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Abstract

The operational calculus is an algorithmic approach for the solution
of initial-value problems for differential, integral, and integro-differential
equations. In this paper, an operational calculus of the Mikusinski type for
a generalized Riemann-Liouville fractional differential operator with types
introduced by one of the authors is developed. The traditional Riemann-
Liouville and Liouville-Caputo fractional derivatives correspond to particu-
lar types of the general one-parameter family of fractional derivatives with
the same order. The operational calculus constructed in this paper is used
to solve the corresponding initial value problem for the general n-term lin-
ear equation with these generalized fractional derivatives of arbitrary orders
and types with constant coefficients. Special cases of the obtained solutions
are presented.
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1. Introduction

In the 1950’s, Jan Mikusinski proposed a new approach to develop an
operational calculus for the operator of differentiation (see e.g. [35]). This
algebraic approach was based on the interpretation of the Laplace convo-
lution as a multiplication in the ring of the continuous functions on the
real half-axis. The Mikusinski operational calculus was successfully used in
ordinary differential equations, integral equations, partial differential equa-
tions and in the theory of special functions. It is worth mentioning that
the Mikusinski scheme was extended by several mathematicians to develop
operational calculi for differential operators with variable coefficients (see,
for example, [8], [9], [32]), too. These operators are all particular cases of
the so called hyper-Bessel differential operator

By =] (3 o) vio) )

An operational calculus for the operator (1) was constructed by Dimovski in
[7]. Details on his construction, and extended theory of the operator (1) as a
generalized fractional derivative can be found also in [25, Ch. 3]. New results
in the field of operational calculus have been presented in the publications by
Luchko and his co-authors (see e.g. [1], [11], [12], [15], [27]-[30], [43]), where
the operational calculi for the Riemann-Liouville fractional derivative, for
the Caputo fractional derivative and for the more general multiple Erdélyi-
Kober fractional derivative have been constructed and applied for solution
of the fractional differential equations and integral equations of the Abel
type.

The theory and applications of fractional differential equations received
in recent years considerable interest both in pure mathematics and in ap-
plications (see, for example, [2]-[6], [13]- [25], [28]-[34], [36]-[38], and [41]).
There exist several different definitions of fractional differentiation. Whereas
in mathematical treatises on fractional differential equations the Riemann-
Liouville approach to the notion of the fractional derivative of order «
(n—1 < a < n € N) is normally used, the Caputo fractional derivative
often appears in applications. The (right-sided) Riemann-Liouville frac-

tional derivative is defined by
mn

(D) (x) = o (7)), > 0 )

where

(J)(z) = = /Ox(a: — ) y(t)dt, a >0, x>0, (3)



OPERATIONAL METHOD FOR THE SOLUTION ... 301

(J%)(2) = y(x), >0
is the (right-sided) Riemann-Liouville fractional integral of order a with
lower limit 0.

The Riemann-Liouville fractional derivative is left-inverse (but not right-
inverse) of the Riemann-Liouville fractional integral, which is a natural gen-
eralization of the Cauchy formula for the n-fold primitive of a function y.
As to the initial value problems for fractional differential equations with
fractional derivatives in the Riemann-Liouville sense, they should be given
as (bounded) initial values of the fractional integral J"~ %y and of its integer
derivatives of order k =1,2,...,m — 1.

An alternative definition of fractional derivative was introduced by Liou-
ville [26, p.10] and rediscovered by Caputo, see e.g. [5],[6], in the framework
of the theory of linear viscoelasticity:

(DY) (z) == (J" ™) (), n—1l<a<neN, z>0. (4)
This definition allows to consider the initial-value problems for fractional
differential equations with initial conditions that are expressed in terms of
a given number of bounded values assumed by the field variable and its
derivatives of integer order.

In [16] another new definition of the fractional derivative was suggested.
The generalized Riemann-Liouville fractional derivative (GRLFD) of order
a and type B is defined as o

(D*Py)(@) = (JH0=) 2 (SO (a), 0. (5)
Here the order @« € R obeys n — 1 < a@ < n € N and the type 8 € R

obeys 0 < 3 < 1. The type B allows to interpolate continuously from the
Riemann-Liouville case D*° = D® to the Liouville-Caputo case D' = D2,

Some properties and applications of the GRLFD are given in [17]. In
particular, fractional stationarity, fractional relaxation and fractional dif-
fusion equations with fractional time derivatives D®? of order o and type
0 were investigated. For fixed order the type of the fractional derivative
was found to determine the type of initial conditions. Explicit solutions to
the corresponding fractional differential equations with general type were
given. As expected, they interpolate smoothly between the results for or-
dinary Riemann-Liouville (type B = 0) and Liouville-Caputo (type § = 1)
fractional derivatives. For fractional diffusion with fractional time deriva-
tives of order 0 < a < 1 and type 0 < 8 < 1 it was shown that there does
not exist a probabilistic interpretation for the unknown function whenever
0 < 8 < 1. These findings extended earlier results [19] on the absence of
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a probabilistic interpretation for Riemann-Liouville diffusion (type = 0)
and disproved claims in the literature according to which the Liouville-
Caputo type B = 1 is the only type relevant for, or consistent with physical
applications. Later GRLFD’s appeared also in the theoretical modeling of
broadband dielectric relaxation spectroscopy for glasses [20]. More recently,
equations involving GRLFD’s with constant coefficients were investigated
in [42].

In this paper, some basic elements of the operational calculus of the
Mikusinski type for GRLFD’s are presented with special emphasis on an
operational method for solving linear differential equations of fractional or-
der with constant coefficients. The plan of the rest of the paper is as follows.
In Section 2, some important properties of the operators D®? needed for
the further discussions are given. Section 3 is devoted to the construction
of the operational calculus of the Mikusinski type for GRLFD’s. In Section
4, the operational calculus is applied to deduce the solution of the general
n-term linear equation with D% derivatives of arbitrary a, 3 and constant
coefficients. Special cases of the obtained solutions are presented.

2. Some properties of the generalized fractional derivative
with types

The Riemann-Liouville, the Liouville-Caputo, and the generalized frac-
tional derivatives ((2), (4), and (5), respectively) are defined as certain
compositions of the Riemann-Liouville fractional integral (3) and ordinary
derivatives. It is clear that these operators play a decisive role in the devel-
opment of the corresponding operational calculi and there should be some
common elements in the operational calculi for all three fractional deriva-
tives. The operational calculus for the Riemann-Liouville fractional deriva-
tive was presented in [8], [11], [15] and the operational calculus for the
Liouville-Caputo fractional derivative in [27], [28]. In this section, some
theorems from there will be cited without proofs.

We begin by defining the function space C,, v € R, which was intro-
duced for the first time by Dimovski in his papers devoted to the operational
calculus for the hyper-Bessel differential operator (see e.g. [7]).

DEFINITION 1. A real or complex-valued function y, is said to belong
to the space C, v € R, if there exists a real number p, p > ~, such that

y(t) = tPyi(t), t >0
with a function y; € C10, c0).
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Clearly, C, is a vector space and the set of spaces C is ordered by
inclusion according to
C,CCs&vy2>0. (6)

THEOREM 1. The Riemann-Liouville fractional integral J¢, o > 0, is a
linear map of the space C,, v > —1, into itself, that is,

J*:Cy — Coqny C C.

For the proof of the theorem see e.g. [29].
It is well known, that the operator J%, a > 0 has a convolution repre-
sentation in the space C,, v > —1:

(Jy)() = (ha 0 y)(2), ha(w) =27 /T(a), ye O, (7)

Here

(g0 f)(z) = / "yl —Hf(t)dt, x>0

is the Laplace convolution. Moreover, the following properties of the Riemann-
Liouville fractional integral are well known:

(JOTMy)(x) = (J1T%y)(x), y € Cy, ¥ > —1, §>0, 7> 0.

(ST (x) = (JFy)(x), y € Cyy v > —1, §>0, > 0. (8)

In particular, it follows from (8) that

(J*. .. J%y)(x) = (J"Y)(x), ye Cy, y> -1, >0, neN. (9)

The GRLFD (5) is not defined on the whole space C. Let us introduce a
subspace of C, which is suitable for dealing with GRLFD’s.

DEFINITION 2. A function y € C_; is said to be in the space Q" |, p >
0,if Dy ecC_yforall0<a<pu, 0<B<I.

REMARK 1. For 8 =0, i.e. for the Riemann-Liouville fractional deriva-
tive, the space Q" from Definition 2 coincides with the function space
introduced in [29], [43].

Obviously, O, is a vector space and %, = C_;. The space Q" 1
contains in particular all functions z that can be represented in the form
z(x) = 27y(x) with v > p and y being an analytical function on the real
half-axis.
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The following result plays a very important role for the applications of
the operational calculus for D®? to solution of differential equations with
these generalized derivatives.

THEOREM 2. Let y € Q%;, n—1 < a < n € N. Then the Riemann-
Liouville fractional integral (3) and the generalized fractional derivative (5)
are connected by the relation

(J*D*Py)(z) = y(x) = Yap(x), = >0, (10)
where
n—1 k—n+a—LBa+pLn dk
T
N — li (1-p)(n—a) )
Yo () P I'(k—n+a—LBa+pBn+1) w0 dak (7 y)), >0

(11)

Proof Forn—1<a<née&Nand0 < g <1, the generalized

derivative (5) can be represented as a composition of the Riemann-Liouville

fractional integral (3) and the Riemann-Liouville fractional derivative (2)
as follows:

(0% n—o dn — n—« n—« (6% n—o,
(D) (z) = (I )dTn(J(l D=y))(x) = (JH= O DerIn=ely) (z).
(12)
Using the formula (8) we get now

(JO‘DO"ﬂy)(m) — (Jajﬁ(n—a)Doc-&-ﬂn—aﬂy)(x) — (Ja—l—ﬁn—ozﬁDa-&-ﬁn—aﬁy)(x).

The formula (10) follows now from the known formula for the composi-
tion of the Riemann-Liouville fractional integral and the Riemann-Liouville
fractional derivative (see e.g. [29], [43]). [

3. Operational calculus for fractional derivatives with types

The formula (10) shows that the generalized derivative of order o and
type [ always corresponds to the Riemann-Liouville fractional integral of
order . The type 3 influences the form of the initial conditions that should
appear while formulating the initial-value problems for the differential equa-
tions. That is why the main part of the operational calculus for D% follows
the lines of the construction of the operational calculus for the Riemann-
Liouville or for the Liouville-Caputo fractional derivatives presented in [11],
[27]-[30], [43].

As in the case of Mikusiniski’s type operational calculus for the Riemann-
Liouville or for the Liouville-Caputo fractional derivatives, we have the fol-
lowing theorem:
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THEOREM 3. The space C_1 with the operations of the Laplace con-
volution o and ordinary addition becomes a commutative ring (C_1,0,+)
without divisors of zero.

This ring can be extended to the field M _; of convolution quotients by
following the lines of the classical Mikusinski operational calculus [35]:
Moy :=Coy x (Coa \{0})/ ~,
where the equivalence relation (~) is defined, as usual, by

(f,9) ~ (f1,01) & (fog1)t) = (go f1)(t).

For the sake of convenience, the elements of the field M_; can be formally
considered as convolution quotients f/g. The operations of addition and
multiplication are then defined in M_; as usual:

[+ﬁ::f091+90f1 (13)

g 5 go g1

foh ok
g g1 gogr

and

(14)

THEOREM 4. The space M_1 with the operations of addition (13) and
multiplication (14) becomes a commutative field (M_1, -, +).

The ring C_; can be embedded into the field M_; by the map (a > 0):
fi o

ha
with, by (7), ha(z) = 2271 /T ().
In the field M_4, the operation of multiplication with a scalar A from
the field R (or C) can be defined by the relation

Because the space C_1 is a vector space, the space M _; can be shown to be
a vector space, too. Since the constant function f(x) = A, > 0 belongs to
the space C_1, we have to distinguish the operation of multiplication with
a scalar in the vector space M_; and the operation of multiplication with

a constant function in the field M_;. In this last case we get
{)\}.f:M.f:{l}.ﬁ_ (15)

g ha g g

Whereas the space C_; consists of the conventional functions, the ma-
jority of the elements of the field M_; are not reduced to the functions
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from the ring C'_; and, consequently, can be considered to be the general-
ized functions or the so called hyperfunctions. In particular, let us consider
the element I = Z—Z of the field M_; that is the identity of this field with
respect to the operation of multiplication:

J haof f
g haog g
The last formula shows that the identity element I of the field M _; plays
the role of the Dirac d-function in the conventional theory of the generalized
functions.
Another hyperfunction, i.e. an element of the field M _; that cannot
be represented as a conventional function from the space C_; that will play
an important role in the applications of the operational calculus for the

generalized fractional derivative is given by

DEFINITION 3. The algebraic inverse of the Riemann-Liouville frac-
tional integral operator J¢ is said to be the element S, of the field M _q,
which is reciprocal to the element h, in the field M _1, that is,

g =L = ha _ ha (16)
ha ha o hg haq
where (and in what follows) I = Z—Z denotes the identity element of the field
M_1 with respect to the operation of multiplication.

The Riemann-Liouville fractional integral J* can be represented as a
multiplication (convolution) in the ring C'_; (with the function h,, see (7)).
Since the ring C_; is embedded into the field M _; of convolution quotients,
this fact can be rewritten as follows:

(7)) = o (1)
(03

As to the generalized fractional derivative D®?, there exists no convo-
lution representation in the ring C'_; for it, but it is reduced to the operator
of multiplication in the field M _1.

THEOREM 5. Let a function y be from the space 0%, n—1 < a < n,
n € N. Then the generalized fractional derivative D®Py can be represented
as multiplication in the field M _; of convolution quotients:

(D*Py)(x) = Sa -y = Sa Y5 (18)
n—1 $k7n+a7ﬁa+ﬂn dF

1' - J(l_ﬂ)(n_a) 0.
I'(k—n+a—LGa+pn+1) xi%l+dxk( y)(x), x>

Ya,p (l’) =
k=0
(19)
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P r oo f. To prove the formula (18), we just use the embedding of the
ring C_; into the field M_; and then multiply the relation (10) with the
algebraic inverse of the Riemann-Liouville fractional integral operator - the
element S,. The obtained relation is exactly the formula (18). ]

Using Theorem 5, the differential equations with GRLFD’s can be re-
duced to algebraic equations in the field M_; of convolution quotients.
These equations can be solved by following the standard techniques. The
obtained solutions belong then to the field M_q, i.e. are the hyperfunctions
and not the conventional functions. The application of other methods to so-
lution of the same equations (say, the Laplace transform method) teaches us
that in many cases the solutions of the differential equations with GRLFD’s
are still conventional functions, i.e. we have to look for mechanisms to rep-
resent some suitable hyperfunctions in terms of conventional functions. To
do so, let us first define some power functions in the field M _;.

Formula (9) means that for « >0, n € N
hp(x) :=hgo...0hq = hpa(z).
—_———
n
This relation can be extended to an arbitrary positive real power exponent:

R () == hya(z), A > 0. (20)

For any A > 0, the inclusion ) € C_; holds true and the following relations
can be easily proved (8 > 0, v > 0):

h,g O hz; == haﬂ o h/a»y = h(ﬂ_‘_'y)a == hlg—‘r’yv (21)
hgl =h), & a1f=ay. (22)

The above relations motivate the following definition of a power function
of the element S, with an arbitrary real power exponent A:

ht, A<,
s ={ 1, A=, (23)
A A>0.

For any «, 8 € R, it follows from this definition and the relations (21) and

(22) that
S-S = 54", (24)

Sgl =8), & aiff = ay. (25)

For the application of the operational calculus to solution of differential
equations with GRLFD’s it is important to identify those hyperfunctions
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from the field M _q, which can be represented by conventional functions,
i.e. as the elements of the ring C'_1. One useful class of such representations
is given by the following theorem (see e.g. [15], [27], [28]):

THEOREM 6. Let the multiple power series

o0
Z aih,._,inzil X e X Z:{L, Z1y...3%n € (C, Qiy,.in € C
i1 yeeeyin=0
be convergent at a point zp = (210, ..., 2n0) With all zpg #0, k=1,...,n.
Then the hyperfunction
oo
25) =527 N i (S2 e x (S50
il’ 7in—0
with 8 > 0, «; > 0, i = 1,...,n can be represented as an element of the
ring C_q: -
Z(Sa> = Z ail,m,inh(ﬁ+a1i1+~~~+anin)o¢(x)a
i1 5eeyin=0

where hq () is given by (7).

The proof of the theorem can be found in [15]. Theorem 6 is a source of
a number of important operational relations (for more operational relations
we refer to [11], [15], and [29]). In the discussions below the relation
1
Sa—p
with p € R (or p € C) plays an important role. Here E, g is the generalized
Mittag-Leffler function defined by (see [10, Vol.3])

= mailEa,a(an)v (26)

o0 k
z
Eqp(z) = Z — a>0, |z] < oo
— I'(ak + B)
Equation (26) can formally be obtained from the geometric series as
o) e} —
So—p i—p I—pha = @ Pt I(ak + ) ’

The m-fold convolution of the right-hand side of the relation (26) gives the
following operational relation:

am—1 ,m a
———— =X Eamapa; ,mEN, 27
(S O)m > ( ) ( )

where h1

ma(z) =) m, a>0, |z < oo, (M) = g(m+i),
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is a function introduced in [40] (see also [23]).
Let 3>0, a; >0, ¢=1,...,n. Then
Sa”
I=3lim AiSa™
with the Mittag-Lefller function

= x’gailE(ma,A..,ana)ﬁa(Alxalaa ce 7)‘nxana) (28)

= I, 2

Eq "_.7%)’1,(21, ceey Zp) = (kyliy ...y ly) = (29)

' kZ:O l1+;nk Lo+ 2in aili)
11>0,...,ln>0

and the multinomial coefficients

|
(kily, ... 0 : w

L x e x !

REMARK 2. In [27], the function (29) was called the ”"multivariate
Mittag-Leffler function”. Because of the close relation of this function to
the multinomial expansion and the multinomial coefficients, we find it more
appropriate to call it the ” multinomial Mittag-Leffler function”.

4. Fractional differential equations with types

In this section, the constructed operational calculus is applied to solve
linear fractional differential equations with generalized derivatives and con-
stant coefficients.

First, some simple fractional differential equations are considered. We
begin with the initial value problem (n—1 < a <n,n e N, 0 < <1, € R)

{ (D*Py)(z) — Ay(z) = g(x),
(30)

lim, o4 %(J(l_ﬂ)("_a)y)(m) =c€R, k=0,...,n—1
The function g is assumed to lie in C'_; and the unknown function y is to
be determined in the space Q.

Making use of the relation (18), the initial value problem (30) can be
reduced to the following algebraic equation in the field M_1 of convolution
quotients:

Sa'y_Ay:Sa'ya,ﬁ"i‘ga

n—1 .,L.kfn+afﬁa+ﬁn

o) = D G o Bat Bt 1)
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This linear equation can be easily solved in the field M _1:

I Sy
Y=VYg TYn = S — A g S0 — A Ya,p (3 )

The right-hand side of this relation can be interpreted as a function from
the space Q%,, i.e., as a classical solution of the initial value problem (30).

It follows from the operational relation (26) and the embedding of the
ring C_; into the field M_;, that the first term in the formula (31), y,
(solution of the inhomogeneous fractional differential equation (30) with
zero initial conditions), can be represented in the form

() = /0 " = 09 By o\ — 0))g(t) dt. (32)

As to the second term, yp, in (31) it is a solution of the homogeneous
fractional differential equation (30) with the given initial conditions and we
have
n—1
Sa xk—n—i—a—ﬁa—‘rﬁn
yn(x) = kzockuk(x)’ uk(w) = Sa— A {F(kz —n+a—Pa+ Bn+ 1)}

(33)

Making use of the relation
xk—n+o¢—,@a+ﬂn
= hk—nta— ()
F(k:—n+a—ﬁa+ﬂn+ 1) k—n+a—PBa+pLn+1

— e _ I
- (k—n-i-a—ﬁa‘i'ﬁn"rl)/a(x) o S(k—n+a—ﬁa+ﬁn+1)/a ’

(34)

the formula (24), and the operational relation (28), we get the representation

of the functions ug(x), k=0,...,n — 1 in terms of the generalized Mittag-
Leffler function: S, k-nta—fartfn
ug(z) }

- Saf)\'{F(k:fn+afﬁa+Bn+1)
Sf(kfn+ozf,3a+ﬁn+l)/a
_ Pa — k(=B n—a) p
= — =
I— XS,

For n =1 this solution was first given in [17]. Putting now the two parts of
the solution together, we get the final form of the solution of the initial-value
problem (30):

0(z) = yo(2) + () = /0 @ 0 BaaNa — gt (35)

a,k+1—(1-8)(n—a) (/\xa).

n—1

+ Z Ck$k_(1_6)(n_a)Ea,k—i—l—(l—ﬁ)(n—a) (Az?).
k=0
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The proof of the fact, that the solution y belongs to the space 2 is straight-
forward (see [28]), and we omit it here.

Whereas the solution of the inhomogeneous fractional differential equa-
tion (30) with zero initial conditions - the function y, - only depends on the
order « of the derivative, the solution of the homogeneous equation - the
function yy, - differs for different values of the type § of the derivative. In
particular, the part y; of the solution takes the form

n—1
yp(x) = Z crup(x), ug(z) = 2 By g (Aa®)
k=0
and 1
un(x) = cpur(@), up(z) = 2" By pianpa(Az?)
k=0

for the Liouville-Caputo fractional derivative (f = 1) and for the Riemann-
Liouville fractional derivative (3 = 0), respectively.

Next, we consider the linear differential equation
> (D7) (@) =My (@) = 9 () (36)
i=1

with the initial conditions

dk
im (A=) (n—ai) _
i (7 y)(@) = o € R, (37)
where i=1,2,...n; k=0,...n—1, n—1<a; <n,neN;0< G, <1; \,\ €
R and the ordering oy > a9 > ... > a, > 0 is assumed without loss

of generality. Then the following algebraic equation in the field M_; of
convolution quotients is obtained

Z)‘i (S*y = S%Ya,5,) — Ay =g (38)
i=1
This linear equation can be easy solved in the field M _q:

I " )\jSaj
Y=9Yg+yph=——""°9+ -

n : yaj,,@j7 (39)
Z NS — ) j=1 Z A S% — )\
=1 =1

where

nz_:l ph—nto;—Bio+6n
Ya,,8, = Ck .
Ja —o F(k—n+aj—ﬂjaj+ﬂjn+1)

From (28) we get
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I §a 1 g-on B
XS A A DA Seima1 — A I—Z(—M)Sz e
1 1=2 =2

n
1=

A ai _ﬁx(al—%) _)‘”m(al—an)> )

)\1$a1_1E(a17(a1—a2)»(a1—a3)7--~a(01—an)),a1<_)\lx Y W

Hence, by (32) we obtain

xT

Yg = )\71 (CB - t)al_lE(al ..... an),01 (Cl (l’ - t)ala s 7Cn(x - t)an) g(t) dt
0
with
A Ai
al:al,cl:—A—l,ai:al—ai,ci:—)\—i,i:2,...,n. (41)
Applying the relations (34) and (28) we get
n . n—1 . o .
S l.k—n—&—a]—ﬁ]a]—o—ﬁjn
Y = Z)‘jn[ Ck T (42)
i S P W I i I'(k—n+oj—Bjaj+Gin + 1)
i=1
n S n—1 3 B
— Z/\jn— chs_( —n+ta;—pBja;+6n+1)
j=1 > XNiS% — A \k=0
i=1
n n-t §—(k—n—pBja;+pBjn+1)
= 2 Na—
j=1 k=0 doNSY — A
i=1
1 Junt S~ (k—n—pFjaj+ai1+pfin+1)
= XZZAM N
3=1 k=0 I— Zz (—/\—1) Seimer — L5
1=
1 n n—1
= N T (e e
j=1 k=0

with b = k —n — B + a1 + Bjn + 1 and the coefficients aq,...,a,, and
C1,--.,Cp given by (41).

If 3 =0, j =1,2,..,n, the solution coincides with the solution of the
linear n-term differential equation with Riemann-Liouville fractional deriva-
tives (see e.g. [27]):



OPERATIONAL METHOD FOR THE SOLUTION ... 313

y = yg + yh;
where 1 2ol
Yn = DY N B ane (z®, L e
Li=1k=0
with b = kK —n 4+ a1 + 1 and the coefficients a1, ..., a,, and ci, ..., ¢, given
by (41).

If 3, =1, j = 1,2,..,n, the solution coincides with the solution of the
linear n-term differential equation with the Caputo fractional derivatives
(see e.g. [27]):

Y=1Yg + Yh,
where 1 Jnonol .
Yn = )\71 Z Z )‘]Ckx e E(al,...,an),b (Clmala s >C7Ll'an)
j=1 k=0
with b = kK + a1 —aj + 1 and the coefficients a1,...,ay, and c1,. .., ¢, given
by (41).

For n = 2 and n = 3, the initial value problem (37) for the equation
(36) was solved in [42] using the Laplace transform method.

If ; = a, i =1,2,..,n, the equation (36) is reduced to the equation
Soxi (D) (@) = Ay (@) = g (x)
i=1

with the initial conditions
dk
im — (JA=Bi)(n—a) - — = —
xli)nOaerﬁ(J y)(z)=c,eR, i=1,2,....,n, k=0,...,n—1,
n
0<a<1l,0<B<L,ANER, i=1,2..n, A:ZAﬁéo.

i=1

Applying the operational method, we get the following algebraic equation

in the field M_; of convolution quotients:

D> A (SYY = Sap) — My =g.
i=1
This linear equation can be easy solved in the field M _q:

Y = Yg+Un

o n

I
Age 27T Age _» ; AjYa,B;-
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By using the operational relation

I 1. A
- — ol Lo
ASe — ) AT e (Ax >

we get .
| o A
Vo= /(ac "By, (A(x 1) ) g(t)dt.
0

On the other hand, the operational relations (34) and (28) lead to the
representations

ga n n-l phk—nta—pBiatpBin
= by

Yh ASQ—A;kzzo lckl“(k—n—i—a—ﬁia—&-ﬁm—l—l)

n n—1 ) ) n n—1 ) )
Sf(k7n7ﬁ1a+ﬁln+1) i Sf(k7n7ﬂ1a+ﬁzn+a+1)
=D D N T A% T iga

i=1 k=0 i=1 k=0 A

1 n n—1 A

~A Z )\ick$k_n_ﬁia+6m+aEa7k—n—ﬁia+ﬁin+a+1 (Axa> .

Let now a; = (n—i+1)a, i = 1,2,..,n, where 0 < o < 1. Then the
solution of the above problem can be represented in terms of the Prabhakar
type Mittag-Leffler function E}'; (t):

I P
Yoz 9= o w9
Z)‘ng_H_l—)\ j:lmzl( 01_7]')
=1

n1+n2+...—|—np:n.

The operational relation (27) leads to the expression
t

yg:/u5<r>g<t—7>d7,

where p n
ug () =YY cimt™™  E (1)

Acknowledgement: The third author was supported by 3 months
postdoctoral fellowship of DAAD during 2008/09 and ICP-University of
Stuttgart.



1]

2]

3]

OPERATIONAL METHOD FOR THE SOLUTION ... 315

References

M.A. Al-Bassam, Yu.F. Luchko, On generalized fractional calculus and
its application to the solution of integro-differential equations. Journal
of Fractional Calculus 7 (1995), 69-88.

Yu.l. Babenko, Heat and Mass Transfer. Chemia, Leningrad (1986),
In Russian.

R.L. Bagley, On the fractional order initial value problem and its en-
gineering applications. In: Fractional Calculus and Its Applications
(Ed. K. Nishimoto), Tokyo, College of Engineering, Nihon University
(1990), 12-20.

H. Beyer, S. Kempfle, Definition of physically consistent damping laws
with fractional derivatives. ZAMM 75 (1995), 623-635.

M. Caputo, Linear models of dissipation whose @) is almost frequency
independent. Geophys. J. R. Astr. Soc. 13 (1967), 529-539 (Reprinted
recently in: Fract. Cale. Appl. Anal. 11, No 1 (2008), 3-14).

M. Caputo, F. Mainardi, A new dissipation model based on mem-
ory mechanism. Pure and Appl. Geoph. 91, No 1 (1971), 134-147
(Reprinted recently in: Fract. Calc. Appl. Anal. 10, No 3 (2007), 309-
324).

I.LH. Dimovski, On an operational calculus for a class of differential
operators. C. R. Acad. Bulg. Sci. 19 (1966), 1111-1114.

V.A. Ditkin, The theory of operator calculus. Dokl. AN SSSR 116
(1957), 15-17 (In Russian).

V.A. Ditkin, A.P. Prudnikov, The theory of operational calculus, which
is generated by the Bessel equation. J. Vichisl. Mat. i Mat. Fiz. 3
(1963), 223-238 (In Russian).

A. Erdélyi, Higher Transcendental Functions, Vols. 1-3. New York,
McGraw-Hill (1955).

R. Gorenflo, Yu. Luchko, Operational method for solving generalized
Abel integral equations of second kind. Integr. Transf. Spec. Funct. 5
(1997), 47-58.

R. Gorenflo, Yu.F. Luchko, H.M. Srivastava, Operational method for
solving integral equations with Gauss’s hypergeometric function as a
kernel. Internal. J. Math. € Statist. Sci. 6 (1997), 179-200.

R. Gorenflo, F. Mainardi, Fractional calculus: Integral and differential
equations of fractional order. In: Fractals and Fractional Calculus in
Continuum Mechanics (Eds. A. Carpinteri and F. Mainardi), Springer
Verlag, Wien - New York (1997), 223-276.



316

[14]

[27]

R. Hilfer, Y. Luchko, Z. Tomovski

R. Gorenflo, R. Rutman, On ultraslow and intermediate processes. In:
Transform Methods € Special Functions, Sofia’94 (Proc. 1st Internat.
Workshop) (Eds. P. Rusev, I. Dimovski, V. Kiryakova), Science Cul-
ture Technology Publ. (SCTP), Singapore (1995), 61-81.

S.B. Hadid, Yu.F. Luchko, An operational method for solving frac-
tional differential equations of an arbitrary real order. Panamer. Math.
J. 6 (1996), 57-73.

R. Hilfer, Fractional calculus and regular variation in thermodynamics.
In:  Applications of Fractional Calculus in Physics (Ed. R. Hilfer),
World Scientific, Singapore (2000).

R. Hilfer, Fractional time evolution. In: Applications of Fractional Cal-
culus in Physics (Ed. R. Hilfer), World Scientific, Singapore (2000).
R. Hilfer (Ed.), Applications of Fractional Calculus in Physics. World
Scientific, Singapore (2000).

R. Hilfer, Fractional diffusion based on Riemann-Liouville fractional
derivatives. J. Phys. Chem. B 104 (2000), 3914-3917.

R. Hilfer, Experimental evidence for fractional time evolution in glass
forming materials. Chemical Physics 284 (2002), 399-408.

S. Kempfle, H. Beyer, Global and causal solutions of fractional dif-
ferential equations. In: Transform Methods & Special Functions,
Varna’96 (Proc. 2nd Intern. Workshop) (Eds. P. Rusev, I. Dimovski,
V. Kiryakova), IMI-BAS, Sofia (1998), 210-216.

A.A. Kilbas, M. Saigo, On Mittag-Leffler type functions, fractional
calculus operators and solution of integral equations. Integr. Transf.
Spec. Funct. 4 (1996), 355-370.

AA. Kilbas, M. Saigo, R.K. Saxena, Generalized Mittag-Leffler func-
tion and generalized fractional calculus operators. Integr. Transf. Spec.
Funct. 15 (2004), 31-49.

A.A. Kilbas, H.M. Srivastava, J.J. Trujillo, Theory and Applications of
Fractional Differential Equations. Elsevier, Amsterdam-Tokyo (2006).
V. Kiryakova, Generalized Fractional Calculus and Applications. Pit-
man Research Notes in Math. 301, Longman, Harlow & J. Wiley, N.
York (1994).

J. Liouville, Mémoire sur quelques questions de geometrie et de
mecanique, et sur un nouveau genre de calcul pour resoudre ces ques-
tions. Journal de I’Ecole de Polytechnique XIII (1832), 1.

Yu. Luchko, Operational method in fractional calculus. Fract. Calc.
Appl. Anal. 2, No 4 (1999), 463-488.



28]

[29]

[30]

[31]

32]

33]

OPERATIONAL METHOD FOR THE SOLUTION ... 317

Yu.F. Luchko, R. Gorenflo, An operational method for solving frac-
tional differential equations. Acta Mathematica Vietnamica 24 (1999),
207-234.

Yu.F. Luchko, H.M. Srivastava, The exact solution of certain differen-
tial equations of fractional order by using operational calculus. Com-
put. Math. Appl. 29 (1995), 73-85.

Yu.F. Luchko, S.B. Yakubovich, An operational method for solving
some classes of integro-differential equations. Differential Equations
30 (1994), 247-256.

F. Mainardi, Fractional relaxation-oscillation and fractional diffusion-
wave phenomena. Chaos, Solitons and Fractals 7 (1996), 1461-1477.
N.A. Meller, On an operational calculus for the operator B, =
t=Dt**1D. J. Vychisl. Mat. i Mat. Fiz. 6 (1960), 161-180 (In Rus-
sian).

M.W. Michalski, On a certain differential equation of non-integer or-
der. Zeitschrift fir Analysis und ihre Anwendungen 10 (1991), 205-
210.

M.W. Michalski, Derivatives of Non-Integer Order and Their Applica-
tions. Dissertationes Mathematicae, CCCXXVIII, Polska Akademia
Nauk - Institut Matematyczny, Warszawa (1993).

J. Mikusinski, Operational Calculus. Internat. Ser. of Monographs on
Pure and Appl. Mathematics 8, Pergamon Press, N. York-London-
Paris-Los Angeles (1959).

K.S. Miller, B. Ross, An Introduction to the Fractional Calculus and
Fractional Differential Equations. J. Wiley, New York (1993).

1. Podlubny, Solution of linear fractional differential equations with
constant coefficients. In: Transform Methods € Special Functions,
Sofia’94 (Proc. 1st Internat. Workshop) (Eds. P. Rusev, I. Dimovski,
V. Kiryakova), Science Culture Technology Publ. (SCTP), Singapore
(1995), 227-237.

I. Podlubny, Fractional Differential Equations. Mathematics in Sci.
and Engineering, Vol. 198, Academic Press, New York (1999).

I. Podlubny, A.M.A. El-Sayed, On two definitions of fractional deriva-
tives. Preprint No UEF-03-96, Kosice, Slovak Academy of Sciences,
Institute of Experimental Physics (1996).

T.R. Prabhakar, A singular integral equation with a generalized
Mittag-LefHler function in the kernel. The Yokohama Math. J. 19
(1971), 7-15.



318 R. Hilfer, Y. Luchko, Z. Tomovski

[41] S.G. Samko, A.A. Kilbas, O.I. Marichev, Fractional Integrals and
Deriwatives: Theory and Applications. Gordon and Breach Science
Publ., N. York-London (1993).

[42] 7. Tomovski, R. Hilfer, Fractional Calculus with generalized fractional
differentiation operators and Mittag-Leffler functions. Submitted.

[43] S.B. Yakubovich, Yu.F. Luchko, The Hypergeometric Approach to In-

tegral Transforms and Convolutions. Kluwer Academic Publishers,
Dordrecht-London (1994).

L Institute for Computational Physics
University Stuttgart
Pfaffenwaldring 27, 70569 Stuttgart, GERMANY

e-mail: hilfer@ical.uni-stuttgart.de

2 Beuth Hochschule fiir Technik Berlin
Fachbereich II Mathematik - Physik - Chemie
Luzemburger Str. 10, 13353 - Berlin, GERMANY

e-mail: luchko@bht-berlin.de
Received: December 17, 2008

3 Department of Mathematics
Sts. Cyril and Methodius University, PO Box 162
91000 - Skopje, MACEDONIA

e-mail: zivoradt@yahoo.com



