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BASIC RESULTS ON NONLINEAR EIGENVALUE PROBLEMS
OF FRACTIONAL ORDER

MOHAMMED AL-REFAI

ABSTRACT. In this article, we discuss the basic theory of boundary-value prob-
lems of fractional order 1 < § < 2 involving the Caputo derivative. By apply-
ing the maximum principle, we obtain necessary conditions for the existence
of eigenfunctions, and show analytical lower and upper bounds estimates of
the eigenvalues. Also we obtain a sufficient condition for the non existence
of ordered solutions, by transforming the problem into equivalent integro-
differential equation. By the method of lower and upper solution, we obtain a
general existence and uniqueness result: We generate two well defined mono-
tone sequences of lower and upper solutions which converge uniformly to the
actual solution of the problem. While some fundamental results are obtained,
we leave others as open problems stated in a conjecture.

1. INTRODUCTION

In this article, we study the eigenvalue problem of fractional order
Dou(t) + g(t)u' 4+ h(t)u = —Xk(t,u), te(0,1), 1<6<2, (1.1)
u(0) —au/(0) =0, wu(l)+Bd(1)=0, «,B>0, (1.2)

where k£ € C1([0,1] x R),g and h € C[0,1], and D° is the Caputo fractional deriv-
ative of order 6.

In recent years a great interest was devoted to the study of boundary-value
problems of fractional order. There are several definitions of fractional derivative.
However, the most popular ones are the Riemann-Liouville and Caputo fractional
derivatives. The two definitions differ only in the order of evaluation. In the Caputo
definition, we first compute an ordinary derivative then a fractional integral, while
in the Riemann-Liouville definition the operators are reversed. In this article, we use
the Caputo’s fractional derivative since mathematical modeling of many physical
problems requires initial and boundary conditions. These demands are satisfied
using the Caputo fractional derivative. For more details we refer the reader to
[12, 18] and references therein.

The importance of fractional boundary-value problems stems from the fact that
they model various applications in fluid mechanics, visco-elasticity, physics, biology
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and economics which can not be modeled by differential equations with integer
derivatives [6], @ [I§].

The existence and uniqueness results of fractional boundary-value problems have
been investigated by many authors using different techniques [2| [3] 4], [7], 8], 10, 111, 15
21, 22]. The basic theory of fractional differential equations involving the Riemann-
Liouville derivative of order 0 < § < 1, has been investigated in [I3] [I4] by the
classical approach of differential equations. Also, the ideas of comparison principle
and the method of lower and upper solutions are applied to prove a general result
of existence and uniqueness of solutions in [15]. By means of Schauder Fixed Point
Theorem, Zhang [21] proved the existence of solutions for the following boundary-
value problem of fractional order, involving Caputo’s derivative

Diu(t) =g(t,u), 0<t<1,1<d<2,

u(0)=a#0, u(l)=0>b#0.
Also, Al-Refai and Hajji [4] established existence and uniqueness results by gen-
erating monotone iterative sequences of lower and upper solutions that converge
uniformly to the actual solution of the above problem. In a recent work Qi and
Chen [20] studied analytically an eigenvalue problem of order 0 < § < 1, with left
and right fractional derivatives, which models a bar of finite length with long range
interactions. Using the spectral theory of self-adjoint compact operators in Hilbert
spaces, they proved that the problem has a countable simple real eigenvalues and
the corresponding eigenfunctions form a complete orthogonal system in the Hilbert
space L2.

The Sturm-liouville eigenvalue problem has played an important role in mod-
eling many physical problems. The theory of the problem is well developed and
many results have been obtained concerning the eigenvalues and corresponding
eigenfunctions. However, up to our knowledge, there are no analytical studies
for the eigenvalues and eigenfunctions of the fractional Sturm-Liouville eigenvalue
problems of order 1 < § < 2. Following the classical approach of the theory of
differential equations of integer order and by means of the maximum principle and
the method of lower and upper solutions [I7, [19], this paper presents new results
about the eigenvalues and eigenfunctions of the eigenvalue problem —.

This article is organized as follows. In the next section, we present basic defini-
tions and results of fractional derivative. In Section 3, we present a new positivity
lemma, a uniqueness result and bounds for the eigenvalues of the problem. In Sec-
tion 4, we present a sufficient condition for the non existence of ordered solutions.
In Section 5, we obtain an existence and uniqueness result using the method of lower
and upper solutions. We then discuss the linear eigenvalue problem and highlight
future research directions in Section 6. We close up with some concluding remarks
in Section 7.

2. PRELIMINARIES

In this section, we present the definitions and some preliminary results of the
Riemmann-Liouville fractional integral and the Caputo fractional derivative. We
then give the definition of lower and upper solutions of the problem (|1.1)-(L.2).

Definition 2.1. A real function f(t),t > 0, is said to be in the space C,, u € R if
there exists a real number p > p, such that f(t) = t? f1(t), where fi(t) € C[0, c0),
and it is said to be in the space C]* if fm e Cu, meN.
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Definition 2.2. The left Riemann-Liouville fractional integral of order § > 0, of a
function f € C\,, u > —1, is defined by

Pr) = r(la)/o (t— )" f(s)ds, t>0. (2.1)

The following result will be used throughout the text.
Lemma 2.3. If f(t) € C[0,1], then I° f(t) ewists and lim;_o I° f(t) = 0.

Proof. We have 7(s) = (t — s)°~! > 0 is integrable on [0,], since § > 0. Applying
the mean value theorem for integrals we have
§

/t(t )P f(s)ds = (€ /t(t — sy Lds = f(g)%, for some 0 < € < £.
0 0

Thus,
- : t
lim I°f(t) = tlg%f(ﬁ)m =0.
O
Definition 2.4. For 6 >0, m—-—1<d <m,me N, ¢t >0, and f € C™, the left
Caputo fractional derivative is defined by

D30 = g | (=" s (2.2)

where I' is the well-known Gamma function.

The Caputo derivative defined in (2.2) is related to the Riemann-Liouville frac-
tional integral, I°, of order § € RT, by

Déf(t) — Im—éf(m) (t)
It is known (see [12]) that

PO f) = F) - 3 ext”, (23
k=0
DI f(1) = 1(0), (2.4)

where in ([2.3)), ck:%, 0<k<m-1.
Definition 2.5 ([4]). A function v(t) € C?[0,1] is called a lower solution of the
problem ([1.1])-(1.2) if it satisfies
P(v) = D%u(t) + g(t)v' + h(t)v + Mk(t,v) >0, te€(0,1),1<d5<2, (2.5)
and
v(0) — av’(0) <0, wo(1)+ B'(1) <0. (2.6)

Analogously, a function w(t) € C?[0,1] is called an upper solution if it satisfies

(2.5)-(2.6) with reversed inequalities.

If v(t) < w(t), for all ¢ € [0, 1], we say that v and w are ordered lower and upper
solutions.
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3. GENERAL RESULTS AND ESTIMATES OF THE EIGENVALUES

In this section we present a positivity lemma which will be used throughout the
text. We then prove general results concerning the lower and upper solutions of
the eigenvalue problem (|1.1| . At the end, we present necessary conditions for
the existence of elgenfunctlonb and give analytical estimates on the bounds of the
eigenvalues. We have the following results, see [3].

Theorem 3.1. Assume f € C?[0,1] attains its minimum at ty € (0,1), then
1 _ _
uﬁﬁ@wzf@tgﬂw—n%%ﬂm—fw»—%5ﬂwm forall1 <6 <2.
Corollary 3.2. Assume f € C?[0,1] attains its minimum at to € (0,1), and
f/(0) 0. Then (Df)(tg) >0, for all 1 <6 < 2.

In the following we state and prove a positivity result which will be used through-
out the text.

Lemma 3.3 (Positivity Result). Let z(t) € C?[0,1], u(t,2) € C([0,1] x R) and
wu(t,z) <0, te(0,1). If z(t) satisfies the inequalities
D°z(t) + a(t)2'(t) + u(t, 2)z <0, te(0,1), (3.1)
2(0) —az'(0) >0, and =2(1)+ B2'(1) >0, (3.2)
where a(t) € C[0,1] and o, 8 > 0, then z(t) > 0, for all t € [0,1] provided o > ﬁ.

Proof. Assume that the conclusion is false, then z(t) has absolute minimum at some
to with z(tg) < 0. Let tg € (0,1), then z'(¢p) = 0. In the following we prove that
(D%2)(tg) > 0. By Corollary the result is true if 2/(0) < 0. If 2/(0) > 0, by
Theorem [B.] there holds

(2 = 8)(D°2)(to) = (6 — 1)t5° (2(0) — 2(to)) — t~°2'(0)
=157 ((6 = 1)(2(0) = 2(t0)) — to2'(0) )
Since a(6 — 1) > 1 and from the boundary condition z(0) > «z’(0), we have
(6 = 1)(2(0) = 2(t0)) = (6 = 1)(a2(0) = 2(t)) = 2(0) — (6 — 1)z(to)-
Thus,
(6=1)(2(0)—2(t0))—t02"(0) = 2(0)—=(0—1)z(to) —t02"(0) = 2 (0)(1~t0) —(0—1)(to)-

Z(0
Since 2/(0) > 0,0 < tp < 1 and z(t) < 0, we have (D%%)(ty) > 0. The above results
together with ,u(to, (to)) < 0, imply

(D°2)(to) + alto)z' (to) + p(to, z(to))z(to) = (D°2)(to) + ulto, 2(to))=(to) > 0,
which contradicts (3.1). If tg = 0, by simple maximum principle, 2/(07) > 0.
Applying the boundary condition z(0) — az’(0) > 0, we have z(0) > 0 and a

contradiction is reached. Similarly, if t; = 1, then simple maximum principle
implies 2/(17) < 0. The boundary condition z(1) 4+ 82'(17) > 0 yields z(1) > 0
and a contradiction is reached. O

Theorem 3.4. Consider problem (1.1)—(1.2). If h(t) + /\% <0, for allu €
C2[0,1] and t € (0,1), then for a > 515 we have

(1) Any lower and upper solutions are ordered.
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(2) The problem (1.1)-(1.2) possesses at most one solution.

Proof. (1) Let v and w respectively, be any lower and upper solutions of the prob-

lem. We have
Dou(t) + g(t)v'(t) + h(t)v + Mk(t,v) >0, t € (0,1), 23
v(0) —a'(0) <0, w(1)+ pv'(1) <0, (3:3)

and
DPw(t) + g(t)w'(t) + h(t)w + Me(t,w) <0, te€(0,1),
w(0) — aw'(0) >0, w(1)+ pw'(1) > 0.
Subtracting (3.3)) from (3.4) and applying the mean value theorem, we have

DO (w —v) + g(t)(w' —v') + h(t)(w —v) + Mk(t,w) — k(t,v)) <0,

ok
D¥(w =) +g(t)(w' =) + (hH) + A5 () (w —v) <0,
where { = yw + (1 —y)v, 0 <y < 1. Let z =w — v, then z satisfies

(3.4)

D%z 1 g(t) + (h(t) n )\%(f))z <0,

with z(0) — «2’(0) > 0 and z(1) + 82/(1) > 0. Since h(t) + )\%(5) < 0, by the
positivity result, Lemma z >0, and thus w > v.
(2) Let uy and uz be two solutions of (1.1)-(1.2). We have

Douy + g(t)u + h(t)uy + Me(t,uy) =0, (3.5)
Dougy + g(t)uly + h(t)us + Me(t,up) = 0, (3.6)

with w1 (0) —auf (0) = uz(0) —auh(0) = 0, and uq (1) + Buf (1) = ua (1) +Pub(1) = 0.
By subtracting (3.6]) from (3.5]), applying the mean value theorem, and substituting
z = uy — uy, we have

ok

Doz +g(t)7 + (h( ) + A%(f))z —0, (3.7)

for some £ between u; and ug, with
2(0) —a2’(0) =0 and 2(1)+ B2'(1) =0. (3.8)

Since h(t )\ak < 0, by the positivity result, Lemma L we have z > 0. On the
other hand are also satisfied by —z and by Lemma we have —z > 0.
Thus, z = O Thls proves that u; = us and problem (|L.1| D has at most one
solution.

The following corollary gives analytical lower and upper bounds estimates of the
eigenvalues.

Corollary 3.5. Consider the eigenvalue problem (L.1)-(1.2), with k(¢,0) = 0 and
o> 6 7. We have the following necessary conditions for the existence of an eigen-
function.

(1) If there ea:iists a negative constant & such that g—ﬁ < € <0, then A <
sup{—h/3%}.
(2) If there exists a positive constant p such that % > u > 0, then A >

inf{—h/%%}.
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Proof. (1) If A > sup{—h/%}, then A\ > —h/% for all ¢ € [0,1]. Since % <0, we
have h(t) + /\% < 0. Thus the eigenvalue problem possesses at most one solution.
Since k(t,0) = 0, it can be easily seen that u = 0 is a solution. Thus the eigenvalue
problem has only the trivial solution and hence no eigenfunction.

(2) If A < inf{—h/%%}, then A < —h/2% for all ¢ € [0, 1]. Since 2% > 0, we have
h(t) + )\g—ﬁ < 0. Thus the eigenvalue problem possesses only the trivial solution
and hence no eigenfunction. O

4. EXISTENCE OF ORDERED SOLUTIONS

In this section, we present a sufficient condition for the non existence of ordered
solutions of the eigenvalue problem (1.1))-(1.2)). This new result will be needed to
prove a uniqueness result in the next section.

Definition 4.1. Let u; # ug be two solutions of ([L.1])-(1.2]). We say that u; and
ug are ordered solutions, if either u; < ug or us < uy for all ¢ € [0,1].

Lemma 4.2. Consider problem (1.1)-(1.2) with g,h € C[0,1] and k € C*([0,1] x
R). A function u(t) € C?[0,1] is a solution of the problem if and only if it is a
solution of the integro-differential equation

a+t ! .
u(t) = m(/o (1= s)"~H(s, u)ds

' -2 1 ! -1
+B(5 — 1)/0 (1—s)° H(s,u)ds) - W~/O (t —s)° L H(s,u)ds,
where H(s,u) = g(s)u'(s) + h(s)u(s) + Ak(s,u).

Proof. Let u(t) be a solution of (I.1)). Applying the operator I° to both sides of
(1.1) and using (2.3]), we obtain

u(t) = co + ert — IPH(t,u(t)) = ¢o + c1t — ﬁ /0 (t —s)° L H(s,u)ds

(4.1)

. . (4.2)
=cp+ it — 6] /0 (t — 5)° " H(g(s)u'(s) + h(s)u(s) + Mk(s, u))ds.

Thus, u(0) = ¢o and u(1) = co +c1 — ﬁ fol(l — )97 1 H(s,u)ds. Differentiating
(4.2) yields
u'(t) = ¢, — D'I°H(t,u) = ¢ — D' TY TP H (t,u)
1 t (4.3)
=C —Ié_lH(t7’U,) =C1 — m‘/o (t—8)5_2H(8,u)dS.
Since § — 1 > 0 and H(s,u) € C[0,1] by Lemma [2.3] we have u/(0) = ¢1, and
1 1
W(l)=c — m/o (1 —s)°"2H(s,u)ds.

Applying the boundary conditions (1.2) and using the fact that I'(6) = (6 —1)I'(6 —
1), we find that ¢y — ac; = 0, and

co+cr— ﬁ /01(1 —5)° "' H (s, u)ds +5(01 - (;(_5)1 /01(1 - 3)6_2H(s7u)d8> =0.

(4.4)
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Substituting ¢y = acy in (4.4) yields

1 1 B 1 B
)(/O (1—s)° 1H(s,u)ds+/6(671)/0 (1-s)° 2H(s,u)ds).

4TI 51
(4.5)
Substitution of ¢y and ¢; back into gives
_ a+t ! 5—1

1 t
+5(5f1)/0 (175)5’2H(5,u)d5> r(15>/0 (t — s)5~LH (s, u)ds.

Conversely, Let u(t) be a solution of (4.1). Substituting

— 1 ! 0—1 ! §—2
V—m(/o(l—s) H(s,u)ds+ﬁ(6—1)/0(1—s) H(s,u)ds)
yields
t

u(t) = ﬁ(u(oﬂ—t) _ /O (t— 5" H(s, u)ds). (4.6)
Applying the differential operator D', we have

/ _ 1 o _ 1 o—

u'(t) = mV—DI H(t,u) = my—[ YH(t,u)
(4.7)

b (u —(-1) /t(t —5)°2H(s u)ds)

I'(9) 0 ’ ‘
Thus u(0) = r(sy and by Lemma u'(0) = sy and hence; u(0) — o/ (0) = 0.
Also,

1
(1) + Bu'(1) = ﬁ(y(aqtl) 7/0 (1= 5)*~ H (s, u)ds

+pBr—p6(6-1) /01(1 - 5)5_2H(s,u)ds)

1
= ﬁ(u(a +5+1) - [/0 (1—5)°"1H(s,u)ds

LB 1) /01(1 - 8)5_2H(5,u)d3]>

:ﬁ<u(a+ﬁ+l)—u(a+ﬁ+l) ~0.

Next, since D°[v(a +1)] =0, 1 < § < 2, application of D? to both sides of (4.6)),
gives

1 t
Dou= 7 / (t — 5"~ H (s u(s))ds| = ~DOI°H(1,u) = ~H(t,u).
I'(0) 0
Thus, u satisfies (L.1)) and the proof is complete. O

We have the following important result.
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Theorem 4.3. Consider problem (LI)-(L.2) with g,h € C[0,1],k € C*([0,1] x
R),u € C?[0,1], and g(t) >0, t € [0,1]. If h(t) + /\% >n > 0, for some positive
constant n, then there exists ag > 0 such that the problem has no ordered solutions
for a > ag.

Proof. Let uy < ugz be two solutions of (|1.1))-(L.2)). We have
1 t
ui(t) = co + ert — IPH(t,ui (1)) = ¢ + 1t — T(8) / (t — )" H(s,uy)ds,
0

t
’LLQ(t) = do + dlt — IéH(t, ’LLQ(t)) = do + dlt - ﬁ / (t - 8)6_1H(S,U2)d8,
0

where ¢; = 41(0), di = u5(0), and H(s,u(s)) = g(s)u'(s) + h(s)u(s) + Ak(s,u(s)).
Let z(t) = ua(t) —u1(t) > 0 € [0,1]. We have

2(t) = do — co + (d1 — 1)t = I (H(t,uz(t) — H(t,wa(2))

(4.8)
2(0) = @2’(0) and z(1) = —32'(1).
Thus,
() =dy — e — DI (H(t, Us) — H(t,ul))
= uh(0) — i (0) = DI' [ 17 (H(t,u2) — H(t,w1) )| (4.9)

ﬁ /Ot(t _ g2 (H(s, ug) — H(s, ul))ds.

Substituting z’ = u, — uf in (4.9) and applying the mean value theorem yields

20 = 0) = =gy | =92 (o)~ )

(s (uz — ur) + A[k(s, uz) — k(s ul)])ds (4.10)

= 2/(0) -

= 0) = s | (= 97 (00)27(6)+ )+ AG(€(0) ) s,

for some £ between w; and ug. Assume by contradiction z # 0, then z(¢) has
a positive maximum in [0,1]. Let ¢z € [0,1] be the first point at which z has a
positive maximum. If {5 = 0, by simple maximum principle, 2/(07) < 0. Applying
the boundary condition in we have z(0) < 0, and a contradiction is reached.
Similarly, if tg = 1, then 2/(17) > 0. Applying the boundary condition in
yields z(1) < 0 and a contradiction is reached. Thus ¢ € (0,1). We have z(tg) > 0,
Z'(tp) = 0 and since 2'(0) > 0, 2/(t) > 0, for all ¢ € [0,¢9]. We consider two cases
for z(0): case 1; 2(0) = 0 and case 2; z(0) = ¢ > 0. If 2(0) = 0, by the boundary
condition , 2'(0) = 0. Substituting the above results in together with
g(s) > 0,s € [0,tg] and h(s) + )\%(5) > n > 0 yields 2'(tg) < 0, which contradicts
Z'(to) = 0. Now, let 2(0) = ¢ > 0. We have
1 fo k
=m0 (0600 + )+ NG (©2()) s

ng [ S B (G
>F(6—1)/0 (to=s)""ds = 75 y5 -1 ~ Ty 0 -

(4.11)
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Substituting (4.11) in (4.10)), for o > g = F(é) to7?, we have
2 (to) < = = 07! <0, (4.12)
and a contradiction is reached. Thus z = 0 and the proof is complete. O

5. EXISTENCE AND UNIQUENESS RESULT

In this section we apply the method of lower and upper solutions to establish
an existence and uniqueness result of the eigenvalue problem (1.1))-(1.2). Given
ordered lower and upper solutions, v(9) (¢) and w(®)(t) respectively, define the set

@, w®] = {f € 20,1 : v < f <w®},
and let Q1(f) = f(0) — af’(0), Q2(f) = f(1) + B (1).
Theorem 5.1. Consider the boundary-value problem (1.1)-(1.2) with o > 5711'

Let v and w(® be an initial ordered lower and upper solutions of (L.I)-(T.2) and
assume that there exists a positive constant ¢ such that

—c<h(t)+ )\% for all u € [V, w®] and t € [0,1]. (5.1)

Let t € (0,1), let v wl) | j > 1, be, respectively, the solutions of
—D%D) — g(t)DvD) 4 ¢ D) = (h(t) + )Y + Ak(t,09Y), (5.2)

Q:1(v9) = Q2(vV) =0, (5.3)

and
—D°w — g(t)Dw) + ¢ w9 = (h(t) + ¢)wl Y + Xk (t,wl =), (5.4)
Q1(w?) = Qa(w)) = 0. (5.5)

Then we have

(1) The sequence v, j > 1, is an increasing sequence of lower solutions of

(2) The sequence w, j > 1, is a decreasing sequence of upper solutions of

forall]>1

4) The sequences {'U(J)} and {w @}, j >0, converge uniformly to v* and w*
respectively, with v* < w*

The proof is a simple generalization to the one obtained in [4]. We shall skip it
as not to impede the presentation of the main results and make the presentation
easier to follow.

Theorem 5.2. Consider problem (1.1])-(|1.2)) with k( t (t,0) # 0. Letv") andwl), j >
0, be as defined in Theorem- Then problem . ) has a unique nontrivial
solution u € [v 0 p(© )] provided one of the followmg conditions holds
(H1) h(t) + )\% <0, for allu € @, w®], t € (0,1) and o > 51
(H2) h(t) + )\% >n >0, for all w € [, wO] and t € (0,1), g(t) > 0 and
a > «g is sufficiently large.
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Proof. First we prove that v* and w* are solutions to (L.I)-(I.2). Since {v()}
converges uniformly and applying the result in [4], we have

— lim D) = —D% lim v = —D%*.

Jj—00 Jj—o0

Also, the uniform convergence of the sequence {v(j )} together with the continuity
of k(t,u) yields
lim k(t,09)) = k(t,v*).

J—00

Applying the above results in (5.2]), we have

lim (— D) — g(t) DoY) 4 ¢ v(j)) = lim ((h(t) + )=t 4 )\k(t,u(j_l))>7

Jj—oo k—oo
—D%v* — g(t)Dv* + ¢ v* = (h(t) + c)v* + Mk(t,v*).

Thus,
Dov* + g(t)Dv* + h(t)v* = —Ak(t,v*)

which together with Q1 (v*) = Q2(v*) = 0 proves that v* is a solution to ([1.1))-(1.2).
Similar arguments can be applied to show that w* is a solution to (1.1))-(L.2]). If
(H1) holds, by Theorem the solution is unique and hence v* = w* = u is the
unique solution of (T.1)-(T.2) in [v(?),w(®)]. If (H2) holds then by Theoremthere
is no ordered solutions. Since v* and w™* are solutions of the problem with v* < w*
then v* = w* = u. Lastly, the condition k(t,0) # 0 guarantees that u # 0. O

Remark 5.3. The condition (H1) in Theorem guarantees the uniqueness of
solutions for the eigenvalue problem (|1.1)-(1.2)) with integer order § = 2, (see [17]
p. 104]), while the condition (H2) is new.

6. THE LINEAR EIGENVALUE PROBLEM
As a special case of problem —, we consider the linear eigenvalue problem
Dou(t) + g(t)u' + h(t)yu = = r(t)u, te€(0,1),1<8<2, (6.1)
uw(0) — au/(0) =0, wu(l)+ pu'(1) =0, (6.2)
where k(t,u) = r(t)u. Here we discuss two cases of r(¢t). First r(¢) > 0 and there
exists a positive constant p such that r(t) > p > 0, and second r(¢) < 0 and there

exists a negative constant £ such that r(¢) < £ < 0. Since k(¢,0) = 0 by Corollary
[3.5] we have for a > 1/(5 — 1),

A> inf (—h—t)) if r(t) > 0,
t€[0,1] r(t)
h(t) (6.3)
A< su ——=), ifr(t) <0.
o te[OI,)l] ( r t)> Q

Thus for h(t) = 0, we have A > 0, if r(¢t) > 0 and A < 0, if 7(¢) < 0. These results
are well-known for the eigenvalue problem — with integer order § = 2, see
[19]. And here we proved that they are valid for any 1 < § < 2. As a simple
illustration consider the eigenvalue problem

Dou(t) + gt)' —u=—Xelu, te(0,1),1<d<2, (6.4)



EJDE-2012/191 EIGENVALUE PROBLEMS OF FRACTIONAL ORDER 11

with boundary conditions (6.2). For a > 5711 the eigenvalues of the problem satisfy

-1
A > inf (f —t) = inf (e*t> =e L
te[0,1] e t€[0,1]

We now consider another special case of the linear eigenvalue problem (6.1))-(6.2])
where g(t) = 0,7(¢) > 0 and h(t) < 0. We have

Dou+ h(tyu = —dr(tu, te(0,1),1<6<2. (6.5)

For ae > 1/(6 — 1) the eigenvalues of the problem satisfy

A> inf <f@)>0

~ tef0,1] r(t)

From the above discussion and numerical results in [, 16, 20] we believe that
the eigenvalues and eigenfunctions of the eigenvalue problem (6.5)-(6.2)) satisfy the

following claim:

Conjecture 6.1. (1) The first eigenfunction ¢1 has one sign on [0,1]. That
is, either ¢1 >0 or ¢1 <0 on [0,1].
(2) The first eigenvalue A1 increases with 6.

We leave these open problems for future work and hopefully they will open new
areas of research for interested researchers. It is well-known that the first eigen-
function of the Sturm-Liouville eigenvalue problem is important and has various
applications. We expect the first eigenfunction of the problem — will play
the same role. Also, if (2) is true, then we can use the eigenvalues of the Sturm-
Liouville problem as upper bounds for the ones of fractional order.

7. CONCLUDING REMARKS

We have studied analytically a class of eigenvalue problems of fractional order
1 < 6 < 2. We have obtained a new positivity result and used it to derive a sufficient
condition (H1):h(t) + )\% < 0, which guarantees the uniqueness of solutions and
ordering of any lower and upper solutions for any a > ﬁ. For the case where
the nonlinear term k(¢,«) in the problem satisfies k(t,0) = 0, analytical upper and
lower bounds estimates of the eigenvalues are obtained. These bounds have closed
forms and can be easily computed. A sufficient condition (H2) for the non existence
of ordered solution is obtained by transforming the problem into equivalent integro-
differential equation. The method of lower and upper solutions is used to obtain
two well-defined sequences of lower and upper solutions which converge uniformly
to a solution of the problem. Under the condition (H1) or (H2) we proved that these
lower and upper solutions converge to the same limit, which is the unique solution
of the problem. We illustrated these result by considering some linear eigenvalue
problems. We believe that these analytical results are useful in the applications
and numerical treatments and leads to better understanding of the problem. While
some results have been established, many open problems are still not verified and
we leave them for future work.
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