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THE METHOD OF LOWER AND UPPER SOLUTIONS FOR
IMPULSIVE FRACTIONAL EVOLUTION EQUATIONS IN
BANACH SPACES

HAIDE GOU AND YONGXIANG LI

ABSTRACT. In this paper, we investigate the existence of mild solutions
for a class of fractional impulsive evolution equation with periodic bound-
ary condition by means of the method of upper and lower solutions and
monotone iterative method. Using the theory of Kuratowski measure of
noncompactness, a series of results about mild solutions are obtained.
Finally, two examples are given to illustrate our results.

1. Introduction

Fractional differential equations arise in many engineering and scientific dis-
ciplines as the mathematical modeling of systems and processes in the fields of
physics, chemistry, aerodynamics, electrodynamics of complex medium, poly-
mer rheology, and they have been emerging as an important area of investiga-
tion in the last few decades; see [1,3-5,7,8,10,12,16,22,24,31-33].

The theory of impulsive differential equations is a new and important branch
of differential equation theory, which has an extensive physical, population
dynamics, ecology, chemical, biological systems, and engineering background.
Therefore, it has been an object of intensive investigation in recent years,
some basic results on impulsive differential equations have been obtained and
applications to different areas have been considered by many authors, see
[22,24,25,27,28,30].

The monotone iterative technique in the presence of lower and upper solu-
tions is an important method for seeking solutions of differential equations in
abstract spaces. Recently, Chen and Li [9], Du and Lakshmikantham [11], Sun
and Zhao [23] investigated the existence of minimal and maximal solutions to
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initial value problem of ordinary differential equation without impulse by using
the method of upper and lower solutions and the monotone iterative technique.

In [19,20], Mu et al. use the monotone iterative technique to investigate the
existence and uniqueness of mild solutions of the impulsive fractional evolution
equations in an order Banach space F:

Du(t) + Au(t) = f(t, u ()) tel, t#tk,
Auly—y, = Ix(u(tr)), k=1,2
u(0) =xzo € E,

and the problem
D%u(t) + Au(t) = f(t,u ()) tel, t#tk,
Aul—y, = Ii(u(ty)), k=1,2

u(0) + g(u) =z € E,

where D® is the Caputo fractional derivative of order a € (0,1), A : D(A) C
E — E be a closed linear operator and —A generates a Cop-semigroup T'(t)(t >
0). Furthermore, the theory of boundary value problems for nonlinear impulsive
fractional evolution equations is still in the initial stages and many aspects of
this theory need to be explored.

On the other hand, due to the periodic boundary problems for fractional
differential equations serve as a class of important models to study the dynamics
of processes that are subject to periodic changes in their initial state and final
state. In [17], Li et al. use a monotone iterative method in the presence of lower
and upper solutions to discuss the existence and uniqueness of mild solutions
for the boundary value problem of impulsive evolution equation in an ordered
Banach space E:

' (t) + Au(t) = f(t,u(t), Fu(t),Gu(t)), t € J, t # tg,
Au\t tk_Ik( ( ),]{121,27...,”’1,
u(0) = u(w),

where A : D(A) C E — E is a closed linear operator and —A generates a
Co-semigroup T'(t)(t > 0) in E. Under wide monotonicity conditions and the
non-compactness measure condition of the nonlinearity f, authors obtain the
existence of extremal mild solutions and a unique mild solution between lower
and upper solutions requiring only that —A generates a Cp-semigroup.
However, there are few results on the theory on periodic boundary problems
for fractional evolution equations in infinite dimensional spaces. Since the un-
bounded operator is involved in the fractional evolution equations, it is obvious
that periodic boundary problems for fractional evolution equations are much
more difficult than the same problems for fractional differential equations. Fur-
thermore, to the best of our knowledge, the theory of periodic boundary value
problems for nonlinear impulsive fractional evolution equations is still in the
initial stages and many aspects of this theory need to be explored, motivated by
the above those works, in this paper, we use a monotone iterative method in the
presence of lower and upper solutions to discuss the existence and uniqueness
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of mild solutions for the periodic boundary value problem (PBVP) of impulsive
fractional evolution equations of Volterra type in an ordered Banach space F

‘D u(t) + Au(t) = f(t,u(t), Fu(t),Gu(t)), t € J, t # tg,
(1) A(’“/')t:tk (: gk(u(tk)), k= 1,2, ..,y
u(0) = u(w),

where ° D, is the Caputo fractional derivative of order a € (0, 1) with the lower
limit zero, A : D(A) C E — E be a closed linear operator and —A generates a
Co-semigroup T'(t)(t > 0)in E; f € C(J x ExX EX E,E), I, € C(E,E) is an
impulsive function, &k = 1,2,...,m; J = [0,w],J' = J\ {t1,t2,...,tm}, Jo =
[O,tl], Ji = (tk,tk_._ﬂ, the {tk} Satisfy O=to<ti<ta<: - <ty < tm+1 = W,
m € N; Au(ty) = u(ty) —u(ty,), u(t]) and u(t; ) represent the right and left
limits of u(t) at t = t; respectively, the operators F'u and Gu are given by

Fu(t) = /Ot K(t,s)u(s)ds, K € C(D,R"),

Gu(t) = /OW H(t,s)u(s)ds, H € C(Dy,R"),

D={(t,s) e R?:0<s<t<w}, Dy={(t,s) e R*:0<t,s <w}.

The paper is organized as follows: In Section 2 we recall some basic known
results and introduce some notations. In Section 3 we discuss the existence the-
orem for periodic boundary value problem (1). Two examples will be presented
in Section 4 illustrating our results.

2. Preliminaries

Let E be an ordered Banach space with the norm | - || and partial order <,
whose positive cone P = {z € F : > 0} is normal with normal constant N.
Let C(J, E) denote the Banach space of all continuous E-value functions on
interval J with the norm |lul|c = max;e s ||u(t)|. Evidently, C(J, E) is also an
ordered Banach space reduced by the convex cone P’ = {u € E'|u(t) >0, t €
J}, and P’ is also a normal cone.

Let PC(J,E) = {u: J — E,u(t) is continuous at ¢t # tj, and left continuous
at t = tg, and u(t]) exists, k = 1,2,...,m}. Evidently, PC(J, E) is a Banach
space with the norm ||ul[pc = sup,c; [|u(t)|. PC(J, E) is also an ordered
Banach space with the partial order < induced by the positive cone Kpo =
{u € PC(J,E) : u(t) > 0,t € J} which is also normal with the same normal
constant N. We use E; to denote the Banach space D(A) with the graph norm
l-lla=1-1+A4-]|. Denote C*(J,E) = {z € C(J,E) : D% exists and
D>z € C(J, E)}. Obviously, C*(J, E) is a Banach space whose norm is

lzll = sup{lz(®)]| + | D*2()]}-

An abstract function v € PC(J, E) N C*(J, E) N C(J, Ey) is called a classical
solution of (1) if u(t) satisfies equalities (1).
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For completeness we recall the definition of the Caputo derivative of frac-
tional order.

Definition 2.1. The fractional integral of order v of a function f : [0,00) — R
is defined as

2 1 ' v—1
Io+f(t)zm/0 (t—s)"""f(s)ds, t >0, >0,

provided the right side is point-wise defined on (0, 00), where I'(+) is the gamma
function.

Definition 2.2. The Riemann-Liouville derivative of order v with the lower
limit zero for a function f : [0,00) — R can be written as

L)
D f)=——"—— | ————ds, t -1 .
0+f() F(n—v)dt"/o = siin s, t>0, n <y<n
Definition 2.3. The Caputo fractional derivative of order « for a function
f:]0,00) = R can be written as

n—1
"Dy (1) = Dy [ = ’;;,f““) ], t>0,n-1<y<n,
k=0

where n = [y] + 1 and [y] denotes the integer part of ~.
Remark 2.4. In the case f(t) € C™[0,00), then

1 t
‘DI ft) = =——— t— )" (6)d
) = e [ =0 s
=I5 f(t), t>0, n—1<~y<n.
Remark 2.5. If uw is an abstract function with values in F, then the integrals

which appear in Definitions 2.2 and 2.3 are taken in Bochner’s sense.

Now, we recall some properties of the measure of noncompactness will be
used later. Let a(-) denote the Kuratowski measure of noncompactness of the
bounded set. For any B C C(J,E) and t € J, set B(t) = {u(t) : w € B} C E.
If B is bounded in C(J, F), then B(t) is bounded in F, and «(B(t)) < a(B),
for more detail see [2,6].

Lemma 2.6 ([18]). Let E be a Banach space, and let D C E be bounded. Then
there exists a countable set Dy C D such that a(D) < 2a(Dy).

Lemma 2.7 ([14]). Let E be a Banach space, and let D C C(J, E) is equicon-
tinuous and bounded. Then a(D(t)) is continuous on J, and

a(D) = max a(D(t)).

Lemma 2.8 ([15]). Let B = {u,} C PC(J, E) be a bounded and countable set.
Then o(B(t)) is Lebesgue integral on J, and

a({/Jun(t)dt ‘ne N}) < 2/Ja(B(t))dt.
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In order to prove the main results, we also need the following Lemma 2.9.
Lemma 2.9. Assume that « >0, m € C(J, R") satisfies
t t
m(t) < Ml/ (t —s)* Im(s)ds + Mg/ (t —8)* tm(s)ds
0 0

(2) w
+ M3/ (t—8)*"tm(s)ds, t € J,
0

where M; >0 (i = 1,2,3) are constants. Then m(t) =0 fort € J provided the
(M1+My+Ms)w® <1.

following condition hold: (i)
Proof. Let us suppose that (i) holds. Then, from (2)
m(t) < (My + My + Mg)/ (t —s)* " tm(s)ds, t € J.
0

If follows by integrating the above inequality that

@ My + My + M3)w®™ [
/ m(s)ds < (M + QO[JF 3w / m(s)ds,
0 0

[ mtsias=o,

and so m(t) =0, t € J. The proof of this Lemma is complete. O

and by assumption (i), implies

Lemma 2.10 ([13]). Let P be a normal cone of the Banach space E and vg,
wo € E with vy < wyg, Suppose that Q : [vg, we] — E is a nondecreasing strict
set contraction operator such that vg < Qug and Quwg < wg. Then Q has a
minimal fized point u and a mazimal fized point @ in [vy, wol; moreover, v, — u
and w, — @, where v, = Quy—1 and w, = Qup_1(n = 1,2,...) which satisfy
vp<v <<, < Su<ul - Swy < Swp < W

Let A: D(A) C E — E be a closed linear operator and —A generates a
Co-semigroup T'(t)(t > 0) in E. Then there exist constants D > 0 and § € R
such that

IT(t)]| < De’, t=>0.

Definition 2.11. A Cy-semigroup 7'(t)(t > 0) in E is called to be positive, if
order inequality T'(t)z > 0 holds for each z > 0,2 € E and ¢t > 0.

Remark 2.12. Tt is easy to see that for any C' > 0, —(A + CI) also generates
a Co-semigroup S(t) = e~ “*T(t)(t > 0) in E. And S(¢)(t > 0) is a positive
Co-semigroup if T'(t)(t > 0) is a positive Cp-semigroup (about the positive
Co-semigroup, see [21]).

Now, we give a mild solution for the initial value problem of impulsive frac-
tional evolution equations, which can be found in [26].
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Lemma 2.13 ([26]). Let E be a Banach space, A: D(A) C E — E be a closed
linear operator and —A generate a Cy-semigroup T(t)(t > 0) in E. For any
feEC(UXEXEXE,E),ug € E and I, € C(E,E),k=1,2,...,m, then the

initial value problem

*Dgyu(t) + Au(t) = (t,u() () u(t)), teJ,
3) Auli=y, = Ip(ultr)), k=1,2
u(0) = uo,

has a unique mild solution uw € PC(J, E)NC*(J, E)NC(J, Ey) given by

Ta(tuo+ fy (t—)""1 S (t=5)f (s, u(s), Fu(s), Gu(s))ds, t € [0,11],
Ta(t)uo + Talt —t1) I (u(t1))
[t = 8)2 7 I n(t — ) f(s,u(s), Fu(s), Gu(s))ds, t € (t1,ts],

Ta(t)uo + Z Ta(t = ti)Li(u(t:))
+f0 (t—s)* 1Y (t —s)f(s,u(s), Fu(s), Gu(s))ds, t € (tg,tkt1],

where
oo

7o) = [ 0n()T ), Fut) = o A ~ 000 (0)T(t%0)do,
(5) 0 o
On(0) = % Z(—a)”A% sin(nma), o € (0,00)
n=1 :

are the functions of Wright type defined on (0,00) which satisfies

Bo(0) > 0, o € (0,0), /Ooo O (0)do = 1

< T4
/0 00, (0)do = T+ av)’ € [0,1].

Clearly, if the semigroup T(t)(t > 0) is positive, then the operators J,(t) and
Zu(t) are also positive for all t > 0.
Definition 2.14. By a mild solution of the initial value problem (3) has a
unique mild solution v € PC(J, E) N C*(J,E) N C(J, E1) given by (4).
First, we give the following lemmas to be used in proving our main results,
which can be found in [26].
Lemma 2.15. The operators T,(t) and Z(t)(t > 0) have the following
properties:
(i) For any fized t > 0, 7, (t) and S (t) are linear and bounded operators,
i.e., for any u € E,

and

< 21y
= D)™

where M = sup,c; || T(t)||, which is a finite number.

[ Za@)ull < Mjull, |7 (t)u]
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(ii) For everyu € E, t — J,(t)u andt — L5 (t)u are continuous functions
from [0, 00) into E.

(iii) The operators To(t) and #,(t) are strongly continuous for all t > 0.

(iv) If T(t)(t > 0) is an equicontinuous semigroup, To(t) and 7, (t) are
equicontinuous in E for t > 0.

(v) For every t > 0, ,(t) and Fu(t) are compact operators if T(t) is
compact.

Suppose that here the bounded operator B : E — E exists given by
(6) B=[-Tyw)™

We present sufficient conditions for the existence and boundedness of the
operator B.

Lemma 2.16 (see [29, Theorem 3.3 and Remark 3.4]). The operator B defined
in (6) exists and is bounded, if one of the following three conditions holds:

(i) T(t) is compact for each t > 0 and the homogeneous linear nonlocal
problem

{ “Dy u(t) = Au(t), t e J,
u(0) = u(w),

has no non-trivial mild solutions.

(i) If | Za(w)]| < 1, then the operator I — T, (w) is invertible and [I —
Ta(W)]7t € Ly(E).

(iii) If |T(®)|| < 1 for t € (0,w], then Jo(nw) — 0 as n — oo and the
operator I — T, (w) is invertible and [I — T, (w)]™! € Ly(E), where Ly(E)
denote the space of bounded linear operators from E to E.

Lemma 2.17. Let T(t)(t > 0) be a compact Cy-semigroup in E generated by
—A. Then the PBVP (1) has a unique mild solution v € PC(J, EYNC*(.J, E)N
C(J,E1) given by
TalO)B| [3 (@ = )7 Falw = ) (s, u(s), Pu(s), Gu(s))ds|
+fg(t )AL (t — 5) f(s,u(s), Fu(s), Gu(s))ds, t € [0,41],
t)B[fO (@ — $)°71 T (w — 5) f (5, u(s), Fu(s), Gu(s))ds
+%(w—f1)11( (t))] + Zalt = 1) T (u(t1))
(7)) wu() = +ff(t )4 Tt = ) f(s,u(s), Fu(s), Gu(s))ds, t € (t1,t2],

9( [jo (w—s)*"17, (w— s)f(s,u(s), Fu(s), Gu(s))ds

3 Zulr— ) lt))] + 3 Talt— 8L (ult)
+f —8)* LI (t —8) f(s, u( ), Fu(s), Gu(s))ds, t € (ty,w],
where T, (t), Lo (t)(t > O) are given by (5).

Proof. For any u € PC(J, E), by Definition 2.14 and Lemma 2.13, we know
easily that the initial value problem of impulsive fractional evolution equation
(3) has a unique mild solution v € PC(J, E) given by (4).
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We show that the PBVP (1) has a unique mild solution v € PC(J, E) given
by (7). If a function u € PC(J, E) defined by (4) is a solutions of the PBVP
(1) and ug = u(w), then

uo = / “(w = 5)77 1 S — )15, u(s), Fuls), Gu(s))ds
0

(8) !
+3 Talw—ti)L(uts)), t € T, k=1,2,...,m.
=1

By (v) of Lemma 2.15, .7, (w) is a compact operator. By the Fredholm alterna-
tive theorem, [I — 7, (w)] ™! exists and is bounded. Since the periodic boundary
value problem

°Dyyu(t) + Au(t) =0, teJ, t#ty,

Auli=s, = Ir(u(ty)), k=1,2,...,m,

u(0) = u(w),
has no non-trivial mild solution, the operator equation (8) has an unique solu-
tion

ug = B{/Ow(w — ) LA (w — 8) f(s,u(s), Fu(s), Gu(s))ds

FY° Zalo -t (ult)].

Then wug is the unique initial value of the problem (3) in E, which satisfies
u(0) = ug = u(w). It follows that the mild solution u of the problem (3)
corresponding to initial value

u(0) = up = B[/Ow(w — s)o‘*lya(w —5)f(s,u(s), Fu(s), Gu(s))ds

+ Z To(w — tz)Il(u(tZ)):|

is just the mild solution of the PBVP (1). Therefore, the conclusion of Lemma
2.17 holds. O

Remark 2.18. By Lemma 2.16, we can replace the assumption of {T'(t)}:>0
being compact by ||T(¢)|| < 1 for t € (0,w] or || Z4(w)]| < 1 directly. It is
obvious that we have the following the result.

Corollary 2.19. Let T(t)(t > 0) be a Cy-semigroup in E generated by —A,
and ||T(t)|| < 1 fort € (0,w]. then the PBVP (1) has a unique mild solution
ue PC(J,E)NC*(J,E)NC(J, Ey) given by (7).

Proof. For any u € PC(J, E), by Definition 2.14 and Lemma 2.15, we know
easily that the initial value problem of impulsive fractional evolution equation
(3) has a unique mild solution u € PC(J, E) given by (4).
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We show that the PBVP (1) has a unique mild solution v € PC(J, E) given
by (7). If a function u € PC(J, E) defined by (4) is a solutions of the PBVP
(1) and wy = u(w), then the operator equation (8) hold. If ||T(¢)|| < 1 for
t € (0,w],ie., || Za(w)] <1, by (ii) of Lemma 2.16, then the operator I — .7, (w)
is invertible and is bounded, the operator equation (8) has an unique solution

Uy = B{/Ow(w —8)* LS (w — 8) f(s,u(s), Fu(s), Gu(s))ds

+ Z T (w — ti)Ii(u(ti))} .

Then ug is the unique initial value of the problem (3) in E, which satisfies
u(0) = ug = u(w). It follows that the mild solution w of the problem (3)
corresponding to initial value

u(0) = uo = B[/Ow(w = 5)" 7 Falw — 5)f(s,u(s), Fu(s), Gu(s))ds

£2° Talw — )L (ult)]

is just the mild solution of the PBVP (1). Therefore, the conclusion of Corollary
2.19 holds. d

3. Main results

In this section, we will present some main results. Before stating and proving
these results, we introduce notations which are used in this sequel.

For v,w € PC(J,E) with v < w, we use [v,w] to denote the order interval
{u e PC(J,E) :v<u<w}in PC(J,E), and [v(t),w(t)] to denote the order
interval {u € E :v(t) <wu(t) <w(t),t € J}in E.

Definition 3.1. If a function vg € PC(J, E) N C*(J, E) N C(J, Ey) satisfies

CD8+U0(t) + A’Uo(t) < f(t, 'Uo(t)7F’Uo(t),G'Uo(t)), te J/,
9) Avgli=t, < Ix(vo(te)), k=1,2,....m,
v0(0) < vo(w),

we call it a lower solution of the PBVP (1); if all the inequalities in (9) are
reversed, we call it an upper solution of PBVP (1).

In the following we give some existence theorems of mild solutions of the
PBVP (1).

Theorem 3.2. Let E be an ordered Banach space, whose positive cone P is
normal, A : D(A) C E — E be a closed linear operator, the positive Cy-
semigroup T(t)(t > 0) generated by —A is compactin E, f € C(JXEXEXE, E)
and Iy € C(E,E), k = 1,2,...,m. Assume that the PBVP (1) has a lower
solution vg € PC(J,E) N C*(J,E) N C(J,E1) and an upper solution wy €
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PC(J,E)NnC*(J,E)NC(J, Ey) with vy < wp. Suppose also that the following
conditions are satisfied:

(H1) There exists a constant C' > 0 such that
f(t ug,v2,20) = f(t,ur,01,21) 2 =Cluz — ),

for any t € J, and vo(t) < uyp < us < wo(t), Foo(t) < vy < vy <
Fwo(t), Gl}o(t) S zZ1 S Z9 S Gwo(t)
(H2) The impulsive function I(-) satisfies

Ip(uy) < Ix(ug), k=1,2,...,m,

forany t € J, and vo(t) < uyp < ug < wp(t).

Then the PBVP (1) has minimal and mazimal mild solutions uw and T between
vo and wy.

Proof. Let C > §, it is easy to see that —(A + CT) generates an exponentially
stable, positive Cy- bemigroup S( ) = e C'T(t)(t > 0). Also, it is compact. Let

= [;7 0a(0)S(t0)do, U(t) = a [ 0ba(0)S(t"0)do, by Remark 2.12 and
Lemma 2.15, the operators <I>( ) and U(t) are also positive and compact for all
t > 0. By Lemma 2.15, we have

[e@ < M, [w(@)] <

Let Jo = [to,t1] = [0,t1], Ju = (tk,tk+1], K = 1,2,...,m, we define the
mapping Q : [vg, wg] = PC(J, E) by

(10)
OB J; (=) 0(w = )[f (s, u(s), Fu(s), Gu(s)) + Culs)]ds
—|—f0t(t —5)7 W (t — 5)[f (s, u(s), Fu(s), Gu(s)) + Cu(s)]ds, t € [0,t1],
DB [ (w = ) 1 W(w = 9)[f(s,u(s), Fuls), Guls)) + Culs)]ds
+w4nmu>ﬂ‘wfmmwm

Quit) = —%k )Wt = 8)[f (s, uls), Fuls), Guls)) + Culs)Jds, t € (t1,t2],

o(t [fO“ w — 8)* 1 (w — 8)[F(s, u(s), Fu(s), Gu(s)) + Cu(s)|ds

+zw ><<w+z¢< ) Ti(ult:))
+f0 (t — s)* 1 (t — 5)[f(5,u(s), Fu(s), Gu(s)) + Cu(s)]ds, t € (tm,w],

Clearly, @ : [vo,wo] — PC(J,E) is continuous. By Lemma 2.17, the mild
solution of the PBVP (1) is equivalent to the fixed point of the operator Q.
Since S(¢)(t > 0) is a positive Cy-semigroup, combine this with the assumptions
(H1) and (H2), @ is increasing in [vg, wo].

Now, we first show vy < Quo, Quo < wo. Let h(t) =¢ Dg,vo(t) + Avo(t) +
Cvo(t), by (9), h € PC(J,E) and h(t) < f(t,vo(t), Fug(t), Gug(t)) + Cup(t),
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t € J. By Lemma 2.9, the positivity of operator ®(¢t) and ¥(t), for t € Jy, we
have

vo(t) = @(t)vo(0) + /0 (t — )" U(t — s)h(s)ds
< ©(t)vo(0)
+ /0 (t —s)* 7 W(t — 5)(f(s,v0(5), Fuo(s), Guo(s)) + Cvg(s))ds.
Especially, we have
vo(w) < ®(w)vo(0)
+ /0 (w—8)* " W(w — 8)(f(s,v0(5), Fuo(s), Guo(s)) + Cug(s))ds.
Combining this inequality with vo(0) = vg(w), it follows that
0(0) < [ = 8] | [ (w910 = ) (ss00(5) Fen(s), Guofs)
0
+ Cvo(s))ds].
For t € J;, we have
vo(t) = @(t)vo(0) + @(t — 1)1 (u(t1)) + /0 (t — )" U(t — s)h(s)ds
< O(t)vo(0) + (t — t1) Iy (u(ts))

+ /0 (t—8)*7 W(t — 8)(f(s,v0(s), Fg(s),Guo(s)) + Cug(s))ds.
Especially, we have
’U()(w) < (I)(w)’l}()(()) + fI’(w — tl)Il(u(tl))

+ /Ow(w —8)27 M (w — 8)(f(s,v0(5), Fog(s), Guo(s)) + Cup(s))ds.

Combining this inequality with vo(0) = vo(w), it follows that
00(0) < [T = ®(w)] ™} [@(w — t1) 11 (u(th)

+ /Ow(w —8)2 N (w — 8)(f(s,v0(5), Foo(s), Guo(s)) + Cvo(s))ds]

Continuing such a process interval by interval to J,,. On the other hand, from
(10), we have

w

Qun)®) = 2(OB] [ (0= 9" 10 = 9 F5:06). Fun(s). Gons)
k
+ CUo(S)]dS + Z <I>(w — ti)IZ‘(Uo(ti))

i=1
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k
+ 2 Ot — ti)Li(wo ()

+ /Ot(t —5)*1W(t — 5)(f(s,v0(s), Fuo(s), Guo(s))
+ Cuo(s))ds, t € J.
Therefore,
Q(vo)(t) — vo(t)

> (I)(t){B[/Ow(w — )2 N (w — 8)[f (s, v0(5), Fuo(s), Guo(s)) + Cuo(s)]ds

k
+ Z q)(w — ti)]i(vo(ti))] — UO(O)} >0

forallt € J. It implies that vy < Quvg. Similarly, it can be show that Quwgy < wy.
So @ : [vo, wo] = [vo, wo] is a continuously increasing operator.
Next, we show that @ : [vg, wo] — [vo, wp] is completely continuous. Let

(Wu)(t) = /0 (t— &)1 W(t — 8)(f(s,u(s), Fu(s), Gu(s)) + Cu(s))ds

(11) k

t)=>_ ®(t—t:)Li(u(t:)), u€ [vo, o).
i=1

On the one hand, we prove that for any 0 < t < w, Y (t) = {(Wu)(t) : u €
[vo, wo]} is precompact in E. For 0 < e < t and u € [vg, wo,

(12)
(Weu)(t) = /0 (t— ) W (t — 8)(f(s,u(s), Fu(s), Gu(s)) + Cu(s))ds

t—e t—e e}
= / (t —s)>"1S( 0‘5 a/ / 100 (n)S((t — s)*n — €*6)dn
0 0 s
))d

X [f(s,u(s), Fu(s), Gu(s)) + Cu(s }
For any u € [vg, wp], by assumption (H1), we have
Ft,vo(t), Fog(t), Gug(t)) + Cug(t) < f(t, u(t), Fu(t), Gu(s)) + Cu(t)
< f(t, wo(t), Fwo(t), Gwo(t)) + Cwo(t).
By the normality of the cone P, there exists M; > 0 such that
| £, u(t), Fu(t), Gu(t)) + Cu(t)| < My, u € [vo, wo).

By the compactness of S(e), Yc(t) = {(Wu)(t) : u € [vg, wp]} is precompact in
E. Since

[(Wu)(t) = (Weuw) (@) < /t_ (t—s)* Hw(t—s)l
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N1 (s, uls), Fu(s), Gu(s)) + Cu(s)||ds
< 7Mﬁ1 €
“I(a+1)

the set Y (¢) is totally bounded in E. Furthermore, Y (¢) is precompact in E.
On the other hand, for any 0 < ¢; < t5 < w, we have

[(Wu)(tz) = (Wu)(t1)]

_H/O (1~ ) (Wlt2 — 5) — W(t1 — 5))
[f(s,u(s), Fu(s), Gu(s)) + Cu(s)]ds

+[ 2(t2 —8)* N (ty — 8)(f(s,u(s), Fu(s), Gu(s)) + Cu(s))ds

+ /Otl (=) =t =) ) W(t2 — 5)

(13) (f(s,u(s), Fu(s), Gu(s)) + C’u(s))dsH
MM,

a2 "

t1
< Ml/ 11— |21 U(ts — 5) — U(t1 — s)||ds +
0

v MM,
< le 1ty — 1+ 5) — W(s)|lds +
0 Oé+

+ ]\I/‘[(]c\f)l /Otl ((tg —8)* 7t — () — s)o‘_1>ds.

The right side of (13) depends on t2 — 1, but is independent of u. As S(-) is
compact, ¥(-) is also compact and therefore ¥(¢) is continuous in the uniform
operator topology for ¢ > 0. So, the right side of (13) tends to zero as to —t; —
0. Hence W ([vg,wp]) is equicontinuous function of cluster in Y.

The same idea can be used to prove the compactness of V. For 0 < t < w,

since {Qu(t) : u € [vg, wo]} = {(ID(t)B[fg}(w—s)a_l‘ll(w—s)[f(s,vo(s),FUO(s),

GUO(S))+CU0(S)]d5+Xk: @(w—ti)fi(vo(ti))} +(Wu)(t)+(Vu)(t) :u € [Uo,wo]},

i=1

and Qu(0) = [fow(w—s)a_l\ll(w—s)[f(s,vo(s),Fvo(s),Gvo(s))+Cvo(s)]ds+

Z D(w — t;)I; (vo (¢ ))} = u(w) is precompact in E. Hence, Q([vo,wo]) is pre-

compact in PC(J, E) by the Arzela-Ascoli theorem. So Q : [vg, wo] — [vo, wo] is
completely continuous. Hence, () has minimal and maximal fixed points u and

7 in [vg, wp), and therefore, they are the minimal and maximal mild solutions
of the PBVP (1) in [vg, wo), respectively. O
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Remark 3.3. By Lemma 2.16 and Corollary 2.19, we can replace the assumption
of {T'(t) }+>0 being compact by ||T'(¢)|| < 1 for ¢t € (0,w] or || ®(w)]|| < 1 directly.
It is obvious that we have the following the result.

Theorem 3.4. Let E be an ordered Banach space, whose positive cone P is
normal, A : D(A) C E — E be a closed linear operator and —A generates a
positive Co-semigroup T(t)(t > 0) in E and ||T(t)|| < 1 fort € (0,w], f €
C(JxEXEXEFE)and I, € C(E,E), k=1,2,...,m. If the PBVP (1) has
a lower solution vy € PC(J,E)NC*(J,E)NC(J,E1) and an upper solution
wo € PC(J,E)NC*(J, E)NC(J, Ey) with vg < wg, conditions (H1) and (H2)
hold, and satisfy

(H3) There exist a constant L > 0 such that for all t € J,

a({f(t,un, vn, 2n)}) < L(a({un}) + a({vn}) + a({zn})),
and increasing or decreasing sequences {un} C [vo(t), wo(t)], {vn} C

[Foo(t), Fwo(t)] and {z,} C [Guo(t), Guo(t)].
(H4) The following inequality
2[(L + C) + 2wL(Ky + Hyp)]
I(a+1)
hold, where Ko = maxq sep K(t,s), Ho = max( syep, H(t,s).
(H5) The sequences v, (0) and w,(0) are convergent, where v, = Q(Vn—1,
wn—l)vwn = Q(wn—hvn—l)a n= 17 2a RN
Then the PBVP (1) has minimal and mazimal mild solutions between vy and

wo, which can be obtained by a monotone iterative procedure starting from vy
and wq respectively.

w < 1,

Proof. Let C' > ¢, it is easy to see that —(A + C1T) generates an exponentially
stable, positive Co-semigroup S(t) = e~ C*T(t)(t > 0). Also, it is compact. Let
B(t) = [ balo)S(t0)do, ¥(t) = a [;° 004(0)S(t"0)do, by Remark 2.18 and
Lemma 2.16, the operators ®(¢) and ¥(t) are also positive and compact for all
t > 0. By Lemma 2.16 and || T(t)|| < 1, we have that

1
I9(0)] < 1. 19Ol < Fa. >0

Let Jo = [to,t1] = [0,t1], Jx = (tk,tk+1], kK = 1,2,...,m, we define the
mapping Q : [vg, wo] — PC(J, E) by (10). Clearly, Q : [vg, wo] = PC(J, E) is
continuous. By Corollary 2.19, the mild solution of the PBVP (1) is equivalent
to the fixed point of the operator Q.

From Theorem 3.2, we know that @ : [vg, wo] — [vo, wp] is a continuously
increasing operator. Now, we define two sequences {v,} and {w,} in [vg, wo]
by the iterative scheme

(14) Up = Qup_1, wy,=Quw,_1, n=12....
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Then from the monotonicity of @, it follows that
(15) vo<vp Svp << < Swy <o Swe < wp < wp.

We prove that {v,} and {w,} are convergent in J.

For convenience, we denote B = {v,, : n € N} and By = {v,—1 : n € N}.
Then B = Q(By). From By = B|J{vo} it follows that «(By(t)) = a(B(t)) for
t € J. Let o(t) := a(B(t)), t € J, going from Jy to J,, interval by interval we
show that ¢(t) =0 in J.

For t € J, there exists a Ji_1 such that ¢t € J,_;. By Lemma 2.8, we have

a(F(Bo)(t)) = a({ /Ot K(t,8)vn_1(s)ds : n € N})

-1

ko

(]

a({ /tti K(t,s)vp—1(s)ds:n € N})

=1

+a<{ -
2KOZ / §))ds + 2K, / " (Bo(s))ds

tr—1

= 2KOZ / s)ds + 2K / t ©(s)ds

tr—1

<.

t K(t,s)v,—1(s)ds:n € N})

IN

— 2k, / o (s)ds,

and therefore,

(16) /0 a(F(By)(s))ds < 2K, /0 o(s)ds,

and
({/0 (t, 8)vn—1( )ds:nGN})

—1 t]

a({ ” Htsvn 1(s )ds:nEN})

a(G(Bo)(t)) =

Q

IN
>

=1

+a({

-1

20, Z o(Bos )ds+2Ho/w o(Bo(s))ds

ti_1 th—1

<.
€

H(t,s)vp—1(s)ds : neN})

th—1

IN

th—1

t; w
Hy Z/ (s)ds +2Hy / p(s)ds
j=1



76 H. GOU AND Y. LI

= 2H0/ w(s)ds,
0
and therefore,
(17) / a(G(Bo)(s))ds < 2wHy / o(s)ds.
0 0

For t € Jy, by (9), Lemma 2.8 and the positivity of operator ®(t), ¥(¢), and
assumption (H3), we have

p(t) = a(B(t)) = a(Q(Bo)(t))
- a({@(t)B[/O (w—8)2 10w — 5)
[£ (5, vn_1(5), Fon_1(5), Gon_1(s)) + cvn_l(s)]ds}
+/O (t— )2 10t — s)
(f (8, vn-1(5), Fop_1(5), Gun_1(s)) + C’fun_l(s))ds})

< a({owrmO}) + o [ atite -9
(f(s,vn-1(8), Fvn—1(s), Gup—1(s)) + Cvn—1(s))})ds

2 ¢ w1
< ), 0
(L(a(Bo(s)) + a(F(Bo)(s)) + a(G(Bo)(s))) + CalBo(s)) ) ds

2 t a-l iw t — ) Lp(s)ds
< F(oz)(LJrC)/O( ) p(s)ds + o) LKO/O (t—s)*"p(s)d
+ F(Zla)wLHo/o (t —8)* " tp(s)ds.

Hence by (H4) and Lemma 2.9, ¢(t) = 0 in Jy. In particular, a(B(t1)) =
a(Boy(t1)) = ¢(t1) = 0, this implies that B(t;) and By(t1) are precompact in
E. Thus I;(By(t1)) is precompact in F, and a(I1(By(t1))) = 0.

Now, for t € Jp, by the above argument for ¢ € Jy, we have

p(t) = a(B(t) = a(Q(Bo)(t))

a(<I> [/ (w—5)""1T(w—s)

[f(s,vn=1(8), Fon—1(s), Gup—1(8)) + Cvp—1(s)]ds

8w = t)h(na(t)] + [ (-9 (=)

0
(f(s,vn-1(8), Fun_1(8), Gup—1(5)) + Cvp—_1(8))ds
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Lot — tl)fl(vn,l(tl))})
< o({ep.©]}) + ﬁ@ + 0)/0 (t — )21 o(s)ds

¢
+ wLKO/ (t—s)* Lp(s)ds
0

4
I(a)

+ wLHO/ (t —8)*Lp(s)ds.
0

4
I'(a)
Again by (H4) and Lemma 2.9, ¢(t) = 0 in Ji, from which we obtain that
Oé(Bo(tQ)) =0 and CM(IQ(BQ(tQ))) =0.

Continuing such a process interval by interval up to J,,,, we can prove that
o(t) = 0 in every Ji, k = 0,1,2,...,m. Hence, for any t € J,{v,(¢)} is
precompact, and {v,(t)} has a convergent subsequence. Combing this with
the monotonicity (15), we easily prove that {v,(¢)} itself is convergent, i.e.,
limy, s 00 vn (8) = wu(t), t € J. Similarly, lim,,_, . w, () =4(t), t € J.

Evidently {v,(t)} € PC(J,E), so u(t) is bounded integrable in every Jj,
k=0,1,2,...,m. Since for any t € Ji, we have

[fo (w = )2 1w = )[f (5, va-1(5), Frn-1(5), Gon 1 (s))
—|—C’vn 1(s)]ds

(s)
[ = 8)* Rt — 8)(f (5, vn1(5), Fua—1(5), Gua—1(s))
JrC'vn s))ds, t € [0,t4],

1(
[fo“’(w )1 (W — )£ (5, vn1(5), Fon_1(s), Gun_1(s))
—i—Cvn 1(s)]ds

0w — 1)1 (01 (1)) ] + B(E = 1)1 (v (0))

vp(t) = + fo ) (t = 5)(f(5,0n-1(5), Fon_1(s), Gup-1(s))
+O’Un 1( ))dS, te (t1,t2],

[fo — ) (W — 8)[f (5, vn_1(8), Fon_1(5), Gua_i(s))
+C’vn_1( )]ds

k k
%0 — ) (u(t)] + X @~ ) Ti(vna (1)

+f0 (t — ) Wt — 8)(f(s,vn-1(8), Fvn_1(s), Gv,_1(s))
+Cvp_1(s))ds, t € (tm,w],

letting n — oo, by the Lebesgue dominated convergence theorem, for all t € Jy,
k=0,1,2,...,m, we get

u(t) = SB[ (0= ) 1o = ) (s,(5) Fauls), Gu(s) + Cus)lds
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k
+ ) B(w — ti) (ults))
+ /0 (t— &) W (t — 8)(f(s,u(s), Fu(s), Gu(s)) + Cu(s))ds
+ Z (L — ;) L;(ults)),

and u(t) € PC(Jy, E), k=0,1,2,...,m. So, for t € J, we have

O(O)B] fy (w — 5)* 10w = 5)[f(s,u(s), Fu(s), Gu(s)) + Culs)]ds]

+fg(t —8) MW (t — 8)(f(s,u(s), Fu(s), Gu(s)) + Cu(s))ds, t € [0,t1],
(B[ Jy(w = 5)* 10w = 8)[f(s,u(s), Fu(s), Gu(s)) + Cu(s)ds

+0(w — )T (u(t))] + Bt — 1) (u(h)

u(t)={ +Jo(t =) 1U(t = 5)(f(s,u(s), Fu(s), Gu(s)) + Cu(s))ds, t € (t1, 2],

!

CIJ

5),

(

DB [ (w — 5)* " W(w — 5)[f(5. uls), Fuls), Gu(s)) + Culs)|ds

+z<1><w—t>f< (t >>]+z<1>< ) i(u(t:))
o= U 5)(f(5. ), Pu(s), Gu(s) + Cus))ds, ¢ € (bl

Therefore, u(t) € PC(J, E), and u = Qu. Similarly, u(t) € PC(J,E), and
7 = Qu. Combing this with monotonicity (15), we see that vg < u < T < wy.
By the monotonicity of @, it is easy to see that u and @ are the minimal and
maximal fixed points of @ in [vg, wg]. Therefore, u and @ are the minimal and
maximal mild solutions of the PBVP (1) in [vg, wg), respectively. O

Corollary 3.5. Let E be an ordered Banach space, whose positive cone P is
reqular, A : D(A) C E — FE be a closed linear operator and —A generates a
positive Cy-semigroup T(t)(t > 0) in E and ||T(t)|| < 1 fort € (O,w], f €
C(JxExEXEE)and I, € C(E,E), k=1,2,...,m. If the PBVP (1) has
a lower solution vg € PC(J, E) N C*(J, E)NC(J, Ey) and an upper solution
wo € PC(J,E)NC*(J, E)NC(J, E1) with vg < wg, and conditions (H1), (H2),
(H4) and (H5) are satisfied, then the PBVP (1) has minimal and mazimal mild
solutions between vg and wg, which can be obtained by a monotone iterative
procedure starting from vy and wy respectively.

Proof. Since P is regular, any ordered monotonic and ordered bounded se-
quence in E is convergent. For t € J, let {z,,} be an increasing or decreasing
sequence in [vg(t), wo(t)]. By (H1), {f(¢, Zn, Yn, 2n) +Cxy,} is an ordered mono-
tonic and ordered bounded sequence in E. Then, a({f (¢, n, Yn, 2n) + Cxn}) =
a({z,}) = 0. By the properties of measure of noncompactness, we have

Oé({f(t,ﬂin,ym Zn)}) < O‘({f(tﬁl'na Yns Zn) + an}) + Ca({mn}) =0.
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So, (H3) holds. Then, by Theorem 3.2, the proof is complete. O

Theorem 3.6. Let E be an ordered Banach space, whose positive cone P is
normal, A : D(A) C E — E be a closed linear operator and —A generates a
positive and equicontinuous Co-semigroup T'(t)(t > 0) in E and ||T(t)|| <1 for

€(Ow], feC(JXxEXxEXE,E)and I, € C(E,E), k=1,2,...,m. If the
PBVP (1) has a lower solution vg € PC(J,E)NC*(J,E)NC(J,Ey) and an
upper solution wy € PC(J, E) NC*(J, E) N C(J, Ey) with vg < wg, conditions
(H1), (H2) hold, and satisfy

(H6) There exist a constant 0 < Ly < Dlot D42 by My

4(1+2wKo+2wHp)w®
a({f(t; un, vn, 2n) + Cun}) < Li(a({un}) + a({vn}) + a({zn})),

for all t € J, and equicontinuous countable subsets {x,}, {yn}, {zn} C
[UO (t)a Wo (t)] .
(H7) There exists My > 0,k =1,2,...,m with > ;- M} < % such that

a({Ik(zn(tr))}) < Mya(wn (tx))

for any equicontinuous countable subsets {x,} C [vo,wo).

such that

Then the PBVP (1) has a minimal mild solutions u and a mazimal mild solution
T in [vg, wo); moreover

vp(t) = u(t), w,(t) =@, (n — oo) uniformly for t € J,

where vy (t) = Quu—1(t), wn(t) = Qwp—1(t) which satisfy

vo(t) Svi(t) < - S vp(t) < -
<u(t) <u(t) <
<wn(t) < - <wi(t) <wolt), t e

Proof. Let C' > ¢, it is easy to see that —(A + C1T) generates an exponentially
stable, positive Cp- semigroup S( ) = e~ CtT(t)(t > 0). Also, it is compact. Let

= [,7 0a(0)S(t0)do, U(t) = « [ 004 (0)S(t*0)do, by Remark 2.18 and
Lemma 2.16, the operators <I>( ) and ¥(¢) are also positive and compact for all
t > 0. By Lemma 2.8 and ||T'(¢)|| < 1, we have that

@@l <1, [w@)] < , t20.

1
()™ —

Let Jo = [to,t1] = [0,t1], Jx = (t,tk+1], kK = 1,2,...,m, we define the
mapping @ : [vg, wg] — PC(J, E) by (10). Clearly, Q : [vo,wo] — PC(J, E) is
continuous. By Corollary 2.19, the mild solution of the PBVP(1) is equivalent
to the fixed point of the operator Q.

From the proof of Theorem 3.1, clearly, @ : [vg, wy] — [vo,wp] is continu-
ous. Since T'(¢)(t > 0) is a equicontinuous Cy-semigroup, S(¢)(t > 0) is also
a equicontinuous Cp-semigroup, we also know that Q : [vg, wo] — [vg, wp] is a
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equicontinuous operator. For any D C [vg, wo], Q(D) is bounded and equicon-
tinuous. So, by Lemma 2.6, there exists a countable set Dy = {z,} such that

Fort e Jy =

a(Q(Do(t))) =

<

(Q(D)) < 20(Q(Do)).

[0,t1], by assumptions (H6), (H7) and Lemma 2.6, we have

a({20B] [ @ 9" 0w = 161209, Fa(9).6u(5)
+cxn(s)}ds] +/0t(t—s)a_1\ll(t—s)
(f(5,@a(5), Fan(s), Gaa(s)) + Can(s))ds} )
a({@(t)B[/Ow(w e (w - s)
[f(5,@a(s), Fon(s), Gan(s)) + Can(s)]ds] )

b [ a({(76.0(5). Fra(5) Grals)




THE METHOD UPPER AND LOWER SOLUTION 81

2L, (1 + 2wKo + 2wHg)w®

< (M) la+1)

a(D),

where M* = ||BJ|. For t € Ji = (tg,tg+1],k = 1,2,...,m, by assumptions
(H6), (H7), (3.16), (3.17) and Lemma 2.6, we have

w

a(QDo(t)) = a({2OB | (w9 1 Ww5) (s, 2a(s), Fra(5). Goa(5)

0
k
+ Cxp(s)]ds + Z P(w — ti)Ii(xn(ti))}
b = (0,00, Pre), G5
0
+ Cx,(s))ds + Z O(t — tz)fz(xn(tz))}>

< (o) /Ow(w — s)o‘_la({f(s,xn(s),Fxn(s),Gxn(s))

+ Cmn(s)})ds +2M* Z M;a(I;(zn(ti)))

b [ a({ 0, a(6) Faa(s), Grals)

+ C’xn(s)})ds +2 f: M;a(Ii(zn(t:)))

< 2]1:/‘2;51 /Ow(w - s)a_1a<D0(s)>ds
; %leKo / w(w — ) a(Dy(s) )ds
+ Ty bt [ (=97 a(Do(s))ds
+2M* ZMka(Do(fk))
k=1

+ I?(Lal) /Ot(t - s)o‘fla(Do(s)>ds

- %wLJ{o /Ot(t - S)a_la(D0(8)>d5

+ ﬁwzleo /Ow(t - S)Q_la(DO(S))dS
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+2 Z Mka(Do(tk))
k=1

2Ly (1 + 2wKo + 2wHy )w®
INa+1)

< (M*+1)< +2§:Mk)a(D),
k=1

where M* = || B||. Hence for any t € J, we have

2L1(1 + QLUKO + QWHO)(JJQ
INa+1)

a(QDo(1)) < (M* + 1)( +23° My )a(D).
k=1

Since Q(Dy) is bounded and equicontinuous, by Lemma 2.8, we have
a(Q(D)) < 2a(Q(Do)) = 2max a(Q(Do(t)))

< (M*+1) (4L1(1 ha iifﬂfw(’)‘"a +43" My)a(D)

<va(D),

T(a+1)
By (H6) and (H7), we known that v < 1. Therefore, the @ : [vg, wo], =
[vo, wo] is a strict set contraction operator. Hence, our conclusion follows from
Lemma 2.10. U

where 5y = (M* + 1) (4Lr0t2eKot 200w |y swm Mk).

Remark 3.7. Analytic semigroup and differentiable semigroup are equicontin-
uous semigroup [21]. In applications of partial differential equations, such as
parabolic and strongly damped wave equations, the corresponding solution
semigroup is an analytic semigroup. So Theorem 3.3 has extensive applicabil-
ity.

Now we discuss the uniqueness of the mild solution to the PBVP (1) in
[vo, wo]. If we further assume that the following conditions hold:

(H1)* There exists a positive constant C' with C' < % such that

f(t,ug, v, 22) — f(t,ur,v1,21) > —Clug — uy),

for any t € J, and vo(t) < uy < ug < wo(t), Foo(t) < v1 < 09
Fwp(t), Gug(t) < z1 < 29 < ng(t).

(H8) There exist positive constants C, L,

[(a+1)
m such that

IN

=

with C + WZKO + OJNHO <

[t ug,va, 20) — f(t,ur,v1,21) < C(ug —uy) + L(ve — v1) + N(22 — 21),

for any t € J, and vo(t) < w1 < us < wo(t), Foo(t) < vy < w9
Fwo(t), G’U()(t) S Z1 S Z9 S G’LUO(t)

IN



THE METHOD UPPER AND LOWER SOLUTION 83

(H9) There exist positive constants 74 (k = 1,2, ..., m) with
iT _ I(a+1)— N(M*+1)(C+ C +wLKy +wN Hp)w®
&

T(o+ 1)N(M*+1)

such that
I(ug) — Ip(u1) < mp(ue —u1), k=1,2,...,m
for any ¢t € J, vo(t) < uyp < ug < wp(t).

Then we have the following existence and uniqueness results in general ordered
Banach space.

Theorem 3.8. Let E be an ordered Banach space, whose positive cone P is
normal, A : D(A) C E — E be a closed linear operator and —A generates a
positive Co-semigroup T(t)(t > 0) in E and ||T(t)|| < 1 fort € (0O,w], f €
C(JxEXxEXEE)and I, € C(E,E), k=1,2,...,m. If the PBVP (1) has
a lower solution vg € PC(J, E) N C*(J, E)NC(J, Ey) and an upper solution
wo € PC(J,E)NC(J,EYNC(J, Ey) with vy < wyg, such that conditions (H1)*,
(H2), (H8), (H9) hold, then the PBVP (1) has a unique mild solution u* in
[’U(),’LU()],

Proof. From the proof of Theorem 3.2, when the conditions (H1)* and (H2) are
satisfied, the iterative sequences {v,} and {w,} defined by (14) satisfy (15).
Next, we show that there exists a unique u* G PC(J, E) such that u* = Qu*.
Since | T'(#)|| < 1, so [|®()| < 1,||¥(®)| < ﬁ t € J. For any t € J, from
(H8), (H9), (10), (14) and (15), we have

0 < wn(t) — vn(t) = Qun—1(t) — Qun_1(t)
= ‘I’(t)B[/Ow(w = 8)" 710 (w = 8)[f (5, wa(s), Fwn(s), Gwn(s)) + Cwn(s)
- f(s, Un(s) Fun(s), Gun(s)) — Cun(s)]ds
+ Y Bw— ti)[Te(wn(tr)) = Te(va(tr))

0<trp<t

£ Bt ) Te(wn(t0)) — Lu(oa(t0))

O<tp<t

+ /0 (t — ) W(t — 8)[f(s,wn(5), Fwy(s), Gwn(s)) + Cwy(s)

- f(S/Un(S), Fvn(s)v Gvn(s)) - Cun(s)]ds
< ®(t)B [(C +C +wLKy +wNHy)

/w(w = )N (w — ) (w1 () — v (s))ds
+ D B(w = t)m(wn 1 (k) = vaoa ()]

0<tp<t
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+(C+C +wLKy+wNH,)
t
/ (W = $)°~ 10 (w — 5)(wn_1(5) — vn_1(s))ds

+ Z (t = tr) T (wn—1(tk) — vn—1(tk)).
0<ty<t
By the normality of cone P it follows that

[[wn(t) = v ()]l

m

< NM* {(C’ +C +wLKy + wNHo + Tk-} [wn—1 = vn—1]|

k=1

. . o W m
N{OC LKy +wNHy)—"—— }n_—n_.
(C+C+wLKy+w O)F(a+1)+k:17—k lwn—1 — vp_1]|

Therefore
||wn—1’nH
(C +C +wLKy+ wN Hy)w i
< N(M* 1( ) 1 — U

< N(M™+1) o+ 1) —I—Zrk wn—1 = vp_1].

k=1
Repeat using the above inequality, we can obtain that

llwn — vn |

m

Cc+C n
< [ (NI )

as n — 0o. Then there exists a unique u* € PC(J, E) such that lim,, o w, =
lim;, 00 v, = u*. Therefore, let n — oo in (14), from the continuity of operator
@, we know that u* = Qu*, which means that u* is a unique mild solution of
the problem PBVP(1). O

4. Examples

In this section, we give two examples to demonstrate how to utilize our
results.

Example 4.1. We consider the impulsive fractional parabolic partial differen-
tial equation

O u(z,t) + A(x, D)u(z, t)

= f(z.t (e, t), Fu(x,t), Gulz, 1)), © € Q, te J, t £ b,
(18) Auli—t, = I(u (z,tk)), xeN k=1,2,...,m,

ulaq = 0,

u(z,0) = u(z,w), x € Q,
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where 07 is the Caputo fractional partial derivative of order 0 < a < 1, J =
[0,w], 0 < t; <ty < - - <ty <w, integer N > 1, let @ C RY is a bounded
domain with a suﬂiciently smooth boundary 02,

N

92 P
ZZ aij ()55 - 0 +;ai(x) oz

=1 j=1

(z)

is a strongly elliptic operator of second order, coefficient functions a;;(x), a;(x)
and ag(z) are Holder continuous in €, f : @ x J x R x R xR — R is continuous,
I : R — R are also continuous, k =1,2,...,m.

Let E = LP(Q) withp > N +2, P ={u € L?(Q) : u(z) > 0,a.e. z € Q},
and define the operator A as follows:

D(A) = {u € W2P(Q) N W, P(Q) : ulgg =0}, Au = A(z, D)u.

Then F is a Banach space, P is a regular cone of E, and —A generates a
positive and analytic Cy-semi-group T'(¢)(t > 0) in E. So, the problem (18)
can be transformed into the PBVP (1). For solving the problem (18), the
following assumptions are needed.
(a) Let f(z,t,0,0,0) > 0, It(0) > 0, u(z,w) > 0, € Q, and there exists a
function w = w(z,t) € PC(J,E) N C*(J, E), such that
otw + A(x, D)w > f(z,t,w, Fw, Gw), (x,t) € Q x J, t # g,
Awli=y, > I(w(z,tg)), 2 €Q, k=1,2,....,m
ulon =0,
w(z,0) > w(z,w), e Q.
(b) There exists a constant M > 0 such that

f(iC, l, %2, Y2, 22) - f(xa t,x1,y1, Zl) > _M(xQ - 1'1)7
forany t € J, and 0 < z1 < 29 < w(z,t), 0 <y <y < Fw(z,t), 0 < 2z <
zo < Guw(z,t).
(c) For any uq,us € [0, w(zx,t)] with u; < ug, we have
In(ui(z,ty)) < In(ue(zx,ty)), z€Q, k=1,2,...,m
Assumption (a) implies that vg = 0 and wg = w(x,t) are lower and upper
solutions of the PBVP (18) respectively, and from (b) and (c), it is easy to verify
that all conditions of Theorem 3.1 are satisfied, so the PBVP (18) has minimal

and maximal mild solutions between 0 and w(z,t), which can be obtained by
a monotone iterative procedure starting from 0 and w(z, t) respectively. (|

Example 4.2. Consider the impulsive fractional differential equation of the
form

Dy, ult,y) + Lzult,y) = f(t,y,ult, y) (t,y>,Gu<t,y>>7 t# ty,
(19) { Aule=t, = Li(ulte, y)), y € [0, 7], k= m

u(t,0) =wu(t,m) =0, t € [0,w]

U(O,y) = u(w7y)7 (tvy) € [O,W} X [O,W].

ey 5
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where “Df, is the Caputo fractional derivative of order o € (0,1), (t,y) €
[0,w] x [0, 7].

Let E = L?([0,7]). Define Au = %u for u € D(A), where

ou 0*u
D(A) = {ueE. 5 5yt
Then — A generates a positive Cy-semigroup T'(¢)(¢ > 0) in E, which is equicon-
tinuous and M = 1.

Let 0 < w € PC(J, E) satisfy the following conditions:

(1) 0< Ik‘(w(tkay)) and Ik(w(tkay)) < Aw|t=tka k=1,2,....,m, ye [0,7’1’];

(i) 0 < w(w,y) and w(w,y) < w(0,y), (t,y) € [0,1] x (0, 7);

(i) Lw(t,y) < f(ty,w(t,y),0,0) and f(t,y,w(t,y),0,0) <° D w(t,y) +
(A= LDw(t,y), (t,y) € [0,w] x [0, 7], # tg.

Then 0 and w are lower and upper mild solutions of the problem (19).
Therefore, if the functions f and I (k = 1,2,...,m) satisfy the conditions (H1)-
(H4) on the interval [0, w], then the problem (19) has minimal and maximal
mild solutions between 0 and w.

If the functions f and I (k = 1,2,...,m) satisfy the conditions (H1), (H2),
(H6) and (H7) on the interval [0, w], then the problem (19) has at least mild
solutions on [0, w].

If the functions f and I(k = 1,2,...,m) satisfy the conditions (H1)*, (H2),
(H8) and (H9) on the interval [0, w], then the problem (19) has a unique mild
solution on|0, w].

E,u(0) = u(r) = o}.
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