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1. Introduction

The Langevin equation has been applied to describe phenomena that have stochastic properties.
First, Langevin equation [14] used for a particle submerged in a fluid with Brownian motion.
Langevin equation has various versions which proposed in different fields. For instance, Pineda and
Stamatakis [19] investigated the stochastic modelling of surface reactions by using reflected chemical
Langevin equations. In [15], based on Langevin equation, molecular dynamics simulation was used in
the study of structural, thermal properties of matter in different phases. Moreover, the modified
Langevin equation was applied as a macroscopic stochastic nonlinear model of many geophysical
processes in [3]. Mendoza-Méndez et al. [18] proposed a dynamic equivalence between the longtime
dynamic properties of atomic and colloidal liquids by a more formal fundamental derivation of the
generalized Langevin equation for a tracer particle in an atomic liquid.

The study of existence results of equations with applications in engineering industries and
modeling different processes is gaining much importance and attention. Recently, Fallah and
Mehrdoust studied [5] the existence and uniqueness of the solution to the stochastic differential
equation of the double Heston model which is defined by two independent variance processes with
non-Lipschitz diffusion. The existence of global mild solutions was obtained for the incompressible
nematic liquid crystal flow in the whole space in [22]. Marasi et al. [17] studied the existence and
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uniqueness of positive solutions for nonlinear fractional differential equation boundary value
problems by using new fixed point results. = For some recent works on existence results,
see [7-12,16,21].

According to the applications of Langevin equation, on the existence theory of solutions for this
class of equations is an important subject. Ahmad and Nieto [1] discussed the existence of solutions
of nonlinear Langevin equation involving two fractional orders with Dirichlet boundary conditions as
follows:

Df, (“DE, + ) x () = f(1,x(t), t€(0,1),
x0) =y, x() =7, 0<a,B<],

where ‘D is the Caputo fractional derivative of order a, f : [0, 1] X X — X is a continuous function,
X is a Banach space, A is a real number and y;,y, € X. Also, they introduce a g-fractional variant
of nonlinear Langevin equation of different orders with g-fractional antiperiodic boundary conditions
in [2].

Fazli and J. Nieto [6] investigated the existence and uniqueness of solutions for nonlinear Langevin
equation of fractional orders with anti-periodic boundary conditions as:

‘DY, (DY, + ) x(1) = f(t,x(r)), t€(0,1),0<a< 1, 1 <B<2,
x(0)+x(1)=0, ‘DS, x(0)+ “DE x(1) =0, D*x(0)+ D2x(1) =0,

where the function f : [0, 1] X R — R is continuous and A is a real number and Z)%i is the sequential

fractional derivative. Recently, the existence and uniqueness of initial value problems for nonlinear
Langevin equation involving three fractional orders was studied in [4]

This manuscript is concerned to study the existence and uniqueness of solutions a generalization
of the nonlinear Langevin equation of different fractional orders with four-point boundary conditions
provided as:

Dy, (DG, +y)x(0) = f (1.x(0.x (1), 1€ 0. 1), (1.1)

x0)=x()=x0)=x1)=0, 0<a<1,2<B<3, (1.2)
where “D” is the Caputo fractional derivative of order «, f : [0,1] X RXR — R is a continuous
function and v is a real number. Under suitable assumptions on part of nonlinear and by application of
the fixed point theory, we obtain the existence results of the considered problem.

The paper is scheduled as follows: In Section 2 are recalled some necessary preliminaries from
fractional calculus. Next, we obtain the Green functions corresponding to the problem. In section 3 is
devoted to the existence and uniqueness of solutions for boundary value problem (1.1) and (1.2). Also,
an example to illustrate our results is given. Finally, we propose some conclusions.

2. Preliminaries

In this section, we present some definitions and lemmas which are needed for our results.

Definition 2.1. [13, 20] The Riemann-Liouville fractional integral of order p > 0 of a function g :
(0, 00) — R is defined by

1 )
If. g(w) = F_(p)](; (w — sy g(s)ds,
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provided the right-hand side is pointwise defined on (0, o).

Definition 2.2. /13, 20] The Riemann-Liouville fractional derivative of order p > 0 of a continuous
function g : (0, 00) — R is defined by

1 a\" re e
D&é’(”) = F(m——p) (%) [) (w— )" 18(5)0'&

where m = [p] + 1, provided that right-hand side is pointwise defined on (0, 00).

Definition 2.3. [13,20] For a function g given on the interval [0, o), the Caputo fractional derivative
of order p > 0 of g is defined by

. 1
‘Dp.g(w) = F(m——p) f(w — )" g™ (5)ds,

where m = [p] + 1.

Lemma 2.4. [13,20] Let a,8 > 0 and n € N, then the following relations hold:

1) Dy If, (1) = f(D),
2) DLISf(t) = DIOF @), (if B> )
3) DL ) =17 F@), (ifa>p),

I'(B+1
4 Is (t—-af = 5 Cﬁﬁ;jl) (t—a)**?,

5) D, (1 —af = gy (1 = a)f™.

Lemma 2.5. [13] Let p > 0. Then, the fractional differential equation “D°u(t) = 0, has a general
solution as

u(t) = ag + art + art> + - + ap ",
forsomea, € R, k=1,...,m—1,andm = [p] + 1.
Lemma 2.6. [13] Let p > 0. Then, we have
L. °Dhut) = u®) + ap + ait + -+ + @ "',

wherea, € R, k=1,...,.m—1,and m = [p] + 1.

Lemma 2.7. Let y € C[0, 1], a unique solution of boundary value problem for following fractional
Langevin equation

D, (D, +y)x(1) =y (), 1€(0,1),
xO)=x(H)=xX0)=x1)=0, O0<a<l1,2<B<K3,

is given by
1 1
x(f) = f G (t,5)y(s)ds + f H(,s)x(s)ds,
0 0
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where
(t= )"+ (@ + D2 = (@ +2) 2| (1 = )™ <
. +(a+ - D = 142) (1 = )72, o
CEI=rarp
(@ + D2 = (@ + 2) 1| (1 = ) .
K S,
+ (CU +ﬁ _ 1) (ta+l _ ta+2) (1 _ S)a+ﬁ—2 ,
and
Y@=y e — @+ DR -t
. +y(a—-1) (t‘”z - t“”) (1-15)272, ST
H(l, S) = m
@ y [(a, +2) ! — (o + 1)[(”2] (- s)a—l .
<s
+y (CX _ 1) (t(x+2 _ toz+l) (1 _ s)a—2 ,
Proof. For 2 < < 3, Lemma 2.6 yields
‘D*x(t) = I§+y(t) —yx(f) + co + 1t + o,
where cg, ¢, ¢, € R. Also, for 0 < @ < 1, we have
o4 t<y+1 2t(z+2
x(t) = ITPy(t) — yIS x () + ¢ +c +c + 3. 2.1)

FT@+1) 'T@+2) ‘T(a+3)
By the condition x (0) = 0, we give c3 = 0. Differentiation of (2.1) with respect to ¢t produces

a—l @ 2ta+1

a+f-1
X () =L""y(t) - =l x (@) + cOF(a) + Cll"(a D + Czl"(a ) (2.2)

The condition x’ (0) = 0, for (2.2), implies that ¢y = 0. Now, by conditions x (1) = 0 and x" (1) = 0, we
give

1 : a+f-1 : a—1 1 2 _
F(a+/3)j; (=9 y(”"s‘mfo (L= x@ds + ey Y a1 - O &)

2

1 : a+p-2 Y : a-2 1 _
—F(a/+ﬁ—1)fo (1-1) y(s)ds——r(a_l)j; (1-1) x(s)ds+clr(a+1)+c2r(a+2)—0,
2.4)

respectively. By solving the system of (2.3) and (2.4), we obtain

1
¢l = Mf (1—s)“+'8_2y(s)ds—r(a+3)f (1 = )" y(s)ds

IFa+p-1)
yl"(oz+3) o1 yF(a+2) o2
F( ) f (1—=295)"" x(s)ds — F(a—l) f (1- x(s)ds,
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and
(@+ DT (@+3) (! w1 I'(@+3) a+B-2
¢ T @t f (1-15) y(s)ds — mf (1-13) y(s)ds
T (@+3) 2 _ v+ DI a+3) _ el
xm—nf” ST l&ls)x@ﬁ

By substituting the values of ¢y, ¢y, ¢z, ¢2 in (2.1), then we give

1 ! _ y ' _
- - _atp-1 _ a1
x(t) = F@ +ﬁ)j(: (t—5) y(s)ds r@ f(; (t— )" x(s)ds

l.a+2 l.a+1

1
@+ — @+ D) ﬁfo (-5 x(s)ds 4+~ ) f (1 — )2 x(s)ds

ta+l _ t(t+2 1 1 t(t+2 _ 2 ta+l
— f (1 _ S)(I+ﬁ—2 y(S)dS + (a + ) (a, + ) f (1 _ S)(H',B—l y(S)dS
0 0

IN'a+B-1) I'(a+p)
(=P 4 (@ + D2 = @+ 2) 1 (1 - 5"
ZL( [(a+p)
(@+B-1) (ta+1 _ ta+2) (1- S)a+ﬁ72
+ Fath) ]y(s)ds
e+ D2 = (@ + 24| (1= 9™ + (@ + B = D) (10 = 22) (1 - )
+ft Fatp) y(s)ds
tf—y (- §)TPL 4 vy [(a + )t — (@ + 1) t‘”z] (1 —s)*!
+L[ (@)
y(@-1) (ta/+2 _ l.a/+]) (1- S)a—z
+ @ ]x(s)ds
tyl@+2) e = (@ + D21 -5 +y (@ =D - ) (1 - 9"
+[ @ x(s)ds

1 1
= f G (t,s)y(s)ds + f H (¢, s) x(s)ds.
0 0

3. Main results

In this section, we propose the existence results of Langevin differential equation of fractional orders
(1.1) and (1.2). Let the Banach space B = C'[0, 1] be equipped with the norm:

|lx|| = max |x(¢)| + max |x'(¢)]. 3.1
te[0,1] t€[0,1]
To prove the main results, we need the following assumptions:
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Ap) f:10,1] x R x R — R is continuous function.
A,) There exists a constant w > 0 such that

lf(t,x,y) = ft,u, V) <w(x —ul + [y =),

forall £ € [0, 1], x,y,u,v € R.
Aj3) There exists a nonnegative function o~ € L[0, 1] such that

[f(t, x, 9| < o) + ailx]™ + azlyl™,

where a;,a, e R"and 0 < 71,75 < 1.

For the sake of convenience, we define the following constants:

%K, = {4(a+1)+2ﬂ} K = { 2a+4 + 2(a/+l)(a+2)} K =K+ o,

i
— | lyl4a+1 _ | yIQa+ yl(a+1)(a+ _
L= { T(a+1) }"52 - { T(@) + Ta+1) },~£ =L+ L.

Theorem 3.1. Under the hypotheses (A|) and (A3), the fractional Langevin Eqs (1.1) and (1.2) has a

solution.

Proof. We define the operator Z : B — B as follow:

1 1
(Zx) (@) = f G(t,5) f(s,x(s), x" (5))ds + f H (¢, s) x(s)ds. (3.2)
0 0

Lemma 2.7 implies that the fixed points of the operator Z in (3.2) are the same solutions of the
boundary value problem (1.1) and (1.2). We consider a ball U, = {x € B, ||x]| < r} so that
max {4Kloll, 4a, )", (4, K)' 7 4rL) < . For any x € U, and by (A3), we show that

ZU, c U,, then

(Z0) (0] < r(a;w) fo (= " |F (5. (50, ()] ds

ta+l + ta+2

1
e ————————— _ a+p-2 ,
+F(a+,8—1)f0 (1-s) |f (5. x(s), X' (5))| ds

(@+ D2+ (@+2) et [t e )
T(a+p) f (1-1y) ﬁ1|f(s,x(s),x(s))|ds+
+[(ax+2)t"+1 + (@ + 1)f*+2 F'(yl) f (1 =9 |x(s) ds
|’)’| ta+2 + ta+1 a )
t— Ta-1) f (1- |x(s)| ds

< r(a—-kﬁ)jo\ (t_ s)a/+ﬁ—1 (O'(S) + allx(s)lﬁ + azlx/ (S) |T2)ds

2 1
T | (e O a9 ds

2+ 3

1
+1"(Q—+IB) ﬁ (1- S)m—ﬁ_l (O_(S) + Cl1|x(S)|Tl + a2|x’ (s) |T2)ds

AIMS Mathematics
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I'(@) I' (@)
1*B 20+ 3 }

< (ol + @™ +a2rT2){F(a+B+ D F(a+,8) "T@+p+D

Iyl Qa+3)lyl | 2l
+”X“{r(a+1)+ T@+1) +F(a)}

< (ol + ar™ + a>r™) {

4@+D+28)  [Wd@+1)
T@+B+1) ) "\ T@+1)
=(loll + air™ + a,r™) K, + rLy,

and

1 t
|(-ZX), (l)| < F(CK'F—,B—I)L (t— )" |f (s, x(s), X’ (s))|ds

D 2 a+1 1
- F)(a : gyjl))t fo (1= ™2 |f (5, x(5), ¥ ()| ds

(@+ 1) (a+2) (t"” + t")
I'(a+p)

|7| t -2 |7| (a+1)(@+2) (t‘l + t<1+1)
ey J, O s + =

M@+ e + @+ | .
Fa-D fo (1 =97 |x(s)lds

1
f (1= )| (5, x(5), X' (9))| ds
0

—+

o 20+3 2@+ D) (a+2)

T@+B) T@+p & T(@+p+D
et 2@+ D(@+2)  |ylQa+3)

+”x”{r(a)+ Ta+) | T }

< (lo|| + a r™ + ar™) {

S(||0'||+a1r“+a2r72){ @+ (@+1)(a+ )}

T@+f)  T@+B+1)
r{|7|(26¥+4) N 2lyl[(a+ 1) (a +2)
I'(@) I'lae+1)

So by (3.3) and (3.4), we have

1l

max [(Zx) (1) + max [(Zx)' (1)
(loll + air™ + axr™) (Ky + Ko) + r (L) + Ly)

(ol + air™ + ar™>) K +rL
r r r r

—+—+-—+-=
4747471

IA

IA

IVIIIXIlf( 5 ds (2()1+3)|7|||3€||f(1 9" ds 2|7|||X||f(1 972 ds

1
f (1 — )" x(s)| ds
0

} = (ol + a1r™ + axr™) K, + rL,.

(3.3)

(3.4)

Next, we prove that the operator Z is completely continuous. The functions f, G (¢, s) and H (¢, s) are
continuous, hence the operator Z is continuous. Let M = max |f (¢, x(¢), x’ (¢))| + 1, for any x € U,

te[0,1],xeU,
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and 11,1, € [0, 1] such that #; < ,, we have

I(Zx) (1) = (Zx) (1) < F(a/1+,8) ]: (ty = )™ f (5, x(5), X' (5)) ds
_F(al+ B fol (ty = )™ f (5, x(5), X' (5)) ds
(tg+1 _ t(11+1) + (t(2r+2 _ tir+2 1 g /
+ T@iB-1) fo (1-y) I (s, x(s), x" (s))ds
+1 ta+2 _ ta+2 + +2 ta+1 _ ta+1 1
N (CY )( 2 lr()a, +(Z) )(2 1 ) \fo‘ (1 _ S)a+’8_1f(S,X(S), X (S))ds

1
+||(@+2) (157 - “+1)+(a+1)(rg+2 5+ r(y)f (1 - )" x(s)ds

(t¢21+1 _ ta+l ta+2 ta+2
+ 1 — )2 x(s)d
v F(a— D f ( x(s)ds
2M
< “" (-t a+p - toz+ﬁ ta+,3
" T(a+p+1 )(2 X +1"( +,8+l)( )
(gt =) + (1572 = 12) @+ D(52 =692 + (@ +2) (g4 — 1)
M
" T(@+p) " T@+B+D)
2r b/l a r|7| 1% a I"|’)/| a+1 a+1 a+2 a+2
F( +1)(2—t1) +1"( +1)(l2 tl)+m[(r2 — 1 ) (l2 —1 )]
l"l')/l a+1 a+1 a+2 a+2
FasD [@+2) (5" =) + (@ + D) (1572 - 1572 (3.5)

Also,

1 2
(Zx) (82) = (Zx) ()] < |r(a+—ﬁ_1) fo (12 = )" f (5, x(5), X' (5)) ds

1 gl
_m ﬁ (tl — S)a+ﬁ—2f(s’ x(s),x' (S)) ds

(@+1) (tg - fi') +(a+2) (zg“ _ ﬂlHl)

1
’ Ta+B-1) fo (1= )" f (5, x(5), 5’ (9)) ds

(@ + 1) (@+2)| (5 - 1) + (18

N fa—f(f)]fl(l— )P f (5, x(5), X' (5)) d
R ; S s, x(s8), x" (s))ds

fz (ty — )% x(s)ds —

14 B a-2
C-1)J, f (t1 — )" " x(s)ds

Y
Fla-1) Jo
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+ ye+Di@+2) [(r‘z’” —i) (tg - t?)] fl (1 - 9" x(s)ds
I'(@) 0

2 a+1 ta+1 1 ta ta
7[(a+ )(t2 )+(a/+ ! f (1 - 5" x(s)ds
I'a-1)

“Ta+p ™ T(@+pB)

[(a + D& 1)+ (@+2) (té”l - t?“)]

M a+p-1 L(oﬁﬁ 1 ta+,6 1)

M
T@+p

ULM( DG+ =)+ (8 - )]

ryl W (et ey, T@+ D@ +2) 1/ 00 on ¢
m(tz—t) F(a)(tzl_tl N+ Tt D (57 =) + (15 — 1)
L2 (@4 2) (87 -7 + @+ 1 (E -] (6

By (3.5) and (3.6), clearly that the functions (t, — #;)**"™, t;”ﬁ_i - ‘”ﬁ_ ,(b—1)"" (i =0,1) and

tg” - t‘f” (j = 0,1,2) are uniformly continuous on [0, 1]. Then, Z (U,) is equicontinuous and the

Arzela—Ascoli theorem implies that Z (U,) is compact, hence the operator Z : U, — U, is
completely continuous. Therefore, by the Schauder fixed-point theorem, we conclude that the
problem (1.1) and (1.2) has a solution. O

By applying Banach fixed point theorem, we prove the uniqueness of solution of the problem (1.1)
and (1.2).

Theorem 3.2. Let the assumptions (A1—As) are satisfied, then the boundary value problem (1.1) and
(1.2) has a uniqueness solution provided that = Y| + ¥, < 1, where

~ ldw 8D _ 3ow 18Dyl
Vi = T@+B+1) T(a+1) Y2 = FT@+B+1) T+’

Proof. For any x,y € B, t € [0, 1] and by condition (A;), we give

mzma»«zwa»sfziqﬁl:a—w“”qumuxfu»—f@wayumds

(@+ D" + (@ +2) 1!

I'(@+p)

1
\f<1—ﬂﬁ”ﬁf@m@xxw»—fuyuxymmds
0

AR 2| (s, (50, (50) = f (53 )| d
+F(a+ﬁ—1)f( DA XD = S 300 YN s
lyl

e )f(t )™ |x(s) — y(s)l ds

A [(@+2) e + (@ + 1) 2]
I'(@)

f (1= )" x(s) = y(s)l ds
0
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lyl [fwz"'ta“] : a2
e f (1 - )72 |x(s) - y(s)|ds

w||x vl ap1 g 5W||X yllf a+p-1
r(a+ﬁ)f( ) Tt (L=oyds

2w |lx — | b2 |7’|||JC yllf 9 d
r(a+/3—1>f(1 S @ b T

LSl =yl ot gg 5 2=l o2
T (@) f(l r( -1 f(l ds

<wl|x- yll{r(a+ﬁ+1) F(a+,8+1) F(a/+,3)}

|’y|l‘a 5|)/| 2|7|
+”x_y”{r(a+ D T@+n T(“>}

14w 81yl 3 B
S”x_y”{r(a+,8+1)+F(a+1)}_wlllx il (3.7)

and

1 t
|(ZX)’ 0= (Ty) (f)| < l"(oz+—ﬁ—1)]0‘ (t— )" |f (5, x(s), X'(5)) = f (s, y(s),y'(s))| ds

(@+1)(a+?2) (t‘”‘ + t")

1
_ )+l / _ ’
+ F(CY +ﬁ) L (1 S) |f (S, x(s),x (S)) f(S,y(s),y (S))|dS

(@+ D"+ (@ +2) 1!

1
T@+B-1) I} (1 - s5)*F2 |f (s, x(s), x'(s)) = f (s, y(s),y’(s))| ds

b’l ' a-2 _
s [ =9 —ylds
[yl (e + 1) (e + 2) (1 + 2*1)
f (1= )" x(s) — y(s)| ds
I'(@) 0
M@+ + @+ D L
+ Fa-D f(l—s) |x(s) — y(s)lds
wlx =yl ) 12W||JC y||f a+p-1
F(a+ﬁ—1)f(t )52 ds (1 — )™ ds
Swllx —yll a+B=2 |7||| —)’||f -2
F(a+,8—1)f(1 st T Ty ), s
12|7|||JC M ol g 5|7’||| =l jo2
T() f(l T-1) f(l as
a+,31 12
<wix= y”{r( B "T@+B+1) F(a+,8)}

Iyl ot 12 ]yl 51yl
+”x_y”{ T@ T@+h F(cx)}
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36w 18yl \ .
Sllx—yll{r(a+ﬂ+1)+F(a+1)}—!ﬁzllx M- (3.8)

Using (3.7) and (3.8), we obtain
1Zx =2yl < ¢ llx =y,

where iy < 1. Hence the operator Z is a contraction operator and the contraction mapping principle
implies that the problem (1.1) and (1.2) has a unique solution. O

In the following examples, we investigate the existence and uniqueness of solutions to fractional
Langevin equations.

Example 3.3. Consider the following nonlinear Langevin equation of fractional orders

{ DY, (4D}, + £)u) = fau.u ), 1€ O, 1), 59)

u@)=u()=0, v ©0)=u"(1)=0,

2
where f(t,u(t),u'(t)) = tan~' t + (t - %) (u(t))™ + é(u’(t))”, 0 < 71,72 < 1. Observe that the function
f is continuous, also

1
i @) < 1+ = 3P + élu’(t)l”

A

4 1
< 1+ =lu@®" + —|u' ().
9 e
Thus, the assumptions (A;) and (A,) are satisfied and Theorem 3.1 implies that the problem (3.9) has a

solution.

Example 3.4. Consider the following boundary value problem of fractional orders

427 (3.10)

DS (DY +0.1)u (1) = L0 ¢ (0, 1)
w©=u()=0, ' ©)=u(1)=0,

Here, B = 2.8, @ = 0.8,y = 0.1 and f(t,u(t),u'(t)) = %“1);“(’) Clearly that the function f is

continuous and

|f(t’ M(t), u,(t)) - f(t’ V(t), V,(t))l

IA

4(t+ 1) (lu(t) V(t)|+|tan u(f) — tan V(t)l)

r ., ,
m (I’ (@) = V' (0)| + |u() — v(2)]).

— 1 _ __ldw 8lyl _  14(1/16) 80.1)
Sow = 15 also, ¥, = FatprD) | Ta+D) — 10828+ T T@8+D) 0.2358 and
— 36w 8yl _ _36(1/16) 1800.H) ~
¥y = TaptD T Ta+D — TO8+28+D T T8+ ~ 0.5516, then ¥, + ¥, =~ 0.7874 < 1. Hence the

assumptions (A1-As) are satisfied. Thus by applying Theorem 3.2, the BVP (3.10) has a unique
solution.

AIMS Mathematics Volume 7, Issue 1, 1333-1345.



1344

4. Conclusions

We have provided a generalization of the nonlinear Langevin equation of fractional orders with
boundary conditions. By considering the Banach space C'[0, 1] be equipped with the norm ||x|| =
maxeo,17 |X(#)| + max,epo,1; [x’'(#)|, under the assumptions (A;) and (A3), we have shown the existence of
solution for BVP (1.1) and (1.2). Then, the uniqueness of solution of the problem is proved by Banach
fixed point theorem. Also, we have proposed an example to illustrate the results. In future researches,
we can investigate the Langevin equations with different fractional derivatives and new boundary value
conditions. Moreover, the existence results for the stochastic type of Langevin equation has not been
studied so far.
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