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ON EXISTENCE AND UNIQUENESS OF SOLUTION OF FUZZY
FRACTIONAL DIFFERENTIAL EQUATIONS

S. ARSHAD

ABSTRACT. The purpose of this paper is to study the fuzzy fractional differen-
tial equations. We prove that fuzzy fractional differential equation is equivalent
to the fuzzy integral equation and then using this equivalence existence and
uniqueness result is establish. Fuzzy derivative is consider in the Goetschel-
Voxman sense and fractional derivative is consider in the Riemann Liouville
sense. At the end, we give the applications of the main result.

1. Introduction

The study of theory of the fuzzy differential equations has been growing rapidly.
In many cases of the modeling of real world phenomena, fuzzy initial value problems
appear naturally, because information about the behavior of a dynamical system
is uncertain. In order to obtain a more adequate model, we have to take into
account these uncertainties. Significant results from the theory of fuzzy differential
equations and their applications can be found in [11], [13], [15], [18], [21] and [24].

Fractional calculus stems from the beginning of theory of differential and in-
tegral calculus [17],[19]. Fractional differential equations are a powerful tool for
modeling many systems in various areas of sciences. There are many systems in
nature with a complex behavior and fractional order model capture the properties
of these kinds of systems but classical integer order model neglect such properties.
Fractional differential equations have played an important role in many fields such
as astrophysics, electronics, diffusion, material theory, chemistry, control theory,
wave propagation, signal theory, electricity and thermodynamics (see [14],[22]).

The concept of solution of fuzzy fractional differential equations was first intro-
duced in [2]. Generally, in fuzzy case, the fuzzy fractional differential equation

Diy(t) = f(t,y(t)), lim ' 9(t) = yo, (1)
t—0t
is not equivalent to fuzzy integral equation
y(t) = yot " "+ 10 (t,y(t)). (2)

In [4], we established the existence and uniqueness of the solution of fuzzy frac-
tional integral equation (2). Obviously, each solution of integral equation (2) is also
a solution of (1). Also in [5], we have given the existence and uniqueness of frac-
tional differential equation with fuzzy initial condition. Fuzzy fractional integral
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equations have been studied in [1]. Explicit solutions of fuzzy fractional differential
equations have given in [3]. In [20] fuzzy laplace transform method have proposed
to solve fuzzy fractional differential equations and modified Euler Method have
presented in [16] to solve fuzzy fractional differential equations.

In this paper, we use the concept of Goetschel-Voxman derivative was defined
in paper [10]. In the definition of this derivative non-standard fuzzy subtraction is
used. The relation between Goetschel-Voxman derivative and other fuzzy deriva-
tives can be found in the paper [7]. The advantage of this derivative is that we can
use integration by parts formula and this formula does not work in case of other
kind of fuzzy derivatives. We prove that fuzzy fractional differential equation (1) is
equivalent to fuzzy integral equation (2). Using this equivalence the existence and
uniqueness of solution of (1) is establish. For basic results related to differentiation
and integration of fuzzy numbers we refer [8] and [10].

In case of Hukuhara derivative (H-derivative), the diameter of the solutions is
nondecreasing as the time goes ahead. This property is major obstacle in ap-
plication of H-differentiability in fuzzy mathematical modeling. In [23] authors
gave comparative analysis of some alternative approaches, but this shortcoming
was solved by Bede and Gal in [6] where they introduce the strongly generalized
differentiability.

This paper is organized as follows: In section 2, we recall some basic and well
known results related to fuzzy numbers and fractional differential equations. In
section 3, we proved the existence and uniqueness of the solution of fuzzy fractional
differential equations. At the end in section 4, we conclude the paper by providing
the applications of the existence and uniqueness theorem.

2. Preliminaries

Let E denote the set of all fuzzy numbers. We recall that y : R — [0,1] is a
fuzzy number if it satisfies the following properties:
(i) There is a unique & € R such that y(&) =1,
(ii) [y]® =cl{¢ € Rly(&) > 0} is bounded in R,
(iii) y is strictly fuzzy convex on [y]°, i.e.,

y( A& +(1-N)&) > min{y(&1),y(&2)} for all &,& € [y]o,fl # & forall A€ (0,1)

(iv) y is upper semi-continuous on R.
Let y € E. Then for each « € (0, 1], the set

" ={¢eR; y(§) = a},

is called the a-level set of y.
Theorem 2.1. [8] Let y € E and for each o € [0, 1],

yi(a) = minfy)* and yo(a) = max[y]*,
then we have
(1) y1,y2 € C[0,1] = {u : [0,1] = R; u is continuous on [0,1]},
(#i) y1 is monotone increasing and yo is monotone decreasing,
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(12d) y1(1) = y2(1).
Conversely, if x(a), z(a) : [0,1] — R satisfy the above conditions (i) — (iii), denote
_ [ swp{ee01]:z(e) <€ < z(a)}, €€[x(0),2(0)],
vo-{3 £ [2(0).2(0)]
Then there exists y € E such that [y]* = [z(a), z(a)], y1(a) = z(a), y2(a) =
z(a), a € [0, 1].

In [1] parametric representation of fuzzy number was introduced, i.e. y € FE
can be written as y = (y1(a),y2(a)), a € [0,1]. (for sake of simplicity we write
y = (y1,y2)). Therefore fuzzy number y € E can be considered as a continuous
curve {(y1(a),y2()) : @ € [0,1]} in R2. For t € R, the membership function has

the following form:
17 5 = t’

e (§) = { 0, &+t
Then we have t € R C E, [u:]® = [t,t] for all a € [0, 1], therefore the parametric
representation of ¢ € R is ¢t = (¢,¢), a € [0,1].
For w = (u,v) € C[0,1] x C[0, 1], define the norm

= max max{fu(a)l. [o(e)]}.

It is obvious that C[0, 1] x C[0,1] is a Banach space.
For y = (y1,42),2 = (21,22) € E, k € R, we have the following operations based
on Zadeh’s extension principle,

)y®z=(y1+21,92 + 22),

i) yoz=(y1 — 22,92 — 21),

o (]{iyl, k‘yg), k‘ Z 0,

111) key= (l{iyg,k’yl), k <O0.

It is easy to see that E is not a linear space under these operations. In [8] the
following operations were introduced.

For all y,z € E, define y — z = (y1(a) — z1(a), y2 () — 22()), « € [0,1].

E-FE={w:w=y—z y,z € E}.

If the H-difference (Hukuhara difference) of y and z exists, then y — z is the H-
difference of y and z.

Remark 2.2. [8] i) E — E is a linear subspace of C[0,1] x C[0,1], and
a)y@z=y+zforally,zeE.

b) k@y=k-yforall k€[0,00) forally € E.

where ”+7, 7-” are additive and product operations in linear space C|0, 1] x C[0, 1].
ii) F is a closed convex cone in Banach space C0, 1] x C]0, 1].

In this paper, ”®”, 76”7, ” ®” represent operations based on Zadeh’s extension
Principle, 7 +7, 7 =7, 7.” stand for operations based on linear space, if they agree,

we use the later. We define a metric d on E by

d(y,z) = S du([y], [2]%),
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where dp is the Hausdorff metric defined as
du([y]*, [2]*) = max{|y1 (@) — 21 ()], [y2(c) — 2z2()]}.

It is well known that (E, d) is a complete metric space. We list some properties of
the metric d:

dly+w,z+w) =d(y, 2), d(Ay, Az) = |A|d(y, 2), (3)
d(y,2) < dly, w) + d(w, 2 @
d(\y,vy) < |X = 7ld(y,0) (5)

for all y,z,w € E and A,y € R.
Let T C R be an interval, y : T'— FE be a fuzzy function, and tg € T'. If for each
e > 0, there exists § > 0, such that

d(y(t),y(to)) <,

for all ¢ € T with |t —tg| < J, then y is said to be continuous at tg. If y is continuous
at each point of T, then y is said to be continuous on T. We denote by C(T, E) the
space of all continuous fuzzy functions on 7.

Let a > 0 and r > 0. We need the following notion before proceeding further.

CT([Ova]vE) = {y € O((Oaa]vE) : t:Ep]d(try(t)va) < 00}7

and on this set we define the metric d, by

dr(y,z) == t:}ép]trd(y(t% z(t)).

Also, d,(y,0) will be denoted by ||y||,. Clearly, C([0,a], E) = Co([0,a], E).
Theorem 2.3. (C.([0,qa],E),d,) is a complete metric space.

Proof. Let {yn}>2, be a Cauchy sequence in C,([0,a], E). Then for each ¢ > 0
there exists M € N such that d,(yn,ym) < € for all n, m > M. That is,

sup t"d(yn(t), ym(t)) <e, for all n, m > M,
t€(0,a]

Let z,(t) := t"y,(t), n > 1. Then

sup d(zn(t),zm(t)) <e, forall n,m> M.

t€(0,a]
This implies that {z,}5%, is a Cauchy sequence in the complete metric space
C([0,a], E). Therefore z, converges uniformly to z € C([0,qa], E).
Let y(t) :=t""2(¢), t € (0,a]. Clearly y € C((0,a], E). we have

dr(Yn,y) = tgl[ép]t”d(yn(t%y(t))

= sup d(t"yn(t),t"y(t))
te[0,a]

= sup d(zn(¢),2(t)) = 0, as n — oo.
te(0,a]
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Hence y,, converges to y. Since {y,} C C,([0,a], E), we have

sup d(t"yn(t),0) < oo, for all n > 1. (6)
te[0,a]

Now using the inequality (4), we obtain

sup d(t"y(t),0) < sup [t"d(y(t),yn(t)) + d(t"yr(t),0)]

te[0,a] te[0,a]
< sup td(y(t),ym(t) + sup d(t"ya(t),0).
te[0,a) t€(0,a]

Therefore by the convergence of y,, and from inequality (6), we get

sup d(t"y(t),0) < oco.
te(0,a]

Hence y € C,-([0,a], E). Thus C,([0,a], E) is a complete metric space. |

Let y : [a,b] — E be a fuzzy function, ty € [a,b] and w € E. If for each € > 0,

there exists § > 0, such that
TCEEIP
t—to

for all ¢t € [a,b] with |t — to] < 4, then y is said to be derivable at t;. We denote
y'(to) = w or Ly(ty) = w. If y is derivable at each point of [a,b], then y is said
to be derivable on [a,b]. Obviously, if y : [a,b] — E is derivable at tg, then y is
continuous at %.
We denote by C1[0,a] the space of functions y(t) which are continuously derivable
on (0,a] and have the derivative y'(t) of order 1 on (0, a] such that y'(t) € C,[0, a].

Proposition 2.4. [8] Let y : [a,b] — E be derivable on [a,b] and y(t) = (y1(t, a),
ya(t, @), t € [a,b], a €]0,1]. Then
d d
ey (& <
(0= ((Gn(ta o)), ac il
provided this equation defines a fuzzy number y'(t) € E.

Remark 2.5. [8] i) If y : [a,b] — E is derivable on [a,b], then y is H-derivable
(Hukuhara derivable) on [a,b], and the H-derivative is the same as the derivative.
That is to say on an interval derivability is equivalent to H-derivability.

ii) If y : [a,b] — E is Riemann integrable on [a,b], then the parametric representa-
tion of its integral is given by

/by(t)dt = (/b y1(t, a)dt, /b yg(t,a)dt> , a,beT, ael0,1]

Also, we know that the fuzzy integral is a fuzzy number.

Lemma 2.6. Let y : [a,b] — F and z : [a,b] — E be integrable on [a,b]. If the
function g : [a,b] = R defined by

g(t) == d(y(t), 2(t))

is Riemann integrable on [a,b]. Then
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b b b
d( / y(t)dt, / z(t)dt) < / d(y(t), 2(8))dt.

Proof. Tt can be proved easily using the Riemann sum. (]
The following results are given in [8].

Theorem 2.7. Let f : [a,b] = E be continuous on [a,b], then the fuzzy function
F :a,b] — E given by

F(t) :/ f(s)ds, t € [a,b],

is derivable on [a,b] and
F/(t) = f(t)a le [avb}'

Corollary 2.8. Assume that f : [a,b] — E is continuously derivable on [a,b], then

b
| #oi= o) - fa),
where f(b) — f(a) is the H-difference of f(b) and f(a).

Theorem 2.9. Let ¢ : [a,b] — R be continuously derivable and y : [a,b] — E be
continuously derivable. Then

b b
/ y(t) (B)dt = [p(t) - y(B)]" — / (1) (1)t

Let y be a real valued function on [0, a]. The Riemann-Liouville fractional integral
1%y of order ¢ > 0 is defined by

Iy(t) = ﬁ/@ (t — )7 1y(s)ds, 0<t<a,

provided that the expression on the right hand side is defined.

The Riemann-Liouville fractional derivative Dy of y of order 0 < ¢ < 1 is
defined by d
Dy(t) = ﬁflfqy(t), 0<t<a,

provided the expression on right hand side is defined.

Lemma 2.10. Let ¢ > 0 and y : [0,a] — E be such that y(t) = (y1(t, ), y2(t, a))
for allt € [0,a] and « € [0,1]. Then the family of pairs
1

Foi= (1 [ =9 mtsadts, o [ (6= ats.tis) e o

define a fuzzy number u € E such that (u1(a), us(a)) = Fy.

) =
Proof. Fix t € [0, a], then by Theorem 2.1(i), y1(., @), y2(., @) € C([0,1],R), for all
a € [0,1]. Tt is easy to see that Iy, (¢, ) and I%ys(t, ) are continuous with respect
to . From Theorem 2.1(ii), we have y;(a) < y1(58) for o < 3, then
1 I

[ t — ) Ly (s, )ds < —— — )1ty (s s
w1 [ =9 mGs0)ds < g [ s s
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therefore I%y; is monotone increasing with respect to «, similarly, ys is monotone
decreasing. y € E implies y1 (1) = y2(1) which gives

L ' — ) 1y (s s:L t —5)T Yyy(s S

Hence by Theorem 2.1 there exists a fuzzy number u € F such that (u1 (), us(a)) =
F,. O

Let y € C([0,al], E), where y = (y1,y2), we define the fractional integral of order
q > 0 of y by

[ !
1) = (s [ €= mts. s, s [0 s s ) e o)
I'(q) Jo I'(q) Jo
Proposition 2.11. Let p,q > 0 and y € C([0,a], E). Then
Ipqu — Ip-&-qy.
Proof. Similar to the proof of Lemma 4.1 in [4]. O

Let y € C([0,al], F), where y = (y1,y2). We define the Riemann-Liouville frac-
tional derivative of order 0 < ¢ < 1 of y by

d _,_
Diy(t) = S 11y ).

The Riemann-Liouville derivative D%y(t) can be represented parametrically as fol-
lows

o 1 d [ Y 1 d [ Y
Dy(t) = <F(1—Q)Clt/o (t—s) yl(sva)d&m%/o (t—s) yz(SaOé)d8>a
where o € [0, 1].

Lemma 2.12. Let x : [0,a] — E be a continuous function and g : R? — R be such
that g(t,s) is non negative and non decreasing with respect to t and continuous
with respect to s and %g(t,s) is continuous with respect to t. Then the function
G :[0,a] —» E given by

G(t) = / olt, s)z(s)ds, t € [0,d],

is derivable and

G'(t) = g(t, t)x(t) +/() %g(t,s)x(s)ds, t €10,al. (7)

Proof. For any h > 0 and by Proposition 3.5 in [8], we have

t+h
G(t+h) = /0 g(t+ h,s)x(s)ds

t+h t
/t g(t + h,s)x(s)ds + /0 (g(t + h,s) — g(t,s))z(s)ds

+/0 g(t, s)x(s)ds
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Now using Lemma 2.6, equation (3) and inequality (5), we have
d (}11 ® (Gt + h) — G(t)),9(t, t)x(t) + /0 aggt’S)m(s)ds>
1/t " og(t,s)
d (h/o (g(t+ h,s) —g(t, s))x(s)ds,/o 5 x(s)ds)
1 t+h
d <h /f g(t + b, )2 (s)ds, g(t,t)x(t))
/ ( t+hs ) —g(t, s) (s ),8g((9t£s)x(5))ds
+%/ d(g(t + h,s)x(s), g(t,t)xz(t))ds
/t —g(t,s) Oy(t,s)
ot
E

[d( (t+ hys)a(s), g(t, s)a(s)) + d(g(t, s)z(s), g(t, 5)z(t))

( ( s)x(t), g(t,t)x(t))]ds
t+h =R
+% /t (g(t+ h,s) —g(t,s))d(z(s),0)ds

IA

IN

d(z(s),0)ds

IN

g(t+h,s) —g(t,s) 9g(t,s)
h ot

d(z(s),0)ds

IN

t+h
-|-%/lt g(t, s)d(xz(s), z(t))ds
1 t+h R
Jrﬁ/t lg(t,s) — g(t,t)|d(x(t),0)ds — 0 as h 0.

by the continuity of z(¢) and the results in analysis. Similarly, we have

¢
d (ilz ® (G(t) — Gt —h),g(t, t)x(t) +/ 3g§925£<9)x(8)d8> —0 ashlO0.
0
Therefore lim + @ (G(t+h) — G(t)) and lim + ® (G(t) — G(t — h)) exist. It follows
h—0 h—0
that G’(t) exists and (7) holds. O

Lemma 2.13. Let 0 < g < 1.Then the following assertions are true:
a) If y(t) € C1-4([0,al, E), then

DiI%(t) = y(t) for all t € (0,a].
b) If I'"y(t) € C1_,([0,a], E), then
1!

1Dy(0) = y(t) - Ty

I'~9y(0) for all t € (0,a].
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Proof. a) Using the definition of fractional derivative, Proposition 2.11 and Theo-
rem 2.7, we obtain

d d
arq — Zgl-qyq —_ gl
DUy = ZITUI() = 1'y()
d t
= @, y(s)ds = y(t).

b)By the definition of fractional integral and Lemma 2.12, we get

D9y (1) ﬁ /0 (t — 5)7 L Dy(s)ds
1 d [ 4 a
= ] %/o (t — s)1D%y(s)ds.

Now by Theorem 2.9, we have

L ' a9 — 1 ' _Sqi 1=-9,(5)ds
Ty J, (s = [
1 qrl—0q t

g / (t — 5)= =y (s)ds]

= ﬁ[_tqﬂ_qym)—&-ql—‘(q)lq(ll_qy(t))]
—t4 1—q L
= mf y(0) + I'y(t).

Hence
1Dy (D) = y(6) — S 1-y(0)
y(t) =y(t) — =1 "1y(0).
I'(q)
3. Existence and Uniqueness

Consider the following fuzzy fractional differential equation

Dy(t) = f(t,y(1)), (8)

where 0 < ¢ < 1, and f :[0,a] x E — E is continuous on (0,a] x E.
A fuzzy function y : (0,a] — E is a solution of fuzzy fractional differential equation
(8) if it is continuous on (0, a] and

Dy(t) = f(t,y(1)),

for all ¢ € (0,a]. We can associate with the fuzzy fractional differential equation
with the following initial condition

lim ¢!~ %y(t) =y € E. 9)

t—0+
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Remark 3.1. Let 0 < ¢ < 1 and y(t) € C1_4((0, a], E). Using a similar proof as in
Lemma 4.1 in [4], we have

a) If
lim ¢!~ %(t)=b € F,
i, )
then
I'9%(07) := lim I'"9y(t) = bI(q)
Y : im Yy q).
t—0+
b) If

lim I'"%(t) =c€ E,

t—0+

and if there exists the limit lim ¢'~9y(t), then
t—0+

tlirél+ 70y = ﬁ
Lemma 3.2. Let 0 < g< 1, K >0, and a > 0. Define
G={(ty) €0,a] x E:y€E fort=0 and d(t' %y,yo) < K else },
and assume that the function f : G — E is a continuous and bounded in G and
there exists a constant A > 0 such that,
d(f(t,u), f(t,v)) < Ad(u,v),
for all (t,u), (t,v) € G. If y(t) € C((0,al], E), then y(t) satisfies the relations (8)
and (9) if and only if y(t) satisfies the integral equation
y(t) = yot® ' 4+ IUf (¢, y(t)). (10)
Proof. Suppose y(t) € C((0,a], E) satisfy (8),(9), we define u(t) := f(¢,y(t)). By

assumption, u is a continuous function and

u(t) = J(t,y(1)) = Dy(t) = L (r-uy) ),

Thus &(I'~9y)(t) € C1-4([0, a], E). Therefore I'~9y(t) € C1_,([0,a], E). Applying
17 to both sides of (8) and using Lemma 2.13 (b), we have

1!
I'"9(0) = 11 (t, y(t)).

['(q)

y(t) —
Therefore by Lemma 3.1,
y(t) = yot T + T (t,y(t)).

Suppose that y € C((0,al, F) satisfy (10). Applying D? to both sides of (10) and
then using Lemma 2.13(a), we obtain

Dy(t) = DY(yot" ')+ DU (t,y(t))

The following theorem help us to prove the next result.
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Theorem 3.3. [9] Let (U,d) be non empty complete metric space, and let 3, > 0
(o]
for all n € {0,1,2,...} be such that > B, converges. Moreover, let the mapping
n=0
T :U — U satisfy the inequality
d(T"u, T"v) < Brd(u,v)
for all n € N and for all w,v € U. Then the operator T has a unique fixed point
u* € U. Furthermore, for any ug € U, the sequence {T™ug}52, converges to the
above fized point u*.
Theorem 3.4. Let 0 < qg<1, K >0 and a* > 0. Define
G={(t,y)€0,a*] xE:y e FE fort=0 and d(t'Ty,yo) < K},
and assume that the function f : G — E is a continuous and bounded in G and
there exists a constant A > 0 such that,

A(f(t, ), £(t,0)) < Ad(u,v), a1
for all (t,u), (t,v) € G. Then there exists a unique solution y(t) € C((0,al, E) to
the Cauchy problem (8) and (9), where

oommin 7 (TOEDE) |

with M := sup d(f(t,y),a) and a being a positive number such that

(ty)eG
1
~ I'(2q) > g
a < .
(F(Q)A
Proof. Define the set

U:={yecC((0,a],E): sup d(t'"%y,y0) < K}.
te(0,a]

U is a closed subset of the complete metric space C1_4([0, a], E). Therefore U is a
complete metric space. We define the operator T : U — C1_4([0, a], E) by

Ty(t) == yott ™ + ﬁ / (t— )91 (5, (s))ds.

In order to prove the desired result, it is sufficient to prove that the operator T
has a unique fixed point. Note that for y € U, Ty is also a continuous function on
(0, a]. Moreover,

ATy (1)) < d(&q) / (t—s)q-lﬂs,y(s))ds,ﬁ)

ti-a t g1 ~
< / (t— )7 1d(f (5, y(5)), 0)ds
timap [t g1
< 71—‘(q) /O(tfs) ds
aM
<

Flg+1) =
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for ¢t € (0,a]. This shows that the operator 7' maps the set U into itself. Now we
show by induction that for y, z € U,

o " AaT(q)\"
Iy =1 < () = 2l (12)

For n = 0, this statement is trivially true. Suppose that (12) is true for n > 1.
Then from inequality (11), we have

||Tn+1y _ T7z+12H17q
= sup t"Ud((T"Hy(t) - T 2(1)),0)

te(0,a]
= sup t'79d((TT™y(t) — TT"2(t)),0)
te[0,a]
= s L ([ =9 ) — 16,70, 0)
t€[0,a] ['(q) 0 ’ ’ 7
< s tl_q/t(t—s)q_ld(f(s Ty(s)) — f(s,T"(s))),0)ds
B te[ol,)a] I'(q) Jo Y ’ 7
i 1—q ! _ g\l _qm 0
< Q) ti}g)a]t /O(t $)I7 (T y(s) — T"2(s)),0)ds
i . 1—q ' _&)q4—1.9—1,1—¢ n _qm 0
< ) t;}él,)a]t /O(t )11 s Td(T y(s) — T"2(s)),0)ds

A t
< —||[T"y —T"2||1—4 sup tl_q/ (t—s)T 1597 ds
I'(q) ! tej0.a] 0

= () iy -l

Now using induction we get (12). Therefore we can apply Theorem 3.3 with 3,, =

n oo
(Al‘fg;)q)) . It remains to show that the series > f3,, is convergent. Since a < @
n=0

A;g;)q)> < 1. Thus by Theorem 3.3, there

exists a unique solution of the integral equation (10). Then using Lemma 3.2 yields
the existence and uniqueness of the Cauchy problem (8) and (9). O

and the definition of @ implies that (

4. Examples
Example 4.1.

lim t'~y(t) = (1|3]4),
Jim #7740y (t) = (1[314)

{ Day(t) = My(t) + b(2)

where t € [0,a], 0 < ¢ <1, A > 0, and lim ti=ay(t) = (1/3|4) € E is a fuzzy
t—0
triangular number, that is, lim+ t1=y(t) = 2a+ 1,4 — a) for a € (0,1]. If we put
t—0
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y(t) = (y1(t, @), ya2(t, ), then DIy(t) = (D1 (t, ), Diys(t, ). Thus we have

Diyi(t, o) = Ayi (¢, @) + bi(t, a),

hm t1=9y (t,a) = 20+ 1, (13)
and

Diys(t, a) = Ay2(t, @) + ba(t, ),

hm 1 yy(t,a) =4 — (14)

solution of (13) and (14) are given by (see [14])
200+ 1 k
(t0) = T B ) + [ (= 57 B (A = 5))bs (s ),
q 0
and
4d—o ,_ t _1
ya(t,) = s M)+ [t = )7 By (M~ 5)7)ba(s @)ds,
I'(q) 0
where
= (Aa)n
q q )\tq Z n_|_ 1

Example 4.2.

qu(z —Ay(t) +b(t), A =0

q _
Tim 110y (1) = (1[3]4). 5)
We obtain the following system
Dy (t, ) = —Aya(t, @) + b1 (¢, ), lim ti=9y (t,a) = 2a+ 1,
Dys(t,a) = —Ay1(t, ) + ba(t, @), hrél+ ti=yy(t,a) = 4 — o,
t—
or
Diz(t) = Az(t) + B(¢),
lim ¢'79%(t) =
Jim $5792(t) = ¢, (16)
where
y1(t, o) 0 -A by (¢, a) 200 +1
z(t) = , A= , B(t) = c=
y2(t, o) -2 0 ba(t, @) 4—a

Using the same method as in [12], we obtain the solution of (16). It is given by
¢
#(t) = 17 Eg o (At")c + / (t = )17 By q(A(t — 5)7)B(s)ds,
0

where
) Wit) 0 0 —Wa(t)
0o t?)*
Eqq(Ath) =327, % - + )
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and
B e (Atq)Qk & )\tq 2k+1
Wl(t)_;r(q(%ﬂ ZI‘Zq K1 1))
Let
O )2k 4(2k+1)g—1 0 )\2k+142(k+1)g—1
Si(t) = —— S3(t) = _ .
prs T'(g(2k + 1)) = I'(2q(k+1))
Then
Sl (t) —SQ (t) 2c + 1 U1 (t, Oé)
tq_lE(Lq(Atq)c = -
—Sa(t)  Si(t) 41—« Us(t, @)
where

Ui(t,a) = S1(1)(2a + 1) = S2(t)(4 — ), Ua(t,a) = S1(1)(4 — @) — Sa(t) (20 + 1)

if we take

then we get

/0 (t — S)Q—lEq’q(A(t — S)Q)B(s)ds _

Then we obtain
y1(t, ) = Ui (t,a) + fo Vi(t, s, a)ds,
ya(t, @) = Us(t, ) + [y Valt, s, )ds.

It easy to see that (y1(t, a),y2(t, ) define a fuzzy number, and therefore it is the
solution of the fuzzy fractional differential equation (14).
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