least one solution x € C 1.
r—00

6. Conclusions and Outlook

Using a new technique which does not need the assumptions f € C(J x R x R,R)
and g, h; € C(J x R,R), we obtain results that have practical applications for a couple of
problems. The results for some important fractional differential equations, for example, the
general fractional non-homogeneous differential Equation (12) with variable coefficient,
can be obtained directly by our results. The proposed technique can be extended to other
fractional hybrid differential equations. Furthermore, the technique can be employed to
solve other types of equations. In future work, we will study the positive solution and its
symmetry for the following boundary value problem of the fractional hybrid differential
equations:

D, x(t) - 21'71 i(t,x(1))
g(t,xu))

where a1, a2 € [0, 1], p € (1, 2],6 € [0,a1), 1 € [0,1] and B+ 1; — 6 € (1, 2). FDy1** is the
standard Hilfer fractional derivative.

g ) =0 D), reT= (01
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