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This volume contains the successfully invited and accepted submissions (see [1-9]) to a Special
Issue of MDPI’s journal, Mathematics in the subject area of “Operators of Fractional Calculus and
Their Applications”.

The subject of fractional calculus (that is, calculus of integrals and derivatives of any arbitrary
real or complex order) has gained considerable popularity and importance over the past four decades,
due, mainly, to its demonstrated applications in numerous diverse and widespread fields of science
and engineering. It does indeed provide several potentially useful tools for solving differential,
integral, and integro-differential equations, and various other problems involving special functions of
Mathematical Physics and Applied Mathematics as well as their extensions and generalizations for
one and more variables.

The suggested topics of interest for the call of papers for this Special Issue included, but were not
limited to, the following keywords:

Operators of fractional calculus

Chaos and fractional dynamics

Fractional differential

Fractional differintegral equations

Fractional integro-differential equations

Fractional integrals

Fractional derivatives

Special Functions of Mathematical Physics and Applied Mathematics
Identities and inequalities involving fractional integrals

Here, in this Editorial, we briefly describe the status of the Special Issue, as follows:

Publications: (8 + 1);

Rejections: (16);

Article Average Processing Time: 43 days;

Article Type: Research Article (8); Review (0); Correction (1)

L

Authors’ geographical distribution:

Canada (2)

Korea (2)

Japan (1)

India (1)

Thailand (1)

Slovakia (1)

People’s Republic of China (1)
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Taiwan (Republic of China) (1)
Jordan (1)
USA (1)

The very first work to be devoted exclusively to the subject of fractional calculus, was published

in 1974. Ever since then, numerous monographs and books as well as scientific research journals have
appeared in the existing literature on the theory and applications of fractional calculus.

Several well-established scientific research journals, published by such publishers as (for example)

Elsevier Science Publishers, Hindawi Publishing Corporation, Springer, De Gruyter, MDPI, and others,
have published and continue to publish a number of Special Issues in many of their journals
on recent advances in different aspects of the subject of fractional calculus and its applications.
Many widely-attended international conferences, too, continue to be successfully organized and held
worldwide ever since the very first one on this subject in USA in the year 1974.

Conflicts of Interest: The author declares no conflict of interest.
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Abstract: This paper introduces a new analytical technique (NAT) for solving a system of nonlinear
fractional partial differential equations (NFPDEs) in full general set. Moreover, the convergence
and error analysis of the proposed technique is shown. The approximate solutions for a system of
NFPDEs are easily obtained by means of Caputo fractional partial derivatives based on the properties
of fractional calculus. However, analytical and numerical traveling wave solutions for some systems
of nonlinear wave equations are successfully obtained to confirm the accuracy and efficiency of the
proposed technique. Several numerical results are presented in the format of tables and graphs to
make a comparison with results previously obtained by other well-known methods

Keywords: system of nonlinear fractional partial differential equations (NFPDESs); systems of nonlinear wave
equations; new analytical technique (NAT); existence theorem; error analysis; approximate solution

1. Introduction

Over the last few decades, fractional partial differential equations (FPDEs) have been proposed
and investigated in many research fields, such as fluid mechanics, the mechanics of materials, biology,
plasma physics, finance, and chemistry, and they have played an important role in modeling the
so-called anomalous transport phenomena as well as in theory of complex systems, see [1-8]. In
study of FPDEs, one should note that finding an analytical or approximate solution is a challenging
problem, therefore, accurate methods for finding the solutions of FPDEs are still under investigation.
Several analytical and numerical methods for solving FPDEs exist in the literature, for example; the
fractional complex transformation [9], homotopy perturbation method [10], a homotopy perturbation
technique [11], variational iteration method [12], decomposition method [12], and so on. There are,
however, a few solution methods for only traveling wave solutions, for example; the transformed
rational function method [13], the multiple exp-function algorithm [14]), and some references
cited therein.

The system of NFPDEs have been increasingly used to represent physical and control systems
(see for instant, [15-17] and references cited therein). The systems of nonlinear wave equations play an
important role in a variety of oceanographic phenomena, for example, in the change in mean sea level
due to storm waves, the interaction of waves with steady currents, and the steepening of short gravity
waves on the crests of longer waves (see for example, [18-22]). In this paper, two systems of nonlinear
wave equations with a fractional order are studied; one is the nonlinear KdV system (see [23,24]) and
another one is the system of dispersive long wave equations (see [24-26]).

Some numerical or analytical methods have been investigated for solving a system of NFPDEs,
such as an iterative Laplace transform method [27], homotopy analysis method [28], and adaptive

Mathematics 2017, 5, 47; d0i:10.3390/ math5040047 3 www.mdpi.com/journal /mathematics
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observer [29]. Moreover, very few algorithms for the analytical solution of a system of NFPDEs have
been suggested, and some of these methods are essentially used for particular types of systems, often
just linear ones or even smaller classes. Therefore, it should be noted that most of these methods
cannot be generalized to nonlinear cases.

In the present work, we introduce a new analytical technique (NAT) to solve a full general system
of NFPDE:s of the following form:

Dlui(z,t) = fi(® ) + L+ Noit, m; —1 < q; <m; €N, i=1,2,...,n,

Fiu; ) , (€]
o (x,0) :ﬁki(x), ki=0,1,2,...,mi—1,i=1,2,...,n,

where L; and Nj are linear and nonlinear operators, respectively, of # = (%, ¢) and its partial
derivatives, which might include other fractional partial derivatives of orders less than g;; f;(%, t) are
known analytic functions; and D} are the Caputo partial derivatives of fractional orders g;, where we
define i1 = (%, t) = (u1 (X, 1), up(%,t),...,un (%, 1)), = (x1,x2,...,%,) € R

The goal of this paper is to demonstrate that a full general system of NFPDEs can be solved
easily by using a NAT without any assumption and that it gives good results in analytical and
numerical experiments. The rest of the paper is organized in as follows. In Section 2, we present basic
definitions and preliminaries which are needed in the sequel. In Section 3, we introduce a NAT for
solving a full general system of NFPDEs. Approximate analytical and numerical solutions for the
systems of nonlinear wave equations are obtained in Section 4.

2. Basic Definitions and Preliminaries

There are various definitions and properties of fractional integrals and derivatives. In this section,
we present modifications of some basic definitions and preliminaries of the fractional calculus theory,
which are used in this paper and can be found in [10,30-35].

Definition 1. A real function u(x,t), x,t € R, t > 0, is said to be in the space Cy, 1 € Riif there exists a real

number p(> ), such that u(x,t) = tPuy(x,t), where uq(x,t) € C(R x [0,00)), and it is said to be in the

space Cy" if and only if amgt(”;:,t) €Cy, meN.

Definition 2. Let 4 € R\ Nand g > 0. The Riemann—Liouville fractional partial integral denoted by T} of
order q for a function u(x,t) € Cy, p > —1is defined as:

1 ‘r
—_ )11
o) /0 (t—1)7 u(x,t)dt, q,t >0,

u(x,t) =u(x,t), q=0, t>0,

q _
Tiu(x, t) = @

where T is the well-known Gamma function.

Theorem 1. Let q1,q2 € R\ N, q1,92 > 0and p > —1. For a function u(x,t) € Cy, p > —1, the operator
T} satisfies the following properties:

I TPu(x, t) = I 2u(x, o)
TN TPu(x, t) = ZPZ u(x, t) 3)
Iﬁt’” = Mt;ﬂﬂi

I(p+q+1)
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Definition 3. Let q,t € R, t > 0and u(x,t) € C}". Then

bt =) oMy, T
D?u(x,t):/a =) e )dT, m—1<g<meN,

)
Dlu(x,t) = Mulx,t) g=meN
, FYRG /
is called the Caputo fractional partial derivative of order q for a function u(x, t).
Theorem 2. Lett,q € R, t > 0andm —1 < q <m € N. Then
m—1 (k Nk +
9% u(x,0m)
Tip1 — _ _ r-J
¢ Dyu(x, t) = u(x,t) kg,) [T a— -

DITIu(x,t) = u(x,t).

3. NAT for Solving a System of NFPDEs

This section discusses a NAT to solve a system of NFPDEs. This NAT has much more
computational power in obtaining piecewise analytical solutions.
To establish our technique, first we need to introduce the following results.

Lemma 1. For i = Y3 p*iy, the linear operator L;ii satisfies the following property:
Lia=L; Yy pae=Y pLim, i=12,...,n (6)
k=0 k=0
Theorem 3. Let ii(%,t) = Y5 il (%, 1), for the parameter A, we define i (%,t) = Y5 o AFig (%, t), then the
nonlinear operator Niil, satisfies the following property

i ) © 1 g .
NiuA:N,.k;OAk ; {nvam [N; 2/\ T O]/\",1:1,2,...,n. @)

Proof. According to the Maclaurin expansion of N; } ;7 ARz, with respect to A, we have

[ee) [ee] a (o]
Njiiy = N;i Y A¥ = [N; Y A¥g] o + N L Aig]y—o] A
=0 =0 =0

12 & i

+ g LA mdca] A%+

[} 1 9"
N Z%) ot o [N 2)‘ A=) A"

i

o0 l an ]
B Z [”'a/\” i ZAk T+ Z )] oA

"o k=0 k=n+1

o0 1 an '
:Z[n'am NZA“M o])‘”,zzl,z,...,n. O

Definition 4. The polynomials E;; (o, 1, - .., i), for i =1,2,...n, are defined as
1 9" WA .
Ein(tio, i, - - -, in) = AT {Nikzo/\ ﬂk:| K i=12,...,n (8)
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Remark 1. Let E;,; = Ej,(ujo, i1, . .., Uin), by using Theorem 3 and Definition 4, the nonlinear operators
Niiiy can be expressed in terms of E;, as

Niiiy = Y A"Ej, i=1,2,...,n. )
n=0

3.1. Existence Theorem

Theorem 4. Let m; —1 < q; <m; € Nfori=1,2,...n,and let fi(%,t), fir,(X) to be as in (6), respectively.
Then the system (1) admits at least a solution given by

2 k'f,k (@) + £ ; iy + BT i=12 0 (10)

where Lg;q")ﬁ(k,n and EE(;Z"i)t denote the fractional partial integral of order q; for Ly_1y and Ej;_y)

respectively with respect to t.

Proof. Let the solution function u;(%, t) of the system (6) to be as in the following analytical expansion:
X, t) = iuik(f,t), i=12,...,n (11)

To solve system (1), we consider
Dliuip (%, t) = A[fi(%,t) + Liiiy + N;ip ), i = 1,2,...,m;A € [0,1]. (12)

with initial conditions given by

okiu; (,0)

ok :giki(x)/ ki =0,1,2,...,m—1. (13)

Next, we assume that, system (12) has a solution given by
up (%t Z)\ ug(%,t),i=1,2,...,n (14)

Performing Riemann-Liouville fractional partial integral of order g; with respect to t to both sides
of system (12) and using Theorem 1, we obtain

m;—1 k. k -
0N 9%, (%,0 . i B B

up(%,t) = Y 7k-'7g:}’£i )L ATH (5, 6) + Ly + Nimy ], (15)
k=0 "i°

fori =1,2,...,n. By using the initial condition from the system (1), the system (15) can be rewritten as
m;—1 tk

i (%,8) = 2 Er8 () AL (5 0) + T L] + T (N, ], (16)

fori=1,2,...,n. Inserting (14) into (16), we obtain

i mi— tk ©
I;)Akuik(f, t) = Z S () (£ (=, 8) + 20 (L kz;))\kﬁk]
FIIIN Y A i= 1,2, m, 17)
k=0
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By using Lemma 1 and Theorem 3, the system (17) becomes

oo mi—1 jk;
it gk
Y Aup(z,t) = Z K18k (1) + AL (5, 8) + TfiA Z[L ARy
k=0 ki= k=0
. 1o, & Y
I/\E[ 'a/\nNZAuk/\O]/\,z:l,Z...,n. (18)

Next, we use Definition 4 in the system (18), we obtain

m;—1 tki

Y- Au(e0) = 3 s () A" 0+ T L
k=0 K=o "i*

+IIA Y EnA", i=1,2,...,n. (19)
n=0

By equating the terms in system (17) with identical powers of A, we obtain a series of the
following systems

mi—1 tki
up(%,t) =y ggik,.(f)/
K=o fi*
un (%,8) = £ (%,8) + LS g + EGT,

_ o) g 20
up(%,t) = L;t q,)ul +E§1tql)' (20)

(%, 1) = LS g 1)+E<<k i)t,k_23 i=1,2,...n

Substituting the series (20) in the system (14) gives the solution of the system (12). Now, from the
systems (11) and (14), we obtain

ui(fr t) = %&}H} ui/\(x/ t) = uiO(xr )+ull xr + Z ulk xr =12,...,n (21)

Bkiu,v(?,O) 8 iujp (80) -
3 A i =1,2,.

By using the first equations of (21), we see that = lim,_, o ,...,n,which

implies that gj (%) = fi, (%), i=1,2,...,n
Inserting (20) into (21) completes the proof. [

3.2. Convergence and Error Analysis

Theorem 5. Let B be a Banach space. Then the series solution of the system (20) converges to S; € B for
i=1,2,...,n,if there exists ;, 0 < y; < 1such that, |, || < villuj,—1)ll for vn € N.

Proof. Define the sequences S;,,, i = 1,2, ...,n of partial sums of the series given by the system (20) as

Sio = uio(%, t),
Sin = ujo(%,t) +uin (%, t),
Sip = ( t) + u,—l( t) + uiz(f, t), , (22)

Sin = uig(%, ) +up (%, 1) +up (%) + - +u(x,8), i=1,2,...,n,
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and we need to show that {S;,} are a Cauchy sequences in Banach space B. For this purpose, we
consider

||Si(n+l) =S|l = Hu’ n+1) (

)| < villti (T 0] < AFllutigea) (T ] < -
< 9 luio(x, t

W, i=1,2,...,n (23)
For every n,m € N, n > m, by using the system (23) and triangle inequality successively, we have,
[Sin = Simll = Sigms1) = Sim + Sigm+2) = Sigme1) + =+ + Sin = Si(n—1)|l
< HSI m+1) lm” + HS (m+2) Si(m+1)|| t+-t Hsin - Si(nfl) H

<9 uio (7 )1 + 4! P luio (%) + -+ + 7 uio (%, )|
= A4y ) fuio (%)

<y () (s o)l ()
Since 0 < 7; < 1,501 — 7/~ < 1then
m+1
ISin = Simll < 7= 7i|lui0(f/t)\|~ (25)
Since ujo(%, t) is bounded, then
S = Sinll =0, i=1,2,...m. (26)

Therefore, the sequences {S;, } are Cauchy sequences in the Banach space B, so the series solution
defined in the system (21) converges. This completes the proof. [

Theorem 6. The maximum absolute truncation error of the series solution (11) of the nonlinear fractional
partial differential system (1) is estimated to be

" ,Ym+1
sup |ui(%,t) — Y ug(xt)| < sup |up(% )], i=1,2,...,n, (27)
(£,H)eQ k=0 L= (s1en
where the region Q C R"*1.
Proof. From Theorem 5, we have
,Ym+l
HSin — S,mH < 1 L - sup ‘uio(f, t)|, i=1,2,...,n. (28)
L (xte

But we assume that S;, = Y juy(%,t) fori = 1,2,...,n, and since n — oo, we obtain

Sin — u;(x,t), so the system (28) can be rewritten as

i(X,t) = Sim|| = ik(%, ¢
llui(%,t) = Siml| = lJui(x Zu x
oy
< A sup |uj(%, 1), i=1,2,...,n (29)
1= zpeq
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So, the maximum absolute truncation error in the region () is

oy
L - sup lujp(%,8)], i=1,2,...,n. (30)
— Vi (z)en

—_

m
sup |ui(%t) — Y up(x,t)| <
(x,)eQ k=0

and this completes the proof. [

4. Applications to the Systems of Nonlinear Wave Equations

In this section, we present examples of some systems of nonlinear wave equations. These examples
are chosen because their closed form solutions are available, or they have been solved previously by
some other well-known methods.
Example 1. Consider the nonlinear KdV system of time-fractional order of the form [24]

D?u = —QUyyy — 6&UUy + 60V, D?v = —QUVyyy — 3XUDVy, (31)

for 0 < q < 1, subject to the initial conditions

_ Bsect?() + P — S s (Y + BX
u(x,0) = B*sech (2+ 2), v(x,O)—\/;ﬁ sech (2+ 2). (32)
For q = 1, the exact solitary wave solutions of the KAV system (31) is given by

u(x,t) = ‘stechz(%['y —af’t+ Bx]),

(33)
o(x,t) = \/gﬁzsechz(%['y —af’t+ Bx]),
where the constant « is a wave velocity and B,y are arbitrary constants.
To solve the system (31), we compare (31) with the system (1), we obtain
Dfu = —lyyy + N1 (u,0), D?v = —QUyyy + No(11,0), (34)
where we assume Nj (1, v) = 6vvy — 6auiiy and Ny (u,v) = —3auvy.
Next, we assume the system (31) has a solution given by
u(x, t) = i ug(x,t), v(x, t) = i g(x, 1). (35)
k=0 k=0
To obtain the approximate solution of the system (31), we consider the following system.
Dluy = A[ = @itprar + Ni (1, 00)], Dfop = A[ = a0ppr + Na(ur,00)], (36)
subject to the initial conditions given by
uy(x,0) = g1(x), vpA(x,0) = ga(x), (37)
and we assume that the system (36) has a solution of the form
uy(x,t) = f Mg (x, 1), vp(x,t) = i Ao, 8). (38)
k=0 k=0
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By operating Riemann-Liouville fractional partial integral of order g with respect to t for both
sides of the system (36) and by using Theorem 2 and the system (37), we obtain

{u,\ :gl(x)+)\If[fu¢u,\xxx+N1(u,\,v)\)}, 39)
vy = 2(x) + AL} [ — a0prpx + Na(u1y,04)]
By using Remark 1 and system (38), in the system (39), we obtain
Z Mg = g1(x) +AZ] [ —a 2 Mtgprr + Y A"Eny],
. " (40)
Z/\ o = go(x) + AZ] [ fzxZ)\ vkxxerZ)\"Ez"
k=0 n=0

By equating the terms in the system (40) with identical powers of A, we obtain a series of the
following systems.

ug = g1(x), vo = g2(x),
up = I? [ — AUoxxx + ElO}/ 0= I[q [ — A00xxx + E2O]r
uy = I} [ — atypnx + E11], v2 = I} [ — a010x + En1], (A1)

= T] [ — att(_1)uex + Ereen)]s 0 = Zf [ = 20— 1)vex + Eae-1) ),

fork=1,2,...,where E;;1_1y, E1(1+_1) can be obtain by using Definition 4.
1(k—1)7 E1(k—1) y g

By using the systems (35) and (38), we can set

)

u(x,t) = %I_,H} uy(x, t) = Z up(x, t), v(x,t) = )ltlml vp(x, t) = i vr(x, t). (42)

k=0 - k=0

By using the first equations of (42), we have u(x,0) = limy_,q u;(x,0), v(x,0) = lim,_,; v5(x,0),
which implies that g1 (x) = u(x,0) and g2(x) = v(x,0). Consequently, by using (41) and Definition 4,
with the help of Mathematica software, the first few components of the solution for the system (31) are
derived as follows.

ugp(x, t) = ‘[%zsechz(% ﬁ , vo(x, t) \/7‘825ech2 x /Sx)

(%, F) = r(:ﬁ:n tanh (Y + ’32 Jsech?(] + ﬁ") 9,

o1(x, 1) = % tanh(y2 + B )sean?(Y 1 BX)m,

1p(x, 1) = %[Cosh('y +Bx) — z}sech‘*(’z’ ﬁx))tzq

02(x 1) = %(cmw + )~ 2psect (L + By,

uz(x,t) = m [T(q+1)?[~32cosh(v + Bx) + cosh(2[y + Bx])
+39] 120 (29 + Vfeosh(y + ) 2] tanh (L + B )secn(T 4 BX)ps,

10
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7121 5
v3(x,t) = SV £ TG £ 1) [[(g + 1)*[—32cosh(y + Bx) + cosh(2(y + Bx))
+39] + 12I'(2g + 1) [cosh (7 + Bx) —2]] tanh(% + %)sech%% + %)tw,
and so on.

Hence the third-order term approximate solution for the system (31) is given by

5
u(x, t) =B sechz('y /32x) + F(:ﬁ— 1 tanh('y ‘52 )sechz(;r + /Sx)
208
+ #/il)[cosh('erﬁx) }sechd‘(2 ﬁx))tzq

3glt
+ ST+ 1T+ 1) [[(q+ 1)2[—32cosh(7 + Bx) + cosh(2[y + Bx])

+39] +127(2q + 1)[cosh('y + )~ 2] tann(] + BX)seen (L + X,

\/7 B sech2

* 2V2I(2 +1)

“5/258

)

3/2ﬁ5

Var(g+1)

(cosh(y + px) —

7/2ﬁ11

8fr(q +1)2T(3g+1)
+39] 4 12I'(29 + 1)[cosh(7y + Bx)

px 27 P
tanh(72+ 5 )sech (2 +3 )¢t

)sech4( T px )th

[[(g+ 1)2[~32 cosh(7 + Bx) + cosh(2(y + Bx))

—2]] tanh(% +

2

2

&)sech(’(% —0—&)1‘3‘7.

In Table 1, the numerical values of the approximate and exact solutions for Example 1 show the
accuracy and efficiency of our technique at different values of x, t. The absolute error is listed for
different values of x, t. In Figure 1a, we consider fixed values « = 8 = 0.5,y = 1 and fixed order g = 1
for piecewise approximation values of x, t in the domain —20 < x <20 and 0.20 < t < 1. In Figure 1b,
we plot the exact solution with fixed values « = f = 0.5 and v = 1 in the domain —20 < x < 20 and

020<t< 1.
Table 1. Numerical values when g = 0.5,1 and « = = 0.5,y = 1 for Example 1.
q=105 g=1 x=B=0517=1 Absolute Error
X t

UNAT UNAT UNAT UNAT Ugx VEX |ugx — unar| |[vEx — vnar|
020 0.0171378  0.0085689  0.0174511  0.0087256  0.0174511  0.0087256  9.11712 x 1012 4.55856 x 10~ 12
—10 040 00169274  0.0084637  0.0172419  0.0086210  0.0172419  0.0086210  1.45834 x 10~10 729172 x 10~ 1!
0.60 00167686  0.0083843  0.0170352  0.0085176  0.0170352  0.0085176  7.38075 x 10710 3.69037 x 10~ 10
020 01994480  0.0997242  0.1977450  0.0988724  0.1977450  0.0988724  5.11989 x 1011 255994 x 101!
0 040 02006050  0.1003020  0.1988720  0.0994360  0.1988720  0.0994360  8.07505 x 10710 4.03753 x 10~ 10
0.60 020148400  0.1007420  0.1999930  0.0999966  0.1999930  0.0999966  4.02841 x 10~9  2.01421 x 10~
020 0.0000172  8.62 x 107® 0.0000169 8.46 x 10°® 0.0000169 8.46 x 107® 1.70233 x 10~ 4 851164 x 10~ 1°
20 040 0.0000175 874 x 107° 0.0000171 8.56 x 107°  0.0000171 8.56 x 10°°  2.73056 x 10~ 1%  1.36528 x 10~ 13
0.60 0.0000177 8.83 x 107° 0.0000173 8.67 x 10°®  0.0000173 8.67 x 107 138582 x 107'2  6.92909 x 1013

11
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K ulx, )
K vix, 9

K uex(x, 1)
K vex(x, )

Figure 1. (a) The graph for the approximate solution of Example 2 fora = p =05and g1 = g2 = 1;
(b) The graph for the exact solution of Example 2 for « = = 0.5.
Example 2. Consider the nonlinear dispersive long wave system of time fractional order [24-26]

1
DI'u = —vy — E(uz)x, DP?v = —(u + tiyyx + uv)y, (43)

for 0 < q1,q1 < 1, with initial condition given by

u(x,0) = tx[tanh(%[ﬁ +ax]) +1], v(x,0) = -1+ %txzsechz(%[ﬁ + ax]). (44)

For q1 = qo = 1, the system (43) has the following exact solitary wave solutions:
u(x, t) = uc[tanh(%[ﬁ +ax —a?t]) +1], v(x,t) = -1+ %:xzsechz(%[ﬁ + ax — a?t]), (45)
where w, B are arbitrary constants.
By comparing the system (43) with the system (1), the system (43) can be rewritten as
D?lu = —0y + N1 (1,0), D?ZU = —Uy — Uxyy + No(11,0), (46)

where Nj (1, v) = —uuy and Np(u,v) = —(uvy + viy). To solve the system (46) by NAT discussed in
Section 3, we assume that the system (46) has a solution given by

u(x, ) =Y u(x,t), v(x, t) = Y vp(x, t). 47)
k=0 k=0
Forgetting the approximate solution of the system (43), we consider the following system.
Df'uy = A[=vxa + Ni(up,02)], DPox = Al—tiax — tarax + Na(u2,00)], (48)
subject to the initial conditions given by

uy(x,0) = g1(x), vp(x,0) = ga(x). (49)

Assume that the system (48) has a solution given by

uy(x,t) = /\kuk(x, t), va(x,t) = i /\kvk(x,t). (50)

0 k=0

e

k

12
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By using Theorem 2, we take Riemann-Liouville fractional partial integrals of order q; and g,
with respect to t for both sides of the system (48) and using (47), we obtain

{u,\ = g1(x) + AZ{'[ — vxa + Ni(up,vy)], 1)
0p = §2(x) + AL [ — sty — thxar + Na(up,01)].
Next, we use Theorem 1. The system (51) can be rewritten as

2 )‘kuk 81 (X + )‘Iql 2 Akvrk + Z A" Eln

£ (52)

Z )\kvk gZ(x + )\qu 2 )‘kuk - Z )‘ Ujxxx + 2 AnEZn

By equating the terms in the system (52) with identical powers of A, we obtain a series of the
following systems.

ug = g1(x), vo = g2(%),
:Ifm[*va +E10]r 01 :Ifqz[f Upx — UQxxx +E20]r
uy = I [ —v1x + En1|, v2 = T2 [ — t1y — tigpax + En1], (53)

=T [ = 0p-1)x + Ere-1)) s 0 = T2 [ = tgem1yx — Ugemt)anr + E2k1)]s

fork =1,2,..., where Ey;_1), E(_1) can be obtain by using Theorem 4.

From the systems (47) and (50), we have

)

u(x,t) = %I_,H} uy(x,t) = Z up(x, 1), v(x,t) = )ltlml vp(x, t) = i vr(x, t). (54)

k=0 - k=0

By using the first equations of (54), we have u(x,0) = limy_,7 u,(x,0), v(x,0) = lim,_,; v)(x,0),
which implies that g1 (x) = u(x,0) and g2(x) = v(x,0). Consequently, by using (53) and Definition 4
by the help of Mathematica software, the first few components of the solution for the system (43) are
derived as follows.

up(x,t) = a[tanh(%[/} +ax]) +1], vo(x,t) = -1+ %azsechz(%[ﬁ + ax]),

up(x,6) = — sechz(%[ﬁ+ax])tq],

e
2q1T (q1)

v1(x,t) = sinh4(% [B + ax])esch® (B + ax)t®,

o
72T (92)
s b G S
_ [sinh(B + ax) + cosh(B + ax) — 2]¢7 e
I (291 +1) ’
o sechs( B+ ax])
8T (g1 +q2+1)T (292 +1)

—sinh(S[B +ax])] ~ T (g1 + 2+ 1) [7sinh (3 [8 + ax)

vo(x,t) = 72 [t’hr (2 +1)[7 sinh(%[ﬁ + ax])

- sinh(%[ﬁ +ax]) + 3cosh(%[ﬁ + ax]) — cosh(32[ + ax])] tqz] ,

13
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1
uz(x, t) = Eu/t‘“

{ 64420 p2(B+ax) [41111"[q1 + %} [32(/3+M) _ 1}
T (3q1 +1) (ePrex 41)° VAT (1 +1)

— 2ePtax [gptax(gptax g 6}] + t’hsech(’(% B+ ax])

o (4920(—0) B [bHax b tax [phax _14] 4 21] — 4]
T (q1+2q2+1)
t1[ — 10 sinh(B + ax) + sinh(2[B 4 ax]) + 4 cosh (B + ax) — 6] }
+ |
Fr2p+q+1)

8102 p+ax 4192 02(B+ax) [pftax (pftax _ prax _ o)
o3 (1) = 208192¢l ! {t"z[ ti2e [e (e 3) (e ) — 6]
[eﬁ-%—zxx +1] I3z +1)
- 4T (g1 + go + 1) ePTox [ePrax 1] [ePFox (ef+ex —3) 4 1)
T+ (q2+1)T (g1 +292+1)
eProx {49 — ePtax[eftax [phtax (pftax 4 15) —172] + 220}}
— 1|

+ T(q1+292+1) It }

21201 pPtax |:eﬁ+ax (eﬁ+ax [eﬁ+ax (eﬁ+ocx _ 37) + 151] _ 119) + 16:|
- (291 +492+1) }

and so on.

Hence the third-order term approximate solution for the system (43) is given by

u(x,t) = a[tanh(%[ﬁ +ax]) +1] — sechz(%[ﬁ + ax])th

e
21T (q1)
[cosh(B + ax) — 2]t
I'(p+92+1)
_ [sinh(B + ax) + cosh(B + ax) — 2T e
I'(2p1+1)
64127 Q2(B+ax) [4q1r[,h + %} [82(/3+1xx) -1
31 +1) (ebox +1)° VAT (g1 +1)

— 2ePrax [pftax[phtaxr _g) 4 6]} + tqzseché(% B+ ax])

+ iassech‘l(%[ﬁ + ax]) [

+ ia/tfh {
16 I(

{tqzea(fx)fﬁ [eﬁ+ax[€/5+ax[eﬁ+ax _ 14} + 21] _ 4}
X
T(q1+2g2+1)
71 (—10sinh(B + ax) + sinh(2(B + ax)) + 4 cosh(B + ax) — 6) }
+ 1|
T (2q1 + 42+ 1)

v(x, t) = -1+ %mzsechz(%[ﬁ +ax]) + sinh4(%[ﬁ + ax])esch® (B + ax) 2

404
g2 (q2)
501
asech’ (5 [ + ax]) 72 [tmr (2p+1)[7 sinh(%[ﬁ + ax])

8T (q1+q2+1)T (292 +1)

- sinh(%[‘B +ax])] =T (g1 +q2+1) [7sinh(%[ﬁ + ax])

- Sinh(% B+ ax])+3 cosh(% [B + ax]) — cosh(32[B + ax])] t‘h}

14
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2lx8tqzeﬁ+ax |: » |:4tq232(/5+ax} [eﬂ+ux [eﬁ-%—/xx _ 13] [eﬁ-%—/xx _ 2] _ 6]
[ePtax 4+ 1)7 I'(3q2+1)
{ AT+ q2+1) ePrax[ebtax o q][ePrax[ebtax — 3] 4 1]
T+ 1T (g2+1)T (q1+292+1)
N eBtax [49 _ eﬂ+ax[eﬁ+txx [eﬁ+v¢x[€ﬁ+txx + ]5] — 172] + 220}] _ 1} tq1:|
I'(q1+292+1)
22 ePtox [gPtux [phtax [ptax[eftax _37] 4 151] —119] + 16]
I'(291+q2+1) }

In Table 2, we obtain similar approximation values as in the exact solution for Example 2 at different
values of x,t. The absolute error is listed against different values of x,t. In Figure 2a, we plot the
approximate solution at fixed values of the constants « = f = 0.5 and fixed order g4 = 1. In Figure 2b,
we plot the exact solution with fixed values of the constants « = = 0.5. The graphs of the approximate
and exact solutions are drawing in the domain —20 < x <20 and 0.20 <t < 1.

Table 2. Numerical values when q; = g = 0.5,1 and « = = 0.5 for Example 2.

q1 =05 q2 =0.5 n=1 p=1 a=0.5 B=05 Absolute Error

UNAT UNAT UNAT UNAT UEX VEX |upx — unar| [vEx — onaT|

020 0.0104859 —0.9952150 0.0104567 —0.9948260 0.0104567 —0.9948260 2.38731 x 10~  9.68267 x 1010
—10 040 0.0100181 —0.9954506 0.0099518 —0.9950740 0.0099518 —0.9950740 3.78897 x 1078  1.54049 x 10~8
0.60  0.0095700 —0.9956240  0.0094709 —0.9953090 0.0094710  —0.9953090  1.90276 x 108  7.75425 x 10~8

020 0.6103320 —0.8796460 0.6106390 —0.8811210 0.6106390 —0.8811210 2.69185 x 108  1.81638 x 108
0 040 05979280 —0.8788030 0.5986870 —0.8798700 0.5986880 —0.8798700  4.24645 x 107  2.98579 x 1077
0.60 0.5853820 —0.8782520 0.5866150 —0.8787530 0.5866180 —0.8787510 2.11781 x 10°®  1.55116 x 10~°®

020 09999710  —0.9999840 0.9999710  —0.9999860 0.9999710 —0.9999860 7.23998 x 10712 3.61844 x 1012
20 040 09999700 —0.9999830 0.9999700 —0.9999850 0.9999000 —0.9999850 1.17016 x 10710  5.84818 x 1011
0.60 0.9999680 —0.9999820 0.9999680 —0.9999840 0.9999680 —0.9999840 5.98445 x 10~10 299087 x 10~ 17

K uex(x, 1)
K vex(x, )

K ulx, 1)
E vix, 9

Figure 2. (a) The graph for the approximate solution of Example 1 fora = § =05,y =landgq =1;
(b) The graph for the exact solution of Example 1 fora = = 0.5and v = 1.

5. Discussion and Conclusions

In this paper, a nonlinear time-fractional partial differential system via NAT was studied.
Moreover, the convergence and error analysis was also shown. From the computational point of
view, the solutions obtained by our technique were in excellent agreement with those obtained via
previous works and also conformed with the exact solution to confirm the effectiveness and accuracy
of this technique. Moreover, approximate traveling wave solutions for some systems of nonlinear

15
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wave equations were successfully obtained. We used Mathematica software to obtain the approximate
and numerical results as well as drawing the graphs.
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We have found some errors in the caption of Figure 1 and Figure 2 in our paper [1], and thus
would like to make the following corrections:

On page 10, the caption of Figure 1 should be changed from:

Figure 1. (a) The graph for the approximate solution of Example 1 for x =3 =05,y =1andg=1;
(b) The graph for the exact solution of Example 1 for x =3 =0.5and vy = 1.

To the following correct version:

Figure 1. (a) The graph for the approximate solution of Example 2 for x =3 =0.5and q; =g = 1;
(b) The graph for the exact solution of Example 2 for o = 3 = 0.5.

Furthermore, on page 13, the caption of Figure 2 should be changed from:

Figure 2. (a) The graph for the approximate solution of Example 2 for x =3 =0.5and q; =g = 1;
(b) The graph for the exact solution of Example 2 for e = 3 = 0.5.

To the following correct version:

Figure 2. (a) The graph for the approximate solution of Example 1 for x =3 =0.5,y=1and g=1;
(b) The graph for the exact solution of Example 1 for x =3 =0.5and vy = 1.

The authors apologize for any inconvenience caused to the readers. The change does not affect
the scientific results. The manuscript will be updated and the original will remain online on the
article webpage.
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1. Introduction

Let V and W be real vector spaces, X a real normed space, Y a real Banach space, n € N (the set of
natural numbers), and f : V — W a given mapping. Consider the functional equation

oG- ) - mife) = )

for all x,y € V, where ,C; := W
equation and every solution of the functional Equation (1) is said to be a monomial mapping of degree
n. The function f : R — R given by f(x) := ax" is a particular solution of the functional Equation (1).
In particular, the functional Equation (1) is called an additive (quadratic, cubic, quartic, and quintic,
respectively) functional equation for the case n = 1 (n = 2, n = 3, n = 4, and n = 5, respectively) and
every solution of the functional Equation (1) is said to be an additive (quadratic, cubic, quartic, and
quintic, respectively) mapping for the case n = 1 (n =2, n = 3, n = 4, and n = 5, respectively).

A mapping A : V — W is said to be additive if A(x +y) = A(x) + A(y) forall x,y € V. Itis
easy to see that A(rx) = rA(x) forall x € V and all r € Q (the set of rational numbers). A mapping
Ay 1 V" — W is called n-additive if it is additive in each of its variables. A mapping A is called
symmetric if A, (x1,x2,...,%,) = An(xna),xn(z), .. .,xn(n)) for every permutation 77 : {1,2,...,n} —
{1,2,...,n}. If Ay(x1,x2,...,%,) is an n-additive symmetric mapping, then A”(x) will denote the
diagonal A, (x,x,...,x) for x € V and note that A" (rx) = r" A"(x) whenever x € Vand r € Q. Such a
mapping A"(x) will be called a monomial mapping of degree n (assuming A" # 0). Furthermore,
the resulting mapping after substitution x; = x, = ... =y =xand x;;1 = X0 = ... =X, = ¥
in Ay(x1,%2,...,%,) will be denoted by A¥"~!(x,y). A mapping p: V — W is called a generalized
polynomial (GP) mappmg of degree n € N provided that there exist AO( xX) = AY € W and i-additive
symmetric mappings A’ : VI — W (for 1 < i < n) such that p(x) = Y1, A’(x), forall x € V and

A" #£0. For f : V. — W, let Aj, be the difference operator defined as follows:

Apf(x) = fx+h) = f(x)

The functional Equation (1) is called an n-monomial functional

Mathematics 2017, 5, 53; d0i:10.3390/math5040053 19 www.mdpi.com/journal /mathematics
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for h € V. Furthermore, let AVf(x) = f(x), A} f(x) = Apf(x) and A, 0 Alf(x) = A,’:Hf(x) for all
n € Nandallh € V. For any given nn € N, the functional equation A} ™ f(x) = 0 forall x,h € V is
well studied. In explicit form we can have

A f(x) = Y nCi(—=1)" " f(x + ih).

-

The following theorem was proved by Mazur and Orlicz [1,2] and in greater generality by
Djokovic (see [3]).

Theorem 1. Let V and W be real vector spaces, n € Nand f : V — W, then the following are equivalent:

(1) AZHf(x) =0forallx,heV.

(2) Ay oAy, 0...00, f(x0) =0forall xo,x1,%,..., %41 € V.

(B) f(x) = A"(x) + A" (x) + -+ A%(x) + AV (x) + A%(x) for all x € V, where A%(x) = A isan
arbitrary element of W and A*(x)(i = 1,2,...,n) is the diagonal of an i-additive symmetric mapping
A VIS W,

In 2007, L. Cadariu and V. Radu [4] proved a stability of the monomial functional Equation (1)
(see also [5-7]), in particular, the following result is given by the author in [6].

Theorem 2. Let p be a non-negative real number with p # n, let @ > 0, and let f : X — Y be a mapping
such that

i )" f (it y) = ntf(x)|| < 6CxllP + [lyll”) 2

forall x,y € X. Then there exist a positive real number K and a unique monomial function of degree n
F: X — Y such that

[1£(x) = F(x)[| < K]lx[[P @)
holds for all x € X. The mapping F : X — Y is given by
S
F) e tim )

s—yo0 2N

forall x € X.

The concept of stability for the functional Equation (1) arises when we replace the functional
Equation (1) by an inequality (2), which is regarded as a perturbation of the equation. Thus, the stability
question of functional Equation (1) is whether there is an exact solution of (1) near each solution of
inequality (2). If the answer is affirmative with inequality (3), we would say that the Equation (1)
is stable.

The direct method of Hyers means that, in Theorem 2, F(x) satisfying inequality (3) is constructed

by the limit of the sequence { (22,,?) Fsenass — co.

Historically, in 1940, Ulam [8] proposed the problem concerning the stability of group
homomorphisms. In 1941, Hyers [9] gave an affirmative answer to this problem for additive mappings
between Banach spaces, using the direct method. Subsequently, many mathematicians came to deal
with this problem (cf. [10-17]).

In 1998, A. Gildnyi dealt with the stability of monomial functional equation for the case p = 0
(see [18,19]) and he proved for the case when p is a real constant (see [20]). Thereafter, C.-K. Choi
proved stability theorems for many kinds of restricted domains, but his theorems are mainly connected
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with the case of p = 0. If p < 01in (2), then the inequality (2) cannot hold for all x € X, so we have to
restrict the domain by excluding 0 from X.

The main purpose of this paper is to generalize our previous result (Theorem 2) by replacing the
real normed space X with a restricted domain S of a real vector space V and by replacing the control
function 8(||x||” + ||y||P) with a more general function ¢ : S — [0, ).

2. Stability of the Functional Equation (1) on a Restricted Domain

In this section, for a given mapping f : V — W, we use the following abbreviation

Duf(x,y) == Y nCi(=1)"" f(ix +y) — n!f(x)

i=0
forallx,y € V.
Lemma 1. The equalities
nCi= Y aCaC(=)"F (i=0,m) @
jrk=2i
0<jk<n
and
nCi = E n j'nck(_l)n_k (i=1,---,n) ®)
jrk=2i-1
0<jk<n
hold.

Proof. From the equalities

nCi(=1)" % = (= 1)",

M

0
2 — D= (x+1)"(x—-1)",

(4 1) (1) (i )(ﬁam;m*%>—i

=0k

=

HC] . an(—l)n_kxj+k,

0

we get the equality

n n n

chi n )2 22 C] nck n kyj+k (6)

i=0 j=0k=

for all x € R. Since the coefficient of the term x% of the left-hand side in (6) is nCi(fl)"*i and the
coefficient of the term x* of the right-hand side in (6) is Z nCjn Ce(=1)"F, we get the Equality (4).

j+k=2i
0<jk<n

We easily know that the coefficient of the term x%~1 of the left-hand side in (6) is 0 and the coefficient
of the term x>~ of the right-hand side in (6)is ) _ i 2Cr(—1)"7%. So we get the Equality (5). [

jHk=2i-1
0<jk<n

We rewrite a refinement of the result given in [6].

Lemma 2. (Lemma 1 in [6]) The equality

Y uCiDuf (3, + 1) — Duf (25,) = ni(£(2x) — 2" (x)) )

j=0
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holds for all x,y € V. In particular, if Dy f (x,y) = 0 forall x,y € V, then
f(2x) =2"f(x) ®)
Proof. By (4), (5), and the equality 27:0 nCj = 2", we get the equalities
n
Zanan(x,jx +y) — Duf(2x,y)

j=0

:iﬂcii( D" uCif ((+K)x+y) — Z,,Cn'f

3G~ 1) F (2ix + ) + nlf(2x)

i=0

SV Y WG G Qix £ y)

i=0 j+k=2i
0<jk<n
+Z Z nC )117kﬂckf((2i71)x+y)
i=1j+k=2i-1
0<jk<n
n n

—Z Cin!f(x 2 - Zf 2ix +y) + n!f(2x)

j= i=0

=— Z(;ncjn!f(x) +n!f(2x)
i=

forallx,y € V. [

Lemma 3. If f satisfies the functional equation Dy, f(x,y) = 0 for all x,y € V\{0} with f(0) = 0, then f
satisfies the functional equation Dy f(x,y) = 0 forall x,y € V.

Proof. Since D, f(0,0) =0, D, f(0,y) = 0 forally € V\{0}, and

Dy, f(x,0) = (=1)"Dnf(—x,nx) — (=1)"Dpf(—x, (n +1)x) + Dy f(x, x)

forall x € V\{0}, we conclude that f satisfies the functional equation D, f(x,y) =0 forallx,y € V. O

We rewrite a refinement of the result given in [7].

Theorem 3. (Corollary 4 in [7]) A mapping f : V. — W is a solution of the functional Equation (1) if and
only if f is of the form f(x) = A"(x) for all x € V, where A" is the diagonal of the n-additive symmetric
mapping Ay : V' — W.

Proof. Assume that f satisfies the functional Equation (1). We get the equation AZ*1 f(y) = Dy, f(x, x +
y) — Duf(x,y) = 0forall x,y € V. By Theorem 1, f is a generalized polynomial mapping of degree
at most 7, that is, f is of the form f(x) = A"(x) + A" 1(x) + - + A%(x) + Al(x) + A%(x) for all
x € V, where A%(x) = A” is an arbitrary element of W and A/(x)(i = 1,2,...,n) is the diagonal of an
i-additive symmetric mapping A; : V/ — W. On the other hand, f(2x) = 2" f(x) holds for all x € V
by Lemma 2, and so f(x) = A"(x).

Conversely, assume that f(x) = A"(x) for all x € V, where A"(x) is the diagonal of the
n-additive symmetric mapping A, : V" — W. From A"(x +y) = A"(x) + Zf;ll WG AV (x,y),
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At(rx) = 1" A" (x), A"V (x,ry) = A" (x,y) (x,y € V,r € Q), we see that f satisfies (1), which
completes the proof of this theorem. O

Theorem 4. Let S be a subset of a real vector space V and Y a real Banach space. Suppose that for each
x € V\{0} there exists a real number ry > 0 such that rx € S for all ¥ > ry. Let ¢ : S — [0, 00) be a function
such that

=)

Z 2*"k(p(2kx,2ky) < o0 9)
k=0

forall x,y € S. If the mapping f : S — Y satisfies the inequality
IDuf(x, )l < 9(x,y) (10)
forall x,y € S, then there exists a unique monomial mapping of degree n F : V. — Y such that

00 kx
If@ - Fl < ¥ -2 an

k=0
forall x € S, where
n
D(x) := Y nCigp(x, jx + x) + (2%, x).
j=0
In particular, F is represented by

F(x) = lim f(2"x)

m—oo MM

forallx V.

Proof. Let x € V\{0} and m be an integer such that 2" > r,. It follows from (7) in Lemma 2
and (10) that

n! Hf(z"’“x) —2nf (2My) H = H énc,an(zmx, 2"(jx + x))) — Dy f(2"Hx, 2x)
=

n

< Y oGP f(2"x,2(j + 1)) || + | D f (21, 2"0) |
j=0
n

< Z " qu(me, 2M(j4+1)x) + (p(2m+1x,2"’x)

j=0
= ®(2"x).

From the above inequality, we get the following inequalities

P(2"x)
= pl.on(m+1)

omn 2(m+1)n

Hﬂﬂ@f@“%>

and

m+m'—1 <I>(2kx)

n! - 2n(k+1) (12)

k=m
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for all m" € N. So the sequence {%}MGN is a Cauchy sequence for all x € V\{0}. Since

(zr:z())

limy, oo - =0 and Y is a real Banach space, we can define a mapping F : V — Y by

F(x) = lim f2"x)

m—soo  QNM

for all x € V. By putting m = 0 and letting m’ — oo in the inequality (12), we obtain the inequality (11)
ifxeS.
From the inequality (10), we get

Duf(2"x,2"y) || _ @ (2"x,2"y)
onm < onm :

forall x,y € V\{0}, where 2" > ry, r,. Since the right-hand side in the above equality tends to zero as
m — oo, we obtain that F satisfies the inequality (1) for all x,y € V\{0}. By Lemma 3 and F(0) =0,
F satisfies the Equality (1) for all x,y € V. To prove the uniqueness of F, assume that F/ is another
monomial mapping of degree 7 satisfying the inequality (11) for all x € S. The equality F/(x) = F’é%:x)
follows from the Equality (8) in Lemma 2 for all x € V\{0} and m € N. Thus we can obtain the

inequalities

2" x) F(2"x)  f(2"x)

/ f( _ o @y) o @(2%)
‘ F (x) - oni - ‘ it - onm ‘ < 2 nt. 2n(k+m+1) - 2 nl. 2n(k+1)’
k=0 """ k=m "
for all x € V\{0}, where 2" > ry. Since Y}, % — 0asm — oo and F'(0) = 0, F/(x) =

limy—e0 27" f(2"x) for all x € V, ie., F(x) = F'(x) for all x € V. This completes the proof of
the theorem. O

We can give a generalization of Theorems 2 and 5 in [6] as the following corollary.

Corollary 1. Let p and r be real numbers with p < nandr > 0, let X be a normed space,e > 0,and f: X —Y
be a mapping such that
IDnf (2, )| < e(llx 1P + [lyll”) (13)

forall x,y € Xwith || x|, ||y|| > r. Then there exists a unique monomial mapping of degree n F : X — Y satisfying

e(2P+2"+1+ 0 n G (j+1)P
" e (or x> 1),

n!(2"—2P)
Hf(x)*F(x)HS w (kp+znznc(lk+l*k)p+n!(k+1)l’)
(2’”+2”+1+Z nCi(j+1)P
X nin (2 Ozn || 1P (for [[kx|| > r).

In particular, if p < 0, then f is a monomial mapping of degree n itself.

Proof. If we set ¢(x,y) = ¢(||x[|P + ||ly]|’) and S = {x € X]|||x|| > r}, then there exists a unique
monomial mapping of degree n F : X — Y satisfying

e(2P +2"+1 i nC
15— reo) < T ELTE O GUE I 11
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for all x € X with [|x|| > r by Theorem 4. Notice that if F is a monomial mapping of degree n,
then D, F((k+ 1)x, —kx) = 0 for all x € X and k € R. Hence the equality

(=1)" - n(f(x) = F(x)) =D f((k+1)x, —kx) + (=1)"(F — f)(—kx)
+ LG F = )+ )x k)
i=
—nl(F = F)((k+1)x)
holds for all x € X and k € R. Soif F : X — Y is the monomial mapping of degree n satisfying (14),
then F : X — Y satisfies the inequality with a real number k

[If(x) = F(x)|l < + (K + Y uCi(ik +i— k)P + nl(k+1)F)

=2
&2V +2" + 1+ K 0nCi(j+1)P)
nin(21n —2°)

((k+ )P + kP)e] x|} -
n

X

[l (15)

for all |[kx|| > r.
Moreover, if p < 0, then limy_,o (k” + ¥, CI'(ik + i — k)P 4+ nl(k+ 1)P) = 0 and limy_, o (k¥ +
(k+1)P) = 0. Hence we get
F() = F(x)

for all x € X\ {0} by (15). Since limy_,, k¥ = 0 and the inequality

[1£(0) = F(O)I} < %HDn(f—F)(er —kx) + (=1)"(F = f)(~kx)

+ 1 nGi(=1)" T (F = f)((i = Dkx) = nl(F — f) (kx) |

i=2

p n
Sl 2P 42
n

n—1
24—y 1; nCipaif +nl) | kPel|x[|P

holds for any fixed x € X\{0} with ||x|| > r and all natural numbers k, we get

O

Theorem 5. Let S be a subset of a real vector space V and Y a real Banach space. Suppose that for each x € V
there exists a real number ry > 0 such that rx € S for all ¥ < ry. Let ¢ : V* — [0, c0) be a function such that

Y 2k p(27Fx,27Fy) < oo (16)
k=0

forall x,y € S. Suppose that a mapping f : V. — Y satisfies the inequality (10) for all x,y € S, where
ix+y € Sforalli =0,1,...,n. Then there exists a unique monomial mapping of degreen F : V. — Y
such that

o 2nk
£ =)l < L @ (51) (17)

for all x with nx € S, where ®(x) is defined as in Theorem 4. In particular, F is represented by

F(x) = lim 2" (27 "x)

m—o0
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forallx € V.

Proof. Let x € V and m be an integer such that 27" (n + 1) < r,. It follows from (7) in Lemma 2
and (10) that

1 )21 ) = [t (e ) -0 o)
<o (g ) o )
S (g ) e (o 3)

= (2':“)

for all x € V. From the above inequality, we get the inequality
mtm' =1 ok

anf (2%) _Zn(nz+m’)f (ﬁ) H < F(D (%) (18)

forallx € Vand m’ € N. So the sequence {2 f (55 ) }en is a Cauchy sequence by the inequality (16).
From the completeness of Y, we can define a mapping F : V — Y by

k=m

m—00

F(x) = lim 2" f (Zim)

for all x € V. Moreover, by putting m = 0 and letting m’ — oo in (18), we get the inequality (17) for all
x € Swith (n+1)x € S. From the inequality (10), if m is a positive integer such that ”;Zy € Sforall

i=0,1,...,n, then we get
|2t (5 3m) | < 20 (5 3 -

for all x,y € V. Since the right-hand side in this inequality tends to zero as m — co, we obtain that F is
a monomial mapping of degree n. To prove the uniqueness of F assume that F’ is another monomial
mapping of degree n satisfying the inequality (17) for all x € S with (n +1)x € S. So the equality
F'(x) = 2"F (5) holds for all x € V by (8) in Lemma 2. Thus, we can infer that

[z (o) | =l (o) 2 (o)

> x
= ]gzn(erk)q) (2m+k+1>

< L 2% (5)
k=m

for all positive integers m, where (";7,3” < ry. Since } 32, 27k <2kﬁ1 ) — 0 as m — oo, we know that

F'(x) = limy, ;00 2" f (55 ) for all x € V. This completes the proof of the theorem. O

We can give a generalization of Theorem 3 in [6] as the following corollary.
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Corollary 2. Let p and r be real numbers with p > n and r > 0, and X a normed space. Let f : X — Y be
a mapping satisfying the inequality (13) for all x,y with ||x||, ||y|| < r. Then there exists a unique monomial
mapping of degree n F : X — Y satisfying

2P 42"+ 1437 L Ci(j+ 1)
1)~ Pl < 2P DD

forall x € X with ||x|| < 7.

The following example shows that the assumption p # 1 cannot be omitted in Corollarys 1 and 2.
This example is an extension of the example of Gajda [21] for the monomial functional inequality (13)
(see also [22]).

Example 1. Let ¢ : R — R be defined by

ot for x[ <1,
v = { 1,  for|x|>1. a9

Consider that the function f : R — R is defined by

oo

fl) =} (n+1)7"yp((n +1)"x) (20)

m=0
forall x € R. Then f satisfies the functional inequality

n

Yo nCi(=1) flix +y) —nif(x)| < 4- (n+1)1n+ 1) (1x]" + |yl™). (1)
i=0

forall x,y € R, but there do not exist a monomial mapping of degree n F : R — R and a constant d > 0 such
that |f(x) — F(x)| < d|x|" forall x € R.

Proof. It is clear that f is bounded by 2 on R. If |x|" + |[y|" = 0, then f satisfies (21). And if
[x|" + |y > W, then

IDuf(x,y)| <2-2- (n+ 1! < 4- (n+ 1) (n+1)"(|x|" + [y]"),

which means that f satisfies (21). Now suppose that 0 < |x|" + |y|" < % Then there exists

n-+1)"
a nonnegative integer k such that

S el <

1
(n+ 1)n(k+2 (22)

1
(71 4 1);1(k+1) :

Hence (n +1)"|x|" < W’ (n+1)"y|" < W’ [(n+1)"(x+iy)| <1,and |(n+1)"y| <1

forallm =0,1,...,k— 1. Hence, form =0,1,...,k—1,

nCi(=1)"g((n+1)"(ix +y)) — nlp((n +1)"x) = 0. (23)

-

i=0
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From the definition of f, the inequality (22), and the inequality (23), we obtain that

IDnf(x,y)| = | 3 (0 +1)7" (1 uCi(=1) 9 ((n +1)" (ix +y)) — nlp((n + 1)'”X))’

&-

IN

[1e i[\ﬂg
T

(1)~ i(=D)'p((n+1)"(ix +y)) —nlyp((n+1)"x)

1=
=
o

3
Il
o
Il
o

(n+1)7" |3 nCi(=1)p((n +1)" (ix +y)) — nly((n+1)"x)

IN
e
M:

=0

3
I
~

(n+1)7"2. (n+ 1)1 <4-(n+1)""(n+1)!

IN
ngk

3
Il
~

<4 (n+ 12 (n+ D" + |y]"). (24)

Therefore, f satisfies (21) for all x,y € R. Now, we claim that the functional Equation (1) is not
stable for p = n in Corollarys 1 and 2. Suppose on the contrary that there exists a monomial mapping
of degree n F : R — R and constant d > 0 such that | f(x) — F(x)| < d|x|" for all x € R. Notice that
F(x) = x"F(1) for all rational numbers x. So we obtain that

[f()] < (d+ [F) ] (25)

forall x € Q. Letk € N with k+1 > d -+ |F(1)|. If x is a rational number in (0, (7 + 1) %), then
(n+1)"x € (0,1) forallm =0,1,...,k, and for this x we get

k
(n+1)7"p((n+1)"x) = ) (n+1)7"((n +1)"x)"

fo =Y
m=0 m=0
=(k+1)x" > (d+|F(1)])x"
which contradicts (25). O

3. Conclusions

The advantage of this paper is that we do not need to prove the stability of additive quadratic,
cubic, and quartic functional equations separately. Instead we can apply our main theorem to prove
the stability of those functional equations simultaneously.
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Abstract: The Radial Basis Function (RBF) method has been considered an important meshfree
tool for numerical solutions of Partial Differential Equations (PDEs). For various situations, RBF
with infinitely differentiable functions can provide accurate results and more flexibility in the
geometry of computation domains than traditional methods such as finite difference and finite
element methods. However, RBF does not suit large scale problems, and, therefore, a combination
of RBF and the finite difference (RBF-FD) method was proposed because of its own strengths not
only on feasibility and computational cost, but also on solution accuracy. In this study, we try the
RBE-FD method on elliptic PDEs and study the effect of it on such equations with different shape
parameters. Most importantly, we study the solution accuracy after additional ghost node strategy,
preconditioning strategy, regularization strategy, and floating point arithmetic strategy. We have
found more satisfactory accurate solutions in most situations than those from global RBF, except in
the preconditioning and regularization strategies.

Keywords: numerical partial differential equations (PDEs); radial basis function-finite difference
(RBE-FD) method; ghost node; preconditioning; regularization; floating point arithmetic

1. Introduction

For several decades, numerical solutions of partial differential equations (PDEs) have been
studied by researchers in many different areas of science, engineering and mathematics. The common
mathematical tools that are used to solve these problems are finite difference and finite element
methods. These traditional numerical methods require the data to be arranged in a structured
pattern and to be contained in a simply shaped region, and, therefore, these approaches does
not suit multidimensional practical problems. The Radial basis function (RBF) method is viewed
as an important alternative numerical technique for multidimensional problems because it contains
more beneficial properties in high-order accuracy and flexibility on geometry of the computational
domain than classical techniques [1-3]. The main idea of the RBF method is approximating the solution
in terms of linear combination of infinitely differentiable RBF ¢, which is the function that depends
only on the distance to a center point x and shape parameter e. More precisely, we approximate
the solution as:

N
s(ve) = ) Aig(llx — xjll2,9), M
j=1
where x;,j = 1,...,N are the given centers. For simplicity, we set ¢(r,e) = ¢(|lx — x|}, ¢).

Some common RBFs in the infinitely differentiable class are listed in Table 1.
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Table 1. Radial basis functions.

Name of RBF Abbreviation Definition
Multiquadrics MQ ¢(r,e) = /1+ (er)?
1
Inverse Multiquadrics IMQ r,E) = ———
q 9(re) 1+ (er)?
Inverse Quadratics 1Q ¢(r,e) = W
Gaussians GA P(r,e) = e @)

For the case of interpolation of function y = f(x), the coefficients {A; }]N: , are determined by
enforcing the following interpolation condition:

s(xi,e) = f(x;)) =yi, i=12,...,N.
This condition results in an N x N linear system:

A 4
AL | =11, (@A)
AN YN

where the elements of A(e) are a;; = ¢(||x; — xx||2, €). Note that the system matrix A(e) is known to be
nonsingular if the constant shape parameter ¢ is used and is ill-conditioned for small values of shape
parameter [4,5].

The concept of RBF interpolation can also be implemented for solving elliptic PDE problems.
For the global RBF method, we assume the solution in the form of Equation (1). Then, the coefficients
A;j are determined by enforcing the PDE and boundary conditions. Unlike the case of interpolation,
the system matrix of this case does not guarantee to be nonsingular and is also ill-conditioned for small
values of shape parameter [1,6]. Additionally, according to numerical evidence, the global RBF scheme
requires high computational cost and memory requirements for large scale problems [3,7]. Therefore,
the radial basis function-finite difference (RBF-FD) concept, which is a local RBF scheme, was developed
by combining many benefits of the RBF method and traditional finite difference approximations.
Similar to the finite difference approach, the key idea is approximating the differential operator of
solutions at each interior node by using a linear combination of the function values at the neighboring
node locations and then determining the FD-weights so that the approximations become exact for
all the RBFs that are centered at the neighboring nodes. Straightforward algebra will then show that
the FD-weights can be obtained by solving the linear system, for which the system matrix is the
same as matrix A in Equation (2). The invertibility of A also implies that FD-weights can always be
computed. After the calculation at all interior nodes, the approximate solution can be computed from
the linear system of equations, for which the RBF-FD system matrix is sparse and therefore can be
effectively inverted. Note that the RBF-FD method that we described can be efficiently and applicably
implemented with large scale practical problems such as the global electric circuit within the Earth’s
atmosphere problem [8], steady problems in solid and fluid mechanics [9-11], chemotaxis models [12],
and diffusion problems [13,14].

In the first part of this work, the numerical solution of elliptic PDEs by using the RBF-FD method
with IQ, MQ, IMQ, and GA RBF is compared to the results of the global RBF scheme. It will show
that the accuracy of both global and local methods does not depend on the choice of RBFs, and the
RBF-FD method with small stencils can obtain the same level of accuracy as the global RBF method.
However, the RBF-FD method is algebraically accurate in exchange for low computational cost and
needs more additional techniques to improve the accuracy [10,14]. Thus, in the latter part of this
work, we will aim to research improving the accuracy of the RBF-FD method by using different
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ways to formulate the RBF-FD method. In particular, the effects of the number of nodes and stencils
on the accuracy of numerical solutions of the RBF-FD method are investigated. According to [7,15],
the global RBF method can improve the accuracy significantly for small values of shape parameter
by using the regularization technique and extended precision floating point arithmetic to reduce the
poor conditions, but how well these techniques can improve the accuracy of RBF-FD method is not yet
fully explored in the literature. Therefore, the study of the RBF-FD method with these techniques will
be included in this work as well.

2. Methodology

2.1. RBF Collocation Method

In this section, the global RBF scheme for solving the PDE problem called the RBF collocation
method is introduced. Let QO C R? be a d-dimensional domain and dQ be the boundary of the domain.
Consider the following elliptic PDE problem defined by:

Lu(x) = f(x) inQ, (3)
u(x) =g(x) onoQ, 4)
where L is a differential operator. Suppose that N is the number of center points in (), for which N

points of them are the interior points. A straight RBF-based collocation method is applied by assuming
the solution u(x) as:

N
u(x) = Y Ap(llx = xjll2 ).
=

Consequently, collocation with the PDE at the interior points and the boundary condition
at the boundary points provide the following results:

N
,CM(X,‘) ~ ZA]Eq)(Hxl — xsz,e) = f(xi), i= 1,2,. . .,N],
=1
N
u(x;) = Y Ap(llx — xjlloe) = g(xi),  i=Ny+1,N;+2,...,N.
=1

The coefficients {/\j}jli , can be solved from the corresponding system of equations with the
L
Pla= |1,
¢ 8

coefficient matrix structured as:

We will next present an outline of the RBF along with finite-difference (RBF-FD) formulation
for solving PDE Equation (3).

First, let us look at a classical central finite difference method for approximating the derivative
of function u(x,y) with respect to x. Let the derivative at any grid point (i, j) of rectangular grid be
written as

2.2. RBF-FD Method

ou
e D D DL LF )
(ij)  ke{i-1,4i+1}

where 1y ) is the function value at the grid point (k, j), the unknown coefficients w, » are computed
using polynomial interpolation or Taylor series, while the set of nodes {(i — 1,j), (i,j), (i+ 1,j) } is
a stencil in the finite difference literature. For any scattered nodes, the restriction of the structured
grid is overcome by setting the approximation of the function derivative to be a linear combination
of function values on scattered nodes in the stencil; however, the methodology for computing the
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coefficients of finite difference formulas for any scattered points with dimensions of more than one has
the problem of well-posedness for polynomial interpolation [16]. Thus, the combination of RBF and
finite difference methodology (RBF-FD) is introduced to overcome the well-posedness problem.

To derive RBF-FD formulation, recall that, for a given set of distinct nodes x; € RYi=1,2,...,n,
and a corresponding function values u(x;),i = 1,...,n, the RBF interpolation is of the form:

u(x) & ) Aig(l|x = xjlla ). ©)
j=1

The RBF interpolation Equation (6) can alternatively be written in Lagrange form as:
n
u(x) = 3 x(llx = xjll2)u(x), )
j=1

where x(||x — x;||2) satisfies the following condition:

1 ifx=x,
x(lx = xjll2) = j=1...n
0 ifx#xj,

The key idea of the RBF-FD method is to approximate the linear differential operator of function
Lu(x) at each interior node as a linear combination of the function values at the neighboring node
locations. For example, Lu(x) at any node, say x; is approximated by an RBF interpolation Equation (7)
with centres placed on the node itself and some n — 1 nearest neighbor nodes of x1, say x2, x3, ..., X.
These set of n nodes is called the stencil or support region for the node x;. For deriving RBF-FD
formula at the node x;, we approximate Lu(x; ) by taking the linear differential operator £ on the both
sides of the RBF interpolation Equation (7) i.e.,

M:

Lu(xy) ~ Y Lx(llxg — xjll2)u(x)).

Lu(xy) = Y w julx;), ®)
i

where the RBF-FD weights w(; jy = Lx([[x1 — xjll2),j=1,...,n.

In practice, the main difference between finite difference methodology and RBF-FD is
how to compute the weights w(; ;) in Equation (8). While finite difference method enforces Equation (8)
to be exact for polynomials 1, x, x2,...,x""1, the RBE-FD weights are computed by assuming that
the approximations Equation (8) become exact for all the RBFs ¢ that are centered at each node in stencil,
i.e., we assume that Equation (8) becomes exact for function u(x) = ¢(|lx — x¢|l2,€),k =1,2,...,n.
In the RBF-FD case, this assumption leads to an # x 7 linear system:

P(llx1 —xal2,e)  @(llx2 —x1ll28) oo @(llxn —x1ll2,8) | Wi Lo(|lx1 = x1]2,€)
P(llx1 —x2ll2,8)  @(llx2 —x2l[2,8) ... @(llxn —x2ll2,8) | |wa2 _ Lp([lx1 — x2][2,€)
Pllxr = xull2 ) pllxa —xulle) - @(llxn — xull2 )| [w(10) Lo(||lx1 = xnll2,€)

Note that the system matrix is invertible, and, therefore, the RBF-FD weight can always be
calculated, while the system matrix for the finite difference case is not guaranteed to be invertible.
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After we obtain RBF-FD weights, substituting the approximation Equation (8) into the elliptic
PDE Equation (3) at node x; gives:

i w(l,]-)u(xj) = f(x1).
j=1

After that, we repeat this procedure at each of the interior nodes and substitute the approximations
into the elliptic PDE Equation (3). Then, we obtain:

ZW(,-’]-)M(X]') :f(xi), i= 1,2,...,N1, (9)
j=1

where Nj is the number of interior points. After substituting the function values u(x;) in Equation (9)
with boundary condition whenever x; is the boundary point, we obtain a linear system of equations,
which can be written in matrix form as:

Bu =F, (10)

where u is the vector of the unknown function at all the interior nodes. Note that the matrix B is sparse,
well-conditioned and can hence be effectively inverted.

3. Main Result

3.1. Solution Accuracy for Elliptic PDEs

The main result section provides better understanding on the computational process. Let Q C R?
be a 2-dimensional domain and 0Q) be the boundary of (). The elliptic PDE that we want to investigate
is presented as the following:

V2u(x) +a(x,y)ux(x) + b(x, y)uy (x) + c(x, y)u(x) = f(x), xinQ, (11)
u(x) = g(x), xonoQ. (12)

In numerical experiments, the solution u#(x) is known and normalized so that me|u(g)| =1

Supposing that the RBF approximation is denoted by s(x, ¢), then the error in a max norm is measured by:

Max Error(e) = m£x|s(g, €) —u(x)]|. (13)

3.2. Results: A Comparison of a Global RBF Collocation Method and RBF-FD Method with Various RBFs

In this section, the global RBF collocation method and RBF-FD method will be first investigated
with several RBFs by applying them to the following elliptic PDE:

V2u — Ruy = f(x,y), (14)

where R = 3, f(x,y) and the Dirichlet boundary condition are computed from the exact solution as
shown in Equation (15):
u(x,y) = exp(—0.5Rx) sin(0.5Ry). (15)

For this problem, we consider the PDE with the computational and evaluational domain of a
unit disk with 394 uniformly scattered data points as shown in Figure 1. In our first experiment,
we compare the results from using the implementation of global RBF scheme and RBF-FD method
with stencil size = 13. The results of the computation of the global RBF collocation method and RBF-FD
method, which is the local RBF scheme, are shown in Figure 2.
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Figure 1. The computational and evaluational domain of a unit disk with 394 uniformly scattered
data points.

Figure 2a shows the results of the computation of RBF collocation using IQ, IMQ, MQ, and GA
radial basis functions, and Figure 2b shows the results of the computation of the RBF-FD method.
Considering the global RBF scheme, all four of RBF seem to provide the same level of accuracy and
fluctuated graph of max error for small values of shape parameter, while there is a little bit of difference
in accuracy and smooth curve of the graph for the large values of shape parameter. The IQ, IMQ
and MQ RBFs have similar behaviour of error’s curves; however, the GA radial basis function has a
different behaviour of error and gives the least error over the considered range of shape parameter
for this problem. Note that all of them are spectrally accurate and the graph of error is oscillated
since the small shape parameter makes the system matrix of global RBF collocation ill-conditioned,
and, therefore, the numerical solution is computed inaccurately. This ill-conditioning problem will
be more severe if more nodes are used. Due to this fact, the global RBF-scheme does not suit large
scale problems.

For the RBF-FD case, all four of RBFs seem to provide the same level of accuracy for all shape
parameters in the considered range. In particular, all of them have similar behaviour of error graphs
and algebraic accuracy. For the large values of shape parameter, there is no significant differences of
error between global and local RBF methods; however, the error of the global RBF scheme is more
accurate by about two digits of accuracy than the RBF-FD method for the small values of shape
parameter. Note that the graph of the error for the RBF-FD method does not oscillate for the small
shape parameter because the system matrix at each node has better conditioning than the global
RBF scheme for small stencil size. This fact makes the RBF-FD approach more appropriate for PDE
problems with a large number of nodes.
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Figure 2. The graphs of max error are presented as a function of shape parameter. They compare
max error of the results of global radial basis function (RBF) and radial basis function-finite difference
(RBF-FD) methods. (a) global RBF scheme; (b) local RBF scheme.

3.3. Results: A Comparison of the RBF-FD Method with Different Numbers of Nodes and Stencils

From the previous section, the results show that the accuracy of RBF-FD is less than the accuracy
of the global RBF scheme for the same number of nodes. However, the RBF-FD method is applicable
and efficient for large scale problems. We hope that the increasing of the number of nodes will also
help improve the accuracy for the case of the global RBF method, with the conditions for system
matrix rapidly increased as well for the case of the RBF scheme [7,17]. Additionally, we expect that
the accuracy will be more accurate whenever the stencil size increases. To ascertain this idea, we will
consider the elliptic PDE given by:

V2u — R(uy + uy) = f(x,y). (16)

In this case, R = 2, f(x, y) and Dirichlet boundary condition are computed from the exact solution
as shown in Equation (17):
(eny _ 1)
) =7 17
u(ey) = ) (7)

For numerical experiments, we consider this problem in the computational and evaluational
domain of a unit disk with uniformly scattered points. In our first experiment, the number of nodes
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are varied while the stencil size is fixed equal to 25, and then the effect of the number of nodes on the
accuracy is compared. As for the second, the experiment is done in the opposite direction. The stencil
sizes are varied while the number of nodes is fixed equal to 394, and then the effect of the stencil sizes
on the accuracy is compared.

The results of computation using IQ-RBF when the number of nodes are varied and the stencil
size is fixed are shown in Figure 3a. All of the results seem to provide the same level of accuracy
for large values of shape parameter, while there are improvements on accuracy for the small shape
parameter. These results provide a good simple way for improving accuracy. However, we need
to be careful lest the ill-conditioning problem would arise if the stencil size is too large. For the case
of varying the stencil sizes and the number of nodes being fixed as shown in Figure 3b, the results show
that the more nodes used in the computation, the more accurate results can be achieved regardless
of the shape parameter values. These results are also similar to the case of the global RBF method.
In practical problems, this strategy of improving accuracy is very effective for the RBF-FD method
with small enough stencil size since the sparse RBF-FD system matrix is well-conditioned and can be
effectively inverted for a large number of nodes. However, this strategy does not suit a global RBF
approach because the condition number of the system matrix will grow rapidly as the number of nodes
increases and this will make the numerical solution inaccurate.

Max Error
Max Error

108 L L L L L 105 L L L L L
o 05 1 15 2 25 3 0 05 1 15 2 25 3

Shape Parameter Shape Parameter
(@) (b)

Figure 3. The graph of the max error of the RBF-FD method with different numbers of nodes and
stencils. (a) varying number of stencils (n); (b) varying number of nodes (N).
3.4. Results: A Comparison of the RBF-FD Method with Strategies on PDE and Shape Parameter

In this section, the RBF-FD method with strategies on PDE and shape parameter are compared
to the normal RBF-FD scheme. The elliptic PDE that we consider here is given by

V2 +exp(—(x +y))u = f(x,y), (18)

where f(x,y) and the Dirichlet boundary condition are computed from the exact solution as shown
in Equation (19):
u(x,y) = sinh(x + y2). 19)

In this problem, the computations are implemented with the 395 uniformly scattered points
and stencil size equal to 50.
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e  Method 1: Normal RBF-FD scheme

As we discussed in Section 2.2, a straightforward RBF-FD method can be implemented
for approximating the differential operator £ by

m:

Lu(xj) = , w(ju(xi),

1

Il
—_

for each interior node xj, j=1,2,...,N. After obtaining the FD-weights, we substitute the function
values u(x;) from the boundary condition, and then a system of equations as shown in Equation (10)
can be formed which can be written in matrix form as

Bu =F,

where u is the vector of the unknown function value at all of the interior nodes. Note that the matrix B
is sparse and well-conditioned and can hence be effectively inverted.

e  Method 2 : RBF-FD method with ghost nodes strategy

One of the simple ways to improve accuracy of numerical solutions is applying the PDE on
boundary nodes. According to the global RBF method, the error seems to be largest near the boundary
of the computational domain. This problem can be fixed by getting more information there by applying
the PDE at the boundary nodes [1]. In order to match the number of unknowns and equations,
additional nodes, called ghost nodes, are added. The centers of these ghost nodes should be placed
outside the boundary. For simplicity, we let the center points be denoted by z;, where

z: = Xj, j:1/2/‘-~/N/
7 apointoutside ), j=N+1,N+2,...,N+ Np,

where Np is the number of boundary nodes. After that, a straightforward RBF-FD scheme is
implemented by approximating the differential operator £ by

ngE

w(j/i)”(xi)/

Lu(x;) =~

i=1

for all node xj,j = 1,2,...,N. Note that the search for stencils must be applied to all nodes zj.
After obtaining the FD-weights and substituting the function values u(x;) from the boundary condition,
a system of equations as shown in Equation (10) can be formed, which can be written in matrix form as

Bu = F,

where u is the vector of the unknown function value at all of the interior nodes and points outside the
boundary. Note that the matrix B is sparse and well-conditioned and can hence be effectively
inverted. In this problem, we use the additional 64 ghost nodes defined by x, = 1.1exp(24),

n=12,...,64.
e  Method 3 : RBF-FD method with preconditioning strategy

A variation that may improve the accuracy of the numerical solution is using the different values
of shape parameter on each stencil. According to numerical evidence, RBF methods usually provide
better accuracy if their system matrix is ill-conditioned. For computation with double precision,
the shape parameter can be selected for each stencil so that the condition number is between 103
and 10'5 [12] because the error curve of the corresponding range of the shape parameter is the smooth
curve before beginning to oscillate after that, as shown in Figure 2a. The following pseudocode will be
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used to select the shape parameter in this problem so that the condition number is in the desired range:
K =0, Kmin = 1.0 x 10’3, Kmax = 1.0 x 1015, shape = initial shape, increment = 0.01
while K < Kmin or K > Kmax :
form B
K = condition number of B
if K < Kmin
shape = shape - increment
elseif K > Kmax
shape = shape + increment.

Figure 4 shows the results of computation using IQ-RBF with strategies on PDE and shape
parameter, compared to the normal RBF scheme. The ghost nodes strategy seems to provide the same
level of accuracy for large values of shape parameter, while there is a significant improvement
on accuracy for the small shape parameter. Note that using the additional ghost nodes strategy
does not significantly affect the condition number of the system matrix. Therefore, for the practical
problem, this approach can be implemented effectively to improve the error of numerical solution
near the boundary. For the preconditioning strategy, the results show that, regardless of the initial
shape parameter, this strategy can provide acceptable accurate results. Therefore, this approach is an
applicable and effective strategy for choosing the shape parameter for the large scale practical problems.

After we choose the shape parameter, a normal RBF-FD method can be implemented for
approximating the derivative and then forming a linear system for finding the approximate solution.

101 ‘ . ; ; ; -

Normal RBF-FD -
~ Ghast node
-+ Preconditioning

Max Error

0 05 : 15 2 25 3
Shape Parameter
Figure 4. The graph shows the comparing of max error among the RBF-FD method with ghost nodes,

the RBF-FD method with preconditioning, and the normal RBF-FD method. In the case of the RBF-FD
method with preconditioning, we plot the max error against the initial shape parameter.

3.5. Results: A Comparison of RBF-FD Method with Additional Strategies for Reducing the Ill-Conditioning Problem

In the previous section, the RBF-FD method with ghost nodes and preconditioning strategies is
applied for obtaining acceptable accurate results and reducing the accuracy of numerical solutions
near the boundary. This section aims to improve the accuracy through another manipulation, i.e.,
by focusing on reducing the ill-conditioned problem for small values of shape parameters. To clarify
this idea, we will investigate two alternative strategies called regularization and extended precision
floating point arithmetic. The following elliptic PDE will be studied here :

V2u + xuy +yuy — (4% +7)u = f(x,y), (20)
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where f(x,y) and the Dirichlet boundary condition are computed from the same solution as shown
in Equation (21)
u(x,y) = exp(—(x* +0.5¢%)). (21)

e  Strategy 1: Regularization

For each stencil, a simple regularization technique can be used to reduce the effects of the poor
conditioning of the RBF system matrix by solving the regularized system

By=f (22)

instead of the following system
Ax=f, (23)

where B = A + ul. The regularization parameter y is a small positive constant and I is an identity
matrix. This approach can be used to solve effectively the ill-conditioning problem of the global RBF
collocation method and give accurate results for small values of shape parameters, as shown in [15,18].
In this problem, we set y = 5 x 10715

e  Strategy 2 : Extended precision floating point arithmetic

Recently, computer systems usually implement the IEEE 64-bit floating point arithmetic standard,
which is referred to as double precision. According to [7], the global RBF method gains more benefit
when it is implemented with extended precision, which provides more digits of accuracy than double
precision. In particular, this approach also keeps the simplicity of the RBF method. In this work,
the authors used the Multiprecision Computing Toolbox for Matlab (MCT) [19] to provide extended
precision for the Matlab program and used quadruple precision (34 digits of precision) in this problem.

For numerical experiments, this problem is implemented with the computational and evaluational
domain of a unit disk with 394 scattered data points and stencil size equal to 50. Figure 5 shows
the results of computation using IQ-RBF with regularization and extended precision floating point
arithmetic strategies, compared to the normal RBF-FD method. Unfortunately, the regularization
seems to provide the same level of accuracy as the RBF-FD method without regularization, although
this technique provides a significant improvement on accuracy compared to the global RBF method.
However, for the extended precision strategy, the results show that this technique provides a significant
improvement on accuracy at the same level as the global RBF method.

5 ——— Normal RBF-FD
10 - = =Regularization
---------- Quadruple Precision

Max Error

0 05 1 15 2 25 3
Shape Parameter

Figure 5. The graphs of max error of the RBF-FD method with regularization and extended precision
strategies, compared to the normal RBF-FD method.
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4. Future Work

RBF-FD method can also be easily extended to solve time-dependent PDEs by using the method
of line such as the Runge-Kutta method (RK4) to solve the problem after the PDE is discretized in
space with the RBF-FD method. For example, consider the diffusion problem given by

up = vV2u 4+ qu?(1 - u), (24)
where v = 0.5,y = 2, with the Dirichlet boundary and initial condition is taken from the exact solution

1
) = 25
W) = ooty =T 25)
To attack this problem, the Laplace operator V? is discretized by the RBF-FD method as we
mentioned in Section 2.2. After we obtain the results, the remaining part will be ODE, the same as the
following form
ur = Du+yu?(1 —u), (26)

where D is the RBF-FD system matrix, which is obtained from discretization of the Laplace
operator and u is the vector of the unknown function at all of the interior nodes. At this point,
the fourth-order Runge-Kutta method (RK4) can be applied to solve the problem. The results that
are implemented with the computational and evaluational domain of a unit disk with 394 scattered
data points, stencil size equal to 13, and shape parameter equal to 0.6 are shown in Table 2.

Table 2. The results of solving the partial differential equation (PDE) Equation (24) with the radial basis
function-finite difference (RBF-FD) method at t = 5,10, 15.

t 5 10 15

Max Error 219 x 107% 257 x107* 271 x10°*

Note that the RBF-FD method also gives reasonable numerical accuracy for time-dependent problems.
However, many questions about eigenvalue stability of the RBF-FD method for time-dependent PDE
problems in general have not yet been fully explored in the literature and need more study in
future work.

5. Discussion

By using the RBF-FD method, we were able to solve large scale PDE problems due to the fact
that RBF-FD has its own strengths related to feasibility and computational cost. We have found that
accuracy can still be achieved at the same level of global RBF in the ill-conditioned system matrix
for nodes. Although the RBF-FD method does not contain the same spectral accuracy as global
RBE, it will give acceptable accuracy for large scale problems for which the global RBF can not be
implemented. We also note that the accuracy can be improved by the increasing of nodes and stencil
sizes. This strategy of improving accuracy is very effective with the RBF-FD method with small
enough stencil size since the sparse RBF-FD system matrix is well-conditioned and can effectively
be inverted for a large number of nodes. However, we need to be careful about an ill-conditioning
problem arising if the stencil size is too large. The ghost node and preconditioning strategies are
introduced to improve the accuracy of numerical solutions. Using the additional ghost node strategy
does not significantly affect the condition number of the system matrix. Therefore, for the practical
problem, this approach can be implemented effectively to reduce the errors of numerical solutions
near boundaries. Results show that, regardless of the initial shape parameter, preconditioning strategy
can provide acceptable accurate results. Improving the accuracy by reducing the ill-conditioning
problem for small shape parameter is also an interesting idea. From experimental results, the extended
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precision provides significant improvement in accuracy. Unfortunately, regularization strategy fails to
yield better accuracy than that of the plain RBF-FD.

Table 3 shows the results of solving PDE Equation (20) by using the RBF-FD method at a shape
parameter equal to 0.4 with additional different strategies, which are presented in this work. In this
case, preconditioning and regularization techniques yield the same level of accuracy as the normal
RBF-FD method, while the other strategies can improve accuracy by around one digit of accuracy.
Note that all of these strategies can be used together as a mixed strategy for obtaining high accuracy.
However, the issues about how to choose the optimal shape parameter for obtaining the most accurate
results and how to solve the ill-conditioned problem for small values of shape parameter are still open
problems needing further investigation.

Table 3. The results of solving the PDE Equation (20) by using the RBF-FD method at a shape parameter
equal to 0.4 with different additional strategies.

Method Max Error (x1077)

Normal RBF-FD (N = 400, n = 25) 424
Normal RBF-FD (N = 400, n = 50) 4.75
Normal RBF-FD (N = 800, n = 25) 8.80
Ghost Node (N = 400, = 25, 64 ghost nodes) 5.63
Preconditioning (N = 400,17 = 25) 40.5
Regularization (N = 400, n = 25) 38.1
Extended Precision (N = 400, n = 25) 6.34

6. Conclusions

In this paper, we have found that the combination of the Radial Basis Function and the finite
difference (RBF-FD) method with either additional Ghost Node strategy or additional Extended
Precision strategy can help improve the accuracy in solving the elliptic partial differential equations,
while the Preconditioning and Regularization strategies are found to be of little avail for our purpose.
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1. Introduction

Recently, fractional differential equations (FDEs) arise naturally in various fields, such as
economics, engineering, and physics. For some existence results of FDEs we refer the reader to [1-6]
and the references cited therein.

Bonilla et al. [1] studied linear systems of the same order linear FDEs and obtained an explicit
representation of the solution. However, there are very few works on the study of mixed order
nonlinear fractional differential equations (MOFDEs), which is a natural extension of [1].

This paper is devoted to the study of MOFDEs of the form

Dl x; = filt,x1, -+, x%n), x(0)=w;, i=1,-,n (1)

where Dg‘+ denotes the Caputo derivative with the lower limit at 0, g; € (0,1], f : R4 x R” — R" are
continuous, specified below and u; € R". We may suppose q1 > --- > ¢,,. Here Ry = [0, c0). We are
interested in the existence of solutions of (1), then their stability and asymptotic properties under
reasonable conditions on f;. FDEs with equal order (i.e., 1 = - - - = g;) are widely studied, and we
refer the reader to the basic books describing FDEs, such as [7,8]. On the other hand, there are many
MOFDESs with interesting applications—for example, to economic systems in [9]. In fact, (1) formulates
a model of the national economies in a case of the study of n commonwealth countries, which cannot
be simply divided into clear groups of independent and dependent variables. The purpose of this
paper is to set a rigorous theoretical background for (1).

The main contributions are stated as follows:

We give some existence and uniqueness results for solutions of (1) when the nonlinear term
satisfies global and local Lipschitz conditions.

We analyze the upper bound for Lyapunov exponents of solutions of (1).

We show that the zero solution of an autonomous version system of (1) is asymptotically stable.

2. Existence Results

First we prove an existence and uniqueness result for globally Lipschitzian f = (f1,---, fu)-
x| for x = (x1,---,x4). By C(J,R") we denote the Banach space of all
continuous functions from a compact interval | C R to R” with the uniform convergence topology on .

Let [|x|lc = maxj—qy,... »

Mathematics 2017, 5, 61; doi:10.3390/math5040061 44 www.mdpi.com/journal /mathematics
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Theorem 1. Let T > 0 and suppose the existence of L > 0 such that
If(£x) = f(Ey)llo < Lllx —yllo ¥(t,x),(ty) €[0,T] x R @
Then (1) has a unique solution x € C(I,R"), I = [0, T].
Proof of Theorem 1. Note that (2) implies
[£(E o < Lilxllo + Mg V(£ x) € I xR ®)
for My = maxe; || f(#,0)|e0- Next, (1) is equivalent to the fixed point problem
x = F(x,u),
x(t) = (x1(8),- -+, x0(t)), w=(uy, - ,un), F(x,u)=(F(xu)---, F(x,u)), @)

Fi(x,u)(t) = u; + %qi)/;(t — )iV fi(s,x1(s), -+, xn(s))ds, i=1,---,n.

Fix & > 0 and set ||x|[« = maxye (g gy [|%() o™ for any x € C(I,R"). Let x € C(I,R") be a solution
of (1). For a > 0, (3) and (4) give

|Xi(t)| < ‘M,‘| + L /Ot(t —s)'ﬁ*l (LHX(S)”oo +Mf) ds

(q:)
M, Tai L t M, Tai L

f ”x”lx / (tis)qﬁleasds < ”M”OOJr f + ”x”lxeat
0

< [e'e] 7. . 4\ 7
< el + 755 + T Mt D) | o

which implies

Llx|l«
lxlle < lJulleo + MO+ ain
fora > 1and
) T4i
= max ——.
i=1m T(q; +1)
Hence ul MO
Ulloo +
[lx[la < 77“/
Tt
for
a > max{1, LV}, )
. Jullo + M;©
u + ) .
‘xi(t)‘ﬁfiﬁe”, tel, i=1,---,n. (6)
--L

Similarly, we derive

L
Ix=ylla, Vx,y € C(LR").

1o u) ~ Fpu)lla < -

Consequently, assuming (5), we can apply the Banach fixed point theorem to get a unique solution
x € C(I,R") of (1), which also satisfies (6). The proof is finished. [

Now we prove an existence and uniqueness result for locally Lipschitzian f.
Theorem 2. Suppose that for any r > 0 there is an L, > 0 such that

I£(tx) = ft Yo < Lillx —ylleo V() (£y) € [0, T xR, max{|[x[les, [[yllec} <. (7)
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Then (1) has a unique solution x € C(Iy,R"), Iy = [0, To) for some 0 < Ty < T.

Proof of Theorem 2. Setrg = [[u|w + M@ + 1 and B(rg) = {x € R" | ||x[|c < 79}. Then we extend f
from the set I x B(rp) to f on I x R” such that f satisfies (2) for some L > 0. This extension is given by

F(t,x) = X(xlleo/ (ro+1))f(t,x) fortel, ||x|| <2(rg+1)
' 0

fort eI, ||x|]| >2(ro+1)

for a Lipschitz function x : Ry — [0,1] with x(r) = 1 for r € [0,1] and x(r) = 0 for r > 2.
Applying Theorem 1 to

Dgix,-zfi(t,xl,---,xn), Xj(o) = Uj, i:L"' N, (8)

there is a unique solution x € C(I, R") of (8) which also satisfies (6) for a satisfying (5). Note My = M 7
Letus take T > Ty > 0, & > 0 satisfying (5) and

[[ifles + MO
1— L

wfm

eTo < .

Then the unique solution x € C(I, R") of (8) satisfies
[x(t)lw <70Vt E L.
However, this is also a unique solution of (1) on I. The proof is finished. [

Remark 1. Let us denote by x,, the solution from Theorem 1. Then, following the proof of Theorem 1, for any
u,v € R", we derive

L
1% = Xola + [[F(xo, #) = F(x0,0) [la

llxu — xolle = |F(xu,u) — F(x0,0)[la < s

L
< W”xu - vaa + ”H —UHoo/

which implies

u—ov
||xu - vatx < Hl_ilm,
adm
ie.,
u—o
[l () — 20 (£)[Joo < % vtel,
adm

provided that (5) holds. So, the continuous dependence of the solution of (1) is shown on the initial value u
under conditions of Theorem 1 or Theorem 2.

3. Asymptotic Results

We find the upper bound for Lyapunov exponents of solutions of (1).

Theorem 3. Suppose assumptions of Theorem 2 are satisfied. Moreover, we suppose the existence of a
nonnegative n X n-matrix M = {mij}?j>1 and a nonegative vector v = (vy,- -+ ,vy) such that

n
Ifit, )] < Y mijlxj| +v; V(t,x) eRy xR", i=1,---,n )
=
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Then the Lyapunov exponent

A(u) = limsup

t—00

of the unique solution x € C(Ry,R") of (1) satisfies

In [|x(#) |0
t

A(u) < p(M)maX":L'”/" l/q;/

where p(M) is the spectral radius of M. Note x(0) = u, so we consider as usually A : R" — R (see [10]).

Proof. Clearly (9) implies

UﬁwmwS<HW<ZmO|ﬂw+Wh>V@MGR+XW~

j=1

Then, like in the proof of Theorem 1, for any T > 0 there is a unique solution of (1) on I. However,
since T > 0 is arbitrary, we get a unique solution x(t) on R. Then, we compute

i (£)] < [u;| +

% /Ot(t —5)7i1 Zn: (mij|xj(s)| +v5) ds

(qi
2 mij

‘ | i i 1
= |uj| + =—— ) mjv; +
: r("]i + l) j=1 v r(qi) ]:1

t

(t— s)qi*le*“5|x]‘(s)\e“5ds

\_
o\,_l.

n )euct
Z l]”xthX 0(’7'

]:

i n
<uil + =——== Y mjjv;
| 1‘ r(‘1i+1) ]; 1 J r(%

n

t4i et
:‘”i|+mz ij ]"‘72"11]“95]“04

e
< ] + Yoe" Zml]v] i Zminx]'Hﬂ’
j=1 j=1

for
dip—at qq’e qi

Y. = max - max —+———
C R, T+ 1) it (g + 1)

Consequently, we arrive at
1 n
Pl < il Ya Loy + g 3l
j=1 j=

or setting wy = (||x1|a, - -, |¥m|l«) and |u| = (|u1],- - -, |un]), we obtain

Wa, < ||+ Yo, Mo+ Muwg,, (10)

1
o(M) +e

for &, = maxj—1,... n(0(M) + €)% and ¢ > 0 is fixed. (10) is considered component-wise. From (10),
we get

1
- <
(1 p(M)HM) Wy, < |u| + Yo Mo 11

for the n x n identity matrix I. By the Neumann lemma, we have
1 ) -1 ) < 1 > i
I———M = — M),
(1= s L oo Te
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which is a positive matrix. Consequently, (11) implies

1 ~1
Wy, < (I - FWM) (Ju] 4+ Yo, M0) .

Letting e — 0, we get

Wy < <I - p(liM)M> o (Ju] + Yoy Mo)

for 7p = maxj_q,... p(M)V4i. So we arrive at

lxi(t)] < e™'w; VEERy, i=1---,n

-1
forw = (wy,- -+ ,wy) = (I - ﬁM) (|u| + Yoy Mo), which implies
In(e®!||w]|o0)

A(u) = limsup w < limsup ;

t—o0 t—c0

xot
= lim sup e + lim sup @l =g
trco thoo 1

The proof is finished. O

4. Stability Result

This section is devoted to an autonomous version of (1)

n
Diixi=Y ajxi+gi(x, - x), x(0)=u;, i=1-,n (12)
j=1

wherea;; € R, g = (g1, ,&n) : R" — R" is locally Lipschitz with g(0) = 0 and lim,_,o Hﬂ(;“)“” =0.
We already know that (12) has a locally unique solution. First, we prove the following

Lemmal. Let A > 0and q,p € (0,1] with q > p. Then, it holds
t
S(A4,p) :sup(t+1)r’/ (t— )17 LE, o (— (t— 5)TA) (s + 1) Pds < oo (13)
>0 J0
Note that Eg4(—t) > 0 for any t € Ry by ([11] p. 85), where E;4(t) is the two-parametric Mittag-Leffler
function ([11] p. 56) .

Proof. By ([5] Proposition 2.4(i))or ([11] Formula (4.4.17)), there is a positive constant M(g, A) such that
- M(q,7)
q-1 1)) < >
7 Egq(—tIA) < Gt Vi> 1.
Here we note that one can use ([6] Lemma 3) to compute M(q, A). First, using ([11] Formula (4.4.4)),
we derive
t
sup (t+l)f’/ (t—$)T 1 E o (—(t — 5)TA) (s + 1) ~Pds
te[0] 0

< sup (t+1)”’/t(t7s)‘7’lEq,q(f(tfs)q)\)ds
t€[0,1] 0

t
= sup (t+1)ﬂ/ A Eg g (—290)dz = sup (t+1)PHEy, o1 (~A) = 2PEy111(~A),
te[0,1] 0 te[0,1]
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since applying ([11] Formula (5.1.15)), we derive

d _ .

S DPE g2 (ZA1T) = p(t+ 1) YIE g1 (—AtT) + (E+1)PHTE 4 (—AtT) > 0
for t > 0. Next, for t > 1, we derive

sup(t+1)? /Ot(t —5)1  Egq(—(t—s)TA)(s +1) Pds

t>1
-1
Ssup(t-i—l)p/ (t—$)T By (— (£ — 5)TA) (s + 1) Pds
>1 0
ot
+sup(t+1)”’/ (= 8)T Eq g (— (£ — 5)TA) (s + 1) Pds
t>1 t—1
-1 M(g, A) (t+1)P 1,
< tlf’/ ’ d 7/‘71)5 —210)d
Ssup(tH )" G S TSPy 2 Fea(E

/2 M(q,A) 2P(t+1)P gt M(g,7)
< sup(t+1 P/ _Mar / ) s 4 2PE, (A
*S,;}f( +1) 0 (t—s+1)9t! S+igllo (t4+2)F Jija (t—s+1)7H1 s +2PEgq41(=A)

29(t+1)PM(q, M) 2P(t+1)PM(q, M)
<su +su
tz? q(t+2)1 rzll) q(t+2)p
(29+2P)M(q, M)
q

+ 2qu,q+1 (_A)

< + Zqu/qul(*)‘)

Summarizing, we arrive at the estimate

(27 +2P)M(q,2)

S(A/q/ P) < +2qu,q+1(_)‘)~

The proof is finished. O

Theorem 4. Suppose a;; = —A; <0,i=1,--- ,n. If

n
v = max S(Aiqi,qn) Y. lagl <1, (14)
=1, n i#j=1

then the zero solution of (12) is asymptotically stable.

Proof. The proof is motivated by the well-known Gersgoring type method [12,13]. Like above,
we modify (12) outside of the unit ball B(1) such that the modified system is globally Lipschitz.
Then, the solution of the modified (12) has a global unique solution on R by Theorem 1. This solution
of (12) has the fixed point form [8]

xi(t) = Gi(x,u), i=1,--,n,
: ! 1 - (15)
Gi(x,u) = Eq,(—fq’)\i)ui+/0 (t—s)T Eq‘,q,(—(f—S)q’/\i)(‘;:]ﬂi;‘x;‘(s) +8&i(x1(s), -+, xu(s)))ds,
i#j=
where Eq(t) and Eq,q(t) are the classical and two-parametric Mittag-Leffler functions,
respectively ([11] p. 56). Fix T > 0 and set |||x||| = maxsc; |x(#)|e(t + 1)7 for x € C(I,R").
Then, (15) implies
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G )OI+ 1) < i (14 1) [ (6= )87 By (—(t = )02, 5+ 1) o

x( i laijl + B(llx(s)lleo)) I 1]]1])
i#j=1

n
< kllulloo + S(Ai qian) (Y gl + ([ D) Ix]]])
i#=1

for

k= max sup Eg (—tTA;)(t+ 1) < o0
=11 =0

(see ([11] Formula (3.4.30)) and h(r) = max| |, <r ligClleo Consequently, we obtain

fIxlleo
Gl < xllulleo + (y + ch([l[x|[D)[x]]]) (16)

for G(x,u) = (G1(x,u), -+ ,Gu(x,u)) and

n
w = max E S(Ai, G, qn)-
i=1,-n iAj=1

Taking r; € (0,1) such that v + wh(ry) < 57, then (16) implies
1+
GG ] < wllulleo + ==l x]l] 17)

forany x € By(ry) = {x € C(I,R") | |||x||| < r1}. So, supposing

lull < —"n, (18)

(17) gives
G : Br(r1) C Br(r1).

It is well-known that G : C(I, R") — C(I,R") is continuous and compact [8]. Since By (r1) is convex
and bounded, by the Schauder fixed point theorem, G has a fixed point x € Br(r;). However, this
a solution of a modified (12), which has a unique solution on R . So, this unique solution satisfies
x € Br(rp) forany t > 0; i.e.,
"
Hllee < ——~— Vt>0. 19

()l < i Ve (19)
Certainly (19) gives [|x(t)]l < 1, so x(t) is also a unique solution of the original (12).
Moreover, (17) leads to

2| 4] oo

—————— Vt2>0,
A=-mE+1m =

which determines the asymptotic stability of (12) at 0. The proof is finished. [

[x()]leo <

Remark 2. Condition (14) is a Gersgoring type assumption [12,13]. Even for q1 = - - - = gy, condition (14) is
new, since the general stability assumption (see [5] Theorem 2.2) is difficult to check. The above approach can be
extended to FDEs on infinite lattices like in [14].

5. Examples

In this section, we give examples to demonstrate the validity of our theoretical results.
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Example 1. Consider

‘DYPx; = sin(x1 +2x3), t € [0,1],
CDgfxz = arctan(2x1 + x7), (20)
x1(0) = uy, x2(0) = us.

Setq1 = 0.6 >05=qy, T =1, f1(t,x1,x2) = sin(x1 + 2x2) and f>(t, x1,x2) = arctan(2x1 + x7).
Clearly, f = (f1, f2) satisfying the uniformly Lipschitz condition with a Lipschitz constant L = 2. By Theorem
1 or 2, (20) has a unique solution x € C([0,1], R?).

Next, |fi(t,x1,x2)] < myq|xg| + maglxa| and |fo(t,x1,x2)] < mog|xq| + mo|xz| where

my = 1= my and myy = my =2 Set M = (m;j) € R2%2 50

12

is a nonnegative matrix and p(M) = 3. By Theorem 3, A(u) = 33.

Example 2. Consider

cDgfxl = —x; —05x + H&% sin(x1 + x2), t >0, @

‘D2xy = 0.5x1 — xp + % arctan(x1 + xp).
Set q = 0.6‘ > 05 = q2, /\1 = /\2 =1, ajp = dxp = —1 and ajpp = —0.5,!121 = 0.5,
g1(x1,x2) = %sin(xl +x2), g2(x1,x2) %arctan(xl +xp) and uy = up = 0.

Clearly, § = (g1,%2) satisfies the uniformly Lipschitz condition with a Lipschitz constant L = 2 and
llg(x1,29) [loo

8((0,0)) = (0,0) and lim,, 1,y (0,0) e = 0. We numerically derive
5(1,0.6,05) =1.0051, S5(1,0.5,0,5) =1
s0 v < 0.503 < 1. By Theorem 4, the zero solution of (21) is asymptotically stable.

6. Conclusions

The existence and uniqueness of solutions of (1) are shown along with their stability and
asymptotic properties. Theorems 1 and 2 extended the partial case of g; = q,i = 1,2, - - ,n which are
known in the related literature. Theorems 3 and 4 are original results. Moreover, Theorems 1, 2, and
3 can be directly extended to infinite dimensional cases. The next step should be to derive an exact
solution for scalar linear systems (i.e., (12) with ¢ = 0) and to find an explicit variation of constant
formula for nonhomogeneous systems. Of course, a more general stability criterion would also be
interesting to find by generalizing ([5] Theorem 2.2), which is just for g = - - - = gq;,. Then, a derivation
of a Gronwall-type inequality associated to MOFDEs would be challenging as well. This should extend
Theorem 4 to infinite dimensional cases.
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Abstract:  The particular solutions of inhomogeneous differential equations with polynomial
coefficients in terms of the Green’s function are obtained in the framework of distribution theory.
In particular, discussions are given on Kummer’s and the hypergeometric differential equation.
Related discussions are given on the particular solution of differential equations with constant
coefficients, by the Laplace transform.
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1. Introduction

In our recent papers [1,2], we are concerned with the solution of Kummer’s and hypergeometric
differential equations, where complementary solutions expressed by the confluent hypergeometric
series and the hypergeometric series, respectively, are obtained, by using the Laplace transform,
its analytic continuation, distribution theory and the fractional calculus.

It is the purpose of the present paper, to give the formulas which give the particular solutions of
those equations with inhomogeneous term in terms of the Green’s function. The differential equation
satisfied by the Green’s function is expressed with the aid of Dirac’s delta function, which is defined in
distribution theory, and hence the presentation in distribution theory is adopted.

Let

p(t,s) :=t-s*+ (c — bt)s — ab, 1)

wherea € C,b € Cand c € C. Then Kummer’s differential equation with an inhomogeneous term is
given by

2
p(t, %)u(t) =t ‘j?u(t) + (c—bt) - %u(t) —ab-u(t) = f(t), t>0. 2

If ¢ ¢ Z, the basic complementary solutions of Equation (2) are given by

Ki(t):=1F(a;c; bt), 3)
Ko(t):=t'"¢-1Fi(a—c+1;2 —c;bt). 4)

Here 1F(a;¢;2) = Y5 kS[(lZ
k € Z~o,and (a)p = 1.

§k zk is the confluent hypergeometric series, (a); = H’f;& (a+1) for
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We use R, C and Z to denote the sets of all real numbers, of all complex numbers and of all
integers, respectively. We also use R~; := {x € R|x > r}, R>, :={x € Rlx > r} forr € R, ,C :=
{z€CRez>0},Zsq:={n€Zn>a}, Zoy:={n€Zln<b}and Zj, = {n € Zla < n < b} for
a € Z and b € Z satisfying a < b. We use Heaviside’s step function H(t), which is defined by

1, t>0,
H(t) = { 0 oo ®)

and when f(t) is defined on R+, f(t)H(t — T) is equal to f(t) for t > Tand to 0 for t < 7.
When ¢ € C satisfies Re (1 — ¢) > —1, the solution K (#) has the Laplace transform:

Ras) = LlKa(t)) 1= [ " Ka(t)edt, 6)

and is obtained by solving the Laplace transform of Equation (2). In [1,2], we confirm that the solution
Kj(t) is obtained by using an analytic continuation of the Laplace transform (AC-Laplace transform)
for all nonzero values of ¢ € C\Z+,.

The complementary solution of the hypergeometric differential equation, corresponding to Ky (t),
is found to be obtained by using the Laplace transform series, where the Laplace transforms of the
solutions are expresssed by a series of powers of s~ multipied by a power of s, which has zero range
of convergence. In fact, the series is the asymptotic expansion of Kummer’s function U(a, b, z) ([3],
Section 13.5), which is discussed also in [4]. Even in that case, by the term-by-term inverse Laplace
transform, we obtain the desired result. The calculation was justified by distribution theory [2].

In the present paper, we present the solutions giving particular solutions of Kummer’s and the
hypergeometric differential equation in terms of the Green’s function with the aid of distribution theory.

In Section 2, we present the formulas in distribution theory, which are given in the book of
Zemanian ([5], Section 6.3), where the particular solution of differential equation with constant
coefficients is obtained. We use them in giving the particular solution of differential equation with
polynomial coefficients in terms of the Green’s function in Section 3, and the solutions are obtained
by this method for Kummer’s and the hypergeometric differential equation in Sections 4 and 5,
respectively.

In Section 2.2, a formulation of the Laplace transform based on distribution theory is given, which
is related with the one in ([5], Section 8.3).The particular solution of differential equation with constant
coefficients is obtained by using the AC-Laplace transform in Section 6, which is compared with the
formulation of the solution in distribution theory given in Section 3, where the Green’s function plays
an important role. In Sections 6.1 and 6.2, the solutions of differentaal equations of the first order and
of the second order, respectively, are given.

We mention here that there are papers in which systematic study is made on polynomial solutions
of inhomogeneous differential equation with polynomial coefficients; see [6] and its references. In the
present paper, we are concerned with infinite series solutions. In our preceding papers [7,8] stimulated
by Yosida’s works [9,10] on Laplace’s differential equations, of which typical one is Kummer’s equation,
we sudied the solution of Kummer’s equation and a simple fractional differential equation on the
basis of fractional calculus and distribution theory. In [1], we discussed it in terms of the AC-Laplace
transform. In [4], we applied the arguments in [1] to the solution of the homogeneous hypergeometric
equation. We now discuss the solution of inhomogeneous equations in terms of the Green’s function
and distribution theory. In [11,12], the solution of inhomogeneous differential equation with constant
coefficients is discussed in terms of the Green'’s function and distribution theory. In Section 6, we discuss
it in terms of the Green’s function and the AC-Laplace transform, where we obtain the solution which
is not obtained with the aid of the usual Laplace transform.
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2. Preliminaries on Distribution Theory

Distributions in the space D are first introduced in [5,13-15]. The distributions are either regular
ones or their derivatives. A regular distribution f in D’ corresponds to a function f which belongs to

Ello .(R). Here £}, (R) denotes the class of functions which are locally integrable on R. A distribution

11, which is not a regular one, is expressed as /i(t) = D" f(t), by n € Z~ and a regular distribution
feD.

The space D, that is dual to D', is the space of testing functions, which are infinitely differentiable
on R and have a compact support.

Definition 1. A distribution h € D' is a functional, to which (h, ) € C is associated with every ¢ € D. Let f
be the regular distribution which corresponds to a function f € L], (R). Then (i):

/ f(O)p(t)dt, @)
and (ii): if n € Zwo, h(t) = D" f(t) is such a distribution belonging to D', that
(h9) = (D"F,0) = (7, Dk = [ FOIDR(aE, ®

where Dy ¢(t) = (—1)" dtn‘P( ).

Lemma 1. Let f be as in Definition 1, and g(t) := dd—

(t) = f )(t) e C}M(R), and the distribution which
corresponds to g(t) = ) (t), be §(t). Then §(t) = D" f(t

)-

Proof. By using Equations (7) and (8), we have

o) = [ 1 r@lpmar= [ f0IDe©)d = (D7), ©)
|
Lemma 2. D" for n € Z~_y are operators in the space D'.
Definition 2. Let H(t) be defined by Equation (5), T € R, and ¢(t) be such that (t)H(t — 1) € L} (R).
Then the reqular distributions which correspond to H(t — ) and y(t)H(t — T) are denoted by H(t — T) and

W(t)H(t — 1), respectively.

Lemma 3. Let T € R, and ¢(t) be such that p(t) = 0 and %[w(t)H(t —-17)] = [%l[](t)]H(t —-1) €
Ll (R). Then

loc

DIp( At~ )] =[S p(O] At~ ). (10)
Proof. We confirm this with the aid of Lemma 1 and Definition 2. [
Dirac’s delta function é(t) is defined by
5(t) = DH(t). (11)

Lemma 4. Let T € R, and (t) be such that %w(t) “H(t—1) € £},.(R). Then

0,
0. (12)

3 e A1), P(7)
D“”(”H“‘T”{ AT R A
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Proof. The lhs is expressed as

Dly(t)H(t —7)] = D[[y(t) — 9(T)]H(t — )] + (1) DH(t — 7).

From this, we obtain Equation (12), with the aid of Lemma 3 and Equation (11). [

Corollary 1. Let T € R, and y(t) be such that d21/1( )-H(t—1) € L}, (R). Then

2
DX[p(H(t - 7)] = tzllJ(f)-H(f*T)+1/J’(T)5(f*T)+¢(T)Df5(tff)-

(13)

Corollary 2. Let T € R, I € Z~g, {(t) be such that d,lp( )-H(t—71) € L] (R), and P (t) = p(t)H(t —

T). Then

D'j(t) = D'[p()H(t — 7)) = dt,ll)() H(t =) + (D'$e(D))oé(t — 1),

([5], Section 6.3), where

When | = 1and | = 2, we have

(Dge(D))o = ¢(7), (D*r(D))o = ¢/ (1) + (7)D.

Equations (16) are obtained by comparing Equation (14) with Equations (12) and (13).

Corollary 3. LetT € R, n € Zo, (t) besuch that Syp(t) - H(t —7) € L], (R), P(t) == y(t)FH(t —

n 1
palt 910 = L) )

where a;(t) are polynomials of t. Then

d

Palt D)1 = S D) = pult g)9(0) (e~ ) + () (DGe(D)odtt ~ ),

where (D'((D))q are given by Equations (15) and (16).
In estimating the last term of Equation (18), we use the following lemma.
Lemma 5. Let ii(t) € Dy, and h(t) be such that h(t)¢(t) € Dg if ¢ € Dg. Then
h(t)Dii(t) = D[h(t)a(t)] — ' (t)a(t).
Proof.
((t)Di(t), ¢(t)) = (a(t), Dwlh(t)p(t)]) = (=h'()(t) + D[R(t)i(t)], (1)),
since Dy [h(£)p(t)] = —I'(£)¢(t) + h(£)Dwe(t). O

56

(14)

(15)

(16)

T),and

17)

(18)

19)

(20)



Mathematics 2017, 5, 62

2.1. Fractional Derivative and Distributions in the Space Dy

We consider the space Dj [11,12]. A regular distribution in D is such a distribution that it
corresponds to a function which is locally integrable on R and has a support bounded on the left.
A distribution /1, which is not a regular one, is expressed as /i(t) = D" f(t), by n € Z¢ and a regular
distribution f € D}. The space Dg, that is dual to D}, is the space of testing functions, which are
infinitely differentiable on R and have a support bounded on the right.

We consider the Riemann-Liouville fractional integral and derivatives :D f(z) of order y € C,
when we may usually discuss the derivative % f(z) = f"(z2) of order n € Zg; see [16] and ([17],
Section 2.3.2). In the following definition, P(c, z) is the path from ¢ € C to z € C, and L!(P(c,z)) is the
class of functions which are integrable on P(c,z), and | x] for x € R denotes the greatest integer not
exceeding x. In the following study, we choose the value ¢ = 0.

Definition 3. Let c € C,z € C, f({) € LY(P(c,z)), and f({) be continuous in a neighborhood of { = z.
Then the Riemann-Liouville fractional integral of order A € C is defined by

gy L / F a1
CDR f(Z) - r()\) . (Z é) f(g) dér (21)
and the Riemann-Liouville fractional derivative of order yu € C satisfying Re y > 0 is defined by

¢Dpf(z) = DR[Dy " f(2)], (22)

when the rhs exists, where m = |Re u] + 1, and D} f(z) = L5 f(z) = fU")(z) for m € Z ;.

Definition 4. Let A € | C, and f be a regular distribution in D', that corresponds to a function f. Then we
have a regular distribution which corresponds to gD f (t). We denote it D~ f(t), and then

(DF.9) = [ DR Olg( = (,D5te) = [ Fx)IDR 9, )
for every ¢ € Dr. Then by using Equation (21) in the second member of Equation (23), we obtain
Di9(x) = g [ (6= () . e

This formula shows that D;\,)‘(,b does not belong to D, even when ¢ € D. As a consequence,
the operator D~ corresponding CDEA cannot be an operator in the space D', but we can confirm that
it is an operator in the space Dk.

Definition 5. Let ﬁ(t) € Dy,mé€Zsq, A€ C u=m—Aand D' = D™D, Then we have
DM e DY, which satisfies

(DVh, ¢) = (h, D), (25)
for every ¢ € Dg, where DCV = ‘X/\D%.

In solving a differential equation, we assume that the solution u(t) and the inhomogeneous part
f(¢) for t > 0, are expressed as a linear combination of

qult) = %V)tv’l, veC\Za, (26)
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where I'(v) is the gamma function. The Laplace transform of g, (¢) is given by L[g, (t)] = s~V ifv € +C.
We introduce the analytic continuation of the Laplace transform (AC-Laplace transform) of g, (t),
which is expressed by L[gy(t)], as in [1,2], such that

§v(s) = Lulgv(t)] =s"", veC\Za. (27)
We often use the following formula [1,2].

Lemma 6. Let v € C\Z.q and p € C. Then for t € R, we have

1 _ ) gult), v—peC\Zy,
oDkgv(*) { 0, V- € L. (28)

Condition 1. A function of t € R multiplied by H(t), e.g. u(t)H(t), is expressed as a linear combination of
gu(t)H(t) for v € S, where S is an enumerable set of v € C\Z 1 satisfying Re v > —M for some M € Z~_1.

When u(t) satisfies Condition 1, it is expressed as follows:

u(t) =Y uy1gu(t) = Y ”vflﬁiy71/ (29)

ves veS

where u,_1 € C are constants. When 1(s) = Ly[u(t)] exists, it is expressed by

a(s) =Y uy18u(s) = Y uy15". (30)

veS veSs

Definition 6. Let g, (t) and §,(s) be given by Equations (26) and (27), respectively. Then §,(t) € D is
defined by

Sv(t) =8u(D)é(t) =D7Y6(t), veC\Zs, (31)
and is denoted by g, (t)H(t).

Remark 1. When v € 1 C, we can confirm that &,(t) = g, (t)H(t) is a reqular distribution which corresponds
to gy (t)H(t), as

(§u,¢) =(D7V5(1),¢(t)) = (D™ *LH(1), p(t)) = /,0; H()[Dy T ()]dt
:/j; D" H()g(b)dt = /j:o [gu(HH(1)]gp(t)dt,

with the aid of Equations (9), (11) and (23), Definition 5, and formulas g1(t) = 1, gu(t) = oDg" g1 (t) and
g1(t) = oD%y (t) for v € C\Z<y, which are obtained from Equations (26) and (28).

Lemma 7. Let g,(t), §,(s) and §,(t) be as in Definition 6. Then for u € C, we have
D"gu(t) = oDgv(t) - H(t) + (D"gu(D))od (1), (32)
where

D™, Mm=pu—vesls_1,

33
0, U—v¢Ze_q. (33)

(D¥$u(D))o = {

Proof. By using Equations (28) and (31), we confirm Equation (32). [
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Lemma 8. Let u(t) and ii(s) = Ly[u(t)] be expressed by Equations (29) and (30), respectively. Then fi(t) =
u(t)H(t) € D} is expressed as

i(t) = 2 uy_1§v(t) = Z uy—18v(D)é(t) = 2(D)é(t), (34)

veS vES

in accordance with Definition 6.
Lemma 9. Let | € Z~, u(t) be expressed by Equation (29), ii(t) := u(t)H(t), and 1i(s) := Ly[u(t)]. Then

dl

Dla(t) = D'[u(t)H()] = —ru(t) - A(t) + (D'a(D))od(b), (35)
where
-1
(D'a(D))o = Y D' < (36)
k=0
When | = 1,2 and 3, we have
(DA(D))o = ug, (D*4(D))o = ugD + 1y, (D*i(D))o = ugD* + u1 D + us. (37)

Proof. By using Equation (34) for ii(t), and Lemma 7 for u = I € Z-(, we have contributions to
(D'2(D))od(t) from the terms of v —1 =k € Z~_jand m = —k — 1 € Z~_; in Equation (35). [J

Remark 2. Even when the series on the rhs of Equation (30) does not converge for any s, the series on the rhs of
Equation (34) may converge in an interval of t on R. In such a case, we use ii(s) to represent the series on the
rhs of Equation (30).

2.2. Fractional Derivative and Distributions in the Space Dy,

We adopt the space D}, of distributions, such that regular ones correspond to functions which
may increase slower than ¢¢ for all € € R~ as t — co. Then the dual space Dyy consists of functions
which are infinitely differentiable on R and decay more rapidly than t =N for all N € Z~g as t — co.

Remark 3. In the book of Miller and Ross ([18], Chapter VII), one chapter is used to discuss the Weyl fractional
integral and differentiation in the space Dy, where notation W¥g(t) is used in place of Diy g(t) for u € R and
¢ € Dy.

Lemma 10. Let m € Z~_q, A € +Cand p = m — A. Then
D%E_St _ Sme—st, Dl/—v/\e—st _ S_/\E_St, DVWe—st _ S”E_St. (38)

Proof. The second equation is confirmed with the aid of Equation (24). The third equation is confirmed
with the aid of Definition 5, which states D”W = D;\,}‘D%. ]

Lemma 11. Let ii(t) = u(t)H(t) be a reqular distribution in D}, that corresponds to function u(t)H(t),

i(s) = Lu(t)] = [ u(t)e tdt, and w(t) and @(s) be given by &(t) = D'il(t) and d(s) = s'i(s) for
I € Z~o. Then for y € C, we have

() (a(t), ey =a(s), (i) (D"a(t),e ") =sta(s), (iii) (tDMi(t),e ") = —%[s"ﬁ(s)], (39)

and also these equations with 1i(t) and 0i(s) replaced by w(t) and @(s), respectively.
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Proof. The lhs of these equations are expressed as follows: (i) (ii(t) = [%, e Stdt =
Llu(t)] = a(s), (i) (D'a(t),e~") = (@ () D” e~ = st(a(t),e”) *S” ( ), and
(iti) (D" (t),e=>") = (DF(t), te™") = <D" (1), ™) = —f[sa(s)). O

This lemma shows that the formulas in Equation (39) are valid for all distributions 7(t) € Dj,.
Corollary 4. Let the condition of Lemma 6 be satisfied. Then 6(t) € Dy, §u(t) € Djy for v e C\Zq, and

(H(t),e=) = 3 ((b), ) =

(606 = (£4(D)3(B) ) = gv<s) o, o
Proof. (6(t),e~*!) = (DA(L),e=) = (AI(), Dye~*!) = s~1s = 1. [
Corollary 5. Let ii(t) € Dy, be expressed as 1i(t) = (D)d(t). Then
(a(6), ) = (D)3, =) = (s). )
Lemma 12. Let | € Zwo, u(t) be expressed by Equation (29), and f(s) = Ls[u(t)]. Then
<1(s) = Lol ()] + (5o, )

where (s'11(s))o are given by Equations (36) and (37) with D replaced by s.
Proof. We put ii(t) = u(t)H(t), and then we have Equation (35). Applying Lemma 11 and Corollary 5
to Equation (35), we obtain Equation (42). [

Remark 4. In the book by Zemanian ([5], Section 8.3), he discussed the Laplace transform by adopting the space
D; of distributions, such that regular ones correspond to functions which may increase slower than e et for
alle € Rygast — oo, fora fixed A € R+. Then the dual space Dy, consists of functions which are infinitely
differentiable on R and decay more rapidly than e=*t=N for all N € Z~q as t — co. Then the above formulas
in the present section are valid when Re s > A. We here adopt the case when A = 0.

Remark 5. Let u(t) and ii(t) be expressed by Equations (29) and (34), respectively. Then ii(t) does not usually
belongs to Dy Even in that case, we use the following equation:

(a(t),e™) = (@(D)a(t),e™) = Y uy1(Zu(t),e™™) = }_ uy18v(s) = a(s)- (43)

ves vesS
2.3. Some Primitive Leibniz’s formulas

Lemma 13. Let ii(t) = @(D)é(t) € D, and p € C. Then we have two special ones of Leibniz’s formula:

DH[tii(t)] = tDM(t) + uDFYia(t) = (tD + u) D~ Li(t), (44)
DF[2i(t)] = 2DFii(t) + 2utDF i () + p(p — 1) DF=24(t) 5)
= (D2 +2utD + pu(p — 1)) DF2ii(t).
Proof. Lemma 11 shows that when Equation (44) is satisfied, we have
S (s)] = — ()] + s (o) (46)
ds ds !
which is confirmed since — 7 [s" (s)] = —ustta(s) — s"%ﬁ(s). Formula (45) is obtained with the aid

of Equation (44). [
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3. Green’s Function for Inhomogeneous Differential Equations with Polynomial Coefficients

In Sections 4 and 5, we study the solution u(t) of inhomogeneous differential equations with
polynomial coefficients:

n i
palt g6 = L) gt = £, >0 @)
=0

where n € Z, and a;(t) are polynomials of ¢ satisfying ag(t) # 0 and a,(t) # 0.
For the inhomogeneous term f(t), we consider the following three cases.

Condition 2.

(i)  f(t) is a locally integrable function on R,

i) f@t) = ODgfﬁ(t) satisfies Condition 1, where fg(t) is a locally integrable function on R,

(i) f() = gu(t) = it and F(t) = f(H(t) = F(D)5(t) = §u(D)s(t) = D~"6(t), for v € C\Zcy.

Lemma 14. Let u(t) be a solution of Equation (47), which is expressed by Equation (29). Then the differential
equation satisfied by distribution i(t) := u(t)H(t) is

|2

Ju(t) - () + 3 ay(6)(D'8(D))od ()

Y

pult, D)a(t) = ¥ ay())D'a(t) = palt,
= (48)
=f(t) + El ay(t)(D'a(D))é(t),
where f(t) = f(t)H(t), and (D'i(D))o are given by Equations (36) and (37).
Proof. Equation (48) is obtained by using Equation (35). [

Lemma 15. Let Condition 2(i) be satisfied. Then f(t) = f(t)H(t), which corresponds to f(t)H(t), is
expressed as

70y = [ st - 0f (. 49)

Proof. The rhs is equal to the lhs, since

([ st - angw) = [ [ [T 00w
—— [Tr@[ [ He- ¢ waac= [T f@H@E = 9,
where ¢ € Dr. O

Definition 7. For Equation (47), the Green’s function G(t,T) for T € Rso is such that
G(t,7) = G(t, T)H(t — 7), and G(t,T) = G(t,T)H(t — T) satisfies

pu(t,D)G(t,T) = 6(t — 7). (50)

Lemma 16. The Green'’s function G(t, T) for Equation (47) satisfies

1
e, 600 = Y L ctr =0, t>1, 51)
dt =

61



Mathematics 2017, 5, 62

and G(t,7) = 0 for t < t. The values of G(t, T) and its derivatives at t = T are determined by

a(t)(D'G(D, 1)) od(t —T) = 6(t — 1), (52)

M:

1

where (D'G(D,t))o is given by Equations (15) and (16) with (D) and (- (t) replaced by G(D,t) and
G(t,7), respectively.

Proof. This is confirmed by comparing Equation (50) with Equation (18), where ¢(t), (D) and ¢ (t)
are replaced by G(t,7), G(D,7) and G(t, T), respectively. [

Lemma 17. iif(t) given by

i (t) = /°° Gt 1) f(1)dt (53)
0
is a particular solution of Equation (48) for the term f(t).

Proof. By using the rhs of Equation (53) in the lhs of Equation (48), we obtain f(t)H(t) by using
Equations (50) and (49). O

Lemma 18. Let G(t, T) be defined by Definition 7 for Equation (47), Condition 2(i) be satisfied, and u¢(t) be
given by

t
up(t) = /0 G(t,7)f(t)dr. (54)
Then s (t) and @¢(t) = ug(t)H(t) are particular solutions of Equations (47) and (48), respectively.

Proof. We show that when #(t) and u((t) are defined by Equations (53) and (54), respectively,
iig(t) = ug(t)H(t). This is confirmed as follows:

0.¢) = 5[/ (t*T)tP(t)dt]f(T)dT
= % [ s Gl D) ()T | Hp(t)dt = (s (D), (1)),

where ¢ € Dg. The proof of the lemma is completed with the aid of Lemmas 17 and 14. [

(55)

Green'’s Function for Inhomogeneous Differential Equations with Constant Coefficients

We now consider the case when 4;(t) do not depend on t, and hence in place of Equation (47),
we have

d
Pn dt Zaldtl (t)/ t>0, (56)

where n € Z~, and a; € C are constants satisfying ag # 0 and a, # 0. When we use the formulas in
the preceding section, we assume that a; () and py(t, %) represent a; and p, (%), respectively. In place
of Equation (48), we have

Zaleu =f(t)+ Zul<Dlﬁ<D)>oé<t), (57)

I=1

where f(t) = f(H)H(t) = f(D)é(t), and (D'ii(D))g are given by Equations (36) and (37).
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We denote the solution G(t,0) obtained by Definition 7, by G(t). Then G(t) = G(t)H(t) satisfies
pn(D)G(t) = &(t). (58)
By using this equation, we confirm the following lemma.

Lemma 19. i(t) given by
(1) = f(D)G() + 3. ay(D'a(D))oG (1), 9

is a solution of Equation (57).

Proof. Putting ii(t) given by Equation (59) on the lhs of Equation (57) and using Equation (58), we
confirm that Equation (57) is satisfied. [J

By Lemma 16, we have
Lemma 20. Let G(t) be defined by

e =y adcw - Lhw -0 t>0 (60)
R L A T '

and the initial values of G(t) and its derivatives satisfy Y/, a;(D'G(D))o = 1, so that
a,G"V(0) =H(0) =1 GY(0)=0, (I€Zy, o n€ZLs). (61)

Then G(t) = G(t)H(t) satisfies (58), and G(t,7) = G(t — T)H(t — T) for T > 0 satisfies Definition 7 if
pu(t,D) = pu(D).

Proof. By comparing Equations (50) and (58), we confirm the last statement. ]

Lemma 21. Let Condition 2(i) be satisfied, and u(t) be given by

1 dd
u(t) = ug(t) +£uz<@u(a))o(§(t), (62)

where

up(t) = /OtG(tf’r)f(T)dT. 63)
Then u(t) and @(t) = uz(t)H(t) are solutions of Equations (56) and (57), respectively.
Proof. Equation (63) follows from Lemma 18. [

Remark 6. In ([5], Section 6.3), the solution of an inhomogeneous differential equation with constant coefficients
is discussed, where the formulas in Corollary 2, Formulas (60) and (61) for the Green’s function and Formula (62)
for the solution, are presented.

4. Particular Solution of Kummer’s Differential Equation

Kummer'’s differential equation with an inhomogeneous term f(t) is given in Equation (2).
If f(t) = 0 and ¢ ¢ Z, the basic solutions Kj (t) and Ky (t) of Equation (2) are given by Equations (3)
and (4).
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We now obtain a particular solution of this equation by the method stated in Section 3.

4.1. Green’s Function for Kummer's Differential Equation in which Condition 2(i) Is Satisfied

The following two lemmas are proved in Section 4.4.

Lemma 22. Let u(t) be the solution of Equation (2), which is expressed by Equation (29). Then the differential
equation satisfied by #i(t) = u(t)H(t) is given by

pi(t, D)i(t) = f()H(t) + uo(c — 1)8(t). (64)
Lemma 23. Let K (t) and Ky(t) be given by Equations (3) and (4), and p (t, T) for fixed T > 0 be given by
P (t,7) = c1(7) - Ky (8) + e2(7) - Ko (t), (65)

where ¢1(T) and c(T) are constants which are so chosen that Pk (t, T) = 0 when t = 1. Then Gk(t,0) and
Gk (t, T) given by

Gk(t,0) =

-Ki(t)H(t), Gk(tT)= 7 Y (t, T)H(t — 1), (66)

_
TP (T,
are the Green’s functions for Equation (2), so that G (t,0) = Gk (t,0)H(t) and G (t,7) = Gg(t, T)H(t — )
satisfy

c—1

pi(t, D)Gk(t,0) = 8(t), p(t,D)Ck(t,T) = d(t — 7). (67)

Theorem 1. Let G (t, T) and Py (t, T) be those given in Lemma 23, Condition 2(i) be satisfied, and u(t) be
given by

ug(t) = /Ot Gy (t,7)f(t)dt = /(: Pi(t, T)%dt (68)

Then us(t) and uz(t)H(t) are particular solutions of Equations (2) and (64) for the terms f(t) and
F(t)H(t), respectively.

Proof. This is confirmed with the aid of Lemma 18. [

Remark 7. By using the first equation in Equation (67), we see that the particular solution of Equation (64) for
the last term, is

ﬁl(t) :uo(C—l)GK(t,O) :u0~K1(t)H(t). (69)
The corresponding particular solution of Equation (2) is
Ml(t) :uo(C—l)GK(t,O) :u0~K1(t). (70)

Considering that the basic complementary solutions of Equation (2) are given by Equations (3) and (4), the
general solution of Equation (2) is now given by

u(t) = ug(t) +uo - Ki(t) +c3 - Ka(t). (71)
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The condition Pk (7, T) = 0 requires that ¢1(7) - Ki(7) = —c2(7) - K2(7), and hence we may
choose Yk (t, T) as

(72)

el

RO k() - Kal), (K (0)] 2 [Ka(T)]

W@ﬂ:{Kwrﬁﬁymm,mh)dmu»

4.2. Green’s Function for Kummer's Differential Equation in which Condition 2(ii) Is Satisfied

We give the solution of Equation (2) of which the inhomogeneous term f (¢) satisfies Condition 2(ii),
so that f(t) = Dﬁfﬁ(t), and fg(t) satisfies Condition 2(i).
The following lemma is proved in Section 4.4.

Lemma 24. Let ii(t) be a solution of Equation (64), and pg(t,D) be related with pk(t,D) given by
Equation (1), by

pi(t,D) = D Ppk(t, D)DF. (73)
Then
pg(t,D):=t-D*+ (c— p—bt)D — (a — B)b, (74)
and @(t) = D~Pi(t) satisfies
p(t, D)@(t) = fo()H(t) +uo(c — 1)D~Ps(1). (75)

Theorem 1 shows that the particular solution of Equation (75) for the term fg(#)H(t) is expressed
by a particular solution of

d
pK(t’E)w(t):fﬁ(t)’ t>0. (76)
That solution is used in giving a solution of Equation (2) in Theorem 2 given below.

Remark 8. We note that pg (t, D) given by Equation (74) is obtained from pg(t, D) given by Equation (1), by
replacing a and c by a — B and c — B, respectively, and hence the complementary solutions Kg 1 (t) and Kg(t)
and Green’s functions Gy (t,0) and Gg(t, T) of Equation (76) are obtained from those K1(t), K»(t), Gk (t,0)
and G (t, T), respectively, of Equation (2), by the same replacement.

Now in place of Theorem 1, we have the following theorem, whose proof is given in Section 4.4.

Theorem 2. Let G (t, T) and g (t, T) be obtained from Gg (t, T) and Pk (t, T) by the replacement stated in
Remark 8, Condition 2(ii) be satisfied, and wg (t) be given by

it ot
wg (1) :/O Gk(t,‘r)f/g(‘r)d'r:/o lpk(t,‘r)%dt 77)

Then ug(t) == ODgwg(t) and uf(t)H(t) are particular solutions of Equations (2) and (64) for the terms
f(t) and f(t)H(t), respectively.
4.3. Particular Solution of Kummer’s Differential Equation in which Condition 2(iii) Is Satisfied

We give the solution of Equation (2) of which the inhomogeneous term f(t) satisfies

Condition 2(iii), so that f(t) = g (t) = ﬁtvfl and f(t) = f(HA() = f(D)s(t) = $,(D)é(t) =

D~Y4(t). Here we use B ¢ Z-~_1 in place of —v.
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Lemma 25. Let f(t) = DPS(t), pg(t, D) be given by Equation (74), and Gg(t,0) satisfy
pr(t,D)Gr(t,0) = 5(t). (78)
Then the particular solution of Equation (64) for the term f(t)H(t) = DPS(t) is given by
iif(t) = DPGg(t,0). (79)

Proof. ii¢(t) satisfies px(t, D)ilf(t) = DP5(t) and hence pK(t,D)D*/Sﬂf(t) = 4(t) by Equation (73).
Comparing this with Equation (78), we see that Equation (79) is satisfied. [

By Remark 8, with the aid of G (t,0) given by Equations (66) and (3), we have

Lemma 26. As the solution of Equation (78), we obtain

Gg(t,0) = Gg(t,0)H(t), Gg(t,0) -1F(a — B;c — B; bt). (80)

- 1
T c—-p-1

Theorem 3. Let Condition 2(iii) be satisfied, and Gy (t,0) be given by Equation (80). Then the particular
solution of Equation (2) is given by

=B

ug(t) = )DRGg(£,0) = (c—B-—DIra-p)

2ba(1,a = B;1—B,c— B;bt), (81)

where 3 Fy (a1, az;¢1,¢2;2) = Yo, Ok‘a (?2); o

Proof. iif(t) is given by Equations (79) and (80). Lemma 7 shows that iif(t) = uf(t)I:I(t) if ug(t) is
given by Equation (81), since ¢ Z~_1. O

4.4. Proofs of Lemmas 22-24 and Theorem 2
Proof of Lemma 22. Equation (64) is a special one of (48), where py,, 1, ay(t), a1(t) and ag(t) stand for
Pk, 2, t,c — bt and —ab, respectively. Hence by using Equation (37), we see that the second term on the
rhs of Equation (48) becomes
HuoD + uq)6(t) + (¢ — bt)uod(t) =ug(D[td(t)] — 6(t)) + cuod(t) = ug(c — 1)5(t). (82)
O

We prepare a lemma before proving Lemma 23.

Lemma 27. Let T > 0, pi(t, $)¢(t) - H(t — ) € L}, and P (t) = p(t)H(t — T). Then
. d
pi(t, D)ge(t) = pic(t, 7)9(t) - H(t = 7) + Zaz ){D"e(D))od(t —7), (83)
where ay(t) = t, a1(t) = ¢ — bt, ap(t) = ab, and

D' (D))od(t — 1) = T/ (7)8(t — T) + () (c — bT — 1)8(t — T) + p(T)TDS(t — T).  (84)

I MN
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Proof. Equation (83) is a special one of Equation (18) in Corollary 3. The lhs of Equation (84) is
evaluated with the aid of Equation (16) as follows:

Zﬂz )(D'e(D))od(t — T) =ty (7) + p(T) D6 (t — T) + (¢ — bE)P(T)8(¢ — 7)

=[ty' (1) + p(T)(c = b1)]6(t — T) + (T)tDS(t — 7)
=19/ (7)0(t — ) + () (c = bt = 1)6(t — T) + p(T)TDS(t — T),

where Formula (19) with k() and ii(t) replaced by t and (¢ — T), respectively, is used in the last term
of the third member. [

Proof of Lemma 23. If we put ¢(t) = -5 -K;(t) and T = 0 in Equation (83), then we have
P(t) = G(t,0) on the lhs, and the rhs is ¥(0)(c — 1)é(t) = 5(t), since K;(0) = 1. If we put
P(t) = mlp[((t,‘[) and ¢(7) = 0 in Equation (83), then we have §-(t) = G(t, 7) on the lhs,
and the thsis T¢/(7)o(t — 7) = 6(t — 7). O

Proof of Lemma 24. With the aid of Equation (44), we obtain
D~ Bpk(t, D)[DPw(t)]] = D B[t - D? + (c — bt) - D — ab][DPw(t)]
=[(t-D—B)D+c-D—0b(t-D — B) — ablw(t) (85)
= [t-D2+ (c— —bt)- D~ (a— p)bla(t) = pi(t, D)a(t),

which gives Equation (73). When () = DP@(t), Equation (64) shows that the Ihs of Equation (85) is
equal to DP[f(#) + up(c — 1)4(t)] and hence Equation (85) gives Equation (75). [J

Proof of Theorem 2. Theorem 1 states that when wy(t) is given by Equation (77), e (t) := wg(t)H ()
is the particular solution of Equation (75) for the term fg(t)H(t), and Lemma 24 states that
g (t) = DF Wg(t) is the particular solution of Equation (64) for the term f(t)H(t). Lemma 7 shows that

p(t) = up(£)H(t) if ug(t) is given by us(t) = oDiywg(t), since p & Z~_1. O
5. Particular Solution of the Hypergeometric Differential Equation

Let
pr(t,s) :=t(1—1t)-s*+(c— (a+b+1)t)-s—ab, (86)

wherea € C,b € Cand c € C are constants. Then the hypergeometric differential equation with an
inhomogeneous term f(t) is given by

pult, %)u(t) —1—1)- ;—;u(t) F(c—(atb+1)n)- %u(t) —ab-u(t) = f(), t>0.  (87)

If f(t) = 0 and ¢ ¢ Z, the basic solutions of Equation (87) in [3,19] are given by

Hi(t):=2F(a,b;c;t), (88)
Ho(t):=t'"¢ yFi(14+a—c,14+b—c2—ct), (89)
where yFy(a,b;¢;z) = Y32 (k),((l)") z* of z € Cis the hypergeometric series.

We now obtain a particular solution of this equation by the method stated in Section 3 and used
in Section 4.1.
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5.1. Green’s Function for the Hypergeometric Differential Equation when Condition 2(i) Is Satisfied

The following two lemmas are proved in Section 5.4.

Lemma 28. Let u(t) be the solution of Equation (87), which is expressed by Equation (29). Then the differential
equation satisfied by i(t) = u(t)H(t) is given by

pr(t, D)i(t) = f()H(t) + ug(c — 1)3(t). (90)
Lemma 29. Let Hy(t) and Hy(t) be given by Equations (88) and (89), and Yy (t, T) for fixed T > 0 be given by
Py (t,7) = c1(7) - Hi(t) + ca(7) - Ha(t), 91

where ¢1(T) and ¢y (T) are constants which are so chosen that Wy (t,T) = 0 when t = T. Then Gy (t,0) and
Gy (t, T) given by

S S
T(1— T)l[];{(f,’[)

are the Green’s functions, so that Gy (t,0) = Gy(t,0)H(t) and Gy (t,7) = Gy (t, T)H(t — T) satisfy

Gu(t,0) = = - Fi(DH(1), Gult,7) =

~ pu(t,DH(E=1), ©2)

pu(t,D)Gy(t,0) =46(t), pu(t,D)Gy(tT) =6(t—1). (93)
Theorem 4. Let Gy (t,7) and g (t, T) be those given in Lemma 29, Condition 2(i) be satisfied, and u(t) be

given by

upt) = [ Gutt o) @r = [ pute 0L e (04)

DYt 1)

Then uf(t) and u f(t)H (t) are particular solutions of Equations (87) and (90) for the terms f(t) and
F(t)H(t), respectively.

Proof. This is confirmed with the aid of Lemma 18. [

The condition iy (T, T) = 0 requires that ¢1(7)-Hy (T) = —c2(7)-Ha(7), and hence we may choose
Y(t,T)as

(95)

o) — { Hi(t) - 145 - Halt),  |Hi(7)] < |Ha(7)],

By (1) Hy(5),  |Hi(0)] = [Ha(7)].

5.2. Green'’s Function for the Hypergeometric Differential Equation in which Condition 2(ii) Is Satisfied

We give the solution of Equation (87) of which the inhomogeneous term f(t) satisfies
Condition 2(ii), so that f(t) = DF fg(t), and fp(t) satisfies Condition 2(i).
The following lemma is proved in Section 5.4.

Lemma 30. Let ii(t) be a solution of Equation (90), and pg(t,D) be related with py(t,D) given by
Equation (86), by

pa(t,D) = D Fpy(t,D)DP. (96)
Then

pg(t,D):=t1—1t) D>+ (c—B—(a+b—28+1)t)-D— (a—B)(b—pB). (97)
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and @(t) = D~Pii(t) satisfies
pi(t, D) (t) = fp(t)H(t) + uo(c — 1)DF(t). (98)

Theorem 4 shows that the particular solution of Equation (98) for the term fg(#)H(t) is expressed
by a particular soltion of

pH(t,%)w(t) =f5(t), t>0. (99)

That solution is used in giving a solution of Equation (87) in Theorem 5 given below.

Remark 9. We note that py(t, D) given by Equation (97) is obtained from pp (t, D) given by Equation (86),
by replacing a, b and c by a — B, b — B and c — B, respectively, and hence the complementary solutions Hg 1 ()
and Hg > (t) and the Green’s functions Gy (t,0) and Gy (t, T) of Equation (99) are obtained from those Hy (t),
Hy(t), Gy (t,0) and Gy (t, ), respectively, of Equation (87), by the same replacement.

Now in place of Theorem 4, we have the following theorem, whose proof is given in Section 5.4.

Theorem 5. Let Gy (t, T) and ¢ (t, T) be obtained from Gy (t, T) and i (t, T) by the replacement stated in
Remark 9, Condition 2(ii) be satisfied, and wg (t) be given by

ZUg(f) = '/Ot GH(trT)f/S(T)dT — ‘/Ot IPH(t’T)T fﬁ(T)

——dT. 100
A (100

Then us(t) := ngwg(t) and ug (t)H(t) are particular solutions of Equations (87) and (90) for the terms
f(t) and f(t)H(t), respectively.

5.3. Particular Solution of the Hypergeometric Differential Equation in which Condition 2(iii) Is Satisfied

We give the solution of Equation (87) of which the inhomogeneous term f(t) satisfies
Condition 2(iii), so that f(t) = g (t) = ﬁt"’l and f(t) = f(HH() = f(D)s(t) = $,(D)é(t) =
D~V5(t). Here we use B ¢ Z~ _1 in place of —v.

Lemma 31. Let f(t) = DPS(t), p(t, D) be given by Equation (97), and Gg(t,0) satisfy
pr(t,D)Gp(t,0) = 4(t). (101)
Then the particular solution of Equation (90) for the term f(t)H (t) = DP4(t) is given by
iif(t) = DPGy(t,0). (102)

Proof. iif(t) satisfies py (t, D)iif(t) = DP3(t) and hence pH(t,D)D’ﬁﬁf(t) = 4(t) by Equation (96).
Comparing this with Equation (101), we see that Equation (102) is satisfied. [

By Remark 9, with the aid of Gy/(t,0) given by Equations (92) and (88), we have
Lemma 32. As the solution of Equation (101), we obtain

Gy(t,0) = Gy (t,0)H(t), Gg(t,0) = ﬁ 2Fhi(a—p,b—pic—p;t). (103)

p
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Theorem 6. Let Condition 2(iii) be satisfied, and Gy(t,0) be given by Equation (103). Then the particular
solution of Equation (87) is given by

5
f ;oha(La-pb-pl-pe-po) (104)

uf(t) = )DRGy(t,0) = C—B=DrA=p)

where 3F5(a1,a2,a3;¢1,00;2) = Yo Ok,“%}“(”i)kzk.

Proof. iif(t) is given by Equations (102) and (103). Lemma 7 shows that #i¢(t) = uf(t)H(t) ifug(t) is
given by (104), since p & Z~_q. O

5.4. Proofs of Lemmas 28-30 and Theorem 5

Proof of Lemma 28. Equation (90) is a special one of (48), where py,, 1, ay(t), a1 (t) and ao(t) stand for
pr,2,t(1 —t),c — (a+ b+ 1)t and —ab, respectively. Hence by using Equation (37), we see that the
second term on the rhs of Equation (48) becomes

212:1 al(t)(D’ﬁ(D)>05(t) =t(1—t)(uoD 4+ u1)6(t) + (c — (a + b+ 1)t)upd(t)

(105)
=ug(D[t(1 —1)8(t)] — (1 —28)(t)) + cupd(t) = ug(c —1)d(¢).
O
We prepare the following lemma.
Lemma33. Let T > 0, py(t, £)p(t) - H(t — ) € L] (R) and P (t) = p(t)H(t — T). Then
2
pu(t, D)Pe(t) = pu(t, %)#’(f) “H(t—7) + Y ai(8){D'$e(D))od(t — 1), (106)
=1
where ay(t) = t(1 —1t),a1(t) = c— (a+ b+ 1)t, ap(t) = —ab, and
ERa ()P §e(D)od(t ) = 71— (D81 —0) +9(R)e =1~ @+ b=V 1)

+y(t)r(1—T1)DI(t — 7).

Proof. Equation (106) is a special one of Equation (18) in Corollary 3. The lhs of Equation (107) is
evaluated with the aid of Equation (16) as follows:

Zﬂz (D'$e(D))od(t — 7) = t(1 = )[¢'(v) + Y(T)DI6(t = 7) + (¢ = (a + b+ DH)y(T)é(t — 7)

t1 =) (1) + () (c— (a+b+1)H)]6(t — ) + p(1)t(1 — t)DS(t — T)
T(1-1) ¢ (D)6t —7) + (1) (c—1—(a+b—-1)T)6(t —7) + p(T)T(1 — T)DS(t — 7T),

where Equation (19) with k() and #(¢) replaced by (1 — t) and d(¢ — T), respectively, is used in the
last term of the third member. [

Proof of Lemma 29. If we put () = ;- Hj(t) and T = 0 in Equation (106), then we have
P(t) = G(t,0) on the lhs, and the rhs is (0)(c — 1)6(t) = 4(t), since H;(0) = 1. If we put
P(t) = WI/JH(LT) and ¢(t) = 0 in Equation (106), then we have §.(t) = G(t,0) on
the lhs, and the rhsis (1 — 7)y/'(1)é(t — 1) = 6(t — 7). O
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Proof of Lemma 30. With the aid of Equations (44) and (45), we obtain
“Blpu(t, D)[DPw(t )]} DP[t(1—t)- D2+ (c— (a+b+1)t) - D — ab][DPw(t)]

w(t
[(t D— ﬁ) —(? —2BtD +B(B+1))+c-D—(a+b+1)(t-D— B) —ablw(t)
=[t(1—t)-D*+(c—B—(a+b-28+1)t)-D—(a—B)(b— B)a(t) = pp(t D)@(t),

(108)

which gives Equation (96). When #(t) = DP@(t), Equation (90) shows that the lhs of (108) is equal to
D=P[f(t) 4+ uo(c — 1)d(t)] and hence Equation (108) gives Equation (98). [

Proof of Theorem 5. Theorem 4 states that when wy(t) is given by Equation (100), g (t) := wg (t)H ()
is the particular solution of Equation (98) for the term f4(t)H(t), and Lemma 30 states that
if(t) = Dﬁwg( ) is the particular solution of Equation (90) for the term f(t)H (). Lemma 7 shows that

ap(t) = up(t)H(t) if ug(t) is given by u(t) = oDlgwg(t), since p ¢ Z~_q1. O
6. Solution of Inhomogeneous Differential Equations with Constant Coefficients

In Section 3 we discuss the solution of an inhomogeneous differential equation with constant
coefficients, which takes the form of Equation (56), in terms of the Green'’s function and distribution
theory. In this and next sections, we discuss it in terms of the Green’s function and the
Laplace transform.

Lemma 34. Let f(t) have the AC-Laplace transform f(s) = Ly[f(t)]. Then the solution u(t) of Equation (56)
has the AC-Laplace transform 01(s) = Ly [u(t)], which satisfies

pu(s)a(s) = 3. as'a(s) = £(s) Eaz sha (109)

1=0
where (s'11(s))o are given by Equations (36) and (37) with D replaced by s.
Proof. This is confirmed with the aid of Lemma 12. [

We introduce the Green'’s function G () so that its Laplace transform G (s) satisfies

pu(s)G(s) =1, (110)

and hence G(s) = p,,l(s) . Multiplying this to Equation (109), we obtain

i(s) = G(s)f(s) ; (111)

Comparing Equations (110) and (109), we see that the differential equation for the Green’s function
G(t), whose Laplace transform G(s) satisfies Equation (110), is Equation (60), and the initial values
of G(t) and its derivatives satisfy (p(s)G(s))o = 1, and hence are given by Equation (61). Thus we
confirm Lemma 20.

By the inverse Laplace transform of Equation (111), we obtain Lemma 21.

6.1. Solution of an Inhomogeneous Differential Equation of the First Order

We consider an inhomogeneous differential equation of the first order:

pl(%)u(t) : %u( t) +cu(t) = f(t), t>0, (112)

where ¢ € C is a constant.
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By Lemma 34, we obtain the following equation for 4(s) = Ly[u(t)]:

pr(s)a(s) = (s +)ir(s) = ug + f(s). (113)

Following Section 6, we introduce the Green’s function G(t), so that its Laplace transform G(s),
which satisfies Equation (110), is given by p1(s)G(s) = (s +c¢) - G(s) = 1, and hence we have

G(s) = ) T ire (114)

By using this equation in Equation (113) and putting ii¢(s) = G(s) f(s), we obtain
i(s) = ugG(s) +1if(s), iip(s) =G(s)f(s). (115)
By the inverse Laplace transform of Equation (114), we obtain

G(t) = e ' H(t). (116)

Theorem 7. Let Condition 2(i) or 2(ii) be satisfied. Then the solution of Equation (112) is given by

u(t) = uoG(t) +us(t), t>0, (117)
where
us(t) = /Ot G(t—7)f(t)dt = /Ot e f(t)ydT, t>0, (118)
or
s (t) 70Dﬁ[/ G(t — ) fyp(t)dr] = oDf [ /Ote”fﬂ,(r)dr}, t>0, (119)

according as Condition 2(i) or 2(ii) is satisfied.

Proof. By the AC-Laplace transform of Equation (117), we obtain Equation (115). When Condition 2(i)
is satisfied, the Laplace transform of Equation (118) is ¢ (s) = G(s)f(s). When Condition 2(ii) is
satisfied, we confirm that the AC-Laplace transform of Equation (119) is 11 (s) = sPG(s) fg(s), with the
aid of Equations (28) and (27). O

Theorem 8. Let Condition 2(iii) be satisfied, so that f(s) = sP for B € C\Zs 1. Then the solution of
Equation (112) is given by Equation (117) with

(1) (—ct)k P
— P _ ) A
- Z k'F k+ 1-8) T(-B) 1R (11— B; —ct). (120)
Proof. By using Equation (114) in Equation (115), we have
1 .- k k=148
(e) Cs+c Z (121)

k=0

By the inverse Laplace transform of this equation, we obtain Equation (120), where we use

[k+1-p)=T(1—-p)(1—Plk O
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6.2. Solution of an Inhomogeneous Differential Equation of the Second Order

We consider an inhomogeneous differential equation of the second order:

2
pz(%)u(t) = %u(t) + b%u(t) +cu(t) = f(t), t>0, (122)

where b € C and ¢ € C are constants.
By Lemma 34, we obtain the following equation for 4(s) = Ly [u(t)]:

p2(s)i(s) == (s2 4 bs + c)i(s) = (ugs + u1) + bug + f(s). (123)

Following Section 6, we introduce the Green’s function G(t), so that its Laplace transform G(s),
which satisfies Equation (110), is given by pa(s)G(s) = (s2 4 bs +¢) - G(s) = 1, and hence we have

. 1 1
G(s) = OIS (124)

By using Equation (124) in Equation (123), we obtain

i(s) = uosG(s) + (uy + bug)G(s) + 14 (s), (125)
where
i5(s) = G(s)f (s)- (126)
Equation:
pa(s) =82 +bs+c=0, (127)

has one or two roots according as ¢ = %2 or not. If ¢ # 2 then Equation (127) has two different roots

p1 and pip, so that b = —(p1 + p2) and ¢ = pq 2, and Equation (124) gives

N 1 1 1 1
G(s)= = - . 128
) (s—p1)(s—p2) m1—p2 s— 5*142) (128)
By the inverse Laplace transform, we then obtain
G(t) = — (et — el (p). (129)
H1— M2

Ifc= %, then Equation (127) has only one root i, so that b = —2p; and ¢ = y%, and in place of
Equation (128), we have

A 1

G(s)= Gomr (130)
By the inverse Laplace transform, we then obtain
G(t) = te"'H(t). (131)
Theorem 9. Let Condition 2(i) or 2(ii) be satisfied. Then the solution of Equation (122) is given by
u(t) = uO%G(t) + (11 + bug) G(£) + up(t), >0, (132)

73



Mathematics 2017, 5, 62

where

uf(t):/(:G(th)f(T)dT, >0, (133)

ug(t) =0D§[./OtG(t7T)f/5(T)dT], £>0, (134)

according as Condition 2(i) or 2(ii) is satisfied. If ¢ # %2, then b = —(p1 + pa), ¢ = 1o, and G(t) given by
Equation (129) is used in Equation (132). If ¢ = %, thenb = —2uq, ¢ = u2, and G(t) given by Equation (131)
is used there.

Proof. By the AC-Laplace transform of Equation (132), we obtain Equation (125). When Condition 2(ii)
is satisfied, we have f(s) = sP fﬁ (s). By using Equations (28) and (27), we confirm that the AC-Laplace
transform of 1¢(t) given by Equation (134) is sﬁé(s)fﬁ (s). O

Theorem 10. Let Condition 2(iii) be satisfied, be satisfied, so that f(s) = sP for p € C\Z~ 1. Then the solution
of Equation (122) is given by Equation (132) with uf(t) given as follows. If ¢ # %, then b = —(p1 + 2),
¢ = o, and

B
ug(t) = - ! n r(t )[1F1(1 1= B;mt) —1F (51— B pat)]. (135)
Ifc= %, then b = —2uq, ¢ = p3, and
t1-p
up(t) = ri-p) 1F(21 = Bt). (136)

Proof. When ¢ # b‘TZ, by using Equation (128) in Equation (126), we have

1 P P
14(s) = _ . 137
) = e o) (137)

In the proof of Theorem 8, we obtain Equation (120), by the inverse Laplace transform of #1¢(s)
given by Equation (121). By the corresponding inverse Laplace transform of Equation (137), we obtain
Equation (135). When c = %2, by using Equation (130), we have

dssfyl

ap(s) = - 5— Z phsF 1 =P Y pk(k+1)s7F 2 (138)
k=0

By the inverse Laplace transform, we have

& (k+1) (i) 1P & (2k(at)*
=t ﬁkzorkﬂ—l/s) r(l_ﬁ)k;() oy (139)

which gives Equation (136). [

6.3. Application of the Theorems in Section 6.1

We consider an inhomogeneous differential equation with polynomial coefficients of the
first order:

%w( x) —2xw(x) =2xg(x) =1, x€R. (140)
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Weputt = x2, u(t) = u(x?) = w(x) and f(t) = f(x?) = g(x). Then u(t) satisfies

Tu(t) —ult) = f(1), teReg, (141)
where
—-1/2
f = = =T e = Va0, (12)

where g7 /,(t) is defined by Equation (26).
Lemma 35. Let u(t) be a solution of Equation (141). Then w(x) = u(x?) gives a solution of Equation (140).

Lemma 36. The solution of Equation (141) is given by Equation (117), where uy = u(0) and

\/E o yk+1/2
Gt)y=¢, up(t)="-Y ———, teR.,. (143)
=% ey

The solution of Equation (140) is given by
w(x) = wpGau(x) + we(x), xER, (144)

where wy = w(0) and

xeR (145)

Proof. By usingc = —1, 8 = %, Equation (142) in Equations (116) and (120), we see that the solution
of Equation (141) is given by Equation (117) with Equation (143). Now the solution of Equation (140) is
obtained from it with the aid of Lemma 35. [

Lemma 37. The asymptotic behavior of us(t) and we(x) are given by

uf(t) =5~ P SV t — oo, (146)
2 —1)k(=1
_ \/2;3)( - Z:I?.Q:() ( 23{2£+12>k/ X — 0,
wg () VR e DR (147)
— er — Zkzo Tk X — —00.

Proof. By using Equations (142) and (143) in Equation (118), we have

V2T 1 12 (DD
uf(t):/o o TTdr:eth_E/o p T(t+'r)1/2dr:gt§_§]§]tk+71/22, (148)

which gives Equation (146). Equation (147) is obtained from it with the aid of Lemma 35. [

Equation (145) shows that the particular solution wg(x) of Equation (140) is an odd function of x.
As a consequence of this fact, the asymptotic behavior of wg(x) is given by Equation (147).
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Abstract: The goal of this paper is to investigate the following Abel’s integral equation of the
second kind: y(t) + ﬁ fot(t —1)% ly(t)dTt = f(t), (t>0)and its variants by fractional calculus.
Applying Babenko’s approach and fractional integrals, we provide a general method for solving
Abel’s integral equation and others with a demonstration of different types of examples by showing
convergence of series. In particular, we extend this equation to a distributional space for any arbitrary
« € R by fractional operations of generalized functions for the first time and obtain several new and
interesting results that cannot be realized in the classical sense or by the Laplace transform.

Keywords: distribution; fractional calculus; convolution; series convergence; Laplace transform;
Gamma function; Mittag—Leffler function

JEL Classification: 46F10; 26A33; 45E10; 45G05

1. Introduction

Abel’s equations are related to a wide range of physical problems, such as heat transfer [1],
nonlinear diffusion [2], the propagation of nonlinear waves [3], and applications in the theory of neutron
transport and traffic theory. There have been many approaches including numerical analysis thus far
to studying Abel’s integral equations as well as their variants with many applications [4-13]. In 1930,
Tamarkin [14] discussed integrable solutions of Abel’s integral equation under certain conditions by
several integral operators. Sumner [15] studied Abel’s integral equation from the point of view of the
convolutional transform. Minerbo and Levy [16] investigated a numerical solution of Abel’s integral
equation using orthogonal polynomials. In 1985, Hatcher [17] worked on a nonlinear Hilbert problem
of power type, solved in closed form by representing a sectionally holomorphic function by means of
an integral with power kernel, and transformed the problem to one of solving a generalized Abel’s
integral equation. Singh et al. [18] obtained a stable numerical solution of Abel’s integral equation using
an almost Bernstein operational matrix. Recently, Li and Zhao [19] used the inverse of Mikusinski’s
operator of fractional order, based on Mikusinski’s convolution, to construct the solution of the integral
equation of Abel’s type. Jahanshahi et al. [20] solved Abel’s integral equation numerically on the basis
of approximations of fractional integrals and Caputo derivatives. Saleh et al. [21] investigated the
numerical solution of Abel’s integral equation by Chebyshev polynomials. Kumar et al. [22] proposed
anew and simple algorithm for Abel’s integral equation, namely, the homotopy perturbation transform
method (HPTM), based on the Laplace transform algorithm, and made the calculation for approximate
solutions much easier. The main advance of this proposal is its capability of obtaining rapid convergent
series for singular integral equations of Abel type. Recently, Li et al. [23] studied the following Abel’s
integral equation:

g(x) = 1_(11_ 2 /Ox (xffgg)adg, where « € R,
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and its variants in the distributional (Schwartz) sense based on fractional calculus of distributions and
derived new results that are not achievable in the classical sense.

The current work is grouped as follows. In Section 2, we briefly introduce the necessary concepts
and definitions of fractional calculus of distributions in D’(R"), which is described in Section 4.
In Section 3, we solve Abel’s integral equation of the second kind for « > 0 and its variants by
Babenko’s approach, as well as fractional integrals with different types of illustrative examples. Often
we obtain an infinite series as the solution of Abel’s integral equation and then show its convergence.
In Section 4, we extend Abel’s integral equation into the distributional space D’(R*) foralla € Rbya
new technique of computing fractional operations of distributions. We produce some novel results
that cannot be derived in the ordinary sense.

2. Fractional Calculus of Distributions in D'(R™")

In order to investigate Abel’s integral equation in the generalized sense, we introduce the
following basic concepts in detail. We let D(R) be the Schwartz space [24] of infinitely differentiable
functions with compact support in R and D'(R) be the space of distributions defined on D(R).
Further, we define a sequence ¢1(x), ¢2(x), - - -, ¢n(x), - - -, which converges to zero in D(R) if all
these functions vanish outside a certain fixed bounded interval and converges uniformly to zero (in
the usual sense) together with their derivatives of any order. The functional J(x) is defined as

(0,¢) = 9(0),

where ¢ € D(R). Clearly, d is a linear and continuous functional on D(R), and hence 6 € D'(R). We
let D’'(R") be the subspace of D’(R) with support contained in R™.

We define
1 ifx>0,

6x) = { 0 ifx <0

Then .
(0, 9(x)) = [ ¢(x)dx for ¢ € D(R),
which implies 6(x) € D'(R).
We let f € D'(R). The distributional derivative of f, denoted by f’ or df/dx, is defined as
(f, ) =~(f,¢")

for ¢ € D(R).
Clearly, f' € D'(R) and every distribution has a derivative. As an example, we show that
0’ (x) = 6(x), although 6(x) is not defined at x = 0. Indeed,

—
-
—~
=
=
<
~
=
=
=
Il
|
—
>
=
=
=
<.
—~
=
=
=
Il
I
S
3
<
—~
=
=
2
=
Il

$(0) = (3(x), ¢(x)),

which claims

0'(x) = 6(x).

It can be shown that the ordinary rules of differentiation apply also to distributions. For instance,
the derivative of a sum is the sum of the derivatives, and a constant can be commuted with the
derivative operator.

A1
It follows from [24-26] that &) = Jliz— P € D'(R™) is an entire function of A on the complex plane, and
2% ()
— = n = e
Ty ) 6" (x) for n=0,1,2, (1)
=—n
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Clearly, the Laplace transform of ®, is given by
e 1
L{P)(x)} = / e D, (x)dx = a ReA >0, Res >0,
0

which plays an important role in solving integral equations [27,28].
A-1

For the functional ®), = %, the derivative formula is simpler than that for xﬁ\r. In fact,
d d M1 A—1)xr2 A—2
iq)}[ = 7x+ = ( )x+ = X4 = (D)L,l. (2)
dx dxT(A) T(A) rA-1)

The convolution of certain pairs of distributions is usually defined as follows (see Gel'fand and
Shilov [24], for example):

Definition 1. Let f and g be distributions in D' (R) satisfying either of the following conditions:

(a)  Either f or g has bounded support (set of all essential points), or
(b)  the supports of f and g are bounded on the same side.

Then the convolution f g is defined by the equation
((f*8)(x), 9(x)) = (¢(x), (f(¥), ¢(x +¥)))
for ¢ € D(R).
The classical definition of the convolution is as follows:

Definition 2. If f and g are locally integrable functions, then the convolution f * g is defined by

(Fr)) = [ figle—nat= [ fax— gt
for all x for which the integrals exist.

We note that if f and g are locally integrable functions satisfying either of the conditions (a)
or (b) in Definition 1, then Definition 1 is in agreement with Definition 2. It also follows that if the
convolution f * g exists by Definition 1 or 2, then the following equations hold:

frg=gx*f ®3)
(f*g) =fxg' =f*g @

where all the derivatives above are in the distributional sense.
We let A and y be arbitrary complex numbers. Then it is easy to show that

Dy Dy = D)y ©®)
by Equation (2), without any help of analytic continuation mentioned in all current books.

We let A be an arbitrary complex number and g(x) be the distribution concentrated on x > 0.
We define the primitive of order A of g as a convolution in the distributional sense:

g (x) = g(x) * "*—) — g(x) * @y ©)
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We note that the convolution on the right-hand side is well defined, as supports of ¢ and ®) are
bounded on the same side.

Thus Equation (6) with various A will not only give the fractional derivatives but also the fractional
integrals of g(x) € D'(R") when A ¢ Z, and it reduces to integer-order derivatives or integrals when
A € Z. We define the convolution

g1 =8(x)xPy

as the fractional derivative of the distribution g(x) with order A, writing it as

dA
8- = @8

A
for ReA > 0. Similarly, dd? g is interpreted as the fractional integral if ReA < 0.
In 1996, Matignon [26] studied fractional derivatives in the sense of distributions for fractional
differential equations with applications to control processing and defined the fractional derivative of
order A of a continuous causal (zero for t < 0) function g as

d}\
A8 = gx) P,

which is a special case of Equation (6), as g belongs to D’(R"). A very similar definition for the
fractional derivatives of causal functions (not necessarily continuous) is given by Mainardi in [27].

As an example of finding a fractional derivative of a distribution, we let g(x) € D'(R") be
given by

(x) = 1 if x is irrational and positive,
S 0 otherwise.

Then the ordinary derivative of g(x) does not exist. However, the distributional derivative of
g(x) does exist, and ¢’(x) = 6(x) on the basis of the following:

as the measure of rational numbers is zero. Therefore,

d1<5 dO.S -15 1

a4 _ 4 _ 4+ _ -15
158 = 750 () = 7oy = Ta A

We note that the sequential fractional derivative holds in a distribution [26].

For a given function, its classical Riemann-Liouville derivative and/or Caputo derivative [29-31]
may not exist in general [32-34]. Even if they do, the Riemann-Liouville derivative and the Caputo
derivative are not necessarily the same. However, if ¢(x) is a distribution in D’(R™"), then the case is
different. Let m — 1 < ReA < m € Z*. From Equation (4), we derive that

—A-1 qm m—A—1

s-a(0) = 8()* 5izxy =800 g rm—R)

qm xm—)n—l xm—}\—l (m)
_ + — + m
T dxm (g(x) * r(m _ )\)) r(m _ /\) *8g (x)/
which indicates there is no difference between the Riemann-Liouville derivative and the Caputo

derivative of the distribution g(x) (both exist clearly). On the basis of this fact, we only call the
fractional derivative of the distribution for brevity.
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We mention that Podlubny [28] investigated fractional calculus of generalized functions by the
distributional convolution and derived many identities of fractional integrals and derivatives related
tod(x —a), 0(x — a) and ®,, where a is a constant in R.

We note that the fractional integral (or the Riemann-Liouville fractional integral) D" (= Dy, £ of
order « € R of function y(t) is defined by

D™y(t) = Dyfy(1) = iy [ (= (e (1>0)

if the integral exists.

3. Babenko’s Approach with Demonstration

We consider Abel’s integral equation of the second kind:

v+ g [ 0= O e = £, >0, )

«
where we start with & > 0 and where A is a constant. This equation was initially introduced and
investigated by Hille and Tamarkin [35] in 1930, who considered Volterra’s equation (a more general
integral equation):

u(t) = F0)+2 [ Kt w(e)ae

by the Liouville-Neumann series. In 1997, Gorenflo and Mainardi studied Abel’s integral equations
of the first and second kind in their survey paper [36], with emphasis on the method of the Laplace
transforms, which is a common treatment of such fractional integral equations. They also outlined the
method used by Yu. I. Babenko in his book [37] for solving various types of fractional integral and
differential equations. The method itself is close to the Laplace transform method, but it can be used
in more cases than the Laplace transform method, such as solving integral equations with variable
coefficients. Clearly, it is always necessary to prove convergence of the series obtained as solutions,
although it is not a simple task in the general case [28].

In this section, we apply Babenko’s method to solve many Abel’s integral equations of the second
kind, as well as their variants with variable coefficients, and we show convergence of the infinite series
by utilizing the rapid growth of the Gamma function. We note that if an infinite series is uniformly
convergent in every bounded interval of the variable f, then term-wise integrations and differentiations
are allowed.

We can write Equation (7) in the form

(1+AD™")y(t) = (1)

by the Riemann-Liouville fractional integral operator. This implies that

y(H) = (1+AD™) (1) = Y- (~1)"A"D " £(1) ®)
n=0
by Babenko’s method [28].
Because, for many functions f(t), all the fractional integrals on the right-hand side of Equation (8)
can be evaluated, Equation (8) gives the formal solution in the form of a series if it converges.
A two-parameter function of the Mittag—Leffler type is defined by the series expansion
© = o
E,g(z) = _—,
“PE T T (ak+ B)

where «, > 0.
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It follows from the Mittag—Leffler function that

e e Zk .
Eiq(z k;)r ) k;)j—e
© 12 gkl “—1
Ein(z) = - =
k;)r k+2 zk;:](kJrl)' z
) Zk 00 2k
z
Exi(z = = cosh(z)
Ig(‘)l" 2k+1) k;o(Zk)'

Demonstration of Examples

Example 1. Let A and a be constants and « > 0. Then Abel’s integral equation:

At -
) /0 (t — 7)* y(r)dt = atP 9)
has the solution
y(t) = al(B+ 1)tPE, i1 (—AtY),
where p > —1.

Proof. Clearly, we have

Db — Db — Mﬁﬁm‘

Flan+p+1)
Hence
_ Oo_nn—zm ﬂim_nn”r(ﬁ+l) B+an
y(t) = n;( 1)"A D" gt 7”;)( 1)A71,(0”H_l“_1)t+

ttxn

_ B = _q\nan
= al(B+ 1)t ngo( 1)"A Tant 1)
= al(B+ DPEpa(—AtY),

which is convergent forall t € Rt. O

This example implies that the following Abel’s integral equation:

y(t) = 2/F — /m (10)

r(n/2+ 1)

has the solution
-1 ( 7Tt) n/2

Mz

Indeed, Equation (10) can be converted into

v oty
y(t) + T(1/2) ./0 tdeT =2Vt
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By Equation (9) we come to

y(t)

) ¢ (n+1)/2
2T (1/2+ 1)1Y2Ey j50(—V/7HY2) = 2 )" (t)

= n/2+1/2+1)
o (=1 (¢ n/2
5 (=) (mt)

2 Tn/2+1)

using

r(1/2+1) =

=%

Example 2. Abel’s integral equation:

ot
y(7) 450
t dt =t+ =t
y()+/0 \/t—wrT +3
has the solution y(t) = t.

Proof. First we note that

[0 g VT g0
o Vit ' T/ b vicz"

p(n+2)/2
T/212y 4

a4 4 T(3/241)
=

3T(n/243/2+1)

D"t =

D

t<"+3)/2 B ﬁt(ws)/z

I((n+3)/2+1)
We infer from Equation (8) that

y(t)

I
agk

m
(71)”/\17D7'x"(t+§t3/2) — lim Z(il)nn.n/szn/Z(t+§t3/2)
0

n

m—00
n=0

: 4.3/ /2 VT,
nlllirlo{(Hst ) Vg prg eyt )t

t2 4 t3/2+1 4
L = —_1)m m/2D7m/2 ¢ 7f3/2
33240 T DT (t+3879)

— t4+ lim (_1)m7_[m/2Dfm/2ét3/2

m—00

by cancellations. Furthermore,

m—yo0

4
li —1)m m/ZDfm/27t3/2 =0
im (—-1)"m 3
forall t > 0. Indeed,

(—1yrem/2p-n2dpe A pmgma T3/241)

3 T(m/2+3/241)
32 ()" (mt)m/2
= V)

3/2+m/2

and the series

t m/2
m = E1/23/241(V7t)

HMS

83



Mathematics 2018, 6, 32

is convergent. Hence y(t) = t is the solution. [

Remark 1. Kumar et al. [22] considered Example 2 by applying the aforesaid HPTM and found an approximate
solution that converges to the solution y(t) = t for t only between 0 and 1, with more calculations involving
Laplace transforms.

Example 3. Abel’s integral equation:

has the solution (k)
o aspgies 1\ n('bi(o) ktan
v =1 L) e eyt

where

fort>0.

Proof. By Equation (8), we obtain

gk

y() = ) (=1)"A"D"p(t)

3
Il
o

¢(k)(0) —an gk
(—1yan =Dy

[
gk
e

3
Il
o
=~
Il
o

(®)
—1)"* 774)7(0) k+an
e Py L

I
gk
e

3
Il
o
=~
Il
o

It remains to show that the above series is convergent. We note that

. Tn+a)
A T(n)n®

implies
T(an+k+1) ~T(k+1)n*"

when k is large [38]. Therefore, the convergence of

© (k)
_q\nan 4’ (O) k+an
( l)AF(an+k+1)t

e

0

-~

n =0

is equivalent to that of

000 F Ly (A
t D" =) ,
L a 'L "
which is convergent because it is the product of two convergent series for all ¢ > 0.

This clearly implies that the following Abel’s integral equation:

W)+ s [ 0= Tyl b=
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has the solution
tk+an

y(t) = Z Z(—l)n/\nm,

and Abel’s integral equation:

W0+ 5 [ 0= YD b= g

has the solution

©° 2 —1)k(2k +1)!
£ = 1) ( tzxrt+2k+1
v = 2 Y ) N A T 2k 1 2)

for 0 < t < b. Indeed,

Il
S
N
~
™78
iy
[
—
=
=3

2k ) 2k+1
1 <E> :k;)(_l) p2k+27

—1k2k +1)!
¢+ (0) = ()E,Z(TH and  ¢(0) =0.

which infers that

Now we consider some variants of Abel’s integral equation. [

Example 4. Let a > 0. Then the integral equation

Y + % /Ot(t — ) ly(r)dr =t

has the solution
y(t) = tEgo(—At"T1).

Proof. We can write the original equation in the form
(14+MD %)y(t) =t

Therefore
y(t) = (1 + /\tDia)flt = Z (-1)”)\" p—any
n=0
= i (—1)"A" Ltanﬂ
T(an+2)

trxn+n

DN ) = tEgp (— A1),

Similarly, the integral equation

AP

YO+ 1 /Ot(t — 1) y(t)dr =7 fort>0

has the solution
y(£) =T(7 + DT Ey i1 (—ALTF),
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wherey > —landa + > 0.
Furthermore, the integral equation for g > —1:

u(t)—# [ yir=1

has the solution y(t) = ! by noting that Eq 1 (t) = e'.
Clearly, the integral equation

w0 - [t - Oy =t

has the solution y(t) = tE2(t?) = sinh(t) by noting that E»»(t?) = sinh(t)/t, and the
integral equation

u(t) - [ (1= oyar=1

has the solution y(t) = cosh(t) as E1(#?) = cosh(t).
Using the following formula [28]:

1 m=2 Zk
_ z
El,m(z) - Zm—1 e — }; F ’

we derive that the following integral equation form =1,2,---, > —1,and A # 0:

ot
y(t) + /\tﬁ/o y(t)dTr ="

has the solution
(71)"’7}’1! Bt
y(t) = Am B ¢ -

Indeed, from Equation (11), we infer that the solution is

m=1 (7)\)kt(/3+1)k
y .

1
= k!

y(t) = m!tmEl,erl(_/\tﬁ+l)
_(=D)m E,Mﬁﬂi'"i (—A)kp(B+1)k ,
Am g = k!

asy=manda = 1.
Finally, we claim that the following integral equation for g > —1/2:

A y(n)
N

has the solution y(t) = Ej 51 (—AtF+1/2), where

y(t) + dr =1

=) Zk 2
E =¥ = _ Ferfe(—
1/2,1(2) I;) T(k/241) e“erfc(—z)

and erfc(z) is the error function complement defined by

erfc(z) = %/ e tat.
z
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To end this section, we point out that some exact solutions of equations considered in the examples
can be easily obtained using the Laplace transform mentioned earlier; for example, applying the
Laplace transform to Equation (9) from Example 1, we obtain

= (B+1)

v(s) = £{y(B} =ar (B + 1)

by the formula

/ tPestdt = (‘B/si_l ), Res > 0.

This implies the following by the inverse Laplace transform and Equation (1.80) in [28]:
Y(t) = aT(B+ DPE, gy (—ALY).

Similarly, for the equation from Example 2, we immediately derive

v(s) = Ly} = 5

from

JF

cit+ dpry — ,
{t+ 3877} 2+525

which indicates that y(t) = t. However, it seems much harder for the Laplace transform to deal with
the variants of Abel’s integral equation with variable coefficients, such as

£) + AP /Oty(r)dr =

which is solved above by Babenko’s approach. [

4. Abel’s Integral Equation in Distributions
Welet f(t) € D'(R") be given. We now study Abel’s integral equation of the second kind:

D+ Fiag o =0yt de = £ (12)

in the distributional space D’(R "), where a € R and A is a constant.
Clearly, Equation (12) is equivalent to the convolutional equation:

(0 +A®y) xy(t) = f(1)

in D'(R"), although it is undefined in the classical sense for « < 0. We note that the distributional
convolution ®, * y(t) is well defined for arbitrary « € Rif y(t) € D'(R") by Definition 1 (b).
Applying Babenko’s method, we can write out y(t) as

y(t) = (6+Adu) ! % f(x),

where (5 + A®,) ! is the distributional inverse operator of § + A®, in terms of convolution. Using the
binomial expression of (6 + A®,)~!, we can formally obtain

e

= Y0 (~1)" AT« () =

n=0 n

(=1)"A" Dy, =+ f(1) (13)
0
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by using the following formula [25]:

Pl = Dy # Dy 4 - 5 Dy = Dy,
— —————

n times

and J is a unit distribution in terms of convolution.

Because, for many distributions f(t), all the fractional integrals (if « > 0) or derivatives (if « < 0)
on the right-hand side of Equation (13) can be evaluated, Equation (13) gives the formal solution in the
form of a series if it converges. We must point out that Equation (12) becomes the differential equation:

Y+ Ay« 80 =y Aym =

if & = —m (undefined in the classical sense) because of Equation (1), which can be converted into a
system of linear differential equations for consideration [24].

Example 5. Abel’s integral equation:

t
y(t) +/0 \/y%dr =715 (14)

has its solution in the space D' (R™):
y(t) = 1715 4 2708 (8) — 270t 712 4 2702 Ey 1 (—/TebL ).

Proof. Equation (14) can be written as

Voot y(t _
y(t) + r(1/2) /O Jt(_)T dr = 1715,
From Equation (13),
= n.n/2gn —-1.5 . n._n/2 t-T—l'S
y(t) = Y (-0, 70 = Y (=) 2D, x r(-0.5)

n=0 =0 r'(-0.5)

= Y (1)L (—05)®, 0+ P g5 = Y (—1)" 7"/ *T(—05)P, 205
n=0 n=0
0 2 trJtr/Zfl.S

= )" T (-05) =————
n;)( ) ( )I"(n/Z —0.5)

— S 2wt - an 2 g2 B (Capatea B
* + as I'(n/2-0.5)

= 715 1 2m(t) — 2t M2 4 272 Ey y (— /Ty )
using ['(—0.5) = —2/m. O
Remark 2. Equation (14) cannot be discussed in the classical sense, because the fractional integral of tf'S does
not exist in the normal sense. Clearly, the distribution t;l‘s + 276(t) is a singular generalized function in

D'(R"), while —27'(1Ejr1/2 + 272y jp 1 (— /7ty ) is regular (locally integrable).

Example 6. Form =0,1,2,- - -, the integral equation

y(t) + " ./Ot\}/%drz 5(t)
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has the solution
y(£) = 8(t) = 7712 4 T Ey jpq (—V/AETT2).

Proof. Clearly,

(71)”7‘[”/215,";1@"/2

agki

(—=1)" /24D, o % 6(t) =

=
I
e

n=0 n=0
e 58 /2
= o(t) — /2" —1)"" /2
( ) T F(1/2) +n;2( ) T n/2
12 ) 2 tmnfl+11/2
= 5(t) — tm— -1 nn +
(t) — £ +n§2( )i T2

k+k/2
_ (S(t) 7tm71/2+7'[t2m i(fl)kﬂfk/z tﬁ +k/
+ ) T(k/2+1)

= o) — 1 V24w Ey o (—VAET),

which is a distribution in D'(R ™).
We note that if f is a distribution in D’(R) and g is an infinitely differentiable function, then the
product fg is defined by

(f& ¢) = (£, 8¢9)
for all functions ¢ € D(R). Therefore, the product

g /(: y(1)

t—T

is well defined, as t" is an infinitely differentiable function.
In particular, Abel’s integral equation:

o)+ [ b= a(r)

has the solution
y(t) = (5(t) - til/z + 7TE1/2/1(*\/ 7‘[t+),

and the integral equation

y(t)+t/0t\/y%drz(5(t)

y(t) = 6(t) — /2 + T Ey jo 1 (—V/7t172).

We mention that Abel’s integral equations or integral equations with more general weakly singular
kernels play important roles in solving partial differential equations, in particular, parabolic equations
in which naturally the independent variable has the meaning of time. Gorenflo and Mainardi [36]
described the occurrence of Abel’s integral equations of the first and second kind in the problem of
the heating (or cooling) of a semi-infinite rod by influx (or efflux) of heat across the boundary into (or
from) its interior. They used Abel’s integral equations to solve the following equation of heat flow:

has the solution

U —txx =0, u=u(x,t)

in the semi-infinite intervals 0 < x < co and 0 < t < oo of space and time, respectively. In this
dimensionless equation, u = u(x, t) refers to temperature. Assuming a vanishing initial temperature,
that is, u(x,0) = 0 for 0 < x < oo, and a given influx across the boundary x = 0 from x < 0 to x > 0,
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—u,(0,8) = p(t).
The interested readers are referred to [36] for the detailed methods and further references. [J

5. Conclusions

Applying Babenko’s method and fractional calculus, we have studied Abel’s integral equation
of the second kind as well as its variants with variable coefficients, and we have solved many types
of different integral equations by showing the convergence of infinite series using the rapid growth
of the Gamma function. In particular, we have discussed Abel’s equation in the distributional sense
for any arbitrary & € R by fractional operations of generalized functions for the first time, and we
have derived several new and interesting results that cannot be realized in the classical sense or by the
Laplace transform. For example, Abel’s integral equation:

y(t) + /Ot \/y% dr = t7V2 4 60m) (1)

cannot be considered in the classical sense because of the term tjrﬁ + 6(m (t), but it is well defined
and solvable in the distributional sense.
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1. Introduction

Fractional calculus deals with integrals and derivatives of arbitrary order, which unifies and
extends integer-order differentiation and n-fold integration. Up to now, fractional operators have
been applied in various areas, such as anomalous diffusion, long-range interactions, long-memory
processes and materials, waves in liquids, and physics. Recently, Zimbardo et al. [1] generalized the
Parker equation, which describes the acceleration and transport of energetic particles in astrophysical
plasmas, to the case of anomalous by Caputo fractional derivatives. As far as we know, fractional
calculus is one of best tools to construct certain electro-chemical problems and characterizes long-term
behaviors, allometric scaling laws, nonlinear operations of distributions [2] and so on.

An integral equation is an equation containing an unknown function under an integral sign.
Integral equations are useful and powerful mathematical tools in both pure and applied mathematics.
They have various applications in numerous physical problems, chemistry, biology, electronics and
mechanics [3-5]. Many initial and boundary value problems associated with ordinary (or partial)
differential equations can be transformed into problems of solving integral equations [6]. For example,
Gorenflo and Mainardi [7] provided interesting applications of Abel’s integral equations of the first
and second kind in solving the partial differential equation which describes the problem of the heating
(or cooling) of a semi-infinite rod by influx (or efflux) of heat across the boundary into (or from)
its interior. There have been lots of approaches, including numerical analysis, thus far to studying
fractional differential and integral equations, including Abel’s equations, with many applications [8-21].
Recently, Li et al. [22,23] studied integral equations associated with Abel’s types in the distributional
(Schwartz) sense, based on new fractional calculus of distributions and derived fresh results which
are not achievable in the classical sense. On the other hand, the development of science has led to
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formation of many physical and engineering problems that can be mathematically represented by
differential equations. For instance, problems from electric circuits, chemical kinetics, and transfer of
heat can all be characterized as differential equations [24].

We briefly introduce the necessary concepts and definitions of fractional calculus of distributions
in D’(R*) in Section 2, where we demonstrate several examples of computing fractional derivatives as
well as applications to solving Abel’s integral equations of the first kind for arbitrary & € R. In Section 3,
we present Babenko’s approach to solving several fractional differential and integral equations based
on new convolution and product of generalized functions (an active area in distribution theory).
We often obtain an infinite series, related to the Mittag-Leffler function, as the solution of integral or
differential equation. We imply a number of novel results, which cannot be derived or approximated
by numerical analysis methods or by the Laplace transform, since solutions are in the distributional
sense in general.

2. Fractional Calculus in D’(R1)

In order to investigate fractional integral and differential equations in the generalized sense,
we briefly introduce the following basic concepts, with several interesting examples of solving Abel’s
integral equations in distribution. Let D(R) be the Schwartz space (testing function space) [25] of
infinitely differentiable functions with compact support in R, and D’(R) the (dual) space of distributions
defined on D(R). A sequence ¢1, ¢o, -+, ¢u, - - - goes to zero in D(R), if and only if these functions
vanish outside a certain fixed bounded set, and converge to zero uniformly together with their
derivatives of any order. Clearly, D(R) is not empty since it contains the following function

I
47(x):{ e TE ifa] <1,

0 otherwise.

Evidently, any locally integrable function f(x) on R is a (regular) distribution in D’(R) as

(F@,0) = [ fx)plx)dx

is well defined. Hence f is linear and continuous on D(R). Furthermore, the functional §(x — xp) on
D(R) given by
(0(x = x0), 9(x)) = ¢(x0)

is a member of D’(R), according to the topological structure of the Schwartz testing function space.
Let f € D'(R). The distributional derivative f’ (or df/dx), is defined as

(f's ¢) = =(f, ¢)
for ¢ € D(R). Therefore,
(8" (x = x0), p(x)) = (=1)"(8(x — x0), 9" (x)) = (=1)"9") (xo).
Let

x ifx >0,
0 otherwise.

g(x)x+{

As an example, we will find the distributional derivative of g (note that this function is not
differentiable at x = 0 in the classical sense). Indeed, using integration by parts, we derive

(8 (), 9()) = ~(g(x), ¢/ () = = [ x¢/(0ydx = [~ p(x)dx = (6(x), 9(x)

93



Mathematics 2018, 6,97
which infers that

where 0(x) is the Heaviside function.
LetReA > —n—1,A # —1,—2,--- , —n. Then the distribution xj‘_ [25] is defined by

tnfl

(a9 = [Txpwar = [ 2w - 00) - - s gtV O

o n ¢(k—1)(0)
+/l W p(x)dx +k; D0 AT

Clearly, the right-hand side regularizes the integral on the left. This defines the distribution x}
forReA # —1,-2,....

Assume that f and g are distributions in D’(R™). Then the convolution f * g is well defined by
the equation [25]

((f x8)(x), p(x)) = (8(x), (f(y), ¢(x +)))
for ¢ € D(R). This also implies that

frg=gxf and (fxg) =g «f=gxf"

Let D'(R") be the subspace of D’(R) with support contained in RT. It follows from [25-27] that

A-1
D, = ?{A) € D'(R") is an entire analytic function of A on the complex plane, and
2 ()
[ = n =
6y 6" (x), for n=0,1,2,... (1)

A=—n

which plays an important role in solving fractional differential equations by using the distributional
convolutions. Let A and p be arbitrary numbers, then the following identity

(I)A*‘D]l :(D/\‘H‘- (2)

is satisfied [23].
Let A be an arbitrary complex number and g(x) be a distribution in D’(R"). We define the
primitive of order A of g as the distributional convolution

8a(x) = g(x) T~ 8(x) x ®;. ®)

Note that this is well defined since the distributions g and @, are in D’(R"). We shall write

the convolution
ar
§-1= 738 =8(x) x Py
dA

as the fractional derivative of the distribution g of order A if ReA > 0, and e g is interpreted as the
fractional integral if ReA < 0.

We should add that Gorenflo and Mainardi [7] formally presented the derivative of order n
(non-negative integer) of g by the generalized convolution between ®_, and g,

ar x

80 = g (x) = D_y(x) 1) = [ g(0)0"(x — T)dx
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based on the well known properties

/°° g(1)6" (t — x)dt = (=1)"¢" (x), 6" (x —1) = (=1)"6") (r — x).

Then, a formal definition of the fractional derivative of order A could be

@) 250 = 75 ) G, AR

Note that this convolution is in the distributional sense (and it does not exist in the classical sense
as the kernel ®_ (x) is not locally integrable).

Example 1. Let
(x) = 1 if0 < x < 1and x is irrational,
SYZN 0 otherwise.

Then,

where

In fact, we have for ¢ € D(R)

00

(0,0 =~ ¢ =~ [ g0 = [ ¢ ax
= —p(1)+4(0) = (6(3) ~3(x — 1), 9(x)

as the measure of rational numbers is zero. This indicates that
§/(x) = 8(x) — 6(x — 1),

Obuiously, by the sequential fractional derivative law, we come to

d0'5
19(x) = 2558/ (x) = 809 (x) = 509 (x - 1)

and 0.5 0.5 15 15
d d X, X,
(0.5) _ _ — + - =t
077 = 5500 = s ® = T 05y T oy
using
I(—05) = —2y7.
Furthermore,
(0.5) o, (~0.5) (—0.5)
809 (x) = 7 —5zg/ () = 809 () — 509 (x 1)
where
05 —05
(=05) () — _ _ T X
0 (x) = @gs5* Dy = Py5 T05) ~ vr
05
509 (x —1) = (x-17

N
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which are regular distributions (locally integrable functions on R). In general, we can get

§(x) =0(x) —0(x - 1)

distributionally by noting that
0(x) = ®q(x).

Then, we imply that for any complex number « € C

gW(x) = 8 (x) —0W(x —1) = ®_4(x) % D1 (x) + D _o(x) x Dy (x —1)
x (x—1)"

= D 4(x)+ P x(x—1) = (1—«) I(l—a)’

In particular,
2672 — 332 G )2
4/ 4/

by A
r(-3/2) = g\/E.

Now we are ready to present the following theorem.

Theorem 1. Let g(x) be an infinitely differentiable function on [0, o] and f be an unknown distribution in
D'(R™). Then the generalized Abel’s integral equation of the first kind

6(x — x0)g(x) = % [ -0t @

has the solution
f(x) = 0(x = x0)8(x) * s
where w is any real number in R and xo > 0. In particular, we have four different cases depending on the value
of a.
(i) Ifm<a<m+1form=0,1,..., then

dm+19 x:erm
fo) = G X8 * s

(= 70)5" gy (F = 70)5
TR )

= g(xo)m
[ s @ -0

1
Jr1"(foc+m+1

for x > x.
(ii) Ifa=1,2,...,then

F(x) = g(x0)8" 7V (x = x0) + -+ + g1 (x0)8(x — x0) +6(x —x0)g'®) (x).

(iii) Ifau =0, then f(x) = 6(x — x0)g(x).
(iv) Ifa <0, then for x > xq

10 = oy L OG-0
which is well defined.
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Proof. Clearly, we can convert Equation (4) into
0(x — x0)g(x) = f(x) * P
which infers that
0(x — x0)g(x) Py = (F(x) * Ba) * Py = f(x) Py = f(x) * 5(x) = (x)
by using Equations (1) and (2). Assuming m < o < m +1form =0,1,..., we derive that

m+1 —a+m
d Xy

b_, =
AT (—a+m 4 1)

where N
—u+m
Xy

I(—a+m+1)
is a locally integrable function on R since —1 < —a +m < 0. Hence,

m+1 —atm m+1 —a+m
d Xy d Xy

f(x) =0(x — x0)g(x) * T (—atmt 1) denit 8(x — xp)g(x) * TCatmil)

In particular, choosing m = 0 (then 0 < & < 1) and xy = 0 we come to

_ 1 * g0
0=t g

for a differentiable function g(x) (in the classical sense). This is the solution for the classical Abel’s
integral equation.
Obviously, we get from integration by parts,

00

(3300 = 20500, 9(3)) = = [ 8009/ = glxo)gl0) + [ ¢/ (x)d

0

where ¢ is the testing function. This implies that

d
700 = x0)g(x) = g(x0)d(x — x0) +6(x — x0)g' (x)-
By mathematical induction,

dm+l 7
TP —x0)g(x) = g(x0)d" (x — x0) + ' (x0)6" Y (x — x0)

= o8 (x0)8(x — x0) + 8(x — 20)g" V) (x).

This infers that for x > xg

dm+1 x1“+m
flx) = WG(J{ —x0)g(x) * T(—a+tm+1)
—a+m
() () X~ X0)1"
(XO)F(—a—&-m—&-l)

1 x m —K&+m
T Catmr D /xog< Q) (x =) Mg

g(xo)if‘(jﬂ

The rest of the proof follows easily. This completes the proof of Theorem 1. [
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Example 2. Let m = 0,1,.... Then the generalized Abel’s integral equation

_ X * _ ~\ym—05
f(x —1)e ./0 f(r)(x—1) dt (5)
has the solution in D'(R™)
1
fx) gl CAURRICEY
(m :’10.5) T {
+0m=32) (x 1) 50 (1) % /1;\- O(t—1)e" (x — T)’O‘Sd'r} .

Proof. Clearly, we can write Equation (5) to

05
f(x — 1)e" = :105 /f Y0547 = T(1m + 0.5) @05 * f,

which deduces that by Theorem 1

1

flx) = mq)—m—os #0(x —1)e*

— 1 X
= r(m+0'5)¢05*¢’_m_1 *B(X 1)6

as
Doxf=0*f=f.
Obviously,

<%9(x71)ex,(p(x)):f/lwex¢( x)dx = ¢ +/ O(x — 1)e"p(x)dx

which claims that i
v _ X _ _ _ X
dx@(x 1)e* =5(x—1)+6(x—1)e
Similarly, we have
G , b 11t
We(x—l) =0(x—1)+d(x—1)+6(x—1)e

By mathematical induction, we come to

qm+1

g1t~ et = S (x = 1) 46"V (x = 1) -+ 4+ 6(x — 1) +6(x — 1)e*

Therefore,

D5 x Dy x0(x —1)e*

dm+l

= D5 * We(x —1)e*

= @05+ {80 (x = 1) + 0"V (x = 1) -+ 5(x = 1) +6(x ~ 1)e* |

=509 (6 — 1) 460"/ (x — 1) 4o 4600 (x 1) + % /lx 0(t —1)e" (x — 1)~ "%dr.
This completes the proof by noting that

T(m +05) = (m ;0'5> miy/7.
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Example 3. Let m =1,2,... and

sinx. — sinx ifx >0,
* 0, otherwise.

Then the generalized Abel’s integral equation

sinx} = '/Oxf(r)(x — 1) " 054

has the solution in D'(R™)
(77?15> m! x$+05
F) = A e Eayiaa(-)
where E, g(x) is the Mittag-Leffler function, defined by the series expansion
) xk
E,p(x) = _—
xp(%) k;r(zxk—s—ﬁ)
fora, B> 0.

Proof. Evidently, we can convert Equation (6) to

I(—m+0.5

sinxy = 1”(—m7+05; /(;xf(T)(x — 1) "0 = T(—m 4+ 0.5)D_ 05 * f.

Hence from Theorem 1, we get

_ 1 . _ 1 A _\m—3/2
flx) = r(,m+0.5)q>’"*0<5*smx+ = F(fm+0.5)l"(m70.5)_/0 sint (x — 1) dt

1 & (DR e m—3/2
r(—m+o.5)r(m—o.5)kgo(zkﬂ)!/0T (¥ =)™ .

Setting T = xt, we arrive at

Y okt m=3/2, _ L(2k+2)T(m—05) 5 ipyios
/OT (x—1) dt = T2k +m+3/2) x7 .

This implies

1 = (—1)F 2k-+m+0.5
&) = tCnros) B Tk+m+3/2)

Xy S (=)
T(—m+05) k; T(2k +m +3/2)
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Furthermore, the generalized Abel’s integral equation
5(()+x\[/f )mOSdT

has the solution in D'(R™)

—05\ —05\ .
flx) = <n\1fn)m.q>mk0‘5(x)+ < = >r(\/;[3+1) @, 3i05(%)

fork=0,1,...and m=1,2,....
Similarly, the generalized Abel’s integral equation

60x) + 37 = [ () (- 1) OSar )
has the solution in D'(R™)

flx)= (m—O.éqD—m—k—O.S(x) + W

" )m!\/E ~>m!ﬁ¢m\/§+os(x)~

m
fork, m=0,1,.... O

To end off this section, we would add that many applied problems from physical, engineering and
chemical processes lead to integral equations, which at first glance have nothing in common with Abel’s
integral equations, and due to this perception, additional efforts are undertaken for the development
of analytical or numerical procedure for solving these equations. However, their transformations to
the form of Abel’s integral equations will speed up the solution process [24], or, more significantly,
lead to distributional solutions in cases where classical ones do not exist [22].

As an example, the following integral equation with a moving integration limit

Y
Aw_mﬂume)

can be converted into Abel’s integral equation to solve in the distributional sense. The interested
readers are referred to [22] for the detailed methods.

3. Babenko’s Approach in Distribution

In this section, we shall extend the method used by Yu. I. Babenko in his book [28], for solving
various types of fractional differential and integral equations in the classical sense, to generalized
functions. The method itself is close to the Laplace transform method in the ordinary sense, but it can be
used in more cases, such as solving fractional differential equations with variable coefficients. Clearly,
it is always necessary to show convergence of the series obtained as solutions by other analytical tools,
although it is a hard job in general [24]. We point out that Babenko’s method can also be used to solve
certain partial differential equations for heat and mass transfer theory, and suggest the interested
readers are referred to [24] for the detailed arguments.

We must add that Oliver Heaviside (1850-1925) introduced an ingenious way of solving ordinary
or partial differential equations arising from electromagnetic problems through algebration [29-31].
He considered, for example, the factor d2/dx? f as product of the differential operator d2 /dx? with f
itself. Therefore, the differential equation for a given g(x)

y(x) +y"(x) = g(x)
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can be converted to
(1+d2/dx*)y(x) = g(x),
which implies that the solution
y(x) = (1+d?/dx*)'g(x) = Y (-1)"D*'g(x), D =d/dx
n=0

if it converges. This method is identical to Babenko’s Approach.
Let g(x) € D/'(R") be given. We now study Abel’s integral equation of the second kind

W)+ iy =0y = g ®

with demonstrations of examples in the distributional space D’(R"), where « € R and A is a constant.
Further, we will investigate and solve several integral equations with variable coefficients by products
of distributions and fractional operations of generalized functions. The results derived here cannot be
achieved by the Laplace transform in general, or numerical analysis methods since distributions are
undefined at points in R.

Clearly, Equation (8) is equivalent to the convolutional equation

(0 +ADy) * y(x) = g(x)

in D’(R*), although it is undefined in the classical sense for &« < 0. We should point out it becomes the
differential equation

YA+ Ay =y Ay = ¢

ifo = —m.
Example 4. Let A be a nonzero constant and « > 0. Then the fractional differential equation
Ay(x) + ' (x) = 8(x) ©
has the solution in the space D'(R™)
y(x) = 247 Ega (=224,
Proof. Equation (9) can be written into
AYy+P_xy=90

which is equivalent to
APy kY +y = Dy %0,

By Babenko’s method we get

y(x) = Y (-1)"A@t ss =Y (—1)"Arept?
n=0 n=0
0o ) vc+n+a—1
= 1)"A"® =Y (-1)"A"
ng(]( ) A a(n+1) nz=0( ) r(Oén+tX)
- (_/\xa )n B
= Z%)F(vcnitx) = 2} Ega(—AxY)
n—

which is convergent, and hence well defined, by noting that xf‘[l is a locally integrable function on R.
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In particular, the differential equation
Ay(x) +y/(x) = 8(x)

has the solution in the space D'(R™)
y(x) = 0(x)e M.

Similarly, the fractional differential equation
Ay(x) +yW (x) = x4

has the solution
]/(x) = Xﬁ+1Em,a+2(_/\xi)

where a > 0.
Indeed,

_1\nangn+1 X+
(=1)"A"®Y *71"(2)

gk

(=1)"A"PIH oy =

=
2

I
ngki

0
)

(—D)"AN' Dy 1) ¥ P2 = ) (—1)"A Dy 1)42(X)

n=0
x"
I(na+a+2)

3
Il
o

n

I
e

3
Il
o

(—1)"A" = X8 Ey ia (—AX%).

[
=
=
S
gk

n=0
Using the same argument, the fractional differential equation
Ay(x) +y@ (x) = ' (x)
has the solution
y(x) = xesza,ﬂc*l (—=Ax)
where & > 1 and x’f‘fz is a regular distribution.
More generally, the fractional differential equation

y(“>(x) +/\y(ﬁ>(x) =0(x), a>p>0

has the solution
y(x) = ¥ Ep oA P).

|

Remark 1. We begin by using Example 4 as a simple demonstration of Babenko’s Approach. Clearly, all the
equations presented above can be easily solved by the Laplace transform. For example, applying the Laplace
transform to the equation

Y@+ 2y P (x) = 8(x), a>p=0
gives
*(s) = -
Y T st AsB”

The inverse transform implies
y(x) = x4 Eypa(—A2P).
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However, we must mention that Babenko’s approach in the distributional sense is much more general than
that of the Laplace transform. As an example, the Laplace transform does not work for the equation

y("‘)(x) +/\y(ﬁ)(x) = xjrl's, o> ‘B >0

as the distribution x;1'5

is not locally integrable. As indicated below, Babenko’s approach provides an efficient
method of dealing with this kind of equation.

Example 5. Let « > 0. Then the fractional differential and integral equation (mixed type)
(0.75) A a1 ~15
YO ) + g [ = (10)
has the solution in the space D'(R™)
y(x) = =27 " Egy075,005(—Ax3T07).
Proof. Equation (10) can be changed to
YO (x) + Ayt~ (x) = T(~0.5)@_05(x)

which is equivalent to
D g5 xy+ APk y = —2/TP_g35.

Applying @75 to both sides of the above equation, we only need to study the following
integral equation
Y+ ADqpo75 ¥y = —2¢/7T®05.

Therefore,

[ee] [ee]
y(x) —2VT Y (1) A" @075 * Poos = =2V Y (—1)" N Py 07504025
n=0 n=0

an+0.75n—0.75

> X
- -2 1A +
\/E,g( ) I'(an +0.751 4 0.25)
=) (7/\xti+0475)n

9 —0.75
v n;o T(an + 0.75n + 0.25)

—2V/Tx " Eq 075,005 (—Ax3T07)

which is convergent. [

Example 6. The generalized Abel’s integral equation
* (@) -v2
y(x)+/0 ﬁdrzaq +4(x) (11)
has the solution in the space D'(R™)

.5—V/2
o o5 TA=V2)ymaY T 13
y(x) = x YV 46(x) —x TG/2-v2) +1—ﬁx+

T - V)2 VRE L (V) 4 mEgs (—vA).
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Proof. Equation (11) can be written into

NG /x v Y 2

X
YO+ 508y Jo vaz =TV gy =T VIRt o

By Babenko’s method we get

y(x) = Y (1)@, (r(1 - \/E)cl>1,ﬁ+<l>o)
n=0
= Y ()" T(1 = V)@ s
n=0
+ Y (-1)"7"2®, 0 2 L + b
n=0
Clearly,
o /2 s /2 xi/z !
L = -1)"7" D, = 1) 7"
;1;0( ) n/2 V;}( ) (71/2)
05 , n/2 1
— + 1) " 2
50 Vg g + LR
= o(x) - xlo.s + ”5045,1(*\/53(9;5)
where

E0'5,1 (x) = e"zerfc(fx)

and erfc(x) is the error function complement defined by

erfe(x

= m L

As for I;, we come to

L = r(l—fz)i(—l)"n"/zcb

n/241-v2
n=0

_ v T vvm

+

r(3/2—+2)
x1+7\/§ o n_n/2
+r(1—\/§)”m+r(1_ﬁ)n§3(_l) D, -2
_ x—ﬁ_r(l—@ﬁx&f’*ﬁ T aeve
+ r(3/2—2) ™

~7
~T(1-V2)m¥ 23V f( V7xl%).

The result follows from the sum of [; and I,. [l
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Remark 2. Equation (11) cannot be discussed in the classical sense, including the Laplace transform, since
the fractional integral or derivative of xjrﬁ, does not exist in the normal sense. Clearly, the distribution

x;ﬁ + 6(x) in the solution is a singular generalized function in D'(R™), while the rest

7045_1*(1*\&)\/;3‘9#57\/54_ T 1-V2
* I(3/2—2) 1-v2 "

T - V2)m 23V (VAR + B s (—v/ald).

is regular (locally integrable).
Assume f is a distribution in D'(R) and g is a function in C*(R). Then the product fg is well defined by

(f& ¢) = (£, &¢9)
for all functions ¢ € D(R) as g¢ € D(R). Therefore, the product, fork =0,1,...,

Axk

o b Gy

makes sense since x* is in C®(R) and

A x -
m/o (x —T)* Vy(1) dr = ADy *
is a distribution in D' (R™") (subspace of D'(R)) for arbitrary « € R ify € D'(R"), according to Section 2.

Example 7. Let k > 1 be an integer. Then the integral equation

x x y(T) T = (m x
‘o s ir=0")

has a solution in the space D'(R™)

ym—éﬁ<m&£ﬁﬁ+wmwww+qﬁmwﬂ
ok

where m is a non-negative integer and C, - - - , Cx_q are arbitrary constants.
Proof. First, we show that

k60 (x) = { (—1)! <,s() 6P (x) ifk <s,

0 otherwise

fork,s =0,1,2,....

Indeed,
(F0) (@), p(x) = (=1 (Fp() |
- (_1)5k1<;>¢<5*")(0)
= () @), o)
fork <s.
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On the other hand, we have

K56 (x) =0

ifk >s.
It follows that .
2k 50mH) (x) = (—1)kkt (’": >5<m>(x).
Therefore,
oyt SR (x _
/0 yx(_)rdr = (- "T(k) +Cod(x) + -+ + Cr18F V()
!
v k.( ! )
which implies that
1 5(m+k) x
y(x) = ﬁqz’—o.s * {(1)kk,(m+§c)) +Cod(x) + -+ + Cp_q6* l)(x)}
ok
(m+k+0.5)
= % {( k% Co8 @ (x) + -+ + G 10 05>(x)}
ok

where Cy, - - -, Cy_1 are arbitrary constants.

Furthermore, we let k > 1 be an integer. Then the integral equation

y(7)

xkl/ox(

has a solution in the space D'(R™)

(m+k—0.5) (x)

K0
Zﬁ{(l) Iz

y(x)

x—1)3/2

dr = 60" (x)

+Co8 0 (x) 4 - - - + C_q %372 (x)}

where m is a non-negative integer and Cy, - - - , Cy_1 are arbitrary constants.

In fact, we derive that

ké(m+k)

y(x) [(—0.5)®p5 * {(—1)

m+k—0.5) (x)

RO

—Zﬁ{(—l)ké(

© 1 cosx) +--+ ck15<“>(x>}

+Coo0 (x) + -+ Cklé(k3/2)(x)} .

It generally follows that the integral equation

2 /OXV(T)(X — 1) gr = 50m (x)

has a solution

‘ 5(m+k+lx) (X)
k!(m;rk)

wherea #0,—1,.... O

+

Coo™ (x) + -+ + Ck15(k+“1)(X)}
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Example 8. Let k > 1 be an integer. Then the generalized integral equation

e [F y(T) _ s(m)
x+/0 Sdr=0"() (12)

has a solution in the space D'(R™)

T f2(=1)%m! imros 05 k—05
y(x)ﬁ{M5(+ F05) (x) + Coa ) (x) + -+ + Cp_16 >(x)}.

wherem =0,1,2,... and Cy, - - - ,Cy_q are arbitrary constants.

Proof. To solve this integral equation, we require the following more complicated product of
distributions, as x£_is not an infinitely differentiable function (but it is a locally integrable function).

It follows from Theorem 2.3 in [32] that

x:’ (5(r+m)(x) _ (71)r(r+m)!5(m)(x)

2m!
form,r =0,1,2,.... We note that this product can be derived directly from the complex analysis
approach based on the Laurent series of x*, x* as well as e**7, given below
A (=D
= 5 F_ A),
SR S TP ) () + Fonle, 4)
1
A (n—1)
= ———0 Fopu(x—,A
- (n—1)1A+n) () + Fon(x—, ),

M = (C) 1+ (A+n)m+ -]
Hence,

2(=1)km! slk+m)

/" y(@© o
0 V-t (m+k)!

(1) + Cob(x) + -+ Cad D ()
by noting that 4
Kk §0(x)=0

wherei =0,1,2,--- ,k—1and Cy,- - - ,Cx_; are arbitrary constants. This implies that Equation (12)
has a solution

y(x) = %‘1’705 * {m SUHM) (x) 4 Cod(x) + -+ - + Ck15(k_l>(x)}
1

2(=1)*m! (imro0s) (0.5) (k—0.5)
NG W5 2(x) + Coo (%) + - A+ G 8T (x) ¢

Similarly, we let k > 1 be an integer. Then, the integral equation

k y(7)

R Rl

has a solution in the space D'(R™)

mm=A%{%ﬁ&fN”“Ww+qﬂ0%@+m+qlw3mw%
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where m is a non-negative integer, and Cy, - - - , Cx_; are arbitrary constants.
Clearly, the integral equation

A [y - o tar = o)

has a solution

y(x) = ﬁ {m Sktmta) (x) 4 Cos™) (x) + -+ - + Ckl5(k+:xl)(x)}

wherea #0,—1,.... O

Gorenflo and Mainardi [7] presented the applications of Abel’s integral equations of the first and
second kind to solve the following partial equation of heat flow:

U —txx =0, u=u(x,t)

in the semi-infinite intervals 0 < x < co and 0 < t < oo of space and time, respectively. Our results
on the distributional Abel’s integral equations have potential applications to dealing with differential
equations in distribution and hence finding distributional (weak) solutions.

Remark 3. Generally speaking, there is the lack of definitions for nonlinear operations, such as product and
composition in distribution theory, although it is of great demand in the areas of differential equations and
quantum field theory. As an example, it seems hard to define the distribution 6%(x), as

(6(x), ¢(x)) = (5(x), 6(x)¢(x)) = 5(0)¢p(0)

is undefined. Fisher, with his coauthors [33—41], has actively used the 5-sequence and neutrix limit due to van
der Corput since 1969, to deduce numerous products, powers, convolutions, and compositions of distributions
by several workable definitions. From the above examples, it is clear to see the relations between products of
generalized functions and integral equations with variable coefficients in distribution.

4. Conclusions

Applying Babenko’s method and fractional calculus, we have studied and solved several fractional
differential and integral equations, including ones with variable coefficients and a mixed type equation,
in the distributional space D’(R™") by using well defined products of generalized functions and the
Mittag-Leffler function. In particular, we discussed Abel’s integral equations of the first and second
kind for arbitrary @ € R by fractional operations of distributions, and derived several new and
interesting results which cannot be realized by numerical analysis, as they involve distributions which
are undefined on R, or by the Laplace transform.
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Abstract: In this paper, we introduce F-convex contraction via admissible mapping in the sense
of Wardowski [Fixed points of a new type of contractive mappings in complete metric spaces.
Fixed Point Theory Appl., 94 (2012), 6 pages] which extends convex contraction mapping of type-2 of
Istratescu [Some fixed point theorems for convex contraction mappings and convex non-expansive
mappings (I), Libertas Mathematica, 1(1981), 151-163] and establish a fixed point theorem in the
setting of metric space. Our result extends and generalizes some other similar results in the literature.
As an application of our main result, we establish an existence theorem for the non-linear Fredholm
integral equation and give a numerical example to validate the application of our obtained result.

Keywords: a-admissible mapping; a*-admissible; F-contraction; a-F-convex contraction; fixed point;
non-linear Fredholm integral equation

1. Introduction and Preliminaries

The Banach’s contraction principle [1] first appeared in explicit form in 1922, where it was
used to establish the existence of a solution for an integral equation. Since then, because of its
simplicity, usefulness and constructiveness, it has become a very popular and a fundamental tool
in solving existence problems arising not only in pure and applied mathematics but also in many
branches of sciences, engineering, social sciences, economics and medical sciences. One of the most
common generalizations of Banach’s contraction is the 1971’s Ciri¢ contraction [2] (also see [3]),
in that he considered all possible six values d(x,y),d(x, Tx),d(y, Ty),d(x, Ty), d(y, Tx) and d(Tx, Ty)
by combining x,y, Tx, Ty for all x,y € X and T (self mapping on a metric space (X, d)). Later, in 1982,
Istrdtescu [4] introduced the class of convex contractions in metric space, where he considered seven
values d(x,y), d(Tx, Ty), d(x, Tx), d(Tx, T?x), d(y, Ty), d(Ty, T>y) and d(T?x, T?y) for all x,y € X.
Further, he showed with example (see Example 1.3, [4]) that T is in the class of convex contraction
but it is not a contraction. Recently, some researchers studied on generalization of such class of
mappings in the setting of various spaces (for example, Alghamdi et al. [5], Ghorbanian et al. [6],
Latif et al. [7], Miandaragh et al. [8], Miculescu [9], etc.). Khan et al. [10], introduced the notion of
generalized convex contraction mapping of type-2 by extending the generalized convex contraction
(respectively, generalized convex contraction of order-2) of Miandaragh et al. [8] and the convex
contraction mapping of type-2 of Istratescu [4]. Very recently, Khan et al. [11], discussed the notions of
(a, p)-convex contraction (respectively (&, p)-contraction) and asymptotically T?-regular (respectively
(T, T?)-regular) sequence and, showed that (&, p)-convex contraction reduces to two-sided convex
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contraction [4]. Further, they have also shown with examples that the notions of asymptotically
T-regular and T2-regular sequences are independent to each other.

Generalizing the Banach contraction principle, Wardowski [12] introduced the notion of
F-contraction and proved a new fixed point theorem concerning F-contractions.

Definition 1. [12] Let F : R™ — R be a mapping satisfying the following:

(Fy) Fis strictly increasing, i.e., for all &, B € R™ such that o < B, F(a) < F(B);
(F) For each sequence {a, }nen of positive numbers limy, o &, = 0 if and only if lim, oo F(0y) = —00;
(F3) There exists k € (0,1) such that lim, o, a*F(a) = 0.

We denote F, the set of all functions satisfying the above definition.

Definition 2. [12] A mapping T : X — X is said to be an F-contraction on (X, d) if there exist F € F and
T > 0 such that Vx,y € X,

d(Tx, Ty) > 0= 1+ F(d(Tx, Ty)) < F(d(x,y)). 1)

Example 1. [12] The following functions F : RY — Rarein F.

(i) F(a) =Ina;

(it) F(a) =lna+a;
(iii) F(a) = fﬁ;

(iv) F(a) = In(a? + &)

By using F-contraction, Wardowski [12] proved a fixed point theorem which generalizes Banach’s
contraction principle in a different way than in the known results from the literature.

Theorem 1. [12] Let (X, d) be a complete metric space and T : X — X be an F-contraction. Then, we have

(i) T has a unique fixed point z € X;
(ii) Forall x € X, the sequence {T"x} is convergent to z € X.

Definition 3. ([2,3]) Let (X, d) be a metric space and T : X — X be a mapping. Then, T is said to be orbitally
continuous on X if lim;_, o, T"x = z implies that im; o, T"x = Tz.
Let T : X — X be amapping on a non-empty set X. We denote Fix(T) = {x : Tx = x forall x € X}.

Definition 4. [13] Let T : X — X be a self mapping on a non-empty set X and o : X x X — [0,00) be a
mapping, we say that T is an a-admissible if x,y € X, a(x,y) > 1implies that «(Tx, Ty) > 1.

Obviously, «(.,.) may or may not be symmetric and a(x,y) = a(y, x) (i.e., symmetric) if and only
ifx=y.

Definition 5. [14] Let T : X — Xand o : X x X — (—c0, 400). We say that T is said to be a triangular
a-admissible if

(Th) a(x,y) implies a(Tx, Ty) > 1, x,y € X;
(To) a(x,z) > 1and a(z,y) > 1 imply a(x,y) > 1 for all x,y,z € X. (see for more examples
Karapinar et al. [14]).
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Example 2. Let X = [0,00). Define T : X — Xanda : X x X — [0,00) by Tx = In(1 + x) for all
x € Xand

(1) 1+x, ifx>y;
a(x,y) =
Y 0, otherwise.

Then, T is a-admissible as a(x,y) > 1 implies that «(Tx, Ty) > 1 for x > yand a(x,y) = a(y, x) for all
x=y.

Definition 6. [15] Let T be an a-admissible mapping on a non-empty set X. We say that X has the property
(H) if for each x,y € Fix(T), there exists z € X such that a(x,z) > 1 and a(y,z) > 1.

Definition 7. An a-admissible mapping T is said to be an «*-admissible, if for each x,y € Fix(T) # @,
we have a(x,y) > 1. If Fix(T) = @, we say that T is vacuously a*-admissible.

The above definition is used by some authors without its nomenclature concerning the uniqueness
of fixed point (for examples Alsulami et al. [16], Khan et al. [10], etc.).

Example 3. Let X = [0,00). Define T: X — Xanda : X x X — [0,00) by Tx =1+ x forall x € X and

eZ(X*y), ifx > y;
a(x,y) =
(x:) {O, otherwise.

Then, T is a-admissible. Since T has no fixed point, i.e., Fix(T) = @, so T is vacuously a*-admissible.

Example 4. Let X = [0,00). Define T : X — Xand a : X x X — [0,00) by Tx = %zforallx € Xand
1, ifx,ye€l0,2];
a(x,y) = ‘
0, otherwise.

Obviously, T is a-admissible and Fix(T) = {0,2}. Then, T is a*-admissible

Example 5. Let X = [0,00). Define T : X — Xand « : X x X — [0,00) by Tx = @for all
x € Xand

a(x,y) = 1, ifx,y€l0,1];
g4 0, otherwise.

Obviously, T is a-admissible and Fix(T) = {0,1,2}. Note that T is not an a*-admissible,
since a(x,2) = 0 for x € {0,1}.

In the next section, we extend the notion of convex contraction [4] to an a-F-convex contraction
and prove a fixed point theorem in the setting of metric space.

2. a-F-Convex Contraction
In this section, we discuss the class of a-F-convex contractions. Let T be a mapping on a metric

space (X, d). We denote
MP(x,y) = max {dP(x,y),d? (Tx, Ty),d? (x, Tx),dP(Tx, T*x),d" (y, Ty),

d?(Ty, T?y)}. (2)
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Definition 8. A self mapping T on X is said to be an «-F-convex contraction, if there exist two functions
a: X x X — [0,00) and F € F such that

dP (T?x, T?y) > 0 = T+ F(a(x,y)d?(T%x, T?y)) < F(MF(x,y)) (3)
forall x,y € X where p € [1,00) and T > 0.
Example 6. Let F(y) = In(7y), ¥ > 0. Obviously, F € F. Let T : X — X be a self mapping on a metric
space (X, d). Consider the convex contraction of type-2 (Istritescu [4]) taking with a(x,y) =1 forall x,y € X,

e T=k= Zf-’zl a; <landwa; > 0foralli=1,2,..,6.

d(T?x, T?y) < a1d(x,y) + aod(Tx, Ty) + asd(x, Tx) + agd(Tx, T?x)
+asd(y, Ty) + aed(Ty, T?y),

where x,y € X with x # y. Then, we obtain
a(x,y)d(T%x, T?y) =d(T%x, T?y)
< i «; max {d(x,y), d(Tx, Ty),d(x, Tx),
d(Tx, T%x),d(y, Ty), d(Ty, T?y) },

which implies that
ut(x,y)d(sz, sz) < le(x,y) = e_TMl(x,y).

Taking natural logarithm on both sides, we obtain
T+ F(a(x,y)d(T?x, T?y)) < F(M'(x,y)).
Therefore,
d(T?x, T?y) > 0 = T+ F(a(x,y)d(T?x, T?y)) < F(M'(x,y))
forall x,y € X. This shows that T is an a-F-convex contraction with p = 1.

. . . . . 21
Example 7. Let X = [0, 1] with usual metric d(x,y) = |x — y|. Defineamapping T : X — X by Tx = %5 + 3
forall x € X with a(x,y) = 1forall x,y € X. Then, T is a-admissible. Further, we see that T is non-expansive,
since we have

|Tx — Ty| = %|x2 — vy} <|x—y| forallx,ycX.

Setting F € F such that F(y) = Invy, v > 0. Then, for all x,y € X with x # y, we obtain
a(x,y)|T?x — T2y| =|T%x — T?y|

(It +2%) = (v + 1)

(It =y + 2 =)

IN I

IN
W N = 00| = | =

1
T =Tyl + 71x — |

<Zmax{|Txf Ty|, |x —y|}

Se*TMl(x,y) < e*TMl(x,y),
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where —7 = In (%) Taking natural logarithm on both sides, we obtain
T+ F(a(x,y)d(T?x, T?y)) < F(M!(x,y)).
This shows that T is an a-F-convex contraction with p = 1.

Example 8. Let T : X — X, where X = [0, 1] with usual metric d(x,y) = |x — y|. Define Tx = 153
x € Xand a(x,y) = 1forall x,y € X. Then, T is a-admissible. Setting F € F such that F(y) =1Iny, v > 0.
Then, for all x,y € X with x # y, we obtain

1
|Tx = Ty = S|x* —y*| < |x—y|

and
2, y)|T2x = Tyl =g (124% — ) = (292 — o))
=12 -1+ ¥ - )
<qlx—yl+ 71— ]
=3 lx =yl + 3 Tx Ty
<max {|x —y|,|Tx — Ty|}
<M'(x,y).
Taking natural logarithm on both sides, we obtain
F(a(x,y)d(T?x, T?y)) < F(M'(x,y)).
However, there does not exist T > 0 such that
T+ F(a(x,y)d(T?x, T?y)) < F(M'(x,y)).
Therefore, T is not an a-F-convex contraction with p = 1. Also, consider
Te =Ty = 112 = PP < Jx =y
and
x| T2 = Ty = (22— o) - (2 o)
<o (4 y2\2+ = y*P)
116\ — PP+ gt -y
<gr v+ o \xz —y*P

313 max {|x — y|% | Tx — Ty[*}
5

~ a2 _ L, TAf2
16M (x,y) =e¢ "M (x,y).
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Taking natural logarithm on both sides, we obtain
T+ F(zx(x,y)d(sz, sz)) < F(Mz(x,y)),
where —7 = In 1%. Therefore, T is an a-F-convex contraction with p = 2.

3. Fixed Point Results of an a-F-Contraction

We prove the following lemma which will be used in the sequel.

Lemma 1. Let (X,d) be a metric space and T : X — X be an a-F-convex contraction satisfying the
following conditions:

(i) T is x-admissible;

(it) there exists xo € X such that a(x, Txg) > 1.

Define a sequence {x,} in X by x,11 = Txy = T lxq forall n > 0. Then {dP (xn, x,41)} is strictly
non-increasing sequence in X.

Proof. Let xg € X be such that a(Txg, x9) > 1 and {x,} is a sequence defined by x,,,1 = Tx, for all
n € NU{0}. Since T is a-admissible, a(xp,x1) = a(xg, Txp) > 1 implies that a(xp, x3) =
a(Tx;, T?>xp) > 1. One can obtain inductively that a(x,,x,11) > 1 forall n > 0. Assume that
Xy # Xpiq forall n > 0. Then, d(x,, x,11) > 0 for all n > 0. Setting v = max {d” (xo, x1),d” (x1,x2) }.
From (2), taking x = x9 and y = x1, we obtain

MP(xg, x1) = max {d (xg, x1),d" (Txp, Txy),dP (xo, Txp),
dP(Txq, T?xq),dP (x1, Tx1), dP (Txy, T x1)}
= max {dP(xo, x1),d¥ (x1, x), d" (xq, x1), @)
dP(x1,x2),dP (x1,x2), dp(xzfxa)}
= max{dp(xo,xl),d”(xl,xz) dP (xo, X3)}

Since F is strictly increasing and a(xp, x1) > 1, by (3) and (4), we obtain

(d¥ (x2,x3)) = F(dP(T?xp, T?x1))
< F(a(xg,x1)d? (T?xo, T?x1))
< F(MP(xp,x1)) — T 5)
= F(max {d”(xo,x1),d"(x1,x2),d"(x2,x3)}) — T
< F(max {v,d"(x3,x3)}) — T.

If max {v,d?(x,x3) } = d¥(xp, x3), then (5) gives
F(dP(x,x3)) < F(dP(xp,x3)) — T < F(dP(x2,x3)).
This is a contradiction. It follows that
F(dP(xp,x3)) <F(v) — T < F(0).
Since T > 0 and F is strictly increasing, it follows that

dP(xa,x3) < v =max {d”(xo,x1),d" (x1,x2) }.
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Again, from (2) taking with x = x; and y = x», we obtain

MP (x1,x;) = max {d”’ d
dP(Txy, T?x1),dP (x, Txy), dP (Txy, T? x2)}
dP(xa, x3),d" (x1,x2), (6)
dP(x2,x3),d (x2,x3),dP (x3,x4) }
dar

(x2,x3),d" (x3,%4) }.

x1,x2),dP (Txy, Txy),dP (x1, Txq),

By (3) and (6), we obtain

(aP( T2x1,T2x2))

(a(x1, %2)dP(T2xy, T?x2))

(MP(x1,x2)) — T

(max{d” (x1,x2),d" (x2, x3),d" (x3,x4)}) — T.

(dp X3, X4 )

F
<F
<F
F

If max {d” (x1,x2),d" (xp,x3),d" (x3,x4) } = dP(x3,x4), then we obtain
F(dP(x3,x4)) < F(dP(x3,x4)) — T < F(dP(x3,x4)).
This is again a contradiction. It follows that
max{d? (x1,x2),d" (x3,x3)} > dP (x3,x4).

Therefore, v > dP (x, x3) > dP(x3,x4). Continuing in this process, one can prove inductively that
{dP (xn, x,41)} is a strictly non-increasing sequence in X. [

Theorem 2. Let (X, d) be a complete metric space and T : X — X be an a-F-convex contraction satisfying the
following conditions:

(i) T is a-admissible;
(ii) there exists xo € X such that a(xo, Txg) > 1;
(#ii) T is continuous or, orbitally continuous on X.

Then, T has a fixed point in X. Further, if T is a*-admissible, then T has a unique fixed point z € X.
Moreover, for any xg € X if x, 11 = T"xg # Txy forall n € NU {0}, then limy 0o T"xg = z.

Proof. Let xg € X be such that a(Txg,xp) > 1 and define a sequence {x,} by x,.1 = Tx, for all
n € NU{0}. If x4y = x541, i€, Txyy = Xy, for some ng € NU {0}, then x,, is a fixed point of T.
Now, we assume that x, # x,4q for all n > 0. Then, d(x,,x,.1) > 0 foralln > 0.
Since T is a-admissible, a(xg, Txg) > 1 implies that a(x1,x2) = a(Txo, szo) > 1. Therefore,
one can obtain inductively that a(x,,x,11) = a(T"xp, T"'xg) > 1 for all n > 0. Setting
v = max{d?(xq, x1),d" (x1,x2)}.
Now from (2), taking x = x,,_» and y = x,,_1, where n > 2, we obtain

Mp(xn72/ xnfl) = max {dp(xn72/ xnfl)/ dp(Txn72/ Txnfl)r dp(xn72/ Txnfz)/
dp(Txn—Zr szn—Z)/ ar (xnfl/ Tx,—1 )/ ar (Txnfll sznfl) }
= max {d(xn72r xn—l)r d(xn—lr xn), d(xanr xn—l),

dp(xn—lr xn)r dar (xn—ll Xn )/ dp(xn/ Xn+1 ) }

= max {dp(xn—Z, xn,1), dp(xnflr Xn), dp(xnr xn+1) }
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Since F is strictly increasing and T is a-admissible, by (3), we obtain

P(d”(xn, xn+1)) = dp(szn—Zr sznfl))

E(
< F(a(xp—2,%p-1)dP (T?xy_2, T*x,_1))
< F(Mp(erfZ/ xnfl) - T
< K(

max {d” (¥, % 1), @ (a1, 50), @ (X, 041) }) — T
If max {d”(x,,,z, Xp—1),dP (xy—1,xn),dP (xy, xn“)} = dP(xyn, X;41), then we obtain
F(dP (xn, xp41)) < F(dP (20, xp41)) — T < F(dP (X0, Xp11))-
This is a contradiction. Therefore,
F( (o tn11)) <F(max {8 (02,50 1),87 (50 1,50)}) —
By Lemma 1, {d?(x,, x,41)} is strictly non-increasing sequence. Therefore,
F(dP(xn, xp11)) < F(dP(xy2,%p1)) =T <--- < F(v) =7, @)

whenevern =2l orn =2l +1forl > 1.
From (6), we obtain
Lim F(dP (xp, Xy41)) = —co. 8)

n—o0

Therefore, by (F,) with (8), we obtain

lim d(xy, xy41) = 0. )

n—oo

From (F3), there exists k € (0,1) such that

lim [d”(xy,,x,,H)]kF(dV(xn,x,,H)) =0. (10)

n—00
Also, from (7), we obtain
k k
[dp(xn,xnﬂ)} [P(d’”(xn,xnﬂ)) — F(v)} < —[d”(xn,xnﬂ)} It <0, (11)
wheren =2lorn=21+1forl > 1.
Letting n — oo in (11) together with (9) and (10), we obtain
lim l[d(xn,xn+1)]k =0. (12)
n—oo

Now, it arises in the following cases.
Case-(i): If nis even and n > 2, then from (12), we obtain

lim n[d(xn,xnﬂ)]k =0. (13)

n—oo

Case-(ii): If n is odd and n > 3, then from (12), we obtain

lim (1 —1) [d(xn, x441)]" = 0. (14)
Using (9), (14) gives
,}grgon[d(xn,xn+1)]k =0. (15)
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It may be observed from the above cases that, there exists n; € N such that
n[d(xn,xnﬂ)}k <1 foralln > ny.

Therefore, we obtain
1

T foralln > ny.
nk

d(xnr xn+1) <

Now, we show that {x, } is a Cauchy sequence. For all p > g > 17, we obtain
d(xp,xg) < d(xp,xp 1)+ d(xp 1,xp 2) 4 d(xgy1, %)

< Ed Xi, Xi1) < Z
i=q i=q

W\

Since Y372, 1 is convergent, taking g — o0, we get limy ¢_,co d(x}, x) = 0. This shows that {x, }
it
is a Cauchy sequence in X. Since X is complete, there exists z € X such that lim,_, X, = z. Now we
prove that z is a fixed point of T. Suppose T is continuous, then

d(z,Tz) = ’}ijr;od(xn, Tx,) = nlgr;o d(xp, xp41) = 0.

This shows that z is a fixed point of T.

Again, we suppose that T is orbitally continuous on X, then x,.1 = Tx, = T(T"xg) — Tz as
n — 0. Since (X, d) is complete this implies that Tz = z. Therefore, Fix(T) # Q.

Further, we suppose that T is a*-admissible, it follows that for all z,z* € Fix(T), we have
«(z,z*) > 1. From (2) and (3), we obtain

d T2 * )
z*)dP(T?z, T?z"))

F(dP(z,z")) (

(ozz
(MP(z,2%)) — T
(m

(z"

(@(

IN

F
F
F
F

max {d?(z,z"),dP(Tz, Tz"),d" (z, Tz),d"(Tz, T2z2),
ar(z*,Tz*), d”(Tz Tzz*)}) -7
F(dP(z,2%)) —

Since T > 0 and using F is strictly increasing, we obtain
F(d(z,z*)) < F(d(z,z%)).
This is a contradiction. Therefore, T has a unique fixed pointin X. [

One can verify the validity of Theorem 2 with Examples 7 and 8 with proper choose of a(x,y)
and p.

Corollary 1. Let (X,d) be a complete metric space and o : X x X — [0, c0) be a function. Suppose that
T : X — X be a self mapping satisfying the following conditions:

(i) forallx,y € X

uc(x,y)d(sz, T2y) < kmax{d(x,y),d(Tx, Ty),d(x, Tx),d(Tx, T2x),

(16)
d(y, Ty),d(Ty, T*y)}

wherek € [0,1);
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(1) T is a-admissible;
(#ii) there exists xo € X such that a(x, Txp) > 1;
(iv) T is continuous or, orbitally continuous on X.

Then, T has a fixed point in X. Further, if T is an a*-admissible, then T has a unique fixed point z € X.
Moreover, for any xo € X if x,41 = T"xg # T'xq for all n € NU {0}, then lim,,_,, T"xg = z.

Proof. Setting F(y) = In(-y),y > 0. Obviously, F € F. Taking natural logarithm on both sides of (16),
we obtain

—Ink + Ina(x,y)d(T?x, T?y)
< In (max {d(x,y),d(Tx, Ty),d(x, Tx),d(Tx, T?x),d(y, Ty),d(Ty, T*y)}),
which implies that
T+ F(a(x,y)d(T?x, T?y)) < F(M'(x,y))

for all x,y € X with x # y where T = — Ink. This shows that T is a-F-convex contraction with p = 1.
Thus, all the conditions of Theorem 2 are satisfied and hence, T has a unique fixed pointin X. [

The following is proved in Khan et al. ([10], [Theorem 2.2]) by extending convex contraction of
type-2 (Istratescu [4]) to generalized convex contraction of type-2 in the setting of b-metric space .

Corollary 2. Let (X,d) be a complete metric space and o : X x X — [0, c0) be a function. Suppose that
T : X — X be a self mapping satisfying the following conditions:

(i) forallx,y € X

a(x, y)d(Tx, T?y) < ayd(x,y) 4+ aod(Tx, Ty) + asd(x, Tx) + agd(Tx, T?x)
+asd(y, Ty) + aed(Ty, T?y)}
where 0 < a; < 1,i=1,2,...,6 such that Z?:l a; < 1;
(i) T is a-admissible;
(iii) there exists xo € X such that a(xg, Txg) > 1;

(iv) T is continuous or, orbitally continuous on X.

Then, T has a fixed point in X. Further, if T is a*-admissible, then T has a unique fixed point z € X.
Moreover, for any xo € X if x,41 = T"xg # T'xq forall n € NU {0}, then lim,, e T"xg = z.

Proof. Setting F(y) = In(vy),y > 0. Obviously, F € F. For all x,y € X with x # y, we obtain

a(x,y)d(sz, sz) = d(T?x, sz)
< wd(x,y) + ad(Tx, Ty) + azd(x, Tx) + agd(Tx, T?x)
+asd(y, Ty) + aed(Ty, T?y)}
< kmax {d(x,y),d(Tx, Ty),d(x, Tx),d(Tx, T?x),
d(y, Ty),d(Ty, T?y) },

where k = Y%, a; < 1. Therefore, by above Corollary 1, T has a unique fixed point in X. [J
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Corollary 3. Let T be a continuous mapping on a complete metric space (X, d) into itself. If there exists
k € [0,1) satisfying the following inequality
d(T?x, T?y) < kmax {d(x,y),d(Tx,Ty),d(x, Tx),d(Tx, T2x),
d(y, Ty),d(Ty, T?y) }

forall x,y € X, then T has a unique fixed point in X.

4. Application

In this section, we apply our result to establish an existence theorem forthe non-linear Fredholm
integral equation and give a numerical example to validate the application of our obtained result.
Let X = Cla,b] be a set of all real continuous functions on [a,b] equipped with metric
d(f,8) = If — gl = maxe(q | f(t) — g(t)| forall f, g € C[a, b]. Then, (X, d) is a complete metric space.
Now, we consider the non-linear Fredholm integral equation

x(t) = o(t) + 5 i - _/ﬂb K(t,s,x(s))ds, (17)

where t,s € [a,b]. Assume that K : [a,b] X [a,b] x X — Rand v : [4,b] — R continuous, where v(t) is
a given function in X.

Theorem 3. Suppose that (X, d) is a metric space equipped with metricd(f,g) = |f — g| = maxefp) [f(t) —
g(t)| forall f,g € Xand T : X — X be a continuous operator on X defined by

Tx(t) = ov(t) + bi—a /:K(t, s,x(s))ds. (18)

If there exists k € [0,1) such that for all x,y € X with x # yand s,t € [a,b] satisfying the
following inequality
|K(t,s,Tx(s)) — K(t,s, Ty(s))| < kmax {[x(s) — y(s)|, |Tx(s) — Ty(s),
|x(s) = Tx(s)], | Tx(s) — T?x(s)|, (19)
y(s) = Ty(s)1, | Ty(s) — T2y (s)I},

then the integral operator defined by (18) has a unique solution z € X and for each xy € X, Tx, # xy for all
n € NU{0}, we have limy e Txy = 2.

Proof. We define a : X x X — [0,00) such that a(x,y) = 1forall x,y € X. Therefore, T is a-admissible.
Setting F € F such that F(y) = In(y), v > 0. Let xp € X and define a sequence {x,} in X by
Xpp1 = Txy = T"F1xg for all n > 0. By (18), we obtain

X1 = Txn(t) = 0(t) + blfa '/ab K(t,s,xu(s))ds. (20)
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We show that T is a-F-convex contraction on Cla, b]. Using (18) and (19), we obtain

b b
IT2x(t) — T2y (t)| = ﬁ|/ K(t,s,Tx(s))ds—/u K(t,5,Ty(s))ds|

< |biu\ /h|K(t,s,Tx(s)) K(t,s, Ty(s))|ds
< i [ max{1x(9) = y(6)L Tx(6) — Ty(s), x(6) — (),
ITx(s) = T2x()],ly(s) = Ty(s)l, I Ty(s) — T2(s)] .

Taking maximum on both sides for all t € [a, b], we obtain

d(sz, sz) = max \Tz (t) — sz(t)|

te[0,1]
< o ma [ " max {[x(5) — y(s)], ITx(5) — Ty(s), [x(s) = Tx(s)],
|Tx(s) — T2x(s)|, |y (s) — Ty(s)|, [ Ty(s) — T?y(s)| }ds
\b f P max [ 12[ax {|x —y(r)|, |Tx(r) — Ty(r), |x(r) — Tx(r)],

ITx(r) — T2, ly(r) — Ty(r) L 1Ty(r) —~ Ty} [ s

= kmax {d(x,y),d(Tx, Ty),d(x, Tx),d(Tx, T*x),d(y, Ty),d(Ty, T*y) }
= kM (x,y).

Therefore
a(x,y)d(T?x, T?y) < kM'(x,y).
Now, taking natural logarithm on both sides, we obtain
—Ink +1In [a(x,y)d(T%x, T?y)] < InM'(x,y).
Thus, we obtain
T+ F(a(x,y)d(T?x, T?y)) < F(M'(x,y)),

where — Ink = 7. This shows that T is a-F-convex contraction with p = 1 for all x,y € X with x # y.
Since T is a-admissible and X = C[a, b] is complete metric space. Therefore, the iteration scheme (4.4)
converges to some point z € X, i.e., lim, .« X, — z. By continuity of T, one can prove that T has a
fixed point, i.e., Tz = z. Consequently, Fix(T) # @. Also, for all x,y € Fix(T), a(z,z*) = 1 follows
that T is a*-admissible. Thus, all the conditions of Theorem 2 are satisfied and hence, the integral
operator T defined by (18) has a unique solutionz € X. [

The following example shows the existence of unique solution of an integral operator satisfying
all the hypothesis in Theorem 3, however, one can also check that the following example does not
satisfy F-contraction.

Example 9. Let X = C[0,1] be a set of all continuous functions defined on [0,1] equipped with metric
d(f,8) = |f — gl = maxscpoq) [f(t) — g(t)| forall f,g € X. Let T : X — X be the operator defined by

=o(t) + /(;l K(t,s,x(s))ds. (21)
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Therefore,
1
T2x(t) = v(t) +/ K(t,s,Tx(s))ds
g 1 @
:v(t)+/0 K(t,s,v(t)+/0 K(t,s,x(t))ds)ds.
Letting v(t) = £1t% and K(t,5,x(s)) = 1t2(1+s) (x2(s) +1). Then, (21) becomes
Tx(t) = —t2+/ 42 (1+5)(x(s) +1)ds. (23)

Then, (i) v(t) and K(t, s, x(s)) are continuous,

(ii) max L2 (1 + )| < L forall (t,5) € [0,1] x [0,1],

(iii) Tx € X forall x € X,

(iv) For all x,y € X with x # y and (t,s) € [0,1] x [0,1] and using (21) and (22), we obtain

1 1
|Tx(t) — Ty(t)| = ’/0 K(t,s,x(s))alsf./0 K(t,s,y(s))ds

1
S/ ‘K(t,s,x(s)) — K(t,5,y(s))ds) |ds
0
LI2(1+s
= [P @) - pon]as
Taking maximum on both sides for all t € [a, b], we obtain
|Tx — Ty| = max |Tx(t) — Ty(t)|
te[0,1]
HE(+s), 5 2
< _
< tren[Oa,)l(]/O 17— () —y(s)) | ds

< 1 max [x%(p) —

= 2 pefo]

) /Olds

<|x—yl

From the above, one can verify that the integral operator T is not an F-contraction. Also, we have
1 1
|T2x(t) — T?y(t)| = ‘ /0 K(t,s,Tx(s))ds — /0 K(t,s, Ty(s))ds
1 1
= ‘/ K(t,s,v(t) +/ K(t,s,x(t))ds)ds
0
1
- / (t, s, v(t) + /0 K(t, s,y(t))ds> ds
1
(t, s, v(t) + / K(t, s,x(t))ds) ds
(t s,0(t) + / (t,s,y >
£2(1+s) 2(1+5s), , 5
[ ) - o) as
M2(1+5)]°
25 @0 -vo)

ds

ds

s

dsds.
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Taking maximum on both sides for all t € [a, b], we obtain

|T?x — T?y| = max |T*x(t) — T?y(t)|

te[0,1]
t2(1+5)r 2 2

< — - dsd
< tl’éi[g’?]'o { (x2(s) —y*(s)) |dsds
<1max |x |//dsds
T 4 pefo] )
— 2= < gk -yl < M)

4 -2 -2 !
=e¢ "M (x,y),

where In} = —7. Setting a : X x X — [0,00) by a(x,y) = 1 forall x,y € X and F € F such that

F(7y) = In(7), v > 0. Therefore, we obtain
a(x,y)|T2x — T?y| < e "M'(x,y).
Taking natural logarithm on both sides, we obtain
T+ Ina(x,y)d(T?x, T?y) < In M*(x,y),
that is,
T+ F(a(x,y)d(T%x, T?y)) < F(M*(x,y)).

This shows that T is a-F-convex contraction with p = 1 for all x,y € X. Thus, all the conditions of
Theorem 3 are satisfied and therefore, the integral Equation (21) has a unique solution. One can verify that
x(t) = 12 is the exact solution of the equation (21). Using the iteration scheme (20), (23) becomes

2 2
Xp+1 = Txn(t) —t 4/ [ (1+5) {x )+ 1}]ds. (24)
Letting xo(t) = 0 be an initial solution. Putting n = 0,1,2, ..., successively in (24), we obtain

x1(t) = 0908333332, xp(t) = 0.9839647012, x3(t) = 0.99708377¢
x4(t) = 0.999466141%,  x5(t) = 0.99990215t%,  x4(t) = 0.99998206¢>
x7(8) = 09999967112,  xg(t) = 0.99999940t>, xg(t) = 0.99999985¢>
x10(t) = 0.999999982,  x11(t) = 12

Therefore, x(t) = t2 is the unique solution.
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